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Annual Statement for the year 2012 of the PROGRESS'VE NORTHWESTERN INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. Ar@aSUNY SECUMHES. ......vvureeierrireiieiieeeiee ettt ssessesssnssas | seesseesnees 138,767,031 |.......... 126 | oo 138,767,031 | .ooveeeeeencrneirneins | e 138,767,031 |.......... 126
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENE AQENCIES........crvurererrirrerneeeereieeresissiees | ceeeeessesssssssssessssessnnsns | seseseeeens 0.0 [ oreeieeeeereereiernenries | eeereeeseesesesessenines | eereesseeseen s eesessenes [V I 0.0
1.22 Issued by U.S. government SpONSOred ageNnCIES........covuerreverrerrreres | verereeierssssssesessssssenies | eversssenes 0.0 [ oo [ | o (1 I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMHIES).......cvrviriecisiieiieiese et sesnsns | sevessesessssessesessssssseses | eesesissnes 0.0 [ oo e | e (1 I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccceeees | weereerrenncs 65,318,963 |............ 5.9 | 65,318,963 | ... | e 65,318,963 |............ 5.9
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations.............c.cereereueeneeneereirnenns | cerereeeeneeneineessnnnneinns | nrveeenens0:0 | oo
1.43 Revenue and assessment obligations..............cccceceeviveeeereiesieveienes | cvvreeeenennn 75,060,360 | .68 | o 75,060,360
1.44 Industrial development and similar obligations.............cccccvevevieiceies | vevvreiveieeieesesieees | e 0.0 [ i
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............cccovrrnrrernrinnnnnniiens | cevnrrseesnsnnsnessnennnsnns | onseneenenn0:0 | covneveiieissseressnnins
1.512 Issued or guaranteed by FNMA and FHLMC.. ...17,804,339
1.513 AlLOthET.....ooiicricreniereeississssssssssssssssssssssssssens e | e 000 Lo,
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA......c.... | veveervnvennenns 493,866 |............ 0.0 | v 493,866 | ...cvorerereirerrenirnins | e 493,866 |............ 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Ling 1.521.......c.cccovevevivreennnieseseins | cverveeieninienns 393,110 |..coeeneed 0.0 | coveveeieienns 393,110 | oo | v 393,110 |.coevnennd 0.0
1.523 Al OtNT......oooieieirciesieisise e ssssnses | senssnseans 226,591,965 |.......... 206 | .ooorrene 226,591,965 | ...oovveerereeeernrneinns | erereeens 226,591,965 |.......... 20.6
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES).....ceuvrueereireieieieise s sissiesssns | eeseeieneens 312,120,618 |.......... 284 | 312,120,618
2.2 Unaffiliated non-U.S. securities (including Canada)...........co.coeveererneeneereenns | veeveernennees 33,515,757 | .ovvrenne K7 I 33,515,757
2.3 Afiliated SECUMLIES. .......uvereerricircicrieeiee et ensees | rreesse i nesesiessnenes | oeresenenes 0.0 [
3. Equity interests:
3.1 Investments in mutual funds

© o N o

3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):

331 AFFIIEE. ..o
3.32 Unaffiliated.
Other equity securities:

341 AR, ...
3.42 Unaffiliated.......coveeieeiniiee s
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated.......coovererieierririe st ssessssessennns
Mortgage loans:

4.1 Construction and land development
4.2 AGHCURUIAL ..ottt nsns
4.3 Single family residential properties............cocovrurerenrenensinseneneieeseereeenees
4.4 Multifamily residential properties. ...
4.5 COMMETCIal I0NS.......c.iuerieeerirrireeneereee ettt eesnen
4.6 Mezzanine real estate 10aNS..........c.oveerniniineenieeeee s
Real estate investments:

5.1 Property occupied by COMPANY...........cccoeeiereiieereeee e
5.2 Property held for production of income (including $.......... 0 of

property acquired in satisfaction of debt)
Property held for sale (including $......... 0 property acquired in
satisfaction of debt)
CONTACE IOBNS.......ovvceceeiri et

3.3

34

35

5.3

DEIIVALIVES....oovveeiirire sttt
Receivables for SECUMHES. ..........ciiiviiiiireieiciee e
Securities lending (Line 10, Asset Page reinvested collateral)

. Cash, cash equivalents and short-term investments...........cccccoeeeviericricienenns
. Other invested assets
. Total invested assets

148,425,892 |....
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Annual Statement for the year 2012 of the PROGRESS'VE NORTHWESTERN INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PO YBAI.........c.cviueiicieiieiesise ettt bbbt ettt et st a bbbt
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........cccviueieiriireieieseee ettt snes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.cceieiniveieisee s

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13.. ...ttt
3.2 Totals, Part 3, COMUMN 1. ...ttt

4. Total gain (10ss) on diSPOSalS, Part 3, COIUMN 18..........cciieiiiieieeieiesstisie ettt bbb st s bbb bbb bR bbb bbbt been

5. Deduct amounts received on disposals, Part 3, Column 15.......ccccccevee... IR 0 I B e
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........iieeicieiesss ettt bbbt bsen s
6.2 Totals, Part 3, COIUMN 13......uiieicsesss ettt s bbbt ban s

7. Deduct current year's other than temporary impairment recognized:
7.1 Totals, Part 1, COIUMN 2. ...ttt bbb st
7.2 Totals, Part 3, COIUMN 0. ...ttt bbbt bbb

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1.ttt
8.2 Totals, Part 3, COIUMN O.......ouveecteee ettt ettt s sttt s et a et a et et s s e snann

9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-T-8).........ceerrireirereiireeeieieesste ettt ettt a et b s senae
10.  Deduct total NONAAMIEA MOUNLS...........cciviveieicteee ettt sttt ettt bbb s s bbbttt s bbb s b s bbb b bt s s bes b s sae st st nee st

11.  Statement value at end of current period (LiN 9 MINUS LINE 10)........crururriuriuriririireiieisiinsiseese st sssseses et ss s ssesssses st sse st s s ss sttt ensssssessessssssssessnnes

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDBEr 31 O PrIOT YEAT..........cveiiiiieieicese ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 7)

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.cciviiiiiiieeeeee e

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COUMN 2. ...ttt bbb st bbbt bbb
3.2 Totals, Part 3, COUMN 1. ...ttt bbb bbbt bbb bbbt

4. ACCIUAL OF QISCOUNL........veietictectcie ettt et bbbttt bbbt 4 s b s s eb s b AR ARt s A bbb bR s bbb s bbb baes st
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O......cuuieieiecciecsee ettt sttt bbbt bbb

5.2 Totals, Part 3, Column 8........c.cocoviimrimirinnirersseeseesss e . " ‘ SRR R
Total gain (loss) on disposals, Part 3, Column 18.........cccovvvrierverrcrerscrecn 0! B IR v
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Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COUMN 13,
9.2 Totals, Part 3, COIUMN 13.......iiiiieeeieiees ettt

10. Deduct current year's other than temporary impairment recognized:
101 Totals, Part 1, COIUMN 11 ..ottt st sen
10.2  Totals, Part 3, COIUMN 10.......ciuiuiiiierieiiesiesisese sttt sttt s s ren

11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........ccceverrrrrereerinresiesesee s
12, TOLl VAlULON GIIOWANCE..........ceucerciriirciseciei ettt 8888
13, SUDLOLAI (LINE 11 PIUS LINE 12).....euveereeerrireiieesieisessssiseisessssesssssesessessessssssessessassssssessesssessessesssssessessassssssessasssnssessessasssessessassssssnssassasssessessassnssnssesssssnssessanssnssnssessnsanes
14, Deduct total NONAAMITIEA @MOUNTS........c.uiviiriricieiiereaeris et eess et es st s st s bbbt

15.  Statement value at end of current period (LINE 13 MINUS LINE 14).......c.oviuririiririniiesirsiesessss s ssssssesessess s ssessss s ssessssssssessesssssssssessasssssessssssssssessessnssessessnes
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Annual Statement for the year 2012 of the PROGRESS'VE NORTHWESTERN INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 Of PO VAN .........cc.ciuiiuiicieiieiesse ettt bbbt e s bbbttt b s bbb s bbb an b

2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........ccuiuiieirireieiese ettt snes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.ccceieiriirieinieie et

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN TB.......oieiirieie ettt

3.2 Totals, Part 3, COIUMN 12........eiieieicicisse ettt bbbttt s st baes

4. ACCIUAL OF QISCOUNL.......uveieiisctecicie sttt ettt s 444 s 2 bRt s R bR s bR E st A A bbb s st bbbt

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13........cccoomerrieerscrce e N 0 R R,
5.2 Totals, Part 3, Column 9.......cccccoevverieieiscseeersese e ) .- B i,

Deduct amortization of premium and depreciation

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ..ottt ettt bbbt rnn

Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19.........ciiiiieieiieieieisetete ettt bbb s bbbt st s s b et s s bbb b s bbb e bbb st bt s e st anen

Deduct amounts received on disposals, Part 3, COIUMN 16..........ccccieiciieieiciee st tes et s sttt bbb s e se st a st s s s st st s st en et banes

9.2 Totals, Part 3, COUMN T4.........oeeeeceeeeece ettt sttt bbbt st s st n s baees

10. Deduct current year's other than temporary impairment recognized:
101 TotalS, Part 1, COIUMN 15.........ovieieecicsete ettt sttt ettt s st aesessas

10.2 Totals, Part 3, COIUMN 11 ...ttt bttt ettt s s b s e sensas

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........ccurrrrrerruminrinriieineissseieesssesseseessssssssessessssssessssssssssesssessessessssssessesssnssnssns

12. Deduct total NONAAMIEEA AMOUNLS. ..........c.civieeieicteee ettt ettt ettt a bbb e ss bbb es bbb s s b as s b st b bbbt s e ben b s s s s et st ns st

13. Statement value at end of current period (Line 11 minus Line 12)

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year..
Cost of bonds and stocks acquired, Part 3, Column 7....

Accrual of discount

e

Unrealized valuation increase (decrease):

4.1  Part1, Column 12...... 615,477

983,581,046

567,172,457

1,703,054

4.2  Part2, Section 1, Column 15.

4.3  Part2, Section 2, Column 13. 13,904,041

44  Part4, Column 11...... (10,939,009)

3,580,509

Total gain (loss) on disposals, Part 4, Column 19.......
Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

Deduct amortization of premium

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15......

20,536,067

541,112,613

16,858,131

8.2 Part2, Section 1, Column 19.

8.3 Part2, Section 2, Column 16.

8.4 Partd, COIUMN 5. ...ttt st bR st n bt nn

9. Deduct current year's other than temporary impairment recognized:

9.1 Part1, Column14...... 34,989

9.2 Part2, Section 1, Column 17.

9.3 Part 2, Section 2, Column 14. 12,771

9.4 Partd, ColUumN 13......eceeeeeeteee e . 62,735

110,495

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..

11.  Deduct total nonadmitted amounts

12. Statement value at end of current period (Line 10 minus Line 11)

Slo3

1,018,491,894

1,018,491,894




Annual Statement for the year 2012 of the PROGRESS'VE NORTHWESTERN INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 138,767,031 [ .ovevvvvrrrrernne 145,141,841 | oo 138,788,360 | ...coovvrrrrrernn 138,815,000
Governments (Including all obligations
guaranteed by governments)
138,767,031 | ..o 145,141,841 | ..o 138,788,360 | .....coocorennce 138,815,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...coconserensrirnnrinssinnsins | i, SRRCHE L KT F— 65,534,644 [ ..o, 65,478,276 | ...c.coooocvvnn. 64,435,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TOMAIS. . oveoveirerereiesriieiisiinsinis | enessiseeienesne s snessessessnes | eenssnesnssssssnssnssnssssnesnssnesenes | sesssnssessssssnsenssnssessenssnssnssnnes | seesensenssnssenssnsane st sne e nees
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals..oocnseiensissiinscinssiens | i, 93,358,565 [ ..o, 97,523,877 | coovvvviiennen. 96,296,395 | ..o, 69,783,757
Industrial and Miscellaneous and Hybrid 8. United States........ccoevevevees | covervierieiens 539,105,693 | ..cvovverern 553,947,027 | c.oovevereere 560,280,915 | ...ovevrrernee 526,938,859
Securities (Unaffiliated) 0. CANAGA. ... | et eeennes | ettt | seriest ettt nes | setaest ettt
10._Other Countries....cooceeevsscree: | corenssiiiiisiiieens 33,515,757 | ccovveririnnns 34,995490 | .oovviiiiis 33,520,060 | ..ooovvviriiees 33,000,000
11, Totals...ooeiisiinniniiesciien | 572,621,450 | .oovvvrrien. 588,942,517 | .ovvvvveicicieen. 593,800,975 | ...coocvvennenns 559,938,859
Parent, Subsidiaries and Affiliates 12, Totals. ..o e [ [
13. Total Bonds... 897,142,879
PREFERRED STOCKS 14, United States.......coeveveerens [ e [
Industrial and Miscellaneous (Unaffiliated) 15, CaNAUA......cverereeieieieeiiens [t | e | st
16._Other Countries........ccoccevicee e [ [
17, Totals. .o [, (O O 0 i 0
Parent, Subsidiaries and Affiliates 18. Totals.....occeveveneciesciisiienii e L [
19. Total Preferred Stocks...... [ .oocooviiiiiiciiiiiciicinen (O R 0 i 0
COMMON STOCKS 20. United States........cooucvveenveens | onverrrnccriennae 146,945,775 | .cvvvrccreennee 146,945,775 | ovvvvrcrreenne. 100,769,437
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA......cvereieeereiieens [ [ e nnes | s s
22. Other Countries......cooccvecrene | vovvvniiiisiien. 1480117 [ i, 1,480,117 | e 1,399,573
23. TotalS...ocoveerciiensiirriiiccnii | v, 148,425,892 | ..o, 148,425,892 | .o, 102,169,010
Parent, Subsidiaries and Affiliates 24, TotalS...ooveveeeiieiesiiciiiesn | e | e | s
25. Total Common Stocks...c.e. | ccccoovvvveeeeee. 148,425,892 | ......ocoocvveeee 148,425,892 | ......ococeveeece. 102,169,010
26. Total StOCKS...coumsrereisssrsssse | v, 148,425,892 | ..o, 148,425,892 | ..o 102,169,010
27. Total Bonds and Stocks.... | ................ 1,018,491,901 | ..covvrvvvernnee 1,045,568,771 | ..cooovvrernenn. 996,533,016
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Annual Statement for the year 2012 of the PROGRESS'VE NORTHWESTERN |NSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7

Column6asa
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

1.1

U.S. Governments

Class 1.

.138,767,031

138,767,031

213,617,650

.138,767,031

22
2.3

ClASS 2.uviririeie sttt
ClASS 3.nierieie ettt

3.1
3.2

37

U.S. States, Territories and Possessions, etc., Guaranteed
ClASS T.uiiieeice ettt
ClASS 2.ttt

TOHAIS. ..

4.1
4.2
43
4.4
45
46
4.7

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

Class 1
Class 2
Class 3
Class 4
Class 5
Class 6

TOHAIS. e

5.1
5.2
53
54
55
5.6
5.7

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed

ClASS T.eieece ettt et
ClASS 2.ttt

Class 3

TOHAIS. .o

............... 20,780,471
................. 7,000,000

............... 86,358,565
................. 7,000,000

............... 74,892,805
................. 7,000,000

............... 86,358,565
................. 7,000,000

................. 8,571,161

............... 27,780,471

............... 53,784,022

................. 3,138,098

............... 81,892,805

............... 93,358,565
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Annual Statement for the year 2012 of the PROGRESS'VE NORTHWESTERN |NSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)

B.1 Class 1.t sssssnessssssnens | ceveenneennn 167,448,512 | i 182,359,462 22,696,739 | ..ccooovrrennn. 1,413,065 | ..oooovviienn59,993 | oo 373977771 | i394 | e 385,329,592 | ..o 825 | 260,373,065 113,604,706
6.2 201,441,631 | .... 026,540,596 | .o, 227,982,227 |.... 107,180,275 | .... .107,303,337 | .... 120,678,890
8.3 Class 3....coovrirririrnseisesesnssssssssssesessssssssssssssssssnssnees | eevneeeneennien 340,138 | i, 22,381,089 | ..oooorrviennn. 606,738 | .oooverrirrinns 430,866 | ....ccooovrvrerrnnnnn8,283 | i, 23,767,111 |25 [ 26,779,168 [ ..o 3.0 | oo 6,303,638 | ....ccovunne. 17,463,473
B.4 ClasS4......ooovveenriseisriseesessesssssssssssssssssssssssssssssssssssssssssnses | ssnssssssinssinnens01,342 | i, 25,502,997 | .ovvvrrvriennen. 208,847 | coovverrerirns 109,280 | oovoovvevierrerrenni232 | e, 25,882,698 |....ccooovvrvrrirnrinnenn 7 [ 26,064,735 [ .oooevierierieiirenn2.9 | 220,162 | oo 25,662,536
8.5 ClASS B..ovvvuirerrieieieee ettt st st ens s ssessssnsnes | sstesesssessessessessssessanses | nessessestnssnsestestsssessessns | sestsessessestensssssessesssnsnnsns | ressestensnssessesssssessessanes | srsresessessessssssessessenssnsens | sessessessnssessessassesenes 0 [ rrrrrrmermeneneenend0:0 [ [ 000 [ | e
B.8 ClasS B.......oucvvuverrireriiriierisessesses et sssenes | ersenssesssesssennes 157,397 [, 376,328 | oo | e | esssesssenssensenss | ansiesssnsessnes 533,725 |0 i L0000 | o 533,725 | oo
8.7 TOtAIS. ...t | eesrnisenees 168,007,386 | ............. 432,061,507 | ...ccoovonnnes 50,052,920 [ ...cocoonnnnn. 1,953,211 [ i 68,508 |............. 652,143,532 | ..coovovoviiiinnenn68.7 | 545,353,770 [ o802 | 374,733,927 | ..o 277,409,605

T O S

72
7.3
74
75
76
7.7

Parent, Subsidiaries and Affiliates
8.1 ClASS 1.ttt
8.2 ClASS 2.ttt
8.3
8.4
8.5
8.6




Annual Statement for the year 2012 of the PROGRESS'VE NORTHWESTERN |NSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
. Total Bonds Current Year
9.1 Class T..uoueceeeeeereecsreeeeeesesssesisssssssssssessesssssssessssssesssessesees | (@)ereeenn 177,424 179 | . 379,246,339 | ......coou..... 88,305,033 | ...............15,043,035 | ........cc....... 4,403,744 | ............ 664,422,330 [ ..ocveerervrreeeenean 70.0 [ e XX [ e XK s | 550,817,624 |............. 113,604,706
9.2 ClaSS 2...cuvvverererrerierssrssiseisssssssssesssssssssesssssssesssssssssesssssssssesssses | (@)onreneiseinenissisenneen0 | e, 208,441,631 | .ccvevrernee 26,540,596 234,982,227 T e XXX s et XXX [ 114,303,337 | .ccveveeee. 120,678,890

...22,381,089
...25,502,997

...23,767,111

e ———— O o0 | el 0 | el 0 [ ()i 0
B ClasS B......ccvvvererierreieressssesessssesesiessessssessessessssssessessessssssesees | (@)ereesieerieneenn 197,397 | oo 376,328 | o0 0 0 (€ 533,725
9.7 TOtaIS ...t sessessesssenasssesssssssens | coveeiennnnn 171,983,053 | o 635,948,384 | .............115,661,214 | ............... 15,583,181 | c.ovvverae 4,412,259 | (b)........ 949,588,091
9.8 Line9.7a58 % Of COL B....ucvvuiviiiisiiiciiisiesssiesiesssissiessessesinees | eosreesesssiesessssseniee 1807 | tovriiesiessssssssssaanes B7.0 o122 e, 16 [ e, 0.5 | v, 100.0
. Total Bonds Prior Year
101 ClASS Tueuieieeiceeeeietetete ettt b st senans | ereeseninnnes 140,531,675 | ............. 515,259,882 | ..............58,817,199 | .............. 18,372,426 | .....coeone.. 5,974,769 738,955,951

...15,035,158 114,180,275 ...54,148,683

...21,466,995 ..17,482 475
..25,787,214 ...26,064,735
105 ClaSS Bttt sssaesssns | eessssessesissessesessesssssesens | eesesesesssssseseesssseseesnns | sesresesessesse e sesssssesessnes | sevesesssssesessnsessesessessenes | sereerenseseeseessssesessssenenes | cereerenrer e XK K rererverens [ eereereneere e XXX i | (C)ererrireiieieeiieeenen0 | 000 | | e
10.8 ClASS B......cvuvrivreciciieisssteeise e stes e b ssessesses s ssessssessssens | sssssssssessessesssssssssessansanes | cossssessssssssesssssasssessessens | ensesssessessosssessesssssessinssns | sessesssssssssesssssnssssessensas
10.7 Totals ...30,421,652
10.8 Line 10.7.a58 % Of COL 8.....couiviiiieiiieeieieseessssiecieeiesissiesies | eeneessesnesseesiesiense 1027 | ovienenieenesisneenes 004 | eieiieiceiienienieneen89 [ e 3.4

L0IS

Total Publicly Traded Bonds

111 ClASS T 157,659,817 | ............ 306,139,100 | ......ccccoo... 67,671,919 | .o 15,043,035 | ...ccooveriennn 4,403,744 | ............. 550,817,624 | ...ccccovvvvireneenn58.0 [ 615,998,118 | o680 | 550,817,624

.................. s 106,290,810 .....114,303,337 .....114,303,337

31,582 | .... 4,926,169 430,866 6,303,638 6,303,638

20,825 | v 78,842 | cvvviiersennnn80,693 | oo 59,570 | cooververeieriereneenn232 | e 220,162 | oververeerierienieerenn0.0 | e 0 | 0.0 [ 220,162
T15 ClASS Bttt ssss s sssns [ essessessssessesesestessesessnes | ersesesessessesssssessesessenes | sesresssessesesessesaesssessenas | seveeressesesssssseseesestesaesas | serenseseesessessesesssesaesenna | sesresessessesesssenaenensand 0| o000 | 0 | 0.0 | e 0
11.6 Class 6 .. 157,397 | ... ....376,328 |.... ...533,725 ....533,725
T A o) 7= 3RO (U 158,069,621 | ............. 417,811,258 | ...ooeeeee. 76,351,877 | overveee 15,533,471 | coverereran 4412259 | ... 672,178,486 | ...c.cceevvveeereennn 708 | ...........685,326,403 | oo 75.6 | e 672,178,486
11.8 Line 11.7.258 % Of COL B....ocvuvrieecieetseee et | evvesssisssssssssesaas 235 [ e 622 [ oo T4 | e, 2.3 | e 0.7 | oo, 100.0 | .overeeee e XXX e ek XXX e e XX K | e 100.0
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........cccoucvvisierisnies | cornrisisnssssiiennas 16.6 | oo 44.0 | oo 8.0 | e 1.6 [ s 0.5 | e, (VRN D ¢.0. R ISRNIND 0.0, NI FIRTRND o0, SRR oo 70.8
. Total Privately Placed Bonds
121 Class 1..oieeerseieessssssesssesssssssesssssessssssssesssssssssssssssssessons | sesesseesinnees 19,864,362 | ovvnivninne. 73,107,230 | covereeee 20,633,114 | oo [ e | e 113,604,706 | .ovvvrvererieeennnn12.0 | o 122,957,833 | oo 138 [ ek XXX [ e 113,604,706
12,2 ClASS 2. esss s saes s sssssassaessss s ssessssssssanssnns | soessenssssssssesssssssssssssssens | covvessensens 102,150,821 | ..oovvere. 18,528,089 | ....oeoveecveerereeereeereieereens | e e | ceenrenieenes 120,678,890 | ceovvvrvrereeeeenn 127 | e 54,148,683 | ...cveevererreiereenenn 8.0 [ ek XXX [ e 120,678,890
12.3 ClaSS ...t esss s sssssssssssesens | seesssssssssesiesensss 899G | vevrereersenes 17,454,920 | oo | e sssisssisses | sevsesisssessssssssssssessessns | coreriesinnens 17463473 | oo 1.8 | 17482475 | oo 19 | e XXX e [ i 17,463,473
12.4 Class 4 ..25/424,155 | .... ...25,662,536 ...26,064,735

12.5 Class 5
12.6 Class 6

12.7 Totals.....ccocviirivenns ..19,913,432 | ....

12.8 Line 12.7.@5@ % Of COL B.....vvvereerrerrseieieissisisesessssissssessessssses | sevsessesssssssesssessenens 7.2

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........ccoevovvieciienes | coeeieisieicceias 2.1

(@) Includes $.....277,409,605 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, $.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(c) Includes$.......... 0 current year, §......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC1§.......... 0; NAIC2§..... 0; NAIC3S..... 0; NAIC4S.... 0; NAIC5S..... 0; NAIC6S........ 0.
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Annual Statement for the year 2012 of the PROGRESS'VE NORTHWESTERN |NSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Carrying Values By

Distribution by Type

Maturity Distribution of All B
1

1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

Column6asa
% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed

U.S. Governments
1.1 IsSUET OblIgatioNS..........coevuieeieieeeeeee e
1.2 Residential Mortgage-Backed Securities
1.3 Commercial Mortgage-Backed SeCUrities...........cocrvnrurineenieneernieneeneens
1.4 Other Loan-Backed and Structured Securities...........cccoovevververerrennns
1.5 TOtAIS. ...t

............. 138,767,031

All Other Governments
2.1 1SSUET ODlIGAtIONS......cervvvirerireieiisrire et eens
2.2 Residential Mortgage-Backed Securities.
2.3 Commercial Mortgage-Backed Securities....
2.4 Other Loan-Backed and Structured Securities. .
2.5 TOtAIS. .. cvv ettt

U.S. States, Territories and Possessions, Guaranteed
3.1 ISSUET ODlIGAtioNS........cvvvrveieierese e
3.2 Residential Mortgage-Backed Securities
3.3 Commercial Mortgage-Backed Securities.... .
3.4 Other Loan-Backed and Structured SECUHES.........covevvrrerrerrernernrerrenns
3.5 TOHAIS. ..ttt

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OblIGAtIONS........vvveevececreiecteces et snes
4.2 Residential Mortgage-Backed Securities.
4.3 Commercial Mortgage-Backed Securities....
4.4 Other Loan-Backed and Structured Securities.

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
5.1 ISSUET OblIgatioNS........ccveveevcreeeereieeee et ssseses | ceerriiniennnn 8,822,489 | ............... 26,155,659 | ...............37,359,301 | ...............3,138,098 | ...................84,813 | ...c.c........ 75,060,360 | .oooveereeveereeeienenn 1.9 | 61,611,558
5.2 Residential Mortgage-Backed Securities ....493,866 ....558,912
5.3 Commercial Mortgage-Backed Securities.........cooovvvveeeveerieveseierens [ evvvrieenineee 188,317 [ e 1,191,301 [ e 16,424,721 [ e | e | eveevernnins 17,804,339 [ oo 1.9 [ 19,722,335
5.4 Other Loan-Backed and Structured SeCUNtIEs..........coceveurivrrerereeiien Lo [ [ oo | eersseesiessssessesssssssesenes | soessesossessesssssssesssssssens | sosessesssssssesssssssessessees 0 o000 |
5.5 TOtalS. ..o srenssssesenssnsssssssnssnssnssssesssssssseses | sesvssessenreens QD 113 107 | covieiiennnnn 20,780,471 | ............53,784,022 | .............3,138,098 [ .o 84,813 [ 93,358,565 [ ..oovivieriiiiienennnn 9.8 [ 81,892,805

Industrial and Miscellaneous (unaffiliated)
6.1 ISSUET ODlIGAtIONS........cccvvviericieiess st ssessenes | sevsesseseenns 79,522,082 | ............. 230,421,763 | ..coevveee 26,540,596 336,484,441 | o354 [ 168,618,952 205,810,683 |........... 130,673,758
6.2 Residential Mortgage-Backed Securities. ..10,718,566 | ...ooovvvenvne 2,879,210 | .... ..25,874 117 LA1ABT 40 | b6 | 20,105,744 | ............... 5,768,373
6.3 Commercial Mortgage-Backed Securities.... 159,137,493 19,124 377 | ... 215,451,934 .218,330,657 ..113,404,553 | .. 102,047,381
6.4 Other Loan-Backed and Structured Securities. . ..31,783,685 [ ..oooovrnnnnns 1,508,737 |.... ...74,333,040 R 116,917,021 | oo 12,9 [ 35,412,947 |.. ...38,920,093
8.5 TOtAIS ...ttt 432,061,507 50,052,920 652,143,532 [ ..ooooveiiiieeee 887 [ 545,353,770 374,733,927 277,409,605

Hybrid Securities
7.1 ISSUET OblIGatioNS. .......vveveieveiieieiesie e
7.2 Residential Mortgage-Backed SeCUNtiES..........ccevevereveeniererirereieienae
7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities
7.5

Parent, Subsidiaries and Affiliates
8.1 1SSUET ODlIGAtIONS........cvuieeerereirriscre et eens
8.2 Residential Mortgage-Backed Securities.............ocvcuererverreierserreinnns
8.3 Commercial Mortgage-Backed Securities....
8.4 Other Loan-Backed and Structured Securities.
8.5 Totals
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Annual Statement for the year 2012 of the PROGRESS'VE NORTHWESTERN |NSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET ObBlIGAtIONS.......courvrrverieirieieeresiieeiseiesesssesssesssesssesssesssenssesas | oereesinnnens 89,249,077 | ....cceouve 432,683,828 | .....cccceene. 75,724,169 | ............ 13,629,970 | ....coc......4,343,751 | 615,630,795 | .ovvvvrvvrrrinennnB4.8 | s XXX [ e XXX [ s 484,957,037 |........... 130,673,758
9.2 Residential Mortgage-Backed SECUHES...........cvureernerrneenrerneerneeiieiens | ovveerinneens 10,314,977 | oo 11,152,077 | oo 2,879,210 | ccovevvrrnns 1,953,211 [ oo .68,508 [ oo 26,367,983 | ..o 28 [k XXX [ e XK s [ e 20,599,610 | ..cocovvennes 5,768,373
9.3 Commercial Mortgage-Backed SECUMHES...........c.vvmrvmrvmiiiniriniriniiinees | oveeerinneens 37,378,381 | .o 160,328,794 | .....coovvnnee 35,549,098 | ....covovrveririiiins (V1 ORI | I ISP 233,256,273 | .ovevvenrenriinnenen2 8 | e XXX [ e XXX [ s 131,208,892 | ........... 102,047,381
9.4 Other Loan-Backed and Structured Securities..........c...oveuevenerennrenninnns | osrensinneas 41,040,618 |............... 31,783,685 | ....cccccuuuveee. 1,508,737 [ oo, (O PSRN | [T 74,333,040 [ .o 78 | XXX [ XXX | i, 35412947 | ............. 38,920,093
9.5 TOtalS....cveeeeiie s . 177,983,053 | ............635,948,384 | ...........115,661,214 | .............15,583,181 .949,588,091 ..672,178,486 | .. 277,409,605
9.6 Line9.5a58 % Of COL B......oooiieiieiiisiiiisiissssssisniens | e 18.7 [ o 67.0 | oo 12.2 | e, 1.6 | 05 | i, 100.0 | XXX e XXX [t XK | i, 708 | oo, 29.2
10. Total Bonds Prior Year
10.1 1SSUET OBlIGAtIONS.........ocvvrerriieiieiieiieeieeteeieeiseiseieeisessesssesssnsenenas | eeseeessaneens 65,450,246 | ............. 360,982,935 | ....covunne 49,211,083 | ............ 27,492,818 | ....ccceooec 5,826,982 | .....cc.... 90,9 CHRIN DO ). ,9 G I 508,964,064 | ...cooovrvrrrerrris 56.2 [ .ooeeres 444,842,445 | ............ 64,121,619
10.2 Residential Mortgage-Backed SECUMHES.............covueremreneenrieeineineis | ceereeiieens 16,923,592 | ....cccvunne. 16,744,503 | oo 5,301,336 | .ccoovrrrnn 2,928,834 | .cooovvvrnn. 147,787 | .o 9 0,9 CHRRIN DO ) 0,0 CHRIRINN IR 42,046,052 | ...oovvvrerinnns 46 | o 31,542,231 | ..o 10,503,821
10.3 Commercial Mortgage-Backed SECUNIES.............ovuerierienriernirniiniinnes | covvineiieeens 21,251,809 | ....cc...c... 192,357,531 | covveerenne 24,443,652 | ..o [ e [ e 9 0,9 CHNIN DO ).0,% G I 238,052,992 | ...ooovvririin. 26.3 [ oo 172,024,623 | ............. 66,028,369
10.4 Other Loan-Backed and Structured SeCUTties. ..........o.ovververvnrienninnns | osiessinnens 47443379 | .o 67,464,280 [......ccc........ 2,009,362 | ..o | e | e XXX o [, P, I 116,917,021 [ oo, 129 [ 36,917,104 | ............. 79,999,917
10.5 TOMAIS....covoeieeieeieeieie s sssnssnns | ensssssins 151,069,026 | ............. 637,549,249 | ............... 80,965,433 | ............. 30,421,652 | ..oovervnnes 5,974,769 |............. 9 0,9 CHNIN DO )0,0 I I 905,980,129 | ..ovvvererrrienne 100.0 | .ovvenvennd 685,326,403 | ........... 220,653,726
10.6 Line 10.5858 % 0f COL 8......iviiiiiiiiiiiieiissieeisssissssssesssssssssssssnssnss | cossssssssssssssssesssnes 16.7 o, 704 | i, 89 [ i K 0.7 [ XXX [, XXX [ o 1000 [ XXX | e 756 | oo, 24.4
11. Total Publicly Traded Bonds
11,1 1SSUET ODlGALIONS........ouevereriiiieiiieieieeieises s | oeseessineens 89,249,077 | ....cccouve. 320,538,139 | .ovvvrernen. 57,196,100 | ............. 13,629,970 | ..o 4,343,751 | .o 484,957,037 [ coovvvvrieriens 514 | 444842445 | .........ovvvne 491 | s 484,957,037 |...covvveneee XXX oo
11.2 Residential Mortgage-Backed SECUMtIES...........covvuerernereeneririrriins | cevvrreiiriinnins 4,986,684 | ......c........ 10,909,861 | ...cvvevrncrnnes 2,731,056 | ..ccovvrrnn. 1,903,501 | .oevoerrcrienene 68,508 | ....ccovevnnee 20,599,610 | c.oovvvrvrerierieninns 2.2 | s 31,542,231 | oo 35 [ 20,599,610
11.3 Commercial Mortgage-Backed SeCUrities...........cccveveverereeereereireininns 36,048,163 | ......c..c..... 78,736,008 | ............... 16,424,721 | oo [ e | e 131,208,892 | ...ovvvverererrrae (K — 172,024,623 | .oovvvvveeererrnn. 190 [ 131,208,892
11.4 Other Loan-Backed and Structured Securities. 227,785,697 | v 7,627,250 [ | s | ...35,412,947 ...36,917,104 35,412,947 |..
11,5 TORAIS .. 158,069,621 15,533,471 672,178,486 685,326,403 672,178,486
11.6 Line 11.585@ % Of COL B.....oucvvmererciicrineiineiineisseeiseeisessesssssessesnees | coneesseesneesneesseesees 235 | e 02.2 | il 11 2.3 [ 07 [ 100.0 XXX v e XX [ e, 100.0
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9.........c.ccovuvrinninsinninnie | o, 16.6 | o0 | 80 [ 16 [ ciiien05 [ i 70.8 XXX o XX | i, 70.8
12. Total Privately Placed Bonds
12.1 1SSUET OBlGALIONS........oorevrirrireiieieieeseie et esisssss | ceseessssssssssssssssssssssens | cesesinnsens 112,145,689 | .....cccveonce. 18,528,089 | ...eovvueerrerniierinrinnes | cerirerireninesinseisssisssinees | e 130,673,758 | oo 13.8 [ 64,121,619 [ oo 7 [ ). 0,9 CHRRIN IS 130,673,758
12.2 Residential Mortgage-Backed SECUMES............covvuvrirrinrinnireirsirsinns | e 5,328,293 | ..cooerierinne 242,216 | coovverrs 148,154 [ oo 49,710 [ oo | e 5,768,373 | coooveeereeeriens (N [ 10,503,821 | oo 1.2 | 90,9 CHIIRIN DU 5,768,373
12.3 Commercial Mortgage-Backed SeCUrities............covvmrmrrnernernerneinens | cevnriineinnns 1,330,218 [ ..o 81,592,786 | .....ccoveon.. 19,124,377 | oo | e ssseisssisssisnes | v 102,047,381 | oo 10.7 [ 66,028,369 | ...ccovvvrerrierirnns 73 [ ). 0,9 CHRRIN IR 102,047,381
12.4 Other Loan-Backed and Structured SeCUTties..........co..evververreerienrinnns | oviessinnens 13,254,921 | .o 24,156,435 [ .o, 1,508,737 [ [ [ 38,920,093 [ .o 41 [, 79,999,917 | oo 88 [ O, Y I 38,920,093
12.5 TOMAIS. .. ovoeivieecee ettt enssns | ressssssnsens 19,913,432 | ...ooeve. 218,137,126 | ...cocoonevne. 39,309,337 | .evrvrriernns 49,710 | e (VN [ 277,409,605 | ...oooovvrrirrirrinnn 292 | 220,653,726 | ..oovvvvrrriinnens 244 | ) 0,9 CHRRIN IS 277,409,605
12.6 Line 12.585@ % Of COL B.....ouvvuverreerieriesiesssssesssssisssssssissssesssenns | sessiesssesssesssesssensens T2 | e, 786 | oo 142 | e, (V0 (0 [ 100.0 |.coovvreee. ) 0,0 NN DO ) 0.0 I DO ) 0.0 G IS D.0,0 N 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, SeCtion 9.........cccocviiiiiisiisiissiisns | oo 20 o, 23.0 [ i A4 ] e, 0.0 [ i, 0.0 [ i, 292 |, XXX e, XXX o, ) O.0 S DO S [ 29.2
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Annual Statement for the year 2012 of the PROGRESS'VE NORTHWESTERN |NSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 of prior year. 30,680,858 | ...eoeveeeeieieieeneeeeeeieeeena 30,680,858

2. Cost of short-term iNVESIMENES ACGUINEM..........c.cveviiiciceics ettt b s ssestans | esssssesssssess e es s s s s s b 3,297,834 | oo 3,207,834 | oot | e st stnns | sraest e ettt
3. ACCTUAI OF QISCOUNL.......oooveveeererireise sttt nensens | eestsessssss e st st 0 [ oo [ e | et | iR
4. Unrealized valuation iNCrEASE (ABCTEASE)........vureruurrrreierireeseetseeeeseesseesssseessstesse e ssess s ssessessssssessestessessessesssssessastas | sestsessesssssssessessasssesssssessastsssessassssnessens 0 | oottt | vttt a et esseseas | S1etntesae sttt s et st s s st sa bbb s st ensenaes | ehtestes st st et b e s bbbttt nee
5. Total gain (I0SS) ON QISPOSAIS.........cuuevurriiiciieiiesieie sttt s st e s bbb st bbbt s bbb s s santnsanns | sbsbsessestesssssesses s s b s ss st s s bse st st st s 0 | oot esssnas | sttt s st s ssens | eebiebes sttt bbb bbb s st | Hresten bbbttt aaees
6. Deduct consideration reCeiVed ON QISPOSAS............ccevcviveieereeeeie ettt sttt s sesssses s sssssssenes | sessissessesissesssssessssssesse s sesaesas 32,510,007 | eoveevereereeereeeeeeeeseereieas 17728 L0010 O PO OO
7. Deduct amortization Of PIEMIUM.. ..ottt bbbt bbb s ssenanes | sesebessesassess s s s s st s st s s s bnes 445100 [ oo AA5,100 [ 1ottt ess s sssesaes | sereses sttt bbb nas | estesseb sttt b bbbt ten
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE..........cc.ccueiviiveieieiieeseiesssese st sssesss e sesens | estsssesssssssssssessessss e ssessssss e ssessessssaens 0 | oottt sesnss | seres ettt tensesens | Sretsetenses et en s s st et n st n sttt s s st entenses | HebesEeE et es e bRttt
9. Deduct current year's other than temporary impairment rECOGNIZEA..........ovrururenrerrenineensieiressssesseseesssesssssssessesssesnns | sossssssessssssssssssessssssssssssessassssssessasssnssssens 0 ] ottt ssrsnees | ettt s st ssessssnteneesensensesanes | sresstansesistnsestessessnsensesensensesetnssnsesssssnsenees | ersestesntantes et st es e st et st st st en st en s anes
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........ccccceurrierirerreierrieieissieiieieiens | cerrrieiiesisiese e 1,023,585 [ .o 1,023,585 [ oo 0 ] o 0 | oo 0
11. Deduct total NONAAMIEd @MOUNES.........c.crrirrriiriiirireiciiereiesri i reseess s ess st sns st esssenenes | eriiesse s 0 | L | e | s
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....oviiieiiiiiiiieiceiiisie st esissiesessessessssssssssesssnsss | eossssssssssessssessssssssesssssssessesaneas 1,023,585 [ .o 1,023,585 [ oo 0 ] o (I OO 0




Annual Statement for the year 2012 ofthe PROGRESSIVE NORTHWESTERN INSURANCE COMPANY

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

Sch. DB-Pt. C-Sn. 1
NONE

Sch. DB-Pt. C-Sn. 2
NONE

Sch. DB-Verification
NONE

SI11, SI12, SI13, SI14



Annual Statement for the year 2012 of the PROGRESS'VE NORTHWESTERN INSURANCE COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)
1. Book/adjusted carrying value, December 31 Of PriOr YEAI...........ccueveeicieieeieseeeiesesse e siesiseiessenins | cvvesessssessiesesens 12,099,987 | ..o 12,099,987 | ..o
2. Cost of cash equIValENtS ACQUITED............ccovevivieeiceeee e sasssesnas | seveessssssesee s 871,970,500 | .evovvrerrereian 871,970,500 | ..ovvveerereeeeeeeeeeeeeeaas
3. ACCTUAI OF BISCOUNL.......oooreeeeririirieriei st est s | sebsesssenes s 26,010 [ coovvrnereriris 26,010 [
4. Unrealized valuation iNCrease (ABCTEASE)........cvururrurrrureerrerrerreeneereeseeseessesseesesssssssesessesssseessessesssssssssesses | sesessssessssesssssnssssesssssssssessnns 0 | oo [ e

5. Total gain (loss) on disposals

6. Deduct consideration received 0N dISPOSAIS..........cccvevcveiveieieiriecieiieeie e ssssssessenns | snsesisssssesesieaas 805,598,000 | ..covvevrrerreinnas 805,598,000 |..coveveererrieieisiseeeseeenas

7. Deduct amortization Of PFEMIUM...........cccieireiciieeie ettt sae st es s bensenes | evseseessssssasssesnsesses s sassessesanes 0 | oo reeeseenes [ v

8. Total foreign exchange change in book/adjusted Carrying ValUe...........cc.c.cuueeucuerveerereiseieeieissieeies e 0 | oo [ e

9. Deduct current year's other than temporary impairment reCOGNIZEM............vvrerenrerrieernrnmeeeesensesees [rrersseseeisssssesssssssssssessssseseas L0 U (O TO
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........cccocverervreens | coverveeserrerierenins 78,498,497 | oooovireieere. 78,498,497 | ..ooveeeeeereee e 0
11. Deduct total nonadmitted @MOUNS............cuueeuiierrerirrirrirerrerreseses e neseneens | ersiese st 0 [ e
12. Statement value at end of current period (Ling 10 MiNUS LiNE 11)....cvivoiveiiiiiiiisciieiceccesessseniens | eovesrisisissenssnssnens 78,498,497 | oo, 78,498,497 | ..o 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment......

SI15
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, E02, EO3, E04, E05, E06, EO7, E08, E09



Annual Statement for the year 2012 of the PROGRESS'VE NORTHWESTERN |NSURANCE COMPANY

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
8 9 13 14 15 18 19 20 22
Rate Current
Used Year's Total
to Current Other Than Foreign Admitted Amount Stated
Obtain Year's Temporary Exchange Amount Received Contractual
CUsIP Fair Fair Book/Adjusted (Amortization)/ Impairment Change in When Due and During Maturity
Identification Description Actual Cost Value Value Par Value Carrying Value Accretion Recognized B./A.C.V. Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
912828 KJ 8|US TREASURY NOTE..... 16,327,334 | ...... 101.902 ....cvvee. 16,610,026 | ............16,300,000 | ............ 16,306,943 (5,601) 72,880 285,250 | 04/15/2009 | 03/31/2014
912828 MW  7|US TREASURY NOTE..... ..4,154923 | ... 104.969 | ....ooovnne 4,266,990 | ..............4,065,000 | .............. 4,107,848 (18,538) 25,965 06/01/2010 | 03/31/2015
912828 PM 6|US TREASURY NOTE..... 47,011,016 | ...... 105.227] ... 49,456,690 v 47,006,801 (2,180) | cooovvvrrinrireiinniiens | eevirenrrenseieneinnns | eerienenn 2125 [ 100000002120 [ D | i 2,759 01/05/2011| 12/31/2015
912828 PZ 7|US TREASURY NOTE..... ..1,399,234 | ...... 101242 wovvvnnee 1,417,388 | ..............1,400,000 | .............. 1,399,680 258 | o [ erierenienieniseenes | coneenene 1250 | 1000 1.269 [ MSi [ e 5,221 03/30/2011 | 03/15/2014
912828 QA 1|US TREASURY NOTE..... 9,975,000 | ...... 105.961 ... .10,596,100 . 9,983,267 4,871 57,486 225,000 | 04/01/2011| 03/31/2016
912828 QJ 2|US TREASURY NOTE..... 47,902,344 | ...... 105.445] ... 50,613,600 | ............48,000,000 | ............. 47,935,770 19,287 | veveerereeriinreneens | e | ceenennnn2.125 | 00002169 | FALcic | i 346,575 | ......... 1,020,000 | 03/25/2011 | 02/29/2016
912828 RF 9|US TREASURY NOTE..... ...7,002,044 | .....101.906 | ..............7,133,420 | ..............7,000,000 | .....cccoo.... 7,001,487 ....(403) . 08/23/2011 | 08/31/2016
912828 SE 1|US TREASURY NOTE..... . ...5,016,465 5,050,000 | .. 5,025,235 8,770 ....6,313 | 03/29/2012 | 02/15/2015
0199999. U.S. Government - Issuer Obligations, ....138,788,360 .138,815,000 | .......... 138,767,031 6,464 | .o 0 [ XK [ XK | XXX ] 539,440 | 2,724,438
0599999. Total - U.S. Government... 138,788,360 A.A145,141,841 .138,815,000 ..138,767,031 6,464 2,724,438
U.S. States, Territories & P ons (Direct and Guaranteed) - Issuer Obligati
13067J LA 7|CALIFORNIA ST ECONOMIC ..6,243,276 | ...... 12147 | 6,299,644 | .............. 5,200,000 | ...cccoueee 6,083,963 | ..o | e (151,841) | oo [ vervevnneninnnerenns | oereernn3.000 [ oo 1745 | I [ e 130,000 | .....coo.... 260,000 | 12/08/2011| 07/01/2018
575827 KH 2|MASSACHUSETTS ST....... ..32,200,000 32,200,000 | ..... 32,200,000 | ............32,200,000 3,767 12/06/2012 | 08/01/2015
882721 MZ 3| TEXASST ..27,035,000 27,035,000 11/30/2011 | 12/01/2036

1199999. U.S. States, Territories & Possessions - Issuer Obligations...

..65,478,276

.65,534,644

E

1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). 65,478,276 65,534,644 65,318,963

U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Oblig of Agencies and Authorities of Gover ts and Their U.S. Political Subdlwswns Issuer Obligations
20775B XX 9|CONN ST HSG FIN AUTH HSG MTG.......cccovvenerereenerirnnrneeneniscenens | vevenne | v | eeriverinens [ TFE | i, 1,535,000 | ..... 101815 wcverrnnee 1,562,860 | .....cccovnne 1,535,000 | ..oovovrrnnee 1,535,000 05/16/2012 | 11/15/2017
34073N 52 9| FLORIDA HSG FIN CORP.........coovumrrinrinnrinneierieeessnsssissssnsisnnnns | onnee | oo | vevevened | WAFE | i 7,541,165 | ... 107.869 | ... 7,020,000 7,599,287 (10,640) 06/10/2010 | 01/01/2039
34074M BP 5| FLORIDA HSG FIN CORP REV.......c.coccormermmrrmerrerirnenssninsersessineeines | eovneee | [ oveeeneT | WAFE | 5,159,609 | ... 106.799 ... 4,805,000 ..4,987,557 (33,994) 09/17/2009 | 01/01/2041
462467 AP 6|IOWAFIN AUTH SF MTG.....cooonirverinrreneeissseessnsissssessssnsssnnssnns | ovnene | oo | vonvened [ LAFE | e 2,936,894 | ... 105.753 | ... 2,785,000 2,858,184 (14,579) 09/01/2007 | 07/01/2036
462467 NS 6|IOWAFIN AUTH SF MTG.....ooveieeseeeceveeeeeeeereseesseessiesssesesesssessseennes | eovenne | oo [ eveereraT | WAFE | 2,690,250 | ... 108.423 | ... 2,500,000 2,648,610 (36,806) 10/26/2011 | 07/01/2028
46246B JS  2|IOWAFIN AUTH HSG........covvvmrirererincisrenirneseniseessseissssnenieneene [ eovneee | o [eoverene T | WAFE | iinn.631,995 | L. 102.248 | ... 607,842 (3,780) 04/08/2005 | 07/01/2030
49130P JG  0|KENTUCKY HSG CORP........oovveerinerrrrineirerinnnsenssesssssissenssssssnssnns | evneee | o [ everenen2 | WIFE [ iiiinee....865,000 | ... 100.953 ... 865,000 10/30/2003 | 07/01/2013
59447P NE 7 [MICHIGAN ST FIN AUTH REVENUE...........ccoocmimerrmrnerrnnernneneins | vevree | oo [ [ LAFE | 12,011,300 | e 122782 ... ....11,873,633 . ) 06/13/2012 | 07/01/2020
647200 TH 7 |NEW MEXICO MTG FIN AGY ....cccnsvrrnmirmernerinerneessnissenssensssesseeonns | eevsene | [evveeenaT | WAFE | 6,012,450 | ... 107.563 | ... 5,912,320 (28,315) | vvoveereirrerrnrieeen [ everiverinenneiinnis | crereeenn5.600 | 0003780 | s | i 156,240 | .ooocvenee 312,480 | 02/23/2010 | 01/01/2038
65888M 6B 2| NORTH DAKOTA ST HSG.....coooiveeeveeveeicseeveeeeseeseeessssnssienessneennes | eoennee | oo | evneeee1 | WAFE | .. 2,646,795 | ... 104.605 | ... 2,532,605 (13,955) ....138,050 | 05/08/2006 | 01/01/2037
676907 KV 9| OHIO HSG FIN AGY....cocvivrrieineineriseiseisesissiseesssnssseissessessssnnes | eovnnne | o [eovereneT | WIFE | 1,403,486 | ... 103.115| .o 1,355,962 | ... 1,315,000 | oo 1,339,950 (3,446) 01/25/2006 | 03/01/2036
67766W QM 7| OHIO STWTR DEV AUTH......cocimirrerieerserisninenieniseesensssesenssensnns [ eovnens | oo | everereni2 | W TFE | 17,000,000 | ... 109.107 | ... 7,637,490 | ..............7,000,000 | .oorerneene 7,000,000 08/12/2010 | 12/01/2019
67886M NN 5| OKLAHOMA HSG FIN SF........ovvivrrinrinrineiscisssissisessssssssssssisnnes | eovsnne | o [ ovmrere | WIFE | .. 2,987,954 | ... 108.569 | ... ,012,790 2,943,644 (37,816) 41,625 10/26/2011 | 09/01/2027
70869V AU 8 |PENNSYLVANIA ST ECON DEV FING.......cooovmerirmrenernseisersnenineninns | vevnne | wo e [ LAFE | oo 12,281,000 | ... 122.990 | .ocvvneees 12,299,000 | ............10,000,000 | ............ 12,214,890 (S5 N L0) OO TR W | s 101,389 | ovvocereierieiis 10/03/2012| 01/01/2020
83712D QV 1| SOUTH CAROLINA HSG........ccoovvevrrerinrirerinrineeineninerirensnessssnnnns | onene | oo | vervnne T WAFE | 2,444,961 | ... 107.809 | ... ...2,431,093 2,374,603 (22,235) 06/10/2010 | 07/01/2038
83755G 5A  1[{SOUTH DAKOTA HSG......coosverrimrrrerierincerseisensssssnessssessssssssssssssns | sevnne | oo | evvvneiend [ WAFE | i 108,877 | e 105.265 ... 115,792 109,419 118 01/26/2009 | 11/01/2037
88880C AB 9| TOBACCO SECURITIZATION AUTH MN.....coovvvierinernmrnerrcnirenenee | evene | oo | vevevreens | n2FE | ne.r2.7,000,000 | ... 104.408 ...7,308,560 | ..............7,000,000 | .....cccooeec. 7,000,000 ....163,585 | 11/17/2011| 03/01/2015
97689P 2N 7 [WISCONSIN HSG & ECON......covisriieriinnissisninssrneninsseseessssesssnennns | eennne | oo | evvesneesd [ WAFE | i TO1,047 | i 100.618] ... 659,048 | .. ...655,000 657,816 (5,436) 39,300 | 04/20/2006 | 09/01/2036

2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.................... 0.0, S [ 77,140,131 | ............ 69,315,000 | ............ 75,060,360 | ...ooovriiriiennn0 | (414,662) | ...ooovovvvnvieenn0 | e XKoo [ e 1,350,911 | ......... 2,235,957 | ... XXXeooo [ e XXX......

U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencles and Authorltles of Gover ts and Their U.S. Political Subdivisions - Residential Mortgage-B.

31392C MS 0 | FNW 2002-W1 2A.....cooovvriiinens 492,634 | ...... 116.563 | ..o 546,397 | .o 468,757 493,866 [RRSTL) ] S [P RRN MON.. 2,711 32,996 | 03/07/2002 | 02/25/2042

2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities............... 492,634 | .. XXX.ooooir | i 546,397 | .o 468,757 493,866 (3,549) | ovvvvivriiiiiinnennn0 [ XXX... 2,711 32,996 |...XXX...... | ..... XXX......

U.S. Special Revenue & Special A

ts and Their U.S. Political Subdivisions - Col

t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover

cial Mortgage-Backed Securities

3137AH 6D 5|FHMS 2011-K015 X1 10,

[ ]2t ]

19,845,978 | ....11.265] ... 19,837,349 | oo [

17,804,339 | oo [ oo 1777,885) | oo | e | 1674]......6213[MON_..| ........ 25721 | ... 3,102,342

10/26/2011 | 07/25/2021
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Annual Statement for the year 2012 of the PROGRESS'VE NORTHWESTERN |NSURANCE COMPANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUsIP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Accrued Year Acquired Date
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities. ..19,845,978 19,837,349 | 0 0 (1,777,885) .0 0 245,721 .3,102,342
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: 96,296,395 97,523,877 ..69,783,757 | ....0...93,358,565 | .ooviiieiniiennd0 | i (2,196,096) .0 0 1,599,343 | ......... 5,371,295
Industrial & Miscell (Unaffiliated) - Issuer Obligations
00101 AA 4| ADT CORP.....ooviriieirieieiseessisisnsssssssssessesssssessesssssssnsssssssennns | anvnne | oo [ eoverinnines 2FE| s 7,004,940 | ........ 99.206 | ...oovvvuvne 6,944,420 | ....ccovvenee 7,000,000 | ..covrvreree 7,004,469 BT ] e [ 2.250 2.235|Jd....... 77,000 06/28/2012 | 07/15/2017
04044T AG 1|EXPRESS SCRIPTS HOLDING........coomierereimeiieriieesenssseesensssinens ...5,970,480 | ...... 101.866 | ...cooovene 6,111,960 5,978,990 8,510 2.100 2270 FA....... 48,650 64,050 | 02/06/2012 | 02/12/2015
14987B AB 9| CC HOLDINGS GS V LLC/CRO. ..20,845,190 | ...... 100489 ... .20,851,468 20,844,812 ..(378) 2.381 2.283(JD....... 9,607 12/13/2012 | 12/15/2017
26882P AS 1[ERAC USA FINANCE COMPANY........ccccovurmmrirmreneernseesensnsenensnenenes | vevnne | oo [ eevvnerinens [ w2FE | 4,992,300 | ... 109.461 | ... 5,473,050 4,997,414 842 [ ..oveeveeseinernnns | verenriineeieeisennns | eereeen5.800 [ 1005620 [MNL.cos | e 46,667 | . 280,000 | 04/14/2005 | 05/01/2015
26882P AT 9 [ERAC USA FINANCE COMPANY.......cccccomurmerrmrmennrisernnnnnenrenerees | vevvee | oo [ everirinens [ 2FE | ni..10,150,000 | ... 112.356 | ... 11,235,600 | ............10,000,000 | ............ 10,076,474 (24,143) 10/05/2009 | 11/15/2015
26882P BB 7 [ERAC USA FINANCE COMPANY........cccovivmmrirmrineenneesersnsiennsensans | vevenne | oo [ eecvserinnn [ 2FE | ciin....5,649,700 | ... 120.946 | ... 5,478,507 (88,659) ....348,750 | 01/07/2011 | 10/15/2017
278865 AK  6|ECOLAB INC........coocoiirerinrrerierineenerissssseniessssessssssssssssssesssssenee | eevnees | o [ wovevrneens | #2FE [ i 7,808,724 | ... 106.271| ..............7,890,622 | ..............7,425,000 | .............. 7,760,890 (47,834) 222,750 | 05/29/2012 | 12/08/2016
278865 AN O[ECOLABINC......cccoimiirireiireinnirereriseienssiecsnisssssssssensssssssensnnsene. | ovenee | oo | vevverenns | w2FE | riiii.6,996,500 | ... 100.279 | ... ..6,996,939 439 08/06/2012 | 08/09/2015
297599 AC 6| ETHAN ALLEN GLOBAL........cocvovrerrrreereriennnerienesssesssnssensesssessnnne | eevnees | o [ eovevrneens | #3FE [ . 3,967,920 | ... 102.750 | ... 3,989,044 1,046 3478 | oo [ | erererne5.375 | 1000 5.480 | AOLcoe | o 53,750 | wovrvrneen 215,000 | 09/22/2005 | 10/01/2015
345397 VP 5|FORD MOTOR CREDIT CO......cecovrrrrrnirrirernrineerenierssnnsisesssssessennne | everee [ o | verveennns | «2FE | 5,345,259 | ... 116.847 ... 5,247,488 4,853 (69,538) | vvuvvreerereeisrrieiinns | rvvrereisrinnieinns | reeeren8.625 | 1 AT88 [ FALt | e, 122,136 | oo 323,300 | 08/01/2011 | 08/15/2017
369604 BE 2| GENERAL ELECTRIC CO......oeoorvvervreerierinenrneesssenssnssssssesssesssennes | eevnens | [eoveerneens | WTFE | 14,995,950 | ... 100.352 ... 15,052,800 | ............15,000,000 | ............ 14,996,220 270 10/01/2012| 10/09/2015
44923Q AB 0 [HYUNDAI CAPITAL AMERICA.......cccovrerrrinnernrirernrireensissirsssenssissnns | eoveeee | oo [rvvrivninen | W2FE | 4,977,550 | ... 107.927 | oo 5,396,350 | ..............5,000,000 | .....c.c..... 4,981,399 3,728 12/01/2011 | 06/08/2017
50075N BB 9| KRAFT FOODS INC.......coeerrenrirerierieersnsisersessesessensssesssnssssnnssnns | conneen | oo | veversnenns | 2FE | ciii000..9,965,800 | ... 108.950 ... .10,895,000 9,980,896 5,541 02/04/2010 | 02/09/2016
502413 AZ  0|L-3 COMMUNICATIONS CORP.......cccoeurumerirmrermeermnirnrrirensssnsrensesessnns | eevnene | o [weverreeens | #2FE [ 1,025,300 | ... 111464 | .....oeveene. 1,114,640 | .............1,000,000 | .............. 1,020,299 (2,225) 08/10/2010 | 07/15/2020
571748 AS 1|MARSH & MCLENNAN COS INC........cccooomirmmrrmrirneinseiseissnrssesennns | evnene | [evveeiveens | #2FE | 1nn..26,921,930 | ...... 102.011] ... 27,542,970 | ............27,000,000 | ..... 26,932,723 10,793 | ovoeeeieerierineens | e | eeeeeren2.300 | 000000 2.361 | AOu | v 155,250 | .ooovvenee 343,275 | 04/05/2012 | 04/01/2017
74834L AR 1| QUEST DIAGNOSTIC INC.......cvtvurrreerierirenererssnnserseriessssesssssssenes | eevnees | [ wovevreeens | #2FE | iiinne....6,266,852 | ... 105473 | v 6,623,704 6,271,013 2,518 50,240 200,960 | 04/06/2011 | 04/01/2016
78573A AB 6| SABMILLER HOLDINGS INC.......cccovvrrvrineierierieenseisersnsiensssneees | eevenne | oo [ eevvserinnn [ 2FE | 114,971,350 | ... 104.240] ... 15,636,000 | ............15,000,000 | ............ 14,976,469 5,119 | oo e | cveeeenn 2850 | 002491 | o | i 169,458 | ............ 181,708 | 01/10/2012 | 01/15/2017
902134 AA 3| TYCO FLOW CONTROL FINANC.......c.couvereerirrrnerieernneriereseesssnsnenes | eovneee | [woverirneens | 2 2FE | iiinnnn.6,462,255 | ... 100.294 | ... ,468,963 6,461,552 ..(703) 32,586 09/11/2012 | 09/15/2017
907818 DC 9| UNION PACIFIC CORP........covvvirrirerrriieniieriesisensssisssssesisssssssnnns | eovnnne | o [evveviveens | #2FE [ i 4,445,480 | ... 105.015] ... ..4,200,600 | ..............4,000,000 | ......cc....... 4,150,930 | .oovveieciinninens | i (132,149) | covvoveeererseinnins v | oveeereen3 125 | i bl LT FA | e 7444 | ............ 205,000 | 09/27/2010 | 02/15/2014
931422 AG 4| WALGREEN CO.....ccooseurerimrrerierineernerinsssssenssssseesssssssssssssssessssssnes | eevneee | o [ woveeerneens | #2FE [ 11,985,240 | ... 100.084 | ... 12,010,080 ....11,986,953 1,713 36,000 09/10/2012 | 03/13/2015
931422 AH 2| WALGREEN CO.......oeevnirmrirerierinrinsisninenesissessesssssssnesenenne | eovnene | [eoverreeens | 22FE [ i0000000.6,992,230 | ... 100.867 | ...cvvevrenee 7,060,690 | ..............7,000,000 | .............. 6,992,228 .(2) 65,100 09/10/2012 | 09/15/2022
931422 AJ 8|WALGREEN CO ..14,968,500 | ...... 100.557 | ... 15,083,550 ....14,970,158 1,658 81,000 09/10/2012 | 09/15/2017
982526 AM 7|WRIGLEY (WM.) JR CO. ..21,460,365 | ...... 103.502 121,942,424 21,350,735 (91,558) ..2,179 ....784,400 | 01/26/2012 | 06/30/2014
714264 AD 0|PERNOD-RICARD SA. v | W2FE | .........18,535,560 | ... 110.598 19,907,640 rernenen 18,528,069 (7,255) 369,350 385,667 | 11/19/2012 | 01/15/2022
902133 AL 1[TYCO ELECTRONICS GROUP S.......c.coorveirrimrnrierisissensiessssisseenens | woveens Fl. ...4,989,800 | ...... 101481 | ovveernes 5,074,050 ...5,000,000 | ...ovounrnne 4,992,820 3,020 | oo [ | crerennen 1.600 | e 170 | FA ot | i 32,889 | .o 40,000 | 01/31/2012 | 02/03/2015
928670 AM 0 [ VOLKSWAGEN INTL FIN NV.....ooiiiiiiiniisissiisnsnissesnsssnsnsssssnssseens | covenes Fl. . ..9,994,700 | ...... 100.138] ... 10,013,800 | .. ..10,000,000 9,994,868 168 . . el 13,097 11/15/2012| 11/20/2015
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: s | s 257,689,875 [ ... XXXuooooiee | corrrenas 265,409,345 | .......... 254,985,000 256,962,359 5,899 | .o (417,118) O 0 .. XXX XXX XXX | s 1,853,357 | ... 4,869,860 |...... YOS XXX.oon
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
00764M  FB 8| AABST 2005-2 MT......ocvorierrinermerireresessesinseessssssesssnssessssesssssssesses | wovnees | o0 | osersnees 2|.1FM 6,932,622 98.543 | ... 8,001,890 | ..oovvvrnvne 8,120,202 | ..vvvernene 7,512,323 561,781 MON... 12/08/2011 | 06/25/2035
05533E AU 8[BCAP 2010-RR8 3AT........oiiriiierierieeniseesieseessenesssisesseens | coveens 2[AFM | cn..938,893 | ... 100.950 | ... 931,117 (4,003) MON... 08/11/2010 | 05/26/2035
22540V GB 3 CSFB 2002-9 TAT ..ot issessssssessssnins | cevenns 2 AFM | o 214,876 | . 105.352 ... 220,162 19,926 (3,165) MON... 04/02/2002 | 03/25/2040
3622N6 AG 4|GSR 2007-AR2 4A1.... 2 . 2,280,300 MON... 09/12/2007 | 02/25/2051
46628K AT 7|JPMMT 2006-A3 6A1.. 2 . ...3,125,571 . 3,220,552 3,176,688 590,500 34,862 MON... 11/14/2006 | 08/25/2034
46628K AV 2| JPMMT 2006-A3 TAT......coivirererrerinsrinerieeeseessssssensessesssessssssonens. | evveees | o [eoneeennn | TFM | i 2,245,892 | .....97.446 | .............2,262,513 | .............. 2,321,813 2,217,170 MON... 05/15/2006 | 12/25/2048
65535V AA 6 NAA 2001-RTIA AT...ciiiiiiisennisnsieeneeseessssissssesssssssssssssssesss | eevinee | oo [ evnneennn [ AFM | s 398,441 ...393,158 393,110 1,330 ..(547) MON... 05/25/2001 | 02/01/2030
68389F KP 8| OOMLT 2006-1 2A3 2,320,848 . 2,384,507 67,227 MON... 02/21/2008 | 01/25/2036
86358E QG 4 [SAIL 2005-1 A8 ..3,896,853 | .......98.079] .............4,481,963 | .............4,569,748 | .............. 4444146 | oo | e 178,763 MON... 06/10/2010 | 02/25/2035
949802 AA 0| WFMBS 20031 AT...coovvviirriiriisninnirnes ...2,244,576 2,314,594 (18,564) 29,101 MON... 12/08/2006 | 09/25/2033
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 24,612,330 | .. XXX..oooo | oo 26,706,485 | ... 27,131,437 | ..... 25,874,117 593,192 864,019 XXX e 31,755 ] il 458,624 XXX...... | ..... XXX......
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUsIP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
03027W  AE 2| AMTT 2007-TA D..ocoonirrieiierieeiseisseississsssssssessssssssssssssssssssssene. | evnees | o | osersnes 2| 4AM | ...........26,175,113 | ..... 102.688 | ............ 25,430,683 | ............24,765,000 | ............ 25,269,426 | ....ocovevnnee 16,386 | ........... (372,544) MON... 07/30/2010 | 04/15/2014
03027W  AF 9| AMTT 2007-TA E...oooierieerieereeiseieeieesiessesiseesssssssssessesssesssnsans | eeeees 3AM | ..............6,844,000 | ...... 102438 | ..o 6,888,956 | ..............6,725,000 | .............. 6,767,152 (31,561) MON... 05/12/2010 | 04/15/2037
03027W AG 7| AMTT 2007-TA Fovoooiieiieieesisssssiss s sssssseness | soveees 3AM | ...........10,676,317 | ...... 102.250 ... 10,910,075 ....10,677,313 (6,449) MON... 12/01/2010 | 04/15/2037
05947U M2 1|BACM 2005-2 A5.... AFM | .............3,078,660 | ...... 108.385| ..............3,2561,560 | ..............3,000,000 | .............. 3,035,996 (17,222) MON... 06/10/2010 | 07/10/2043
05947U VC 9|BACM 2004-3 A5.... AFM | e 4,189,131 | 105.950 ... ..4,196,556 (2,931) MON... 236 879 02/22/2008 | 06/10/2039
05950V AG 5 [BACM 2008-8 XP 10.......erumrrmerirrereeinninerienisesisessssissssesssssesesesess | oovenns AFE ] i 4,9451154 | 0.382] ... 1,367,932 [ ..ceeeeeernrineis | e (1,532,495) MON...| ....c..... 137,559 | ......... 1,982,931 | 07/22/2009 | 10/10/2045
07383F Q5 0|BSCMS 2004-PWRS AB..........cooiririirieriieiesisesesisssiessssssssines | vvenes AFM | ...........10,792,188 | ...... 106.112] ... ....10,318,569 (212,405) MON... 09/22/2010 | 07/11/2042
07383F X5 2|BSCMS 2004-PWRB AB.........ccoomiieriiniiicriiiiesissiisiissiisesssssssinns | e 2[AFM | e 7,483,711 | 106.805 ... 7,209,123 | oo | i (120,016) MON... v 337,750 | 08/27/2010 | 11/11/2041
07383F YH 5|BSCMS 2004-PWR3 Ad.........oovuriieririnerierieseinessssesessssssnesissenens | ovenee | oo | vevereeens 2[FM | .............. 7,657,813 | ...... 103.068 | ..............8,245,440 | ..............8,000,000 | .........o.... 7,936,953 63,454 MON... | s 31,433 | e 377,200 | 02/08/2008 | 02/11/2041
07388N AY  2|BSCMS 2006-T24 X2 10.......cvvenrrrrrirerirerirneenns .1FE . 0.397] ... .1,271,446 B [ (1,367,519) MON...| . 1,725,475 | 07/21/2010 | 10/12/2041
17310M AM 2 [ CGCMT 2006-C5 XP 1O.............. VAFES 11,450,405 0.512] ... 2,222,378 (2,287,262) MON...| ............200,091 | ......... 2,842,397 | 09/22/2009 | 10/15/2049
17318U AB 0| CGCMT 2012-GC8 A2.......oovererieirirrieineieierissiessessssisssessssssnsssss | coveres AFM | ............ 10,927,843 | ... 102.952] ...........10,974,683 | ............10,660,000 | ............ 10,913,564 (14,279) MON... 11/06/2012 | 09/10/2045
20046F AE 0|COMM 2001-J2A A2 ....52,568 | ...... 100.000 ...................50,086 | ........ 50,219 (1,048) MON... 01/13/2010 | 07/16/2034
20046F AS 9| COMM 2001-J2A X10.....cvrirvivirermrirerivirneirersnineerenissesssssensssssssessnnnns | veviene | oo | 28eiiiies | W3FE | i 224,484 | ...l 0.755] ... 19,008 793 MON... 09/27/2001 | 07/01/2034
33736X AH 2 [FUNBC 2000-C1 10......cccomirrirrerinrernenrnninseenseins 3.782 ..866,942 533,725 ...135,680 MON... 06/10/2010 | 05/01/2032
33736X CR  8|FUNBC 2001-C2 I0.......ccosvveririerimrrrcrirerererieiies 114,874 MON... 05/31/2001 | 01/12/2043
396789 ES 4|GCCFC 2003-C2 A4 17,348,983 | ...... 101.909 ... 17,320,745 | ............16,996,286 | ............ 17,085,687 | .cooouvervrvnrirciins MON... 05/27/2010 | 01/05/2036
46637Y AG 4| JPMCC 2012-HSBC B.....ccvvvreerereecieriesiesiessesisesiensesssesssensas | woveees ..6,154,101 | ...... 106.518 | ...cvvvvenn 6,391,080 6,148,318 MON... 07/20/2012 | 07/05/2032
52108H E4  2|LBUBS 2004-C4 Ad........ooooiirriiniiierieeiesirsseise s sissisesssssisssisssssnes | sevenas ..25,538,416 | ...... 105.004 | ... 24,930,050 | ............23,742,000 | ............ 24,688,302 | oo MON... 09/26/2011 | 06/15/2029
55312V AQ 1|MLCFC 2006-4 XP IO 6,777,115 | . 1.236] ... ,786,851 3,596,365 MON...| . 09/14/2009 | 12/12/2049
61760V AL 7 [MSC 2012-C4 Al...cooiiriiiieieiieeeesesesinsias 17,339,136 | ...... 100.804 | ... 17,478,680 | ........... 17,339,273 | ..c........ 17,337,812 MON... 03/09/2012 | 03/15/2045
61974P AG  3[MOTEL 2012-MTLB C...oovvvvnvrrerreireesereeeisenseeiseessssssessensssessssesns | osvenns ..25,024,960 | ...... 100.940 ... 25,235,000 ....25,023,909 MON... 12/11/2012 | 10/05/2025
91830C AG 3| VNDO 2012-BAVE B.......ccovvvierinriirinrineriinninenienesseinsniesiesssenienes | cenenen | oo | vereenni2 | JFM | iic....6,842,865 | ... 103.062 | ...cvoovvenn 6,880,419 | ..............6,676,000 | .............. 6,841,519 MON... 11/16/2012 | 11/15/2030
92903P AJ  8[VNO 2010-VNO C...oevvvrrirrirerrrriseieriesineesssisssessessssssesssesssssnsees | vevnne | oo [ eevenennn [ AFM | cn..6,135,542 | ... 115632 .ocverennes 7,088,242 6,134,539 MON... 03/29/2012 | 09/13/2028
92936C AC 3 |WFRBS 2011-C4 A2 ..13,887,253 14,894,413 13,844,532 MON... | . 07/21/2011 | 06/15/2044
929766 MX 8| WBCMT 2003-CO D....cooovurviiririssississsnissisenssssssnsssisssnssnsssssssesnns | sneass ...2,924,766 . 3,003,270 2,981,591 MON... 10/03/2007 | 12/15/2035
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. 236,889,523 [ ... XXX.ooooe [ ovrreenn 221,172,563 | .........203,701,795 | .......... 215,451,934 | ... 16,386 | ........ (8,119,160) XXX [ 1,244,601 | ......16,750,966 | ..... XXX oo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
12621U AD 9 CNH 2010-B Ad.......ouivriririrecrriiseresiesiseessessesssessesssseessssasessenes | sevenns 14,112,998 | ...... 101.032] ... 14,078,809 | ............13,935,000 | ............ 14,006,894 (75,987) MON... 07/21/2011 | 01/17/2017
34528Q AQ 7 [FORDF 2010-3 AT...couiiriiieiireisseisssisssisesiesisssesssssssssesssesssessssssans | svvsees ..9,996,464 | ...... 107.366 | ... 10,736,600 | .. . . 9,998,376 710 MON... 03/03/2010 | 02/15/2017
36161H AC 5| GEEMT 2010-1 A3.......cooirierierineeniseerenissnsensssessenssssssssessnsens | woneeen | oo | vveeeenenn | IFE | s 1,054,587 | ...... 100.030 | ..ovvvvennes 1,054,948 | .....cccoouuee 1,054,632 | .ocoovviennee 1,054,288 ..(307) MON... 09/22/2010 | 07/14/2014
36161H AD 3| GEEMT 2010-1 Ad....cooreriieiiicinrenenieniseisssisssienienssssssssienenes. | eovenee | o [eoverenen | WIFE | 5,998,597 | ... 100.547 | ... 6,000,000 | .. 5,999,428 589 MON... 09/22/2010 | 07/14/2015
44890F AC 1 [HALST 2012-A A3....cooriiricernnrinerineniesinesssssisensssssssssenssssessessensens | vevonne | oo [ eeveneinni2 [ WAFE | ciiiinn..6,499,306 | ...... 100.569 | ... 6,500,000 | ..oovvernvene 6,499,530 223 MON... 06/13/2012 | 08/17/2015
493268 AS 5| KSLT 1999-B A2........oivvmiiriinriseeiiseesssissssssies s sssssssesssssssns | svsens . 3,430,118 3,406,564 16,806 FMAN. | oo 2,614 | v, 31,513 | 10/19/2010 | 08/25/2027
55313U AD 1| MMAF 2009-AA Ad.......oiiiiieiiniineiieeise s ssesisesesssssssisssssenes | seeenas 2. ...9,896,271 X . 9,504,222 | .. 9,657,251 | oo | i (118,797) MON... 01/25/2011 | 01/15/2030
55609M AB 6| MEFT 2011-A A2.....cooueririeiieieinerisssienienssssesssssssssssessesssssesssssssssns | wovsees | o0 | overenens 2 AFE| e, 1,219,375 | ...... 100.026 | .......cvenee 1,219,727 | oo 1,219,410 | .oovevvirnnee 1,221,344 2,042 MON... 02/18/2011 | 09/20/2013
65475H AD 3| NALT 2011-A ABu.ooiiiiicicisseie st | eeeens 17,998,326 | ...... 100.314 18,056,520 ....17,999,489 805 MON... 07/14/2011 | 08/15/2014
78444V AA 9| SLCLT 2010-B AT....ceuiiiiiriieiiienisenississnisnsssens s sssisssnssnssensenens | nseeas . LA4TT245 | ... 105439 ..ovvrnnnn 4,720,762 | oo A ATT,245 | oo 4,489,876 3,724 MON... 03/04/2010 | 07/15/2042
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. ... | covveiis 74,609,247 | ... XXXoooovooo | v 75,654,124 74,333,040 |0 (170,192 XXX e 71,403 | 1,540,032 |..... XXX [ oo XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)........couurrrernreneernisississsnissnnnes ....593,800,975 | ... XXXoooovooe | v 588,942,517 .559,938,859 ..572,621,450 7,842,451) XXX | 3,201,116 ] e 23,619,482 |..... YOO XXX.oooo

Totals
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1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
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F
0 Rate Current
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e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUsIP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
7799999. Total - Issuer Obligation: . 537,914,294 553,225,961 .527,550,000 536,108,713 5,899 .(977,157) 0 10,135,631
7899999. Total - Residential Mortgage-Backed SECUMHES. ......c..evrirerrrieririiiceisieseisss s 25,104,964 |.... 27,252,882 ..27,600,194 26,367,983 593,192 860,470 234,989 | o0 [ XXX [ XX [ XXX | i 34,466 [ i 491,620
7999999. Total - Commercial Mortgage-Backed Securities. 256,735,501 [ ... XXX.oooiee | corrnenns 241,009,912 .203,701,795 233,256,273 16,386 ...(9,897,045) 0 [0 [ XK [ XK | XXX ] 1,490,322 19,853,308
8099999. Total - Other Loan-Backed and Structured SECUMTIES. ..o | avesessianns 74,609,247 | . XXXoooovoie | oo 75,654,124 | .. .74,120,627 | ............ 74,333,040 | oo 0 |, (170,192) 0 [0 L XK e XK | XXX ] i 71403 | 1,540,032
8399999. Grand Total - Bonds 894,364,006 | ... XXX...oooo. | covrrrenns 897,142,879 | .......... 832,972,616 | .......... 870,066,009 | ............ 615,477 | ...... (10,183,924) | ......ccouuc.... 34,989 | .0 [ XX | XXX | XXX e 5,476,925 ) 32,020,591
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Identification Description Code | n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired

NONE
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CUsIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
001204 10 6| AGL RESOURCES INC......coooovivrrirrireirniineiiesiesssssesnsissssssssssesssesssessssssas | sevsees I [ 13,500.000 | voooevenernrirriinnns 539,595 | .........39.970 | ...... 539,595 540,100 [ .oovvrcrierinriineiines | e | e . (505)] ... [(1015) 1 | 12117/2012
00206R 10 2 |AT&TINC...... B 150,000.000 | ..oovvrrernrrrnns 5,056,500 | ........33.710 | coovvrevrrerins 5,056,500 5,115,880 | .vveuvverercercnrneins [ errreneisseriessneninns | seeensseisenssssnens | e (59,160) | ... (59,160) | ..vvvvvreerrrrrnrinne L 12/17/2012
002824 10 0[ABBOTT LABORATORIES 57,300.000 ....3,753,150 3,753,150 3,222,616 | oo | e T4973 | e 351,621 351,621 | oo | 12/17/2012
01741R 10 2| ALLEGHENY TECHNOLOGIES INC.......ccooverirmrercerieirnerinrinns I [ 12,400.000 | ..oovveernrierinnes 376,464 | .........30.360 | ...... 376,464 352,257 | cooviverierineeineninnes | reviseinesiesinennenis | e 24,207 |... 24207 | oo L 12/117/2012
019344 10 0|ALLIED NEVADA GOLD CORP. 7,400.000 222,962 | .........30.130 | ...... 222,962 275,106 | .oovveerieriniiicinns | e (1,110) | ... (1,110) | oo | 09/27/2011
02209S 10 3| ALTRIA GROUP INC.......ovvimiirirerinieieiieeieeessssses et sssssssssessaeees I [ 12,500.000 | c.oovvrrernreerinna 393,000 | ........31.440 | ...... 393,000 86,681 | ..oovoveeern5,500 | iiiiiinerini20,875 [ o 22,375 22,375 | oo L 07/22/2002
025816 10 9|AMERICAN EXPRESS CO.......... 26,700.000 .. 1,634,716 | .......57.480 | oo 1,634,716 | oo 1,295,300 020,826 [ .o . 275,277 275,277 | v L 06/08/2011
031162 10 0|AMGEN INC 8,000.000 689,600 | .........86.200 | ...... 689,600 371,730 21520 [ | s 175,920 175,920 | oo L 06/24/2008
037833 10 0|APPLE COMPUTER INC 23,775.000 12,652,413 | .....532.173 | oo 12,652,413 3,904,051 104,808 | ..ooovernrrerrrerireris [ s 2,595,727 2,595,727 | oo L 12/17/2012
04010L 10 3|ARES CAPITAL CORP. 50,164.530 877,879 . 877,879 221,815 | s s 189,742 | oo | 12/12/2012
053015 10 3|AUTOMATIC DATA PROCESSING 21,000.000 1,195,530 | ........56.930 | oo 1,195,530 778,858 9,135 | oo 33,180 | .o . 61,320 | oo | 03/25/2004
057224 10 7|BAKER HUGHES INC 5,400.000 220,578 | .........40.848 | ...... 220,578 166,393 3,240 | .o ...(42,078) | ... (U X07£:) ) L 03/20/2003
060505 10 4|BANK OF AMERICA CORP.........ccooevmerierireerrinineenns . 36,800.000 427,248 | .......11.610 | ..... 427,248 305,293 1,291 [ s ...143,496 143,496 | oo L 03/26/2012
09062X 10 3 [BIOGEN IDEC INC.......ccvimiiriirrieiniisieiseiessessssssssssssssessesssssessesssssenees B T 12,100.000 | .ovvvvierriieines 1,771,077 LA,771,077 543,322 | oo | e | e | e 439,472 439,472 | oo, | 06/22/2006
09247X 10 1 |BLACKROCK INC/NEW YORK......cocrvrererrrrirerrerineenenes 8,700.000 ...1,798,377 ,798,377 LTTTAM9 [ s | e 21,258 21,258 | oo L 12/17/2012
11133T 10 3|BROADRIDGE FINANCIAL SOLUTIONS.........cccoovverevernnnne 50.000 1,144 1,144 840 9 | i 33 | 17 L L 04/02/2007
126650 10 0|CVS/CAREMARK CORP. I [ 15,700.000 | cooovvenernrieiinnns 759,095 | ........48.350 | ...... 759,095 499,183 | .o [ e 10,205 | oo [ e 118,849 118,849 | oo L 12/15/2009
13342B 10 5| CAMERON INTERNATIONAL CORP.... 5,700.000 321,822 | ........56.460 | ...... 321,822 | ... 307,543 | oo | rervieiseiiensneeienins | e 14,279 14,279 | oo L 12/17/2012
149123 10 1| CATERPILLAR INC...o.oviriiiirciieiic sttt veveveee [ oee | erreere16,500.000 | oo 1,478,540 | ........89.609 | i 1,478,540 | coooovvvricrinen 1,627,088 (16,361) | vvvverreircirniinnns L 06/08/2011
150870 10 3| CELANESE CORP-SERIES A 801,540 770,639 30,901 | v | 12/17/2012
151020 10 4| CELGENE CORP........coovvniiiirieiiniiesineeiseiseissssissisenssnssesssssssssssensnssens | eovnnees | vene | voverernnnn 12,400,000 | oo 973,028 | ........78.470 | ...... 973,028 738,416 134,788 | ....ovvveiicis | 06/08/2011
156700 10 6|CENTURYLINK INC 693.000 227,110 | 39120 | e 27,110 18,811 1,331 [ L 07/01/2009
16117M 30 5|CHARTER COMMUNICATIONS INC A 4,800.000 365,952 | .........76.240 | ...... 365,952 266,545 92,640 | ...coovrvreriirinne | 12/21/2011
165167 10 7 |CHESAPEAKE ENERGY CORP....... 24,800.000 412,176 | .........16.620 | ...... 412,176 414,599 (V7K ) | L 12/17/2012
166764 10 0|CHEVRON CORP 4,200.000 454,188 | .......108.140 | ...... 454,188 324,954 7,308 | oo | 12/15/2009
171798 10 1| CIMAREX ENERGY CO......cooovrrierirneiisriseiiinii . 9,900.000 571,527 | ......57.730 | ...... 571,527 562,368 9,159 | oo L 12/17/2012
172967 42 4|CITIGROUP INC I [ 11,400.000 | cooovoevernrierinnn 450,984 | .........39.560 | ...... 450,984 426,664 P2 70 I I | 03/26/2012
205638 10 9|COMPUWARE CORP 100.000 | oo 1,087 | ... 10870 | cooccvrvanee 1,087 745 255 [ e | 03/28/2005
20825C 10 4| CONOCOPHILLIPS. 24,628.000 ....1,428,178 723,983 . 60,086 | ...oovvrerrrirerinins | 12/15/2009
219350 10 5|CORNING INC . I - 144,600.000 | ..oovvrrvrriinns 1,824,852 1,824,852 | oo 1,828,380 | ..oouvvvcveereieriieinins [ | s . (3,528) | ... (RI2:) | | 12/17/2012
25179M 10 3| DEVON ENERGY CORPORATION.......ccourermremrrmmrirerereesssissessssssssnsessseenns | sevenens 32,392.000 ....1,685,680 | .........52.040 | ..coovvirririrnnnns 1,685,680 572,963 | ..oovoerierneeriiniines | e 25,914 | oo | e (322,624) | ... (322,624) | ...oovvvriircii L 04/28/2003
254687 10 6|DISNEY (WALT)CO I [ 17,100.000 | c.oovovnvenrierienns 851,409 | ........49.790 | ...... 851,409 550,328 | ...vvorerierereniininns | e 23,085 | ...ccovvriierirriiniins . 210,159 210,159 | oo L 12/15/2009
254709 10 8|DISCOVER FINANCIAL.......ccovvvrerimrirerinanns . 8,900.000 343,095 | .........38.550 | ...... 343,095 56,159 1,246 3,560 | v [ e 129,495 |... 129,495 | oo L 07/02/2007
25746U 10 9 |DOMINION RESOURCES INC I [ 14,800.000 | ..ooveevieniieiienes 766,640 | .........51.800 | ...... 766,640 | .. 414,621 | e [ 31,228 | oo | s (18,944) | ... (18,944) | ..o L 03/20/2003
26875P 10 1|EOG RESOURCES INC.......ccccovvrvmrrrnn 9,700.000 171,663 | 120790 | 171,663 | oo 1,063,967 6,499 | ..o . 216,116 216,116 | oo L 06/08/2011
277432 10 0| EASTMAN CHEMICAL COMPANY........ccoomiumirimirieriersiensssissssssssnesesssnenss. | seveens 37,000.000 ....2,517,850 | .........68.050 | ......... 2,517,850 569,848 | ..o | e 49,580 [ ..o | s 1,072,630 |... 1,072,630 | ..ovocrrrrrierircenne L 03/20/2003
278642 10 3|EBAYINC I [ 10,000.000 | v.ooevvverniiiinnn 509,977 | .......50.998 | ...... 509,977 BA2B17 | o | e | e (2,440) | ... (2,440) | ..oovvvrrierins L 12/17/2012
278768 10 6|ECHOSTAR HOLDING CORP 2,440.000 ..83,497 | ......34.220 | oo 83,497 26,525 | oo | e | e 32,403 32,403 | .o L 01/02/2008
278865 10 0|ECOLABINC, 25,600.000 ....1,840,640 ,840,640 584,279 | .ovvveevnrierineieies | ververieiieins 26,368 | ..o 360,704 360,704 | ...coviiiiine | 09/10/2002
29285W 10 4| ENGILITY HOLDINGS INC. . 2,433.000 ...46,860 ...46,860 24131 [ o | e | e 22,728 22,728 | .o L 07/18/2012
30162A 10 8 |EXELISINC....ooviviiereieieceieeei st sssssssennss | cresins B IR 19,600.000 | ...coveeriecrrcirae 220,892 | .......11.270 | ...... 220,892 132,729 2,025 8,099 | .o 43,512 43512 | i | 11/01/2011
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302130 10 9|EXPEDITORS INTL WASH INC . 24,600.000 972,930 972,930 | ... 943,570 | oo | e . 29,360 29,360 | .covvrreririierines | 12/17/2012
30219G 10 8 [EXPRESS SCRIPTS INC......cooiiiiiiiiirireeieiesissise s ssesssesssens I [ 18,581.000 | ..oovvvvrerrirnnns 1,003,374 1,003,374 | coooovvrrieri 1,010,952 | ..o [ e | e | i 195,079 195,079 | oo L 04/02/2012
30231G 10 2|EXXON MOBILE CORP. 26,162.000 ....2,264,321 2,264,321 1,938,250 [ ...ooueevrierierienns [ e 40,683 | ..o 17,886 | ... 17,886 | .ovoeveecverierians L 12/17/2012
30249U 10 1|FMC TECHNOLOGIES INC I [ 18,800.000 | ..oovvvvirniiiinnns 805,204 805,204 787,004 | .ooiveieriieriineinns | eevnriessiinsiesiinnis [ vsenseisessssieniiens | oeviissiinns (176,720) | ... (176,720) | cvvovvvriciinns | 06/08/2011
31428X 10 6| FEDEX CORPORATION.......ccouiimmrumrrieesnsseiseesssesssssesssesisessssssssssenssenes 6,600.000 605,352 605,352 567,562 4488 | oo 54,186 54,186 | ..oovvverierrierines L 06/08/2011
320517 10 5|FIRST HORIZON NATIONAL CORP 36,100.000 357,751 357,751 279,894 .361 1,083 68,951 68,951 [ ..ovvereerieririnne | 12/21/2011
345370 86 0|FORD MOTOR CO.....coumiumrimrireeineiseisesisssssesseesseeesessssssse s essessssians . 222,800.000 ....2,885,260 2,885,260 2,521,450 | oo [ e | e | e 363,810 | ... 363,810 | ..o L 12/17/2012
36467W 10 9| GAMESTOP CORP-CLASSA........... I [ 14,300.000 | ..oovovvieniieiienn 358,787 | ........25.090 | ...... 358,787 393,444 | oo | e [ | (34,657) | ... (34,657) | oo L 12/17/2012
37247D 10 6|GENWORTH FINANCIAL INC... 91,200.000 684,912 | ........7.510 | ...... 684,912 260,832 | ..o | e [ e 87,552 87,552 | ..covvrieriiinns L 12/23/2008
393122 10 6|GREEN MOUNTAIN COFFEE ROASTE.. I [ 14,000.000 | ..ooveevernrirerinnes 578,760 | ........41.340 | ...... 578,760 549,714 | oo | e | s 29,046 29,046 | ...oovveririris L 12/17/2012
410867 10 5|HANOVER INSURANCE GROUP INC........cecorivineriniirnriines 20,700.000 801,918 | .........38.740 | ...... 801,918 288,620 78,453 78,453 | .o | 03/20/2003
413086 10 9|HARMAN INTERNATIONAL......... 8,600.000 383,904 | ........44.640 | ...... 383,904 375,807 | .ovvvvererncencninnee | eevenernennsene 3,870 [ 56,760 56,760 | ..ooovreerierreerins | 06/23/2011
413875 10 5[HARRIS CORP.....coevuiviiieeieietecie ettt 200.000 9,792 | ... 48,960 | .. 9,792 3,085 280 | e | e 2,584 2,584 | .o | 06/20/2003
416515 10 4|HARTFORD FINANCIAL SVCS GRP.........covvuieririerierinenienns I [ 15,500.000 | c.oovvevernrirerinnas 347,820 | ........22.440 | ...... 347,820 250,787 1,550 4,650 | oo 95,945 |... 95,945 | ..o L 12/21/2011
42222G 10 8 |HEALTH NET INC....ooovvieeicieecieiet ettt 9,600.000 233,280 | ........24.300 | ...... 233,280 240,165 | ..o | e | e (6,885) | ... [(CRE115) 1 N | 12/17/2012
45822P 10 5|INTEGRYS ENERGY GROUP INC.......ovvurierrieirereneisenieeineesssnissesesinne | sevseens | eee | eeves ..15,100.000 | .ooovvvvriniirnnn 788,622 | .........52.220 | ...... 788,522 809,978 | ..ocevecrieveeerieieens | oo ..(21,456) | ... [PATRET) 1 L 12/17/2012
459200 10 1|INTL BUSINESS MACHINES CORP..... ..15,500.000 | .....................2,969,025 | .......191.550 | ......... 2,969,025 1,464,372 | .o [ e 51,150 | oo 118,885 | ..o L 03/28/2007
459902 10 2|INTERNATIONAL GAME TECHNOLOGY........ccoovvumrrirrireiieireriseeseesseesenens 100.000 1,417 1,506 [ .ooeveeererierienieens | v K3 I O [RI0) ) IR L 06/11/2002
46625H 10 0 |JP MORGAN CHASE & CO......ccoovvvverirrircrrririreenns 54,800.000 ....2,409,507 2,409,507 2,372,571 | oo [ e | v 36,936 | ..o L 12/17/2012
478160 10 4| JOHNSON & JOHNSON.......coouiiriirirniineisecseeissis s ssees 25,000.000 1,752,500 | e 70100 | i, 1,752,500 | coooovvvrriieiinnns 1,773,885 [ .o [ e . . [PATR1:15) 1 IR | 12/17/2012
478366 10 7|JOHNSON CONTROLS INC.. 610,333 610,333 | ... 249,338 (11,741) | ... (T1741) | e | 03/20/2003
485170 30 2|KANSAS CITY SOUTHERN INDS. ..1,060,196 | .........83.480 | ..ccooovrrrrrris 1,060,196 | oooovrvrrircrinnns 1,039,129 [ .o [ e 21,067 21,067 | oo | 12/17/2012
487836 10 8| KELLOGG CO.....ouevuuimmrerrireeieeissiseesssssesssessssisssssssssssessesssssssssssassssns I [ 15,000.000 | coooevevernrirerinnes 837,750 | .........55.850 | ...... 837,750 496,926 | ..o [ e 26,100 | .ooveereerenineireni 79,200 |... 79,200 | oo L 09/10/2002
494368 10 3| KIMBERLY-CLARK CORP........ccostiiriiiirirrinreissiiesieseseesesissisesseseniens 9,400.000 793,642 | ........84.430 | ...... 793,642 802,590 [ ..eovverierinrriieriins | e | e (8,948) | ... (8,948) | ..oovvvuirirrins L 12/17/2012
49456B 10 1|KINDER MORGAN INC 31.000 | oo 1,095 | ........35.330 | oo 1,095 1465 | .o | v 7 (370)] ... (R7(0) ) IS L 05/25/2012
49456B 11 9| KINDER MORGAN INC WARRANTS 28,032.000 105,961 105,981 | vovoeerierierienineeienis | vevvsssiesiessensienis | e ...105,961 105,961 | .oovoovverricriniienns L 05/25/2012
50076Q 10 6|KRAFT FOODS INC I [ 17,716.000 | cooovoniieiinnn 805,547 | ........45.470 | ...... 805,547 556,087 8,858 | oo | e 249,459 249,459 | ..o L 10/02/2012
501044 10 1|KROGER CO....couvumiiriiirierierisiseeisssissssessssssssssssssssssesssesssesessssesssens ..19,900.000 | ..ooovvvervvirn. 517,798 | .........26.020 | ...... 517,798 373,672 9,851 | oo 35,820 35,820 | .vvrierinrrierins L 09/25/2003
502424 10 4|L-3 COMMUNICATIONS HLDGS INC......coovvvrrrireriniireriienns 21,118,652 | ... 76.620 | oo 1,118,652 | ... 565,805 | ....ovociierieiiiniiinns | e 29,200 | .ooovvicriririniins | s 184,951 |... 184,951 | .o L 03/20/2003
517834 10 7|LAS VEGAS SANDS CORP............... 24,000.000 ..1,107,840 | ........46.160 | .o 1,107,840 | .ooovvvvercrinne 1,117,565 6,000 | oo . (9,725) | ... (N PL) | L 12/117/2012
52729N 30 8 |LEVEL 3 COMMUNICATIONS INC.....oevovririirireiierireiieniseenns v | s 18,700.000 | v.oovvvvvireiiriinnn 432,157 | .......23.10 | ...... 432,157 422,604 | ..o [ s | e | s 9,553 9,553 | oo L 12/17/2012
53217V 10 9 |LIFE TECHNOLOGIES CORP.......c.covverierrireinerinsisesiesessesssssisssssssssesssenes | osninns I [ 17,148.000 | c.oovvevrricrinnns 840,766 | .........49.030 | ...... 840,766 370,051 [ coovierierenerinnines | rererersesinesnenineins [ e | sereseeenns 173,538 173,538 | oo L 11/24/2008
532716 10 7 |LIMITED BRANDS........ccooeieiieimriiiierissiesiesisisesiess st sseesneens 23,700.000 ...1,115,322 851,100 118,500 | oo [ v 159,027 159,027 | .ovovverrrieris L 06/08/2011
539830 10 9|LOCKHEED MARTIN CORPORATION........covvmrrirrercirmeineiserias I [ 18,000.000 | ..oovvurerrirnns 1,661,220 1,621,652 | ..o | eeereniseisnesissienis | e 39,568 39,568 | ..o L 12/17/2012
544147 10 1|LORILLARD INC.....cccovvvurirrrinrrrcrireriineesninsisesisssieniesesssssssssssssesensnnes. | vevnene | ene | eereeerenens 13,000,000 | covcviveriinennnn 1,516,710 | 100 116,670 | v 1,516,710 260,754 | ..eovvocrernceiininns | e 80,600 | ...ocvvririrrirririiinns 34,710 34,710 | L 06/10/2008
55354G 10 0 [MSCIINC-A. ..ottt ..13,900.000 | .cooovvrrcrinenn430,761 | .........30.990 | ...... 430,761 427,250 | oo [ e | e | s 3,511 3,511 | oo L 12/17/2012
57164Y 10 7 |MARRIOTT VACATIONS WORLD.........covuvumerirrerersninerisesssensenssesssssssenines | oveeene 2,446.000 101,925 | ........41.670 | ...... 101,925 22,756 | cooovererereereniseines | ceveneeieniessenenen | s 59,951 59,951 | oo L 1112212011
571748 10 2|MARSH & MCLENNAN COS INC................... 24,800.000 854,856 | .........34.470 | ..... 854,856 627,559 70,680 70,680 | .oovvveiieiiciins | 03/26/2008
571903 20 2|MARRIOTT INTERNATIONAL INC CLASS A 24,464.000 911,773 | ........37.270 | ...... 911,773 373,670 | oo | v 14434 | s | e, 198,158 198,158 | ...ooovvvevverrieiiann | 03/20/2003
573284 10 6| MARTIN MARIETTA MATERIALS.........ccooeverririereieicieeiesse s 900.000 ..84,852 | .......94.280 | ....cccc..c. 84,852 92,403 16,983 16,983 | oo | 03/27/2006
579780 20 6|MCCORMICK & CO INC NON VTG SHRS . 2,600.000 165,178 | ........63.530 | ...... 165,178 | ... 141,727 23,451 |... 23,451 | s L 03/30/2012
580135 10 1 [MCDONALD'S CORP....c.ocvurriririrrisissierisissesesssssssssiesssssssssensssssssesssssnns | nessenes B IR 16,400.000 | ..coocvvvverrcrenne 1,446,644 | ........88.210 | .o 1,446,644 | ..o 1,331,928 | oo [ A7,068 | .o | e (198,7698) | ... (198,768) | ..oovvvvrrreirerieines | 06/08/2011




[AAE

Annual Statement for the year 2012 of the PROGRESS'VE NORTHWESTERN |NSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16

F

0 Rate Per Current Total

r Share Year's Total Foreign

e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC

i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market

CUsIP g of Carrying i Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired

58155Q 10 3|MCKESSON HBOC INC ..1,318,656 .1,318,656 436,968 2,720 259,080 | ... 259,080 | ...vvvrririrrireenne | 12/20/2004
58501N 10 1 |MEDIVATION INC......ccovvvvriviirinriinninns 424,628 424,628 A56,771 | oo [ crverineinesseinesins | eersissiessssnesennes | eevnsenennns (32,143) | ... (32,143) | ovvoeeiriieri L 12/17/2012
58933Y 10 5|MERCK & CO INC 60,700.000 ....2,485,058 2,485,058 2,652,189 | oo [ e | e | e (167,131) ] ... (167,131) | covevereieircii L 12/17/2012
59156R 10 8 |METLIFE INC...... 36,380.000 ....1,198,357 1,198,357 | covovveeirerinnn 1,099,971 [ i [ e 26,921 | oo 64,029 64,029 | ..o L 12/21/2011
609207 10 5|MONDELEZ INTERNTL INC 53,150.000 ..1,352,838 | .......25453 | oo, 1,352,838 | .oooovvvrrerin 1,052,432 | ..oovervrnnd 6,910 | .o 61,654 | ..oovoerrereriesine 53,645 53,645 | ..ovvvreririerinns L 06/08/2011
B1166W 10 1| MONSANTO CO....ovvvurirmrviririrrisiiieriesiiesiesesessese st ssesssiens 2,300.000 217,695 217,695 110,239 2,933 56,534 56,534 | .oovvvererieierinin | 09/27/2010
617446 44 8| MORGAN STANLEY.. I 125,400.000 | ..oovvnrerriinnn 2,397,648 | ........19.120 | ......... 2,397,648 2,313,229 | oo [ e | e 84,419 84,419 | .o L 12/17/2012
629447 10 5|NVRINC 400.000 368,000 | .......920.000 | ...... 368,000 | ... 287,892 | ..o | e | e 93,600 93,600 | ..ovvorererirririene L 06/08/2011
65248E 10 4|NEWS CORPINC-CLA 65,000.000 21,658,150 | ........25.510 | oovrvcrierirnns 1,658,150 | ooovvvrrircrinnes 1,086,963 | ...oovvvnricirerienns | eerierirennnnen 11,050 | i [ i 498,550 498,550 | ...oovvvrieiiriinns L 06/08/2011
65339F 10 1|NEXTERA ENERGY INC 25,500.000 ....1,764,345 ...1,764,345 748,587 211,905 211,905 | .o | 06/11/2002
654106 10 3|NIKE INC CLASS B 25,600.000 ....1,320,960 ,320,960 565,526 87,424 |.. 87,424 | ..cooovinne L 12/26/2012
655844 10 8|NORFOLK SOUTHERN CORP.... 34,000.000 ....2,102,560 2,102,560 732,360 (960 | v | s (374,680) | ... (RYZXC10) 1 IR | 03/25/2004
68389X 10 5|ORACLE CORPORATION P I 141,100.000 | .coovovrvvrrerrnnens 4,701,452 | ........33.320 | oo 4,701,452 | ..o 1,750,853 | oo [ 59,262 | .o | s 1,082,237 1,082,237 | .oooiceieiene | 03/28/2005
693506 10 7| PPG INDUSTRIES INC......ccommiriiiiieinieineiiessiessesseisessssssssssesssssssenns 4,000.000 541,400 | ......135.350 | ...... 541,400 518,082 [ .oooverierineerieriines | rerrreineiiesinesnenis | e 23,318 |... 23,318 | o L 12/17/2012
69351T 10 6|PPL CORPORATION 23,000.000 658,490 | .........28.630 | ...... 658,490 379,443 ..(18,170) | ... (U () ) | 06/11/2002
693718 10 8|PACCARINC ...41,530.000 1,877,571 ..1,877,571 381,566 321,442 321,442 | oo L 09/25/2001
704549 10 4|PEABODY ENERGY CORP........... 21,900.000 582,759 582,759 587,524 (4,765) (4,765) | ..o | 12/17/2012
708160 10 6J.C. PENNEY COINC ..13,700.000 | ..oooovverininnnnn 270,027 | ... 19.710 | e 270,027 270,027 | coveeererneinninnee | e | reeessinesenssiens | eriees 10,619 (10,619) | vvvvevrircirrrinns L 12/17/2012
713448 10 8|PEPSICO INC ...44,500.000 | ... ..3,045,135 | ........68.430 | ......... 3,045,135 3,091,260 13,169 [ .o 51,573 | o 12,538 12,538 | oo | 12/17/2012
718546 10 4|PHILLIPS 66 I [ 12,314.000 | coovvvririeenand 653,873 | .........53.100 | ...... 653,873 225,727 | oo | o3, [ | e 428,146 428,146 | .oovvviveiein L 05/01/2012
741447 10 8|T ROWE PRICE GROUP INC.... 26,700.000 ,738,627 ...1,738,627 378,294 218,062 218,062 | ..o | 09/10/2002
742718 10 9|PROCTER & GAMBLE CO I [ 11,800.000 | c.oovvvvirniieiinnns 801,102 801,102 733,160 | ..ovvcrereciiinicnns | evrirenenrenni26,090 [ i 13,924 13,924 | oo | 12/15/2009
74834L 10 0|QUEST DIAGNOSTIC INC 6,700.000 390,409 | .........58.270 | ...... 390,409 180,457 | covovevveenerveriineens | everiveeiineennnnh 556 [ i 1407 | e L 03/20/2003
779287 10 1|ROUSE PROPERTIES INC.......cooivieriiirirircirriinniiesieseeesesisssesesiessninens 78.000 1,320 16,920 | e 1,320 56 | oo | e 1T [ 1,264 | .o L 01/13/2012
T8A42P 10 6 SLM CORP........coveuiiieiteie ettt I [ 19,000.000 | c.oovvevernrierinne 325470 | .......17.130 | ..... 325,470 305,290 | ..oovvverrierinceneeinnee | eerernerneeensen 9,500 it 70,870 | oo L 06/08/2011
78454L 10 0|SM ENERGY CO..... 7,400.000 386,354 | ........52.210 | ...... 386,354 356,738 | ..oureriereeriinines | e 29,616 | .cvvrerierirerinns L 12/17/2012
832248 10 8|SMITHFIELD FOODS INC..........ccoceuuneece. 9,300.000 200,601 | ........21.570 | ...... 200,601 107,508 | oooueeeircrierienins [ ereeereeniseinenissiienes | crviesiessessssenins (VAW 20<) 1 I L 12/23/2008
83416B 10 9| SOLARWINDS INC......cvvrrermieimrimirieiesesiiessesissesesssessssessensssesssssessessssnens 7,100.000 372,395 | ........52.450 | ...... 372,395 | ... 383,742 | .ooiverernceniriines | e | e . (11,347) | oo L 12/17/2012
842587 10 7| SOUTHERN CO......ccooiiiiriiiiiciiesiisississiissiesiseens 34,700.000 ..1,485,507 | ... 42810 | oo, 1,485,507 | cooovvericiinnns 1,513,763 [ oo | e | e ...(28,256) | ... (VL I7L) 1 L 12/17/2012
845467 10 9|SOUTHWESTERN ENERGY CO ..1,343,082 | ........33410 | oo 1,343,082 | ooovvvverierin 1,326,942 | ..o | e | e 17,326 17,326 | oo L 12/117/2012
847560 10 9|SPECTRAENERGY CORP............. 538,017 | ........27.380 | ...... 538,017 140,387 | oo [ e 22,499 | ..ooveieriieiieriens | s (66,221) (66,221) | vvovvvrrirrirriinnns L 01/03/2007
854502 10 1|STANLEY BLACK & DECKER INC.......ccoovvvmeririierieiserissiserieniesessenssninns | sevenees I [ 11,730.000 | coooveeirrierinnns 867,668 | .........73.970 | ...... 867,668 341,400 | ..o | e 21114 | i 74,720 74720 | oo, L 03/15/2010
871829 10 7|SYSCO CORP......cccovirierimrirrcririrriienians 100.000 03,166 | .........31.660 | ............ 3,166 3,048 208 | e [ e 233 2233 [ L 06/08/2011
872275 10 2| TCF FINANCIAL CORP........coooumrerirrrireriniins I [ 10,300.000 | c.oovvevernrierinnns 125,145 | ........12.150 | ...... 125,145 126,439 2,080 | .o 18,849 18,849 | oo L 06/24/2008
872540 10 9| TUX COMPANIES INC......cvvvmrrirerirririeisiinniiesienissessessssaesiesisesesssesnsiens 51,400.000 ..2,181,930 | ........42.450 | ........ 2,181,930 540,506 | ....ovoerirereririininns | e 22,616 | ..o . 522,995 | ... 522,995 | ...covvririririinne L 02/03/2012
886547 10 8| TIFFANY & CO....oovvvvuiriiericirericinns 5,400.000 309,636 | ........57.340 | ...... 309,636 116,424 1,728 6,588 | ..o | e (48,168) | ... (48,168) | ....oovvvrirciirrinnns L 03/28/2005
889478 10 3| TOLL BROTHERS INC......otvuuiviirimrircineiieeriesiessseesesssssssssssenssessssssssnsans | sevenees 9,200.000 297,436 | .........32.330 | ...... 297,436 189,182 | covoueeecrierieriieeins [ ereerneninsiisesinsniens | cevnessesissesesinsnis | o 109,572 109,572 | ovvoreeercrieiins L 12/21/2011
892356 10 6| TRACTOR SUPPLY COMPANY.......... 8,300.000 733,388 | .........88.360 | ...... 733,388 | ... 722,591 | oo | e | e 10,797 10,797 | oo L 12/17/2012
902973 30 4| US BANCORP........cocoirimrimiieriiitiesisesissesesisess st 54,300.000 1734342 | 31940 | 1,734,342 | oo 1,309,863 | ...coovvvrrnens 10,589 [ ..ovvrcrernens 38,553 | .o 265,527 265,527 | ..cvoeereririeenne L 06/08/2011
910047 10 9 |UNITED CONTINENTAL HOLDINGS.........ccosvrrrrrirrreiereeieiesenseisssniessensnens | wenniens [ ene | cverennnn 13,545,000 | ..oecee.....316,682 | ..........23.380 | ...... 316,682 | . 154,489 | oo v | e 61,088 61,088 | ..coieiieeiciiiine | 10/01/2010
911312 10 6| UNITED PARCEL SERVICE INC CLASS B.......ccccosvunvrinerrnmrrrmerneriseesenneneens | vevreee | ene | eernernnns18,400.000 | covovivrirninnnnnn 1,356,632 | 1t 73.730 | oo 1,356,632 | oooovvvrericrinn 1,278,176 [ ..o [ v 41,952 | i | e 9,936 9,936 | .cvvonerrireireri L 06/08/2011
911684 10 8 |US CELLULAR CORP........oevriererrrirercieieieieiseenesensessssssiessessssssssssssessssens | evsnne | oene | cvverieennnn 1,700,000 | wiiiiiiiiiiinnnnnn. 59,908 | .........35.240 | ... 59,908 63,552 | .o | et | s | e (14,263) (14,263) | oo | 03/26/2004
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CUsIP g of Carrying i Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
912909 10 8|UNITED STATES STEEL CORP........covererervrreriririrrnnne 429,300 429,300 233,424 3,600 ....(46,980) | ... (46,980) | ..o | 12/18/2002
913017 10 9| UNITED TECHNOLOGIES CORP.........cceecemrrirriicirnriins 25,500.000 ...2,091,255 | .........82.010 | ......... 2,091,255 2,116,847 | oo | e 51,765 227,460 227,460 | ..ccooovvvviiniene L 06/08/2011
92839U 20 6| VISTEON CORP.....ccooiiirrimeiriieiiesiesiseisess st ssensssenn 7,000.000 376,740 | ........53.820 | ...... 376,740 332,063 | ..oiverierineerienines | e | e 27,160 27,160 | oo L 12/21/2011
929042 10 9| VORNADO REALTY TRUST.....coviiirimrieiniieiieriseiesssssssessssessssssesessssssessenses | sevnnnss | vone | covernnnnes 12,416.000 | oo 994,273 | .........80.080 | ...... 994,273 A13,762 | oo [ e 46,684 [ ..oooiveererercinn 39,980 |... 39,980 | o | 03/20/2003
931142 10 3| WAL-MART STORES INC........cocrmurrmriieririneinerseesiensenesseenns 29,200.000 1,992,316 | ........68.230 | oo 1,992,316 2,023,040 | oo [ e ..(30,724) | ... (30,724) | oo L 12/117/2012
949746 10 1| WELLS FARGO & CO.......ovvirririiieiisiesiseisssisssiesissesesissessessessiens ...62,868.000 ..2,148,828 2,148,828 1,525,486 | .. 416,186 | ...ooovverririierins L 01/02/2009
958102 10 5|WESTERN DIGITAL CORP.......... 9,800.000 416,402 416,402 175,399 . 113,092 | .o L 06/22/2006
959802 10 9| WESTERN UNION CO......coovviuiririrriiriirissiierierieessssisssssssssessesssesssenss | veveene | ene | evveveriens 70,600.000 | ..ot 960,866 | .........13.610 | ...... 960,866 | ... 931,327 | coorierrerinreieninns | rerieriseieninen | e 29,539 29,539 | ..o, L 12/17/2012
962166 10 4|WEYERHAEUSER CO.........cccconvruneee 62,000.000 724840 | 27820 | 1,724,840 | oooovvonnn 713,792 [ e | e | e 11,048 11,048 | oo L 12/17/2012
966387 10 2| WHITING PETROLEUM CORP........ocvurimiemriirierieriseessenssesssensensssnsssenss | seveene | one | seveveriens 13,500.000 | c.oovevvernrirerinnes 585,495 | ........43.370 | ...... 585,495 570,282 15,213 15,213 | oo | 12/17/2012
966837 10 6|WHOLE FOODS MARKET INC. 6,400.000 583,424 | .......91.160 | ..... 583,424 353,821 ...138,112 138,112 | oo | 06/08/2011
969457 10 0|WILLIAMS COS INC 36,800.000 1,204,832 | ... 32740 | i 1,204,832 360,299 212,581 212,581 | oo | 06/18/2004
969904 10 1 |WILLIAMS-SONOMA INC.. 1,400.000 61,278 | ... 43770 | e, 61,278 53,161 7378 | o | 12/21/2011
98212B 10 3| WPXENERGY INC.....cociiiririirieriieniseiseessesissssessesssseessssssssssssessssessssnss | onsenne | e | oveevesnenns 12,266.000 | ..ooevverrierinnes 182,518 | .........14.880 | ...... 182,518 80,928 | ..o | e 101,590 | oo L 01/03/2012
98419M 10 O XYLEM INC....cooiiiriiicen st sissnnes | ensnes oo | e 19,600.000 | ..o 531,160 | ........27.100 | ...... 531,160 314,085 7,934 27,636 | .o | 11/01/2011
000886 28 3|ROYAL CARIBBEAN CRUISES LTD F.. 7,600.000 258,400 | .........34.000 | ...... 258,400 185,500 3,344 70,148 | oo L 12/21/2011
05964H 10 5 |BANCO SANTANDER SA-SPON ADR.......cccotvummrierirreremisereriessiensenereeens | corneens F.. 954.000 | ..o 7,79 | 8170 | e, 7,794 5,913 377 1,016 [ v | 10/12/2012
G16962 10 5| BUNGE LTD.....oiiiiiuiieiiiisniiseis st snssssnssnssssssnssssnns | cosneees | I 16,700.000 | ..oovvvvriiniiins 1,213,923 | .00 72.690 | oo 1,213,923 | i 1,208,180 | i [ ENLKT L 12/17/2012
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)..........ooorrreeninissiescscssc e 148,425,892 72,964 2,088,659 | ..oovovviiriennn0 | 013,904,041 | 1277 | 13,891,270 [ .o 0 [...XXX.....
9799999. Total - Common Stock 148,425,892 72,964 2,088,659 XXX
9899999. Total - Preferred and Common Stock 148,425,892 72,964 2,088,659 XXX.....

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total § value (included in Column 8) of all such issues §.......... 0.
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SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUsIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends

Bonds - U.S. Government

912828 SE 1 | US TREASURY NOTE 0.250% 02/15/15....cueverieessisssrsienisseessssisssessssanas l 03/29/2012 | Barclays Capital 5,016,465 | ..ooovvrincinnnnnersnnsnninenrnennsens,050,000 | i 1,526
0599999. TOtal - BONAS = U.S. GOVEIMMENT. ...ttt isrs etk 0E 6 HEE£ L8 E LR £ LRkt 5,016,465 | ..o ,050,000 [ i 1,526
Bonds - U.S. States, Territories and Pc
575827 KH 2 | MASSACHUSETTS ST 0.120% 08/01/15.......cvovveniersiniisisserisnrisenienes I 12/06/2012 | GOIAMAN SACNS.........cvveveveeeeeeeeeeeesee e sese e enesseeesnssssesnsennes | coveeessissseesseiesessesesssesssssssiesessesssnnesssss | cosreiesines 32,200,000 | ..o 32,200,000 422
1799999. Total - Bonds - U.S. States, TEITHOMES & POSSESSIONS..........coeieiiiiieitiieiistetieistsisstessessetassesssessssssassessssassessessessssassasses  fessessessssassessessssessessessssassessessessssessessesassessessessssassessesassassessessssessessesassessessessssessessetassessessessssessessesassassessessnsessessesansessesssssnsassassesss | aniessssaseess 32,200,000 | covovoverreeeeeeeeees 32,200,000 422
Bonds - U.S. Special Revenue and Special A it
20775B XX 9[CONN ST HSG FIN AUTH HSG MTG 2.000% 11/15/17....... 05/16/2012 [ MEITHE LYNCR. ...ttt ssbsnsss | esessssssisss s s sttt | coiesisasesas 1,535,000 [ ovoooivreiinerieririiseeiiseieniis 1,535,000 | ..vovverireiieriieiins
59447P NE 7 [MICHIGAN ST FIN AUTH REVENUE 5.000% 07/01/20 06/13/2012 [ MEITHI LYNCR.......vvuivrrirerireineeissiisesiesseeissesssssssssssessessssessssssssssessessssssssssnssns. | sessiseessesssssssssssessessssesssnsssssssessessnesses | nnessnnsssesssssssnsssesssssssenssssseess 12,011,800 | iviiisiinernesnneenssnserssrsnennnen 10,000,000 | covovocieneeeinerieeineenne
70869V AU 8| PENNSYLVANIA ST ECON DEV FING 5.000% 01/01/20. 10/03/2012 | Merrill Lynch . .10,000,000 | ..o
3199999, Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. ..........eriueuiterreiseutesseerseeetasereessssesasessssassessesssssssasses | fessessesassassessssassessessesassassessesassessessessesassessesassessessessesassessesssssesessessesassessessssesessessetassessessssesessessetassassessesnsassessesansessessesnsassessesss | aniessssassens 25,827,300 | .cooooeverierereiceeeeeee e 21,535,000 0
Bonds - Industrial and Miscellaneous
00101y AA 4 [ADT CORP 2.250% 07/15/17.....ccoovvvrerrrrirnerrniinns 06/28/2012 [ VBIIOUS.........oovveveerireeeseesse s sese skt | eeesaees s bbbttt | cbnenisneenas 7,004,940 | oo 7,000,000 | oo
04044T AG 1|EXPRESS SCRIPTS HOLDING 2.100% 02/12/15 02/06/2012 | Citicorp Securities Inc 5,970,480 +...6,000,000 | oo
14987B AB 9| CC HOLDINGS GS V LLC/CR 2.381% 12/15/17 12/13/2012 | Various 20,845,190 ..20,750,000 | ...ooovrvvciieniiniis
17318U AB 0 |CGCMT 2012-GC8 A2 1.813% 09/10/45..........ccorvvevrererirerrrerienes T106/2012 [ VAIHOUS. .....vvoveereesissssesessesssesiesssssssssessesssssesssssssssssssessssssessesssssssssesssessansssssessansss | stessssssosssessnssanssessssssssessssssassnssessnssnssoss | sesessesssessesssnssessnssessnssessnssnsses 10,927,843 | oo 10,660,000 | ...eooovevuernrieririerirenes 13,360
278865 AK 6[ECOLAB INC 3.000% 12/08/16........ovurerrierrimreirerisiesssssissssesseissssssesssssesssssssasssenes 05/29/2012 | CSFBdirect. 7,808,724 107,044
278865 AN 0|ECOLAB INC 1.000% 08/09/15.........ccorremermmerererermemsmseserssessesssesesessssesessessssssssesssesas 08/06/2012 | Bank Of AMEIICA COP......uvvurerirerersaeesersesisesesseesssisesse st ssssssesssssssssensnenes 6,996,500 | ...coovvrvrrrerierinenreninerisnnnnnnnsne 1,000,000 | oo
369604 BE 2| GENERAL ELECTRIC CO 0.850% 10/09/15........ccoiirmriirnireierinsieeesisesssssnsmsesssissnns | seneenennnees 10/01/2012 | Barclays Capital 14,995,950 | ..oovvrrervrvcrernersnnerienenenennn 15,000,000 [ 1o
44890F AC 1 [HALST 2012-A A3 0.920% 08/17/15.......cooeerrrirerierineeiesiseisesi e ssssssssssenes 06/13/2012 | Citicorp Securities Inc. 6,499,306 | .....oovrvrrrrerierirncnrneineriennennnssne8,500,000 | oo
46637Y AG 4|JPMCC 2012-HSBC B 3.722% 07/05/32.........cccmrverrerieriierirerirnenns 07/20/2012 | Various 6,154,101 14,888
571748 AS 1|MARSH & MCLENNAN COS IN 2.300% 04/01/17 04/05/2012 | Various 26,921,930 ..27,000,000 9,264
61760V AL 7 [MSC 2012-C4 A1 1.085% 03/15/45........covvvmmerirererceiieirserseisisessesssessssssessesssessesessenns 03/09/2012 | Morgan Stanley 17,339,136 .17,339,273 14,110
61974P AG 3 |MOTEL 2012-MTL6 C 3.139% 10/05/25........cvereveieiirerieiieineisiseieresineens 12/11/2012 | JP Morgan Securities. 25,024,960 ..25,000,000 | ...oooervviiiiriiiinii 26,593
78573A AB 6 |SABMILLER HOLDINGS INC 2.450% 01/15/17... 01/10/2012 | JP Morgan Securities 14,971,350 | wocveevencerveinerrerrnenienirnnennes 15,000,000 | oo,
902134 AA 3| TYCO FLOW CONTROL FINAN 1.875% 09/15/17......cocvemrirerirrieerineirerinniens 09/11/2012 | JP Morgan Securities 6,462,255
91830C AG 3|VNDO 2012-6AVE B 3.298% 11/15/30.. 11/16/2012 | Deutsche Bank 6,842,865 17,123
92903P AJ 8|VNO 2010-VNO C 5.280% 09/13/28.......ccoirrrrreirerrrisirnnisissieiesinnens 03/29/2012 | JP Morgan Securities. ....135,566 439
931422 AG 4|WALGREEN CO 1.000% 03/13/15.... .... | 09/10/2012 | Goldman Sachs 11,985,240 | .oocvvrevencervninererinennenenneennes 12,000,000 | oo
931422 AH 2| WALGREEN CO 3.100% 09/15/22.... . | 09/10/2012 | Goldman Sachs 6,992,230 | ...oveeverrereeieneenenrsnenrienienenn 15,000,000 | oo
931422 AJ 8| WALGREEN CO 1.800% 09/15/17....coovoueierierneireeineisseisssesessessessssesssssssssssssssssesesans | sevesseesaseens 09/10/2012 | Bank Of AMETICA COMP.......vvurvmrereirreseisesieeisseesssisse st sseees 14,968,500
982526 AM 7|WRIGLEY (WM.) JR CO 3.700% 06/30/14. 01/26/2012 | JP Morgan Securities. 4,904,920 14,492
714264 AD 0|PERNOD-RICARD SA 4.450% 01/15/22.... F 11/19/2012 | Various 6,566,040 73,425
902133 AL 1|TYCO ELECTRONICS GROUP 1.600% 02/03/15.........coomrermerrreerermnermerieneseessniniienns F 01/31/2012 | JP Morgan Securities 4,989,800 | ...covvvvrrrrerierrncriirirneriinnrnnersne,000,000 | oo
928670 AM 0 [VOLKSWAGEN INTL FIN NV 1.150% 11/20/15... F 11/15/2012 | Deutsche Bank 9,994,700 .10,000,000 | ..o
3899999. Total - Bonds - Industrial and Miscellaneous..................ccccooveverercuerercreiineenans 245,302,526 243,630,273 290,738
8399997. Total - Bonds - Part 3 . 308,346,291 302,415,273 292,686
8399998. Total - Bonds - Summary Item from Part 5.........ccoocsvrinninninnnns 206,072,060 205,461,727 150,184
8399999. TOAI = BOMAS. ...tttk Hk eLEE R L L E SRRt 514,418,351 507,877,000 442,870
C on Stocks - Industrial and Miscell
001204 10 6|AGL RESOURCES INC.... 1211712012 | State StEEE BANK.........ovoocvveeiecieeriiesiies et essssssssnss | sesssesssesssesssssssssssssssesssens 13,500.000 540,100 XXX...
00206R 10 2|AT&TINC 12/17/2012 | State Street Bank..........c.ccviiiieiiieiniieeeiiseieseiessssiesesisssesssessesesssesssssssenns | oeres .150,000.000 5,115,660 XXX...
002824 10 0|ABBOTT LABORATORIES........coouivimrimeermeimeriesissssssesssssesessssssessssssssssssssssssssssesssesens 12/17/2012 | State Street Bank...........ooceereceerinnrrerieeseenenssssnesesssesessssssssesesssesnness | onsennenssessnessenssssssesssensnes20,000.000 | cooiiisinienieeieesseeeens 1,304,150 XXX...
01741R 10 2|ALLEGHENY TECHNOLOGIES 12/17/2012 | State Street Bank 352,257 XXXt [ vt
037833 10 0|APPLE COMPUTER INC 12/17/2012 | State Street Bank 2,047,811 XXX otttrrrierierineineeinns | e
060505 10 4 |BANK OF AMERICA CORP......ccovvvvereriririrnricirnriens 03/26/2012 | State Street Bank 179,780 XXX et | e
09247X 10 1|BLACKROCK INC/NEW YORK.. 12/17/2012 | State Street Bank 1,777,119 XXX...
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Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
13342B 10 5| CAMERON INTERNATIONAL C....oovvovrviirriiisirsieiissiessesississsse s sssnssenes 12/17/2012 | State StrEBt BANK.........coeveiveiiieciieiciecieieeeee sttt ssessessesns | sesessessessesssensessesnsnaas 5,700.000 [ ..oecvererierieeereireinieeeeseeeees 307,543 XXX ottt | e
150870 10 3| CELANESE CORP-SERIES A.......coouiirieiieneiieseneesesisee st ssssssssssensssens 12/17/2012 | State Street Bank XXX etrtrernerierineineeinns | aeeneriesisssesssseseenns
165167 10 7| CHESAPEAKE ENERGY CORP........coouiiimrimirierieeeiesiseisese e essesssssssesssesssenssesens 12/17/2012 | State Street Bank XXX etvirrrierirerieeeneeinns | e
171798 10 1| CIMAREX ENERGY CO.....oovvvririiireiinseirseriseiiesniesiseenns 12/17/2012 | State Street Bank XXXttt | e
172967 42 4|CITIGROUP INC 03/26/2012 | State Street Bank ceerenern11,400.000 | ... ...426,664 XXX etvvrrrieriereeeeneeinns | e
219350 10 5[ CORNING INC......vviomiimiiriiiineiieeise et esnseees 12/17/2012 | State SIEet BANK.........c.oiiucirciiiiiciieeisiistee et esssssssienns | oreeesessse s sseesas 144,600.000 | ..oovonrererreeieeeseeriesiees 1,828,380 XXXttt | e
278642 10 3|EBAYINC 12/17/2012 | State St BANK........ccv.ivieereeiciieiieeiesseerissse st essssessnnss. | eessessesss s 10,000.000 512,417 XXX otvvrermerirerineensenns | aeeseriesssssesseseeenns
29285W 10 4| ENGILITY HOLDINGS INC........ccooriiiiiiiiiiieiiiiesississisiissiissiesss s siesesnees 07/18/2012 [ SPIN Off....ovoveieie st ins | essseess s sieees 2,433.000 24,131 XXXttt | e
302130 10 9|EXPEDITORS INTL WASH IN 12/17/2012 | State Street Bank ...24,600.000 943,570 XXX otvvrirnerierineensenns | aeeseeiessnesessesenseenns
30219G 10 8 [EXPRESS SCRIPTS INC......coiiiuiiiriiirienirtiieiesrie e ssssessesssesessssensensss. | seesssesesneess 04/02/2012 | State StrEet BANK...........ruvurieeiiiiiieriritiieirieiiesirissessssiess s | s 1,581.000 48,565 XXXt | e
30231G 10 2 [ EXXON MOBILE CORP.......cccrtuiurimriaeiieriseeisseesssisesssssssssses s isssssssans 12/17/2012 | State SHEEt BANK........c.oreieireiieiieeieeei st ssninnns | sbseessessesss st enes 7,500.000 |.......... ....664,644 XXX otrirernerieeiseineeins | e
345370 86 0|FORD MOTOR CO 12/17/2012 | State Street Bank 222,800.000 2,521,450 XXXt | e
36467W 10 9| GAMESTOP CORP-CLASSA.... . 12/17/2012 | State Street Bank 393,444 XXXttt | e
393122 10 6|GREEN MOUNTAIN COFFEER........... 12/17/2012 | State Street Bank ...549,714 XXX otviririerirerireeeneenns | e
42222G 10 8[HEALTH NET INC.....oiouiiiiiiiieiiseiseissesies e 12/17/2012 | State Street Bank XXXttt | e
45822P 10 5|INTEGRYS ENERGY GROUP I....coevvrererrerrrirciieiinns 12/17/2012 | State Street Bank...........oceveeeevrinerierirnenerinssnessseseesssssssesessssssssennns. | ovesssenssessesssessessonssessens 19,100.000 | sovviiiieriricisneeseesseeeseeeens 809,978 XXX etitririerierineensenns | e
46625H 10 0| JP MORGAN CHASE & CO......ccoevvvireriireririenrnines 12/17/2012 | State Street Bank 2,372,571 XXX ottt | e
478160 10 4|JOHNSON & JOHNSON 12/17/2012 | State Street Bank 1,773,885 XXX otrtrrrierierineinenns | e
485170 30 2 [KANSAS CITY SOUTHERN IN......ooiiiririiiiiiiieiniiesssisiesie et ssssessesssenes 12/17/2012 | State Street Bank XXX oo | e
494368 10 3|KIMBERLY-CLARK CORP. 12/17/2012 | State Street Bank XXX otiterierieeineinseins | e
49456B 10 1| KINDER MORGAN INC.......ouuiiiiiiiierirrissiisiiessiesiesesssesesisssssessenssesesssssssssessensns | sevesnsssssssens 05/25/2012 | State Street Bank XXXt | e
49456B 11 9| KINDER MORGAN INC WARRA.........ccoovvirrierineirenireenns 05/25/2012 | State Street Bank XXX...

50076Q 10 6 [ KRAFT FOODS INC......cvuurirreriermeineisersisesssesssesssss s sssessssessessssssssssssssssesssenssssssssssnsns | soesssesssncens 10/02/2012 | Spin Off XXX...

517834 10 7 [LAS VEGAS SANDS CORP........ccmiuiiriireriniitiesiss st essnen 12/17/2012 | State Street Bank XXX oo [ eviesvsee e
52729N 30 8 |LEVEL 3 COMMUNICATIONS......ccooiiirimeemrimeisiesiensssseseesssssssssenssssssessssssssssesssesssee | aesssssnensnens 12/17/2012 | State Street Bank XXX otvvvermerierineensenns | e
539830 10 9|LOCKHEED MARTIN CORPORA 12/17/2012 | State Street Bank XXX...

55354G 10 0[MSCIINC-A 12/17/2012 | State Street Bank XXX...

579780 20 6|MCCORMICK & CO INC NON . | 03/30/2012 | State Street Bank XXXttt | e
58501N 10 1| MEDIVATION INC 12/17/2012 | State Street Bank 456,771 XXXttt | e
58933Y 10 5|MERCK & CO INC 12/17/2012 | State Street Bank ...60,700.000 2,652,189 XXX etvirerierierieeeneeinns | e
617446 44 8| MORGAN STANLEY 12/17/2012 | State Street Bank 125,400.000 2,313,229 XXXttt | e
693506 10 7|PPG INDUSTRIES INC 12/17/2012 | State Street Bank XXX...

704549 10 4|PEABODY ENERGY CORP............. 12/17/2012 | State Street Bank XXX...

708160 10 6|J.C. PENNEY COINC 12/17/2012 | State Street Bank XXX otvvrernerierineensenns | e
713448 10 8|PEPSICO INC .| 12/117/2012 | State Street Bank XXX oo [ evieevseseeses s
718546 10 4| PHILLIPS BB..........ovoueeuireriieeiieeseeieisesisss sttt sssssssssssesssenssssssnns | nevesssessssnns 05/01/2012 [ SPIN Off.....overereiiierieei ettt ees bbb entens | oertsesss st 12,314.000 XXX...

779287 10 1|ROUSE PROPERTIES INC e 01/13/2012 [ SPIN Off....oooeviiiierie et ensiens | coeesessianesi e enes 78.000 XXX...

78454L 10 0| SMENERGY CO...covvrrrrirrierieeiseerssisesessensienes 121712012 | State SHEEt BANK........cvureiieireiieiieeieeiei ettt ssinnns | seseessessesss st enes 7,400.000 XXX...

834168 10 9 SOLARWINDS INC......ovuruvimrimniiieiieriieeiesissisesiesssess st esienes 12/17/2012 | State SIreet BaNK............cvuureiiiiiciiie i esesssessssinnns. | seeeesiessesss s sssssneenienes 7,100.000 XXXt | e
842587 10 7| SOUTHERN CO......cooourririrrireiiniiseiieeisesseniseenns 12/17/2012 | State Street Bank ceevenn.34,700.000 1,513,763 XXX otitrrieerieeieeneenns | e
845467 10 9| SOUTHWESTERN ENERGY CO....ccecouivmmrirririeirriseisessssesiesiessssesssssessessssessesssssenns 12/17/2012 | State St BaANK........c...cvurreeeiiciieiieeeisceeie st esesessssssss st essssessenes. | esrsessess st 40,100.000 1,322,562 XXX...

892356 10 6| TRACTOR SUPPLY COMPANY.... 12/1712012 | State StrEet BaNK.........ccuiveieeiciriieieeiicssieie et ssssssensesinss. | coesierissssesesssssessessees 8,300.000 ...122,591 XXX...

931142 10 3| WAL-MART STORES INC.......ccouerimriirimieemerieisiesssesssesesesssssssssessesssessssssssssssessns | nevesnsessssnns 12/17/2012 | State St BANK........ccvoevireereeiciieiieeieeieiserisesie st essssessness. | eersessesss st ssses s 29,200.000 2,023,040 XXX...

959802 10 9|WESTERN UNION CO 12/17/2012 | State Street Bank XXX tiirrieeiierieeinneinns | e
962166 10 4| WEYERHAEUSER CO.......ccoivimiimiiiiiieiieeisiseisesssssissssesssssesssssssssssssessssssssssssssnssss. | nesesssssassenns 12/17/2012 | State Street Bank XXX otttrrrierierineineeinns | e
966387 10 2|WHITING PETROLEUM CORP. 12/17/2012 [ State Street BanK.........cc.cueriiiriiieiiiieissiesssissssssssssssesessssenes XXX et | e
98212B 10 3|WPXENERGY INC.... 01/03/2012 | Spin Off. 80,928 XXX...
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Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Interest and Dividends
G16962 10 5| BUNGE LTD.....cooiiiiriniirissiisrisnissisenssnessessssnsssenas F 12/1712012 | State StrEet BaNK.........ivviieriiiirisrississisiissssssssesssssesesessssessnssssssssssssssssnssssensansans | onssosssssssssssesssssesssssssssansas 16,700.000 | ...ovoveiiririinieniercss s 1,208,160 | ...ooverrrcrraeere e XXX | e
51,879,844

9099999. Total - Common Stocks

9799997. Total - Common Stocks -

51,879,844

9799998. Total - COMMON StOCKS = SUMMATY HBM fIOM PAM B.........ouiieieieie ettt ettt sse b e et ssesetesssssessessnts | e2essessessessssessessessesessesessesessessesaeseeseesee et eesessesaeseeseeseeetansessetsessesesseeseteeseesessesseteesee et aeseesessee et ensesseb e s eesesses et antessebsessesessessetansans | 4bsesissossessessnssnsessessessnssntessessesnsnes 874,262 | ..otk XXX e | e
9799999. Total - Common Stocks 52,754,106

9899999. Total - Preferred and Common Stocks 52,754,106

9999999, Total - Bonds, Preferred and COMMON SEOCKS.........cuureiruiieiiiiiisi s 567,172,457 |...ooovevvcrcerrerce e XXX | v,

¢eld
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 11 12 13 14 15 Bond

5} Current Book/ Foreign Interest/

r Prior Year Year's Total Adjusted Exchange Realized Total Stock

e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated

i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual

cusIp g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
912828 QE 3|US TREASURY NOTE 0.625% 04/30/13.... ... | 01/20/2012. | Goldman Sachs...........ceevereverneernees [ weverirerirnrencenininns | et 62,152,453 | ...... 61,800,000 | ...... 61,901,391 | ........61,868,691 | ..ooovveverrerrnne | ovrrrenne(3,121) [ | e (3,121) 61,865,570 | ... B 286,883 | ....... 286,883 | ........ 89,135 | 04/30/2013.
912828 RF 9|US TREASURY NOTE 1.000% 08/31/16.... . [ 12/17/2012. | Barclays Capital.........cooseerernnieniins | cnvernninsrnsnssiiennnes | vneee 18,341,719 | ...... 18,000,000 | ...... 18,005,255 | ......... . . 18,003,859 | ... I 337,860 | ....... 337,860 | ...... 234,199 | 08/31/2016.
0599999. Total - BONAS = U.S. GOVEIMMENE. ...vtiierirtstisstrsssss s ees st fesssses sttt | ress 80,494,172 | ..... 79,800,000 | ...... 79,906,646 | ......... 79,873,550 | ..o 0 | 12D ] 0 [ (4,121 | s () 79,869,429 ..o 0] ... 624,743 | ...... 624,743 | ...... 323,334 |..... XXX..oone
Bonds - U.S. States, Territories and Pc
882721 MZ 3| TEXAS ST 0.130% 12/01/36......cvevrenrrrncrirnrirncnnns |.,.|12/03/2012. Call  100.0000........ccmmmmmemreneens [ ernrenemismessrsisniinne | vveeans 1,400,000 | ........ 1,400,000 | ........ 1,400,000 | ....ccooeee 1,400,000 [ ..ocvoinenniinins | e [ | e (0 RN I 1,400,000 (U I 1,740 | 12/01/2036
1799999. Total - Bonds - U.S. States, Terrtories & POSSESSIONS. ..o vt senesssssnsssssssesssssssessssessesssssesenssenssaness | eesenees 1,400,000 | ........ 1,400,000 | ........ 1,400,000 | ........... 1,400,000 0 0 0 [ oo 0 [ 0 | 1,400,000 0 0 0 [ s 1,740 |..... XXX.....o
Bonds - U.S. Special Revenue and Special A it
3137AH 6D 5|FHMS 2011-K015 X110 1.674% 07/25/21.............. vee | 12/01/2012. | PAYAOWN.......oouviivirieririnniienns [ e | v | sevsessnssessnsenns | oeveeeens 141,998 140,110 | oo | vevi (140,110) | cvvvvvrerriniiees | eeverenes (140,110) | vvvvverernene 0| 12,273 | 07/25/2021.
31392C MS 0|FNW 2002-W1 2A 6.940% 02/25/42 ... | 12/01/2012. | Paydown 57,954 | .ccooon. 57,954 | oo 60,906 ) (3,543) 57,954 (V18 2,138 | 02/25/2042.
34073N 5Z 9|FLORIDA HSG FIN CORP 6.450% 01/01/39.......... | ... | 07/01/2012. [ Call  100.0000.........cevererrrrrnes | cerrmrerrrerirernneenenes | ceveens 1,115,000 | ........ 1,115,000 | ........ 1,197,778 ,699) ..(93,699) B [ 1,115,000 0| s 57,889 | 01/01/2039.
34074M BP 5|FLORIDA HSG FIN CORP RE 5.500% 01/01/41.... | ... | 07/01/2012. | Call ~ 100.0000.... 810,000 810,000 | ........... 869,778 846,505 | ...ovverieriinien | e (36,505) ....(36,505) 810,000 0| s 33,688 | 01/01/2041.
462467 AP 6|IOWA FIN AUTH SF MTG 5.750% 07/01/36........... ... | 08/30/2012.| Call ~ 100.0000.... 970,000 970,000 | ....... 1,022,904 | ........... 1,000,567 | ...coomvverereeris | o (30,567) ceevenene(30,567) 970,000 0 53,387 | 07/01/2036.
46246B JS 2 [IOWAFIN AUTH HSG 5.000% 07/01/30................ ... | 08/30/2012. [ Call ~ 100.0000.............. 600,000 600,000 | ........... 626,772 606,567 | ...cvverrirriren | e (8,567) [ .ovvrververvricins [ e (LT E— 600,000 0 25,533 | 07/01/2030.
49130P FX 7|KENTUCKY HSG CORP 3.350% 01/01/27 ... 03/01/2012.| Call  100.0000.... 20,000 | .ovveernen 20,000 | .ovrernenne 20,000 | ... 20,000 ol 20,000 0 ....447 | 01/01/2027.
49130P JG 0|KENTUCKY HSG CORP 3.415% 07/01/13 v |1 07/01/2012. | Call  100.0000..........ccomrvemrrreres [ e | e 1,385,000 | ........ 1,385,000 | ........ 1,385,000 | ....ccooeee 1,385,000 B [ 1,385,000 0 31,361 | 07/01/2013.
64468T D3 8|NEW HAMPSHIRE ST HSG 4.750% 07/01/33....... ... 07/01/2012. | Call  100.0000.... 350,000 350,000 | .......... 371,823 351,600 350,000 0| e 14,864 | 07/01/2033.
647199 2F 4|NEW MEXICO MTG FIN HSG 5.250% 03/01/34.... | ... | 09/20/2012. | Call ~ 101.6293.........cecevrvvmrrivers [ e | erenens 1,041,700 | ........ 1,025,000 | ........ 1,101,363 | ..occvvveee 1,040,644 | .....oovvvvrirnnne . B [ 1,041,700 0 53,764 | 03/01/2034.
647200 TH 7|NEW MEXICO MTG FIN AGY 5.600% 01/01/38..... | ... | 07/01/2012.| Call ~ 100.0000.............. 995,000 995,000 | ....... 1,072,113 | e 1,059,307 | ..vooveerrineiis | o (64,307) | .ovvvrercerrrins [ s (64,307) | vvvvevrirnne 995,000 0 | coes 41,720 |01/01/2038.
65888M 6B 2| NORTH DAKOTA ST HSG 5.500% 01/01/37.. ...107/01/2012. | Call  100.0000...........coerrrrrrirerer | o | e 1,370,000 | ........ 1,370,000 | ........ 1,444,665 | .......... 1,389,955 | ...oovverirreris | o (19,955) | ..ovvvvverrireinne ..(19,955) B [ 1,370,000 0| s 56,238 | 01/01/2037.
676907 KV 9|OHIO HSG FIN AGY 5.500% 03/01/36 ... 09/01/2012.| Call  100.0000.... 965,000 965,000 | ....... 1,029,935 985,838 (20,838) ...(20,838) 965,000 0| s 39,600 | 03/01/2036.
67886M NN 5| OKLAHOMA HSG FIN SF 4.500% 09/01/27... ...|09/01/2012.| Call  100.0000.... 50,000 | .oovverees 50,000 | ...... 53,837 I VI RO N (372720 | TR IS (3,720) 50,000 (V10 1,294 |09/01/2027.
83712D QV 1| SOUTH CAROLINA HSG 6.000% 07/01/38............ | ... | 10/01/2012. | Call  100.0000.........ccceuveemrrrerirer | covrrrmrirerirrmrisrirens | covvirenens 725,000 | ........... 725,000 | ........... 786,074 (01072 R IO (45,602 ....(45,602) 725,000 0| s 36,375 | 07/01/2038.
83755G 5A 1|SOUTH DAKOTAHSG 5.500% 11/01/37............n. ... 08/15/2012. | Call  100.0000.............. 35,000 | .ovvernnenn 35,000 | .ovrernenne 34,643 P77 I IR Y72 R P 35,000 (V10 1,118 | 11/01/2037.
97689P 2N 7| WISCONSIN HSG & ECON 6.000% 09/01/36........ ...109/01/2012. | Call  100.0000........ccocwemmvmmrrnn | v | v 1,195,000 | ........ 1,195,000 | ........ 1,279,009 | ..o 1,210,055 | oo | v (15,055) [ ..ovvvvvereniinins | (15,055) | ..ovevvveininnies | i 1,195,000 0 [ 53,550 | 09/01/2036.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......curuiriuiirsrressirsiersssessssssssssssssesssessseessssssssssenssssssssssssssensnss | ooeees 11,684,654 | ...... 11,667,954 | ...... 12,498,598 | ........12,165444 | ....occoe.l0 | s (480,790) | cvvvvvvnrinenn0 e (480,790) | vvvvvvvrnensn0 | i 11,684,654 0 0 0 [ ... 515,239 |..... XXX......
Bonds - Industrial and Miscellaneous
00764M FB 8|AABST 2005-2 M1 0.630% 06/25/35.............ccouvenee vor | 12/25/2012. | PAYAOWN.......coonieierineieriseinens [ e | e 122,298 | ..o 122,298 | oo 104,412 104,682 | ..ooveverirrieens | e 17,616 | .o 122,298 (V1N I 820 | 06/25/2035.
01958X BS 5|ALLIED WASTE NORTH AMER 6.875% 06/01/17. |... [ 06/01/2012. | Call ~ 103.4380.......cccouvrrerermrenens | ceeremrnmmmnerivenieeens | e 10,343,800 | ...... 10,000,000 | ...... 11,000,000 | ......... 10,495,851 | ..ooovervrrverns | e (152,051) | cvvovvvvrevcrnene | verereend(152,051) [ oo | o 10,343,800 0 ... 343,750 |06/01/2017.
02005G AC 9 |ALLYA 2009-B A3 1.980% 10/15/13 vor | 10/15/2012. | PAYAOWN......coonvverirrireeinrinniinee | e | erneens 6,493,841 | ........ 6,493,841 | ........ 6,474,055 6,490,344 3,497 6,493,841 0| s 54,570 | 10/15/2013.
05533E AU 8|BCAP 2010-RR8 3A1 3.000% 05/26/35.. ... | 12/01/2012. | Paydown 3,514,858 | ....... 3,514,858 | ... 3,543,416 3,529,176 | .ooooevverrerinee | e (14,319) | ovvverriennne 3,514,858 0| s 58,751 | 05/26/2035.
05947U D3 9|BACM 2005-1 A5 5.343% 11/10/42. ... | 07/26/2012. | Union Bank of Switzerland 25,963,688 | ...... 23,600,000 | ...... 25,903,961 25,264,414 | ..ooovvrveriens | s (311,316) | covvvverrirrrinnns B 24,953,098 | ...coovvrrerirans | e 1,010,589 |..... 1,010,589 | ...... 826,940 | 11/10/2042.
05947U VC 9|BACM 2004-3 A5 5.555% 06/10/39. veee | oo | 12101/2012. | PAYAOWN.......oorieirerireieeieeinees | e | ceeeiiees 288,168 | ........... 288,168 | ........... 287,549 288,260 (92) 288,168 0| e 11,861 | 06/10/2039.
05950V AG 5|BACM 2006-6 XP 10 0.445% 10/10/45...........cccco..c. cee | 11/01/2012. | PAYAOWN. ... [ e | e | sevsessnessessnnenns | oeveenens 421,026 246,940 | ..ooovvrrerrnis | s (246,940) | .oooovvvicrinn 0. 107,012 | 10/10/2045.
07383F B5 6|BSCMS 2004-T14 X210 0.378% 01/12/41. vvr | 05/01/2012. | PAYAOWN.......oouvverircrieieiiniinns | crveriineisnssinsisenins | oessnessesisseessnnins | cerenesssssseessssiins | oeeeens 1,593,148 143,362 | oo | e (143,362) | covovvvereinerins . 0. 193,243 | 01/12/2041.
07387B DY 6|BSCMS 2005-PW10 A2 5.270% 12/11/40... oo | 05/01/2012. | PAYAOWN.......oouvveriiiieriirinnienns [ e | e 1,758,123 | ... 1,758,123 | ........ 1,767,727 | o 1,755,582 2,541 B - 1,758,123 0 29,172 | 12/11/2040.
07388N AY 2|BSCMS 2006-T24 X2 10 0.445% 10/12/41. vor | 10/01/2012. | PAYAOWN.......oouieiiiiicnirinniinns [ e | v | s | e 631,587 436,710 | .oovoeveecienins | e (436,710) | cvvovvvreirerinns 0 ... 237,957 | 10/12/2041.
12557Y AC 1|CITEC 2010-VT1A A3 2.410% 05/15/13 <o | .. | 08/15/2012. | Paydown 6,229,944 | ....... 6,229,944 | ........ 6,317,552 6,256,448 (26,504) . 6,229,944 0 53,124 | 05/15/2013.
17305E ER 2| CCCIT 2009-A5 A5 2.250% 12/23/14..................... v | 1212312012, | PaydOwn.........cvvecienicierinnienis [ e | s 10,000,000 | ...... 10,000,000 | ........ 9,990,500 9,996,805 | ...oovvecrieririns | e 3,195 [ 3,195 | | i 10,000,000 0 ... 225,000 | 12/23/2014.
17310M AM 2 | CGCMT 2006-C5 XP 10 0.539% 10/15/49.. cee | 11/01/2012. | PAYAOWN......ovenveverenireeneiinns [ et | cversessnenseninsens | sevsessnessessssenee | veveeeens 963,174 379,338 | .ovvvverirereneens | wereene(379,338) [ oo [ e (379,338) 0. 164,353 | 10/15/2049.
20046F AE 0|COMM 2001-J2A A2 6.096% 07/16/34 oo | 12001/2012. [ PAYAOWN......coorviricieririernnienes [ erieerenississssniienns | vveeeienns 176,914 | ........... 176,914 | ........... 185,681 181,084 | ..o | v B170) | s | e (4,170) 176,914 0 07/16/2034.
20046F AS 9|COMM 2001-J2A X 10 0.432% 07/01/34. vee | 12/01/2012. | PAYAOWN......ooeierrereieineirsiinns | cererineiiesissisnenis | veesiseesessseessenins | cersnessessssessesins 5,240 425 0 07/01/2034.
22540V G6 3|CSFB2002-9 1A1 7.000% 03/25/40. .| 12/01/2012. | Paydown 18,831 | v 18,831 | o 19,093 | oo 19,844 | ..o 18,831 0 03/25/2040.
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22541N UJ 6| CSFB 2002-CP5 A2 4.940% 12/15/35...........con..... vor | 10/01/2012. | PAYAOWN......coonvvrerriierisrinniinnee | e | oo 4,000,000 | ........ 4,000,000 | ........ 4,180,400 | ........... 4,051,094 | .o | e (51,004) | ..o [ (51,004) | ..o | e 4,000,000 0. 114,378 | 12/15/2035.
225470 PT 4|CSMC 2005-C6 ASP IO 0.030% 12/15/40.. ver | 12/01/2012. | PAYAOWN.......vonveeeicririnerieeinns | crierineeisnissiieiins | veevinensesisessennns | oevvsessesssseesnsssns | oveens 1,560,702 810,402 | ..covvverrerirnien | s (810,402) | ... 0 ... 975,452 | 12/15/2040.
33736X AH 2 |FUNBC 2000-C110 1.506% 05/01/32 veve | oo | 1210112012, | PAYAOWN......ccoovieiiiieiierisniinis [ e | e | s | e 270,088 220,506 | ..oooveiireriiins | e (220,506) | ... (V1 30,789 | 05/01/2032.
33736X CR 8|FUNBC 2001-C210 1.589% 01/12/43..........ccccveeene cee | 12/01/2012. | PAYAOWN......cvoivriieeierineiisrinns | crreeineisesissisenins | oeessessensssessessns | cessnsssessseessessns | sonesesseenns 29,430 | oo | e [ e | e | o (0 I (V10 IO 4,139 | 01/12/2043.
36158Y HJ 1|GECMC 2002-3A G 6.024% 12/10/37 oo | 10/01/2012. | PAYAOWN.......ooorvrrirrieeisrieniinnns | e | s 7,000,000 | ........ 7,000,000 | ........ 6,230,273 6,826,815 | .ooovvveciieriens | s 173,185 | oo B [ 7,000,000 [V I 351,400 |12/10/2037.
36161H AC 5|GEEMT 2010-1 A3 0.940% 07/14/14 ... | 12/14/2012. | Paydown 5,945,368 | ........ 5,945,368 | ........ 5,945,115 5,945,160 208 5,945,368 (V8 27,466 | 07/14/2014.
361849 M9 0|GMACC 2005-C1 X210 0.731% 05/10/43 ver | 06/01/2012. | PAYAOWN........ouvirriicriririniiiens [ e | eersieeeiesisnessniies | cevsnessenssesesnesins rernnn2, 324,967 175,322 | oo | v (175,322) | covovvrvverines | v (175,322) 0 ... 219,014 | 05/10/2043.
36228C WC 3| GSMS 2005-GG4 XP 10 0.926% 07/10/39 veve [ or [ 0810172012, [ PAYAOWN......oovvnirreieireriesiinenies | ceerneesnsineissriesins | oneesessseessessnssss | oeeesneesnsessessanssns | soeeenns 2,166,250 515,495 | ..ooovrrrerrncis | s (515,495) | cvvovercerrinees | eevreens (515,495) 0 ... 637,937 | 07/10/2039.
3622N6 AG 4| GSR 2007-AR2 4A1 2.789% 02/25/51...........ccconc... vor | 12/01/2012. | PAYAOWN.......ooeveririierierinniines [ e | e 430,460 | ........... 430,460 | .......... 419,752 429,412 | oo | i 1,048 | .o 430,460 (V10 8,518 | 02/25/2051.
396789 ES 4|GCCFC 2003-C2 A4 4.915% 01/05/36 ... | 12/01/2012. | Paydown 3714 | e 3,714 3,791 3,761 (47) 3,714 (V1N 183 | 01/05/2036.
46625Y GS 6|JPMCC 2005-LDP1 X210 0.186% 03/15/4 1v0 | 03/01/2012. | PAYAOWN.......couveevrcrircireeineinns | v | veveinesiesiseesennns | cevsisessenesssessssns | oveeens 1,188,379 113,316 | oo | e (113,316) | covvvvereererins o 0 e 173,227 | 03/15/2046.
46625Y NH 2|JPMCC 2005-LDP2 X2 10 0.740% 07/15/42... oo | 06/01/2012. | PAYAOWN........oooiiiiciiririiniiinns [ e | e | e | o 5,200,540 594,429 1(594,429) [ oo [ e (594,429) 0. 749,800 |07/15/2042.
46628F AB 7 |JPMCC 2006-LDP7 A2 5.857% 04/15/45 «.. | .| 07/01/2012. | Paydown 556,723 556,723 | ..cooonc. 558,114 555,459 w1264 | | s 1,264 556,723 0| e 17,220 | 04/15/2045.
46628K AT 7 [JPMMT 2006-A3 6A1 2.995% 08/25/34.................. o | 12/01/2012. | Paydown......c.ovvevvriiieiscieiininns 975,239 975,239 | .......... 946,477 | ........... 1,002,970 (27,731) 975,239 0] 19,190 | 08/25/2034.
46628K AV 2|JPMMT 2006-A3 7A1 2.967% 12/25/48.. wee [ [ 1200172012, [ PAYAOWN.....covvvreicirerieniienies | ceerneeisnisenssssineens | ceenernand 424472 | .......... 424472 | ........... 410,592 425,595 . 424 472 (V10 6,206 | 12/25/2048.
493268 AS 5|KSLT 1999-B A2 0.742% 08/25/27. veve | oo | 1112512012, | PAYAOWN.....ovvvniiriicrierinriiens [ e | e 4,576,333 | ........ 4,576,333 | ........ 4,477,551 | ..cooonves 4,522,486 | ...ccoovvvirerirnn. B [ 4,576,333 0 26,600 | 08/25/2027.
502413 AZ 0|L-3 COMMUNICATIONS CORP 4.750% 07/15/20..| ... | 10/17/2012. | Deutsche Bank...........c.ccccuvevrueernes [ conervvmrencirnneinneins | oo 5,546,050 | ........ 5,000,000 | ........ 5,126,500 5,112,620 . 5,103,622 | ..ooovvverirniin | v 442,428 | ... 442,428 | ...... 297,535 | 07/15/2020.
55312V AQ 1|MLCFC 2006-4 XP 10 0.618% 12/12/49................. vee | 12/01/2012. | PAYAOWN......cvonvervirirerirrirriienns [ et | veriessinesieninsens | sevssesssessessnsenes | oeeeeeens 499,996 376,385 | ..o | s (376,385) | c.oovevrrrrrirees | v (376,385) 0. 120,730 | 12/12/2049.
55313U AD 1| MMAF 2009-AA A4 3.510% 01/15/30.......cc0orrennc v | 12/15/2012. | PAYAOWN.......ooeieieeineieiiseinnes [ e | e 495778 | ........... 495778 | ........... 516,229 509,957 | ..ovvveerinririnien | v (14,179) | v [ s (14,179) | oo 495,778 (V1 17,044 | 01/15/2030.
55609M AB 6|MEFT 2011-A A2 1.210% 09/20/13 wor | 12/20/2012. | PAYAOWN.......oouverveeirincennieens [ v | e 6,780,590 | ........ 6,780,590 | ........ 6,780,396 6,779,990 600 6,780,590 0 | s 46,032 | 09/20/2013.
59022H DU 3| MLMT 2004-KEY2 A4 4.864% 08/12/39.. .. | 12/03/2012. | Deutsche Bank..........cc.cvvvrervrnee [ vvrvvenrirernnncinins | v 11,708,125 | ...... 11,000,000 | ...... 11,566,328 | ......... 11,379,641 | oo | e (138,412) | oo | e (138,412) 11,241,229 | .o | s 466,896 | ....... 466,89 | ...... 538,012 | 08/12/2039.
65476A AD 7 |NAROT 2009-A A3 3.200% 02/15/13.. ... | 02/15/2012. | Paydown 897,832 897,832 912,282 898,038 (206) .(206) 897,832 (V10 3,526 | 02/15/2013.
65535V AA 6| NAA2001-R1A A1 7.000% 02/01/30... v | .. [ 12/01/2012. | Paydown 45893 | oo 45,893 | ..o 46,510 | oo 46,824 (931) . .(931) 45,893 0 s 1,384 |02/01/2030.
68389F KP 8| OOMLT 2006-1 2A3 0.400% 01/25/36...........cvvvvnee wor | 12/25/2012. | PaydOWN........oouverrercririeeieiins 574,701 574,701 | ....u.... 491,250 500,858 | ...verrrcrierins | oerirens A7 T I I 73,843 | oo 574,701 (V10 1,395 |01/25/2036.
74929Q AA 3 |RBSCF 2010-MB1 A1 2.367% 02/15/15.. ... | 04/30/2012. | MerTill LyNCh......ooorveerinrireriirinns [ e | e 4,801,727 | ........ 4,712,629 | ........ 4,712,530 | .ovoonees 4,711,021 (224) B [ 4.710,797 | oo | v 90,930 | ......... 90,930 | ..ooue 37,802 | 02/15/2015.
74929Q AA 3 |RBSCF 2010-MB1 A1 2.367% 02/15/15.. or0 | 05/01/2012. | PAYAOWN.......coveivereerirciieeiseinens [ e | e 683,323 | ........... 683,323 | ......... 683,308 683,089 683,323 0| e 13,392 | 02/15/2015.
78444V AA 9 |SLCLT 2010-B A1 4.000% 07/15/42... ... | 12/15/2012. | Paydown 955,611 955,611 | ........... 955,611 957,512 955,611 0 20,291 | 07/15/2042.
86358E QG 4| SAIL 2005-1 A8 0.810% 02/25/35 v | [ 1212512012, | PaydOWN.......ooerieiieieiereeineies [ v | e 1,430,252 | ........ 1,430,252 | ........ 1,219,647 | ..ocvveeee 1,334,991 [ .o 1,430,252 0 e 10,516 | 02/25/2035.
88522E AE 3 |TMST 2007-1 A3A 0.376% 03/25/37........ccocovevernc oo | 02/25/2012. | PAYAOWN.......oouverrveiieriscennrieens [ v | e 9,274,299 | ....... 9,274,299 | ....... 8,764,212 9,244,464 9,274,299 (V10 6,104 | 03/25/2037.
92343V AY 0 |VERIZON COMMUNICATIONS 3.000% 04/01/16. | ... [ 02/22/2012. | VAFIOUS.........ccocvsriririniinriicsiiienins | crerreiinsinsiiissisnins | e 10,663,750 | ...... 10,000,000 | ........ 9,948,000 9,955,093 9,956,659 | ....ovvveriieii | v 707,091 | ... 707,091 | ...... 119,583 | 04/01/2016.
92343V BD 5|VERIZON COMMUNICATIONS 2.000% 11/01/16. | ... [ 07/16/2012. [ VAIIOUS.........ervrrerrerrreerermnerinnins | eeereesssissersssssneens | ceneee 20,737,650 | ...... 20,000,000 | ...... 19,874,600 | ......... 19,878,210 | ..ovvvvvererreinne 19,891,201 [ ..veovvevvirens | s 846,449 | ....... 846,449 | ...... 281,389 | 11/01/2016.
92887B AC 4 |VFET 2010-1A A3 1.560% 06/17/13 1o | 08/15/2012. [ PAYAOWN......coovveirieiiseiernsinnes [ errveeerissinseeniienns | veeenes 6,556,373 | ........ 6,556,373 | ........ 6,556,275 6,556,356 6,556,373 0 32,217 | 06/17/2013.
92976B BK 7 |WBCMT 2005-C22 A2 5.242% 12/15/44, veve [ e [ 0510172012, | PAYAOWN.......oovvrerierieniierienins | veviseineriesineenenes | cvvnees 1,490,515 | ........ 1,490,515 | ........ 1,497,958 | .......... 1,487,572 1,490,515 0 32,555 | 12/15/2044.
949802 AA 0|WFMBS 2003-1 A1 2.490% 09/25/33.........ccccvvrvneee oo | 12/01/2012. | Paydown..........ccoenvvrcvirrineiiniis 391,316 391,316 | .......c.. 386,196 396,430 | ..oooververienis | e (5,113) [ oo [ v [CIR) | 391,316 (V10 4,943 | 09/25/2033.
87938W AJ 2| TELEFONICA EMISIONES SA 4.949% 01/15/15... | F. | 09/04/2012. | VAOUS........cccorvemrerereerinenensernens | covreineriieeineennninns | eeees 15,130,000 | ...... 15,000,000 | ...... 16,247,295 | ......... 15,873,665 | ..oooverrrireinne 15,688,561 | ...cvouvevereirrens | crrne (558,561)| ...... (558,561)| ...... 836,106 | 01/15/2015.
928670 AD 0|VOLKSWAGEN INTL FIN NV 1.875% 04/01/14..... F. | 11/15/2012. | Deutsche Bank...........ccoovevievionnne [ onrveriissinssissienns | cvinas 10,137,300 | ...... 10,000,000 | ........ 9,964,300 9,972,936 . 9,983,429 | ..oovviiiiiniis | v 153,871 | ....... 153,871 | ..... 213,021 | 04/01/2014.
3899999. Total - Bonds - Industrial and Miscellaneous.. 197,123,859 |..... 191,404,398 |..... 211,869,965 | ....... 198,437,139 W (AAT29TT) | 0 [ (4,472,977) 193,964,165 |.....ocooe0 | 3,159,693 |..... 3,159,693 | ...8,308,622 |..... XXX......
8399997. Total - BONAS = Part 4. essieans 290,702,685 |..... 284,272,352 |..... 305,675,209 | ....... 291,876,133 ...(4,957,888) | ..oovirirennn0 [ (4,957,888) 286,918,248 | ... [ 3,784,436 | ..... 3,784,436 | ...9,148,935 | ..... XXX..oooe
8399998. Total - Bonds - SUMMArY EM fIOM PA 5........ciiiiiiiieiieiisiisiisiiieii etisasiesssss sttt ssesnnes | crac 208,426,207 |..... 205,461,727 |..... 206,072,060 | ...ooooorvieiieninniinns | e | oo (R ) I (13,265) | ovvvovvvevianins | o 206,058,794 | ..coooovriverians [ o 2,367,411 |..... 2,367,411 | ... 822,201 |.... XXX......
8399999. TOHAI = BOMAS. ettt EE R | cnins 499,128,892 |..... 489,734,079 |..... 511,747,269 | ....... 291,876,133 | ..o 0 | ...(4971,153) | .o 0 [... (4,971,153) | ..o, 0 | 492,977,042 | ..o 0 ... 6,151,847 | ..... 6,151,847 | ...9,971,136 | ..... XXX..oone
Preferred Stocks - Industrial and Miscellaneous
00845W AD O|AGFIRST FARM CREDIT BANK......ccovvviinriniirnnens I.,.|03/21/2012. BNY Capital Mrkts........coouinirnnninee [ 7,000,000.000 5,040,000 | ..oooovioririnriinens | e 4,190,550 5,250,000 | ...(1,059,450) | ...cvvnverninrniinns | corineerneninsiniens | ceeend (1,059,450 5,250,000 [ .oviriniinies | coneend 849,450 | ....... 849,450 | ...... 129,322 |..... XXX..oone
8499999, Total - Preferred Stocks - Industrial and MISCEHIANEOUS................c.ccvcviiis coeveeviiriieieieie et nesnsns | oenenas 5,040,000 |......... P0,3 ST 4,190,550 5,250,000 | ...(1,059,450) | ...ccoovvvecrnin | o0 [ (1,059,450) 5,250,000 0] . 849,450 | ....... 849,450 | ...... 129,322 |..... XXX......
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8999997. Total - Preferred Stocks - Part 4. et | e 5,040,000 |......... ) S 4,190,550 | ........... 5,250,000 | ...(1,059,450) [ ....oovvvverrinnnd (0 0 [.... (1,059,450) | ...vvovvinnnns 0 5,250,000 [Vl I 849,450 | ....... 849,450 | ...... 129,322 |..... XXX......
8999999. TOtal = PrefErmed STOCKS. ... rvuurieeirsirisers sttt st | ereiens 5,040,000 |......... XXX oo | s 4,190,550 | ........c. 5,250,000 | ...(1,059,450) [ .....ccovvrvrinnnd [ 0 [.... (1,059,450) | ...ocvovvennnns 0 5,250,000 0] . 849,450 | ....... 849,450 | ...... 129,322 |..... XXX..oone
C on Stocks - Industrial and Miscell
00206R 10 2|AT&TINC ... | 08/27/2012. | State Street Bank...........cccoucvverrnee | covvnnee 76,850.000 | ........ 2,833,158 | ......... XXX oo | s 1,256,860 | ........... 2,323,944 | ...(1,067,084) | ...cvoorvririreine | crvreernenineiniens | e (1,067,084) [ ..oovorvercrrcns [ cvverrninne 1,256,860 | ....cooeernvreerins | e 1,576,298 |.....1,576,298 | .....101,442 | ..... XXX......
006848 10 5[ADELPHIA CORP........cocovvviiririirerinrirsrissisissnienes ... | 05/01/2012. | Class Action Litigation 73717 | )9, G ISR trrrrrerenereneeeeeees | v [ | e | o0 [ | | | T3717 | oo TTAT | e [ e XXX......
031162 10 0|AMGEN INC ... | 08/27/2012. | State Street Bank...........cccovcvverrnee | crvvenes 38,700.000 | ........ 3,273,846 | ......... XXX oo | s 1,802,565 | ........... 2,484,927 | ...... ({17215 72 ) IR DRI 1,802,565 | ...cooneerrririns | e 1,471,281 |....1,471,281 | ......41,796 | ..... XXX......
031652 10 0|AMKOR TECHNOLOGY INC ... | 05/30/2012. | Class Action Litigation 2122 | )90 GO O . 122 | o122 | i [ e XXX......
037833 10 0|APPLE COMPUTER INC <o | . | 08/27/2012. | State Street Bank 5,500.000 | ........ 3,720,777 | ......... XXX oo | s 516,274 | ........... 2,227,500 | ...(1,711,226) | ccvoovereerrrinens [ e 516,274 | ..oovveverrnes | o 3,204,503 |.....3,204,503 | ........14,575 |..... XXX......
04010L 10 3|ARES CAPITAL CORP.......oevvrervririrrirerierrierirenes ... | 10/12/2012. | State Street Bank 2.000 | ovrrerieriienns 38 | ), 9.0 SO ISP 12 37 (25) 12 26 | o268 | e | XXX......
060505 10 4|BANK OF AMERICA CORP. ... | 11/26/2012. | Class Action Litigation 2987 [ )00 GO O . 987 | covvrerenen 987 | s | e XXX......
09247X 10 1 |BLACKROCK INC/NEW YORK v | o | 08/27/2012. | State Street Bank..........ccoveevvcervees | vevercens 2,400.000 | .....o.e... 425713 | ......... ). 9.0 G T 456,220 427,776 28,444 456,220 | ..oovverreinnn | s (30,507) | ........(30,507) | ..........7,200 |..... XXX......
16117M 30 5|CHARTER COMMUNICATIONS.......cccoovvirmrriniinnns ... | 08/27/2012. | State Street Bank............ccoccvvvrecrs | veverrens 2,700.000 | ........... 209,348 | ........ XXX oo | v 149,932 | ............153,738 | ......... (3,806) 149,932 | oo | e 59,416 | ... 59,416 | oo | o XXX......
20825C 10 4|CONOCOPHILLIPS...........ccu.... ... | 05/01/2012. | Spin Off. 225,727 | ... ). 9.0 O T 225,727 | .............426,551 | ...... (P[VR: 7<) ) IR DRI . 225,727 | covvveververiens e | evivevieniiennins0 e [ XXX......
232806 10 9[CYPRESS SEMICONDUCTOR C....c..ovvvvvvrrrririrns ... | 05/15/2012. | Morgan Stanley...........cocovuvevrvneer | ovverns 19,000.000 | ........... 256,874 | ... ). 0,9, NN IR 32,652 | .oooveriienn 320,910 | ...... (288,258) | ... [ rvrvernineiieins [ eeeenee(288,258) | oo | s 32,652 | oo | e 224,222 | .....224222 | ........3,800 |..... XXX......
28336L 10 9|EL PASO CORP.......ccoovvrneee ... | 05/25/2012. | State Street Bank...........cccovcvverinee | cvvvenes 43,800.000 | ........ 1,512,234 |......... )90 O O 875,676 1,163,766 . 875,676 | ..o | s 636,559 | .......636,559 | ............876 |..... XXX......
29364G 10 3 |ENTERGY CORP......cccoomriimiririiiiiniesieniienirnens ... | 08/27/2012. | State Street Bank...........c.ccocvverines | covvenee 16,400.000 | ........ 1,123,693 | ......... )99 O 1,104,112 1,198,020 [0 I 1,104,112 [ | s 19,581 | .........19,581 | ........40,836 |..... XXX.....o
31428X 10 6|FEDEX CORPORATION ... | 08/27/2012. | State Street Bank............ccoccvveervere | veverneens 1,100.000 | ....ccvenee 97,023 | ......... XXX 91,861 2,733 e 94,594 2,429 | ..2,829 | ... 440 | XXX......
345370 86 0|FORD MOTOR CO v | . | 08/27/2012. | State Street Bank... IO I 99,100.000 | ........... 932,986 | ......... XXX | 226,939 | oo 1,066,316 | ...... (839,377) | ceverrerrerreiriens | rerrreeieniieinns 226,939 | .oovoerierriens | s 706,047 | ......706,047 | ........14,865 | ..... XXX......
345838 10 6|FOREST LABORATORIES........cccoomiivmrinrirrrieinns ... | 08/24/2012. | Class Action Litigation.............ccccee [ cevereerineinneineiins | v 30 [ XXX 30 | covrrreeernen30 | i [ e XXX......
370023 10 3|GENERAL GROWTH PROPERTI.... ... | 05/15/2012. | Morgan Stanley..............ccueeerevnnes 2,098.000 37,050 |......... XXX v 1,905 | 30,612 | e (V2 (1 R IO 1,905 35,145 | ........35,145 | .............420 |..... XXX......
370023 10 3|GENERAL GROWTH PROPERTI.... . [01/13/12012. | SPIN Off....ooooriirieieeineins [ e | s 56 | .. XXX (844) . 56 (V18 ORI PO XXX......
38141G 10 4|GOLDMAN SACHS GROUP ... | 08/27/2012. | State Street Bank...........cccoceevveervees | veverneens 7,600.000 | ....coo.ce 800,771 |......... XXX......... 322,474 322,474 B [ 1,009,742 | ..o | v (208,971)| ...... (208,971)| ..........6,156 | ..... XXX......
393122 10 6|GREEN MOUNTAIN COFFEER. we | .. | 08/127/2012. | State Street Bank... [N I 4,000.000 | ........... 101,125 | ......... XXXeovrooene | 200000 305,018 | ... 179,400 | . 125,618 | oo [ | v 125,618 305,018 | .covveeriviins | e (203,893) | ...... (203,893) | ..oovvverierir | e XXX......
44267D 10 7|THE HOWARD HUGHES CORP..........ccccrvvrvrrirns ... | 05/15/2012. | Morgan Stanley............cccccneevreennes 201.000 12,307 |......... XXX oo | cevrneiinnnnnd10 | 8,878 | i (8,368) [CRIEE:) ) 510 [ e | e M797 | e 1,797 | s [ XXX......
459200 10 1|INTL BUSINESS MACHINES ... | 08/27/2012. | State Street Bank...........c.ccoevverines | covvenes 43,300.000 | ........ 8,494,170 | ......... ). 9.9 ORI S 4,090,793 (B8T1211) | e [ e [ s (3,871,211) B [ 4,090,793 | ..oovorerireries [ e 4,403,376 |..... 4,403,376 | ...... 106,085 | ..... XXX......
459902 10 2|INTERNATIONAL GAME TECH.. v | . | 08/27/2012. | State Street Bank..........ccceveveverrnee | crvennes 35,900.000 | ........... 436,089 | ......... D 0,9, SN ISR 541,705 | .............617,480 | ........ (T5,775) [ ooeverrerneeiseins | cevreeeneeiiseinees | eeeeeeens (75,775) 541,705 | .ovvvrerrecrans | e (105,616) | ...... (105,616) | ......... 6,462 |..... XXX......
495582 10 8|KING PHARMACEUTICALS.........oocormmveirirerirerirens ... | 07/01/2012. | Class Action Litigation.............cccceer [ corerermeeneeinnerineins | ovvrvnriineenennd1 | i XXX erviere [ e [ | e | e | e | e 0 B | e BT | [ XXX......
500255 10 4|KOHLS CORP ... | 08/27/2012. | State Street Bank............ccoccvvverveee | veveneens 1,000.000 | .............52,553 | ......... XXX | e 43,450 | 49,350 | oo (5,900) (5,900) 9,103 ...640 | ..... XXX......
502424 10 4|L-3 COMMUNICATIONS HLDG.........cocvereverrrrirninns ... | 07/18/2012. | Spin Off......coorverrrerrrnnes 24134 | ......... XXX oo [ v 24,134 | 39,827 | e, (15,693) [ 1oovvrrerrririrens | eevreeereriieernens | verereeens (15,693) | ..vvvvvercrrrrres | e 24,134 (V18 [UPOURRRIN PO XXX......
548661 10 7|LOWE'S COMPANIES, ... | 08/27/2012. | State Street Bank...........c.covcvverrnes | covvrnes 14,900.000 | ........... 413,993 | ......... XXXeoorovene | verennn357,469 | ............378,162 | ........ (20,693) ...(20,693) 357,469 | ..ooovviieiens | s 56,524 | ......... 56,524 | ..........6,556 |..... XXX......
58405U 10 2|MEDCO HEALTH SOLUTIONS... ... | 04/02/2012. | State Street Bank... [T I 1,953.000 | ..oooovenee 104,840 |......... XXX oo | e 48,594 | 109,173 | L (60,579) ceeenene(60,579) 48,594 56,246 56,246 | ...covverrrrrs | e XXX......
585055 10 6|MEDTRONICINC.... ... | 08/27/2012. | State Street Bank 6,800.000 275,658 | ........ XXXevvoeie | 000 227,767 | ............260,100 | ........ (32,333) [ oo | v | e (32,333) 227,767 | o | s 47,891 | ......... 47,891 | .........5,066 |..... XXX......
58933Y 10 5|MERCK & COINC... ... | 08/27/2012. | State Street Bank...........cccovcveverrnee | covvenes 40,900.000 | ........ 1,762,076 |......... XXX.oovevrs | 1,094,075 | ........... 1,541,930 | ...... (447,855) | ... [ESTTR BN (447,855) 1,094,075 | .o | s 668,001 | ....... 668,001 | ........51,534 |.... XXX......
59156R 10 8| METLIFE INC......cevoervriiireriirierienineeieniseisseiinns ... | 08/27/2012. | State Street Bank 22,020.000 | ........... 759,323 | ......... XXX 686,584 223913 223913 | oo 910,496 | ...ccvvvreecens | e (1561,173) | ...... (151,173) | cevovvverreres | e XXX......
594918 10 4|MICROSOFT CORP. .. | 08/27/2012. | State Street Bank.............couevveerernee | crvvunes 44,500.000 | ........ 1,367,196 | ......... XXX oovevrs | e 817,465 | e 1,155,220 | ...... (RRTAE15) ) TR ORI SR (337,755) 817,465 | ..o | s 549,731 | ... 549,731 | ........26,700 |..... XXX......
595112 10 3|MICRON TECHNOLOGY INC ... | 10/22/2012. | Class Action Litigation 2,109 | ......... XXX evrivere [ e [ | e | e | e | e 0 2,109 2,109 | oo | e XXX......
609207 10 5|MONDELEZ INTERNTL INC ... | 10/02/2012. | Spin Off. 556,102 | ......... XXX | eeeern.556,102 | ............686,491 | ...... (130,388) | ..cvvvvevvrrrriies | cevvererviinneiies | e (130,388) 556,102 (V10 [UORRON B XXX......
61166W 10 1|MONSANTO CO woe | . | 08/27/2012. | State Street Bank..........ccoveeervvervees | vevereens 1,600.000 | ....ccooeee 138,140 |......... XXX 76,688 | .o 112,112 | e (35,424) | .... [RSTURTIRROTRN DO (35,424) v [ 16,688 | 1,440 | ..... XXX......
629447 10 5|NVRINC ... | 08/27/2012. | State Street Bank 600.000 | .......... 490,057 | ......... ) 0.0 G ST 431,838 20,238 | oo | e | e 20,238 | oo 431,838 | .o | i 58,219 | ........ 58,219 | .ovoovrreriveinns | e XXX......
629491 10 1|NYSE EURONEXT......ccormrvrmerrmeirerierins ... | 08/27/2012. | State Street Bank............ccovcvverinee | covvenee 16,500.000 | ........... 414,573 | ......... ). 9.0 T T 492,195 | .............430,650 | ......... 61,545 | ... 492,195 | oo | s (77,622) | ........ (77,622) | .......... 9,900 |..... XXX......
654106 10 3 [NIKE INC CLASS B........cvvrierriiernrieissieisninsins ... | 08/27/2012. | State Street Bank 2,800.000 269,934 |......... XXX eovviea | e 123,709 | ..............269,836 | ...... (146,127) | vvooveerrvcenns v v (146,127) 123,709 | v | e 146,225 | ....... 146,225 | .......... 3,024 | ... XXX......
690768 40 3|OWENS-ILLINOISINC.... .. | 08/27/2012. | State Street Bank...........cccovcveverernee | crvvnnes 14,500.000 | ........... 260,723 | ......... ). 9.0 O T 242,060 | .............281,010 | ........ (38,950) [ ..vovvveerrrireinns | ervreereeiseinens | eeeereeens (38,950) 242,060 | ..ooooverrerrner | 18,663 | i 18,6683 | oo [ o XXX......
693506 10 7 |PPG INDUSTRIESINC... .| 08/27/2012. | State Street Bank.......c.coccovrvvveens | verrvrnnes 7,000.000 | ........... 766,244 | ........ ) 9,9, T IR 258,300 | ..............584,430 | ...... (326,130) | cvvovvverrrrerenis | v [ v (326,130) 258,300 | ..cooooviveennn | +n.507,944 | .....507,944 | .......12,250 |..... XXX......
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Annual Statement for the year 2012 of the PROGRESS'VE NORTHWESTERN |NSURANCE COMPANY
SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
5} Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
cusIp g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
704326 10 7| PAYCHEXINC...ooooviomireiieiceiseseiieeeeeiseeieens .| 08/27/2012. | State Street Bank 8,000.000 265,808 |......... ) 9.0 GO ST 244,530 240,880 3,650 | i [ e | e 3,650 | .o 244530 | ..oovvvcieirens | s 21,279 | ........21,279 | .........7,680 |..... XXX......
704549 10 4|PEABODY ENERGY CORP. ... | 08/27/2012. | State Street Bank...........cccoceeeveervere | vevvrenns 6,400.000 | ........... 146,093 |......... XXX oo 355,926 | ..............211,904 | ....... 144,022 | ..ooooeoeiciens [ e 355,926 | ..oovvoerreriens | e (209,834) | ......(209,834) | ..........1,632 |..... XXX......
709631 10 5|PENTAIR INC. ... | 08/27/2012. | State Street Bank 500.000 21,375 | .o XXX [ 12,810 | e 16,645 | e (3,835) 12,810 8,565 | ...........8,565 | ............330 |.... XXX......
74251V 10 2 |PRINCIPAL FINANCIAL GRO.......ccoomverireriireriens .. | 08/27/2012. | State Street Bank 100.000 2,715 | e XXX oovevrs | cevenrrennnnen818 | 2,460 | o (1,642) 818 | o [ e 1,897 | i 1,897 | 36 | XXX......
749121 10 9|QWEST CORP.... ... | 04/26/2012. | Class Action Litigation 1,791 | XXX oieeie [ e e | e | e | coernsesnsnneienns | evesnseenennnensQ | e | v | e | e 1791 | el 1791 | e | e XXX......
749121 10 9|QWEST CORP.... ... | 11/20/2012. | Class Action Litigation.............ccceee [ covrervmeenemmnneineins | overveeineiienns 31 [ XXX.ooonenn 31 | 3T e [ XXX......
756577 10 2|RED HATINC ... | 04/01/2012. | Class Action Litigation 1,916 |......... )90 GO O revrerennsnsrenenes | e | e | | 0 | || s | oo 1,916 | v 1,916 | e [ o XXX......
845467 10 9|SOUTHWESTERN ENERGY CO ... | 08/27/2012. | State Street Bank...........cccovceverernee | coveenc 22,100.000 | ........... 708,895 |........ XXX oo | s 593,995 | ..ooovirenees 705,874 | ...... (RRAR:TL) ) TR DRI 593,995 | ..covevrreerriiens | s 114,900 | ....... 114,900 | .ovooeereiienens | e XXX......
871829 10 7|SYSCOCORP........cccoeuvenec ... | 08/27/2012. | State Street Bank 9,600.000 292,114 | ....... ). 9.9 T TP 292,585 | ..cooovcrenee 281,568 | ........ 11,017 292,585 (471) (471) | o 1,776 | e XXX......
872275 10 2|TCF FINANCIAL CORP... ... | 08/27/2012. | State Street Bank...........c.coocvverrnee | coveene 14,700.000 | ........... 159,355 |......... XXX 181,326 151,704 29,622 181,326 | oo | v (21,971) (21,971)| ..........2,205 | ..... XXX......
883203 10 1|TEXTRON INC ... | 08/27/2012. | State Street Bank 100.000 2,652 |........ XXX ..1,223 (626) {1V S T I 1,429 | .o 1429 | B | XXX......
911684 10 8|US CELLULAR CORP ... | 08/28/2012. | State Street Bank............ccoccvvvrecrs | vevereeens 3,100.000 | ...ooouc 117,510 |......... XXX oo | v 115,889 | ..............135,253 | ........ (19,364) | ... 115,889 | oo | s 1,621 | oo 1,821 | s | e XXX......
966387 10 2|WHITING PETROLEUM CORP... ... | 08/27/2012. | State Street Bank...........ccoveveverinee | covvenee 13,300.000 | ........... 596,239 |......... ). 9.0 T O 819,263 | ... ..620,977 | ....... 198,286 819,263 | ...ocvvvrvceins | e (223,024) | ......(223,024) | ...ovvovririnnns [ e XXX......
969457 10 0 [WILLIAMS COS INC.....coovvriviereriiireirsriersnieerenes ... 01/03/2012. | Spin Off......coovrvverirrriinns 80,933 |....... XXX oo | v 80,933 | oo 222,885 | ... (141,953) | oo [ [ (141,953) | oo [ s 80,933 | .o | e o0 L | XXX......
969904 10 1|WILLIAMS-SONOMA INC.... we | . | 08/27/2012. | State Street Bank..........ccooeevrvvernees | vevereens 7,200.000 | ..coovnee 302,260 |......... ). 9.0 O P 273,397 | oo 277,200 | .......... (3,803) (3,803) 273,397 28,863 | ........28,863 | ........4,752 |..... XXX......
003883 83 2|WEATHERFORD INTL LTD .| F.| 08/27/2012. | State Street Bank... v | e 13,600.000 | ........... 173,002 |......... )99 T [T 252,518 199,104 53,414 252,518 | ovvverrveriiens | e (79,516) | ........ (79,516) | .vvvvevnrrvenres | e XXX.....o
00B68S QD 0|COVIDIEN PLC F.|08/27/2012. | State Street Bank...........cccecvveevver | coveees 12,500.000 | ........... 696,227 | ......... )90 GO T 522,261 | .............562,625 | ........ (40,364) 522,261 | .covveerreeeriiens | s 173,966 | ....... 173,966 | .........8,438 | ..... XXX......
05964H 10 5|BANCO SANTANDER SA-SPON........ccccoovrvrevinnens F.| 11/26/2012. | State Street Bank 26,280.000 | ........... 188,159 |......... ). 9.0 GO T 172,394 | ........... 197,623 | ........ 37,507 172,394 | oo | e 15,764 | ........ 15,764 | .......10,989 |..... XXX......
806857 10 8| SCHLUMBERGER LTD.......cooimiieiiieinsnissiisiinnes F.|08/27/2012. | State Street Bank..........cooecveiveries [ connninns 4,100.000 | ........... 307,860 |......... XXX v [ e 219,186 | .............280,071 | ....... (60,885) 219,186 | .oovovriieiians | s 88,674 | ......... 88,674 | .........3,280 |..... XXX......
9099999. Total - Common Stocks - Industrial and Miscellaneous.. o 36,290,482 | ......... RO 22,534,688 ..(9,879,559) | .... 22,534,688 0 |..13,755,793 |..13,755,793 | .....509,187 | ..... XXX..oone
9799997. Total - Common Stocks - Part 4 o 36,290,482 | ......... PO S 22,534,688 ..(9,879,559) | .... 22,534,688 0 |..13,755,793 |..13,755,793 | .....509,187 | ..... XXX......
9799998 Total - Common Stocks - Summary Item from Part 5. cvveenas Y 653,239 |......... O S [P 874,262 | .. 874,262 | ..o | e (221,023)] ...... (221,023)] .......... 6,475 |.... XXX..oone
9799999. Total - COMMON SIOCKS. ......cuvvrriiiiriiiiiiiiieni s cessieas N 36,943,721 | ......... XXX v | e 23,408,950 | ......... 32,476,985 | ...(9,879,559) | ..ooovvrierinnnns 0| . 62,735 | ...... (9,942,294) 23,408,950 0 ]..13,534,770 |..13,534,770 | ...... 515,662 |..... XXX......
9899999. Total - Preferred and COMMON SEOCKS. ... vuuriuuiriutiueresersere s ssissne | eesssessees sttt | snesasd 41,983,721 |......... XXXoreres | s 27,599,500 | ......... 37,726,985 | .(10,939,009) | ..covvveerirnns 0| e 62,735 | ...(11,001,744) | ..covvovvrrns 0 28,658,950 0 ]..14,384,220 |...14,384,220 | ...... 644,984 |..... XXX.....
9999999, Total - Bonds, Preferred and COMMON STOCKS.................cieriiiiiririiiiiins corevieriinneissinesiseseesessssissessesisesseessenissesssssessenessenesens | coves 541,112,613 |......... ) 9.0 ST P 539,346,769 | ....... 329,603,118 | .(10,939,009) | ....(4,971,153)| ......... 62,735 |...(15,972,897) | .......cccnuc. 0 .. 521,635,992 |................ 0 |...20,536,067 |...20,536,067 | .10,616,120 |..... XXX......
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Annual Statement for the year 2012 of the PROGRESS'VE NORTHWESTERN |NSURANCE COMPANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received | Interest
CusIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Change in | (Loss) on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion | Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Government
912828 SC 5|US TREASURY NOTE 0.875% 01/31/17.... ... | 02/09/2012 | Various. 04/05/2012 | Goldman Sachs...........coveeveenes | covenee 23,500,000 | ....... 23,524,141 23,387,969 23,523,329 (811)] ... (BI1) | oeverrercrrees [ e | e (135,360) | ...... (135,360) | ....... 38,978 | ......5,649
912828 SJ 0|US TREASURY NOTE 0.875% 02/28/17.... ... | 03/14/2012 | Various. .. | 12/17/2012 | Barclays Capital.........ccccccovvveerecs | coveees 39,300,000 | ....... 38,984,219 | ....... 39,796,637 | ......... 39,029,128 | ..ocvvririiiiies | e 44,909 [ .o [ s 44,909 | ..o | e | s 767,509 | ....... 767,509 | ..... 255,176 |..... 13,541
912828 SM  3|US TREASURY NOTE 1.000% 03/31/17.............. ... | 09/11/2012 | CSFBAIreCt........covvvrnrerererrrrns 12/17/2012 | Barclays Capital...........cccoveereees | cevenne 12,500,000 | ....... 12,732,422 | ....... 12,714,844 | ......... 12,718,976 | ..vevvevvcvcres | oreene(13,446) | s [ (13,446) | ..o [ e | e (4,132) | .ovvrne (4,132) | ....... 89,629 |..... 56,352
912828 TG 5|US TREASURY NOTE 0.500% 07/31/17.... .| 08/01/2012 | Goldman Sachs.... 08/08/2012 | Goldman Sachs.............cc.cveerens | e 25,000,000 | ...... 24,882,813 | ....... 24,755,859 | ....... 24,883,249 | ..cooovvriernnn | 836 [ 436 [ v [ e | (127,390) | ...... (127,390) | ......... 3,057 | ......... 679
912828 TS 9|US TREASURY NOTE 0.625% 09/30/17.... 10/05/2012 | Goldman Sachs.... 12/11/2012 | Barclays Capital.........cccconiiniens | coveene 10,000,000 | ......... 9,985,156 | ....... 10,005,469 9,985,663 | .......ccoovonuries | crrerenn506 | FI0LC 3 NS [PTRRTY R 19,806 | ..coo.c. 19,806 | ....... 12,534 | ...... 1,545
0599999. Total - BONAS - U.S. GOVEIMMENE. .. .cvuuiiuiesiissieeiisess et stes s seis s eestss s st ess ettt | enees 110,300,000 | ..... 110,108,751 | ..... 110,660,778 | ....... 110,140,345 | ...ooovovvvinnes 0] 031,594 | i 0 31,594 0 0 520,433 520,433 | ..... 399,374 |..... 77,766
Bonds - Industrial and Miscellaneous
00287Y AB 5[ABBVIE INC 1.750% 11/06/17.......ccovvrrerernrirnens ... | 11/05/2012 | Morgan Stanley.............cvevevenn. 1111972012 | VariOUS........ccovvvrvrerierirerienins | vvenne 25,000,000 | ....... 24,947,750 | ....... 25,239,750 | ......... 24,947,940 | ...oooovrriiins | e 190 |....... 190
09247X AK 7 |BLACKROCK INC/NEW YORK 1.375% 06/01/15. | ... | 05/22/2012 | JP Morgan Securities... ...| 07/18/2012 | HSBC Securities..........cccovrermeres | cevence 10,000,000 | .........9,988,500 | ....... 10,129,900 9,989,049 ..549 | ... 549
14149Y AU 2| CARDINAL HEALTH INC 1.900% 06/15/17.......... ... | 05/16/2012 | JP Morgan Securities... .| 06/20/2012 | CSFBAIrECt........ovverrercervirreris | v 7,000,000 | .........6,988,170 | ......... 7,036,120 | ........... 6,988,315 | ..ccovvrrrrcrrns 145 | 145
233050 AB 9|DBUBS 2011-LC1A A2 4.528% 11/10/46... ... | 02/28/2012 | Various .. | 07/18/2012 | Goldman Sachs...........c..couvverecs | covvveens 6,415,000 7,339,161 | .. 7,009,410 | .cvveoevvirerii | v (39,688) | ...vvoverrirrirs [ e (39,688) 329,751 329,751
46637Y AG 4|JPMCC 2012-HSBC B 3.722% 07/05/32.... ... | 07/13/2012 | JP Morgan Securities ... | 08/22/2012 | Merrill LyNCh.......ccovveverrrcrirerirnee | e 9,000,000 . , 9,133,893 | oo [ e (1,035) | ... (1,085) [ cooorerrercenns | cevvnerierieees | s 251,419 | ... 251,419
46637Y AL 3|JPMCC 2012-HSBC D 4.524% 07/05/32.............. ... | 08/22/2012 | Merrill Lynch.......c.vveevvvreriererinns 09/14/2012 | Deutsche Bank............ccvvvervees | vevrennad 6,000,000 | .........6,045,000 | ......... 6,211,875 6,044,894 (106) | ....... (106) [ .ooververreeres [ erveerervnireees | oo 166,981 | ....... 166,981
487836 BG 2|KELLOGG CO 1.125% 05/15/15.... ... | 05/14/2012 | Barclays Capital... v | 07/19/2012 [ VANIOUS......voerveerierirecirceiserins [ crvi 10,000,000 | .........9,988,300 | ....... 10,055,790 9,988,820 | ...ovvvverierenes | cerrrrernnnnD20 | 520 66,970 66,970
487836 BH 0|KELLOGG CO 1.750% 05/17/17.... ... | 05/14/2012 | Barclays Capital... ... | 10/04/2012 | Deutsche Bank............ccccuvvevenes | covreens 7,000,000 | .........6,962,060 | ......... 7,163,940 6,964,901 | ..ocvvrivivin | e84 [ | i 2,841 | e [ | e 199,039 | ....... 199,039
61760V AL 7|MSC 2012-C4 A1 1.085% 03/15/45 ... | 03/09/2012 | Morgan Stanley. .| 12/01/2012 | Paydown.........oceerreerierieeirieins | cereens 2,746,727 ..2,746,727 2,746,727 | oo | v 22 | 22 .0
929766 R6 2|WBCMT 2005-C18 AJ2 5.022% 04/15/42... .. | ... | 05/24/2012 | CSFBdirect 08/14/2012 [ CSFBAIrECt........cvvvrerrercerreiins | cevreens 5,000,000 | ........ v 5,314,063 5,096,720 | ...ccovvevmrreriens | cerreenn(7,967) | e (T,967) | oo | cevrrerierieens | s 217,342 | ....... 217,342
502441 AA  6|LVMH MOET HENNESSY 1.625% 06/29/17......... F.| 06/26/2012 | Citicorp Securities Inc................. 08/03/2012 [ CSFBAIrECt.........oouvevrercireirnies | e 2,000,000 | ........ 1,994,260 | ......... 2,006,740 | ........... 1,994,368 | ...cooovvvvriirirs | v 108 | i, 108 | oo e | e 12372 | e 12,372
71645W AV 3| PETROBRAS INTL FIN CO 2.875% 02/06/15...... F. | 02/01/2012 | Barclays Capital..........ccocorvrernn. 03/01/2012 | Mitsubishi Bank of Japan............ | w.uce.. 5,000,000 | ......... 5,013,850 | ......... 5,136,050 5,013,412 [ | v (438) | e [C1:) ) RO [N [P 122,638 | ....... 122,638
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ... iiiitiisiiiiiis ittt | aniias 95,161,727 | ....... 95,963,309 | ....... 97,765,429 | ......... 95,918,449 | .o, 0 [ [CTXTe) ) — 0 [ (44,859) | ..o 0 | oo 0 ... 1,846,978 |..... 1,846,978 | ..... 422,827 |..... 72,418
8399998. TOHAI = BOMAS ettt eRE LR Rttt | e 205,461,727 | ..... 206,072,060 | ..... 208,426,207 | ....... 206,058,794 | ...oovivrin 0 [ (13,265) | ..vververnnenad 0 [ (13,265) | ..ovvverene [ 0. 2,367,411 |..... 2,367,411 | ... 822,201 |...150,184
Common Stocks - Industrial and Miscellaneous
29285W 10 4 |ENGILITY HOLDINGS INC........ovvomrerririrrerirnes ...| 07/18/2012 08/09/2012 | State Street Bank............coueeeevees [ orrernees 3 5 B | e [ e | e 0 2 1528 TR IR
30219G 10 8|EXPRESS SCRIPTSINC.... ... | 04/02/2012 ...| 04/13/2012 | State Street Bank.. | i 1.000 | ... 29 52 29 0 24 .24
49456B 10 1|KINDER MORGAN INC . | 05/25/2012 .| 08/27/2012 | State Street Bank.. B I 18,501.000 | ....ccceeee 874,211 653,132 874,211 (O VUSROS DU ISP (221,079) | ...... (221,079)
50076Q 10 6|KRAFT FOODS INC ... | 10/02/2012 | Spin Off.... 10/18/2012 | State Street Bank.. 1.000 15 31 15 0 16 .16
779287 10 1|ROUSE PROPERTIES INC. ...| 01/13/2012 | Spin Off.... .. | 01/31/2012 | State Street Bank............ccooeeevees | covvrvrrnnen. 1.000 | v 8 0 7 7
98212B 10 3| WPXENERGY INC.....cccostuimiiniriinnisnrienisssessniens ... | 01/03/2012 | Spin Off......covvvvrvrrninriniriririsiinns 01/17/2012 | State Street Bank.........ccocevivenees 4 11 4 i L | 0 7 N
9099999. Total - COMMON Stocks - INAUSHHIAl ANA MISCEIAMEOUS. ........rvrueiesiririiiis  otitiessiesesseessesesess s eee s b8 eeE 8888 £ 653,239 874,262 0 0 0 0 ... (221,023)] ...... (221,023)
9799998. TOAI = COMIMON SEOCKS. ...t rt vttt et eeessess stk 88888448 E 88 8EE£EEEEEEEEEEEeEnbrbne 653,239 874,262 0 0 0 0 [ . (221,023)] ...... (221,023)
9899999. Total - Preferred and COMMON SHOCKS. ...ttt tiiiiis | oibeess s es bbbt bbbttt | crenissneies 874,262 653,239 874,262 0 0 0 0 ... (221,023)] ..... (221,023) ,
9999999. Total - Bonds, Preferred and COMMON STOCKS. .............cuuiuiieiiriieiiiiis oevtieeesseesseessess st sees bbbttt neninnians | oeren 206,946,322 | ..... 209,079,446 | ...... 206,933,056 | .....ccoovrerne 0| .eeee(13,265) | o0 | i (13,265) | ..ooovcene 0 | oo 0 ... 2,146,388 |..... 2,146,388 | ..... 828,676 |...150,184




Annual Statement for the year 2012 of the PROGRESS'VE NORTHWESTERN INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUSIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CUsIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE

E16
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Annual Statement for the year 2012 of the PROGRESS'VE NORTHWESTERN |NSURANCE COMPANY

SCHEDULE DA - PART 1

STMENTS Owned December 31 of Current Year

Showing all SHORT-TERM INVE
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1" 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CuUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code | n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Class One Money Market Mutual Funds
861123 8A 8|SSGA MONEY MARKET FUND......c.ccossremiernnrinrirnens | ......... | . | 12/31/2012. | State Street BanK..........cocvvernessiinniinnes [ o XXX | v 1,023,585 [ ..vevriinnienniinnins [ oressrissnnsnnienins | senssssessnsienssssnns | sessssssssonsssssnns | oo | crsssens 1,023,585 MON..
8999999. Total - Class One Money Market MUtUGI FUNDS..........viuiieiiie ittt et es 1,023,585 0 XXXoveee | v 1,023,585 XXX
9199999. Total - Short-Term Investment .....1,023,585 0 D 0.9 S 1,023,585 XXX




Annual Statement for the year 2012 ofthe PROGRESSIVE NORTHWESTERN INSURANCE COMPANY

Sch. DB-Pt. A-Sn. 1
NONE

Sch. DB-Pt. A-Sn. 2
NONE

Sch. DB-Pt. B-Sn. 1
NONE

Sch. DB-Pt. B-Sn 1B-Broker List
NONE

Sch. DB-Pt. B-Sn. 2
NONE

Sch. DB-Pt. B-Sn 2B-Broker List
NONE

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24



Annual Statement for the year 2012 of the

PROGRESSIVE NORTHWESTERN INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
CITIBANK ...ttt NEW YORK, NY ...oiiiriiiiriiiiniieriseiseisieissiessesissesenssesesssneens | seeessnees | nevenernssnssessenieens | seesessssssssnessesssssessenss | soesseressssessnssnssessns | toessessessnsssessessessensnenes XXX
0199999, Total - OPEN DEPOSHOTIES........iuuiiesiieireatisiiisiisssis et XXX [ i XXX 0 | XXX..
0399999. Total Cash ON DEPOSIL......c.reuireisierersriiereis sttt XXX [ XXX 0 | XXX..
0599999, TOLAI CASN......euurveveiviseiiiieisesse s e XXX | i )00 SO N [V 0 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 4. April 7. July. 10. October.
2. February 5. May. 8. August 11. November.
3. March 6. June 9. September. 12. December.

E25
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Annual Statement for the year 2012 of the PROGRESS'VE NORTHWESTERN |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Date Rate of Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Maturity Carrying Value Due & Accrued During Year

Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
AMERICAN HONDA FINANGE...........ouvimtirutiimiesneiiasiiesssesessessassssssse s ss s sttt enine | reniseneins 11/20/2012 01/07/2013 [ oo 12,499,792 | oo s 1,458
PROCTER & GAMBLE CO 11/14/2012 01/03/2013 | ..o 49,999,722 6,528
TORONTO DOMINION BANK... 11/26/2012 |. 01/25/2013 | oo 14,999,000 1,458
BANK TOKYO-MIT UFJ... ittt . [ 1212712012 01/07/2013 [ covooveriensninessi s 999,983 | 1.ttt | freeb bbbt 14
3299999. Industrial and Miscellaneous (Unaffiliated) = ISSUET OBIGALIONS. ... creuru ettt sttt s s s s e et et sesees et seseeseeseeeeseseesee o8 eeseeeesessesemseeseeaeeseseesnere | fefsesestessessessesassessesaesseseeseesesaesansessnesessesessessnsansessessessns | erseesesossossessessesossessessesansensesssesessnsansesansassnes 78,498,497 | oo s 0 9,458
3899999. Total - Industrial and MiSCEIIANEOUS (UNGFIIAEEA). .......rvrrererserssreersstisesst st ss sttt 8 8188188810881t e0 eE8eLE 181 o0 e oA 1L 8o E L8008 E o0 E e bt en st et antneste | oedsstseeens e sen bbbttt 78,498,497 | oo 0 9,458
Total Bonds
7799999, SUDLOLAIS - ISSUET OBIGAHONS.... ... vveoiesieeiiiiis ittt E 4 E L0k EE 08 oeLL e LR E LRkttt | bbsebbens et 78,498,497 9,458
8309999, SUDOLAIS = BOMAS...... ettt et tess ettt ee e84 E8 s8££ E £ 484 EE 48 £EEE £ 484848 £EEEH£LE 4848 £EE £ EE £ 4L 8L £EEE L8 H£LE 1A 8 4HEE L84 EE 4L EHoEE4EEE1EEE s £EE1eEEeEEE 4L LR oL EeLE A E L L E L eEE R E ek eEEseEk ekt | eeEfeEE Rkt 78,498,497 9,458

................. 78,498,497 ceerenen0) 9,458

8699999. Total - Cash Equivalents




Annual Statement for the year 2012 of the PROGRESS'VE NORTHWESTERN INSURANCE COMPANY

OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. AlBDAMAL ... AL | i | bbbttt enies | cerebetieni et enens | cretaen ettt sieniens | bttt | et
2. Alaska.... B s e | neiene ettt | chsesi ettt entens | eeerent et | et nes
3i ANIZONA. oo dAZ [ i | bbbttt | ebteei e ettt etns | nebenier ettt enies | ertesi ettt ens | s en bbb ens
4. Arkansas........c.ccoecvnriveenen AR | L. Bu... | Collateral for Insurance Underwriting............ceeveeveevencerevneicescvnnnnes 222,319 | oo 230,932 | .o | e
5. CalIfOrNIA. v dOA | et | ettt | erienb ettt | erient ettt | Sbess et | bbbt
6. €0I0rad0. ... OO [ it | et | Hneiene et et | crnet ettt ees | sresent et | e nes
To CONNECHCUL...vvveeecererieisreee e CT [ iiiiiiis | ettt | benssnsssersenbessenssssnntenss | cbesieesessess s b sentens | seesenses sttt | et nes
8. DEIAWATE. ... DE [ s | oo | neinte st eens | ceeet et entees | oresest et | eeereni e ees
9. District Of COUMDIA. .......coevreee DO [ s | oottt | Hntbtises bbb nnt s | chent bttt ees | seesent bbbt | beeer e
100 FIOMAA. oo dFL | et e | eriesi ettt | erient st | crnssene et | eereees e
11, Georgia.....ccovevvrverersernneneee. GA | oo Bo. | Collateral for Insurance Underwriting..........ceeevveerevnienrenenersiniinns 55,580 | ovvveree 57,733
120 HAWAIT. e HE | i e | b | et | crnsiene s | et
13, 1d8N0..eceierecirciereceieneene D | et [ bbb nans | eebiesseesess st st ns st | eesissseesessessestessnssenes | sueesiesseses s siensensens | eesessesse s
T4 TINOIS ..o L | it | e | bt | ettt | et | b
15, INGIANA. ..o IN | i | bbbt | nerieni ettt | ettt | shessent et | bt
16, 1OWAL.iiiciricnirneieend A | it [ e | bt | ettt | st | e
17.  Kansas... Eetrtrree | bbbttt | Letesenten st tents | chest bbbt entens | seerest st | e
18, Kentucky......ooovveevievereiernciniinnnns KY [ coererie | ettt enens | sietsebetten et nen | ettetsens ettt nnienns | eeebentenr et eie | seteree et
19.  Louisiana .. LA | e | ettt bR R RS et ses s st n b st s st ntent | esseesetensensetnsentesaatets | nrtentessesnsensassesntantenaes | seesnsensessetententesaesntans | seesieresentesaes et et st enaees
20.  Maine MIE | et | ookttt b ettt n s e tebe | nerebebesessesesenetetensenesens | neseresseresesssesetaneresenies | eresiesesesenesesenetetenannes | ebessesesenese et eretes
21.  Maryland D | coeeirre [ ettt sttt n s tentennens | eesestessessetantentessesetanes | entesesestessensesntentessenns | nesesessessetastentesaesetenaes | eetesseensessaniesnt et enaenaes
22.  Massachusetts... MA | o | s | seseni e | e | e | s
23, Michigan........ccoovvivinennncnnnns VL[ e | oottt s et ssensenne | netntessesseeetestentesesntes | sesessesntastesaesesensantesins | sieesessessesetastentesnentens | saesseeseaneesaee s st entenaeen
24, Minnesota........cccovuveviniireinninns N | s | et | essenb et | et | s | e
25.  Mississippi . MS | e | et enene | esier ettt | fretienien et nnes | creesi e et | nereent e
26, MISSOUT....vucerieriererrinrerereree VIO [ i | oottt benies | eerebtt bbbt enes | chntient et eniens | bttt | e
27, MONEANA. ..ceoveeeeririceereee e T s | st | Heneseni et ent e | cheet et eniens | srerenteer et | e nes
28, NEBIASKA. ..ot NE i oot nins | eerebte bbbt enes | chntbenieren st eniens | bttt | et
29, NEVAGA.......cveeicrcrrcrerreeeedNV s | sttt | ereseni et nntenns | ceeetens et eniens | sresesteer et | e nes
30, NEW HAMPSHIME. ..o NH s | bbbt | bnesesiessens st ensssbnntenss | cbssstessessans s enssstentens | seesestessnss st st esenine | beesrens et nes
31 New Jersey. SN | et | et R ettt s st n s e s et entente | etsessetessessetstentesaessets | nesestesesetessessesntentenies | seeesessessessesansensesesntens | seessereeantesaesee et s tenaeen
32.  New Mexico........ccccccceeveveeeee... NM | .....B.... | Collateral for INSUrance UNEIWIIHING............ccevveueieeiriieeceetceeeeceie et sesesesenees | ceesesissesesesssesssissesesnss | cvesssesesessesssesssesesseens 353,689 | oo 367,392
33 NEW YOTK.ocirrincierreeeeedNY s | ottt | resent et nntenes | ceestess et eniens | eresest e | e nes
34.  North Carolina.............ccoe0e.e....NC | ......B..... | Collateral for Insurance Underwriting..............cocoeuvevevrerereerersnreinnnnns 227,372 | oo 236,180
35, NOMN DAKOLA.......cvoveeciereeeedND | s | e[ reseni et nntenns | ceeet et eniens | srerest et | e nes
36.  Ohi0....ccrervrrcernrrcrirreriennene. OH | ... Bu... | Collateral for Insurance Underwriting............coceeevceencerevniiesercenninns 2,647,617 | .o 2,750,188 | oo | e
37.  Oklahoma.. O | i | ettt | Herene et sttt eees | eeriees st ennes | ertsnes ettt | ceere st
38, Oregon.......ccceevvevervirennnenen.OR | n.Boc. | Collateral for Insurance Underwriting...........ceeeeeveceenceevniinsercvnnnens 272,846 | .......... 283416 | oo | e
39, PENNSYIVANIA. ... PA i | ettt enies | sesernenetens e enestenrenenes | ctessenserenestesnenetnesannens | rebestessen e en st neenets | erseeresea st
40.  Rhode Island.. e | bbbttt | erienb et | erienien st | chesiene ettt | bttt
41, South Carolina..........ccccvvvrevnend SC|..... B.... | Collateral for INSUrance UNAEIWIItING. ...........cevrireriirriirierieineieseiseiesisisssessenss [ creernesssiensssseesisninns | cessesessessessessesesisnens 166,739 | oo 173,199
42, SOUN DAKOIA. ... SD | i | ettt | Hneient bbb entenes | fheet ettt niens | aeesent et | e
A3, TEMNESSER.......cvevercrrrvririeiee TN s | et | enes st | et | e | e
A4, TEXAS..cereveivceieriererinenernrinerins LK | retiriiiis | ettt | Htesent e n ettt entents | fhent ettt entens | seesent et | et nes
A5, UM dUT s | e[ eneseni et | s | et | e
46. . e | bbbttt | erietiene sttt | ferieni st enienes | chesinni ettt | nerent et
A7, Virginia.....c.cvoeveereeeiniseeicrciniens VA|..... B.... | Collateral for INSUrance UNEIWIIHING.............ccuvviurireiieieiciirciessieseiesessssessssesssenes | cevessssssesssssssssessesnns | oessssessessssssssessesssnes 161,687 | oo 167,950
A8, WASKINGLON. ...t WA | e oottt s et n st essensesetentes | eesetetentessensetantentesnesns | stessessetantentesaesnsententens | oetessessessesntantenietstant | essessetenaantes et enaentenan
49, WSt VIRGINIa.........cvvevvcineeed WV s | ot | denes st | s | e | e
50, WISCONSIN.....cerveerererinriernneeed W s | ettt | Hneseniesseninneenssnsentenes | chsestensess st s s enesentens | sresesteer et | et nes
51 WYOMING..oouiicrinriienirinrieee WY [ i bbb | sebeenbi et | s | e | s
52, AMETICAN SAMOA.......oucvrerirrrerendAS | s | ettt | Heneieni et ent e | chenteni et eniens | aresest e | eeienb e nes
53, GUAM..cirerrrererinrenerenr s GU | i | et | enerent et ettt | ceestens et entens | seeenteen et | et nes
B4, PUBHO RICO.....uecirerirrirerneeed PR s | et | reseni e n et nntenns | ceest e eniens | sresenteer et | e ees
55.  US Virgin Islands N O PO OO OSSOSO RN
56.  Northern Mariana Islands VP | e | et nbne | erienb e en ettt | esiene st rensenes | cresiene et | eereens et
57.  Canada.. . e i [ | s
58.  Aggregate Alien and Other.......... OT | o XXX [ rieirrrreinereeieenensnseeensenesseneeessnsens s KKKt ssssensessenes | ovees 0 0 0 0
59.  Total.....crvuuue XXX | e D09 O 3,142,782 | .o 3,264,536 965,067 1,002,454
DETAILS OF WRITE-INS

B80T, e | e | s nine | rebiens ettt | eriene et nni e | cbess e | b
BB02. et ens | erieteenine | bbbt | nebienb ettt | et sttt | Shenb et ettt | bt
BB03. e | et | RS e s nine | rerieni et nienine | eriene sttt | cress et | eerene et

5898. Summary of remaining write-ins for
line 58 from overflow page.. XXX | e XXX e torieiierississississssssessesssssssssssssssssessnnes | sneens 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........ XXX ] s D SO O P PO PPRPOPRY [PTTO 0 0 0 0
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