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Annual Statement for the year 2016 of the PROGRESSIVE PREFERRED 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. re@SUNY SECUMHES........vvuveereeecieeieeieeieesseisesssise e sesseesssessnssns | sevesseens 10,127,813 | oo 1.6 | e 10,127,813 | oo | ceveveiinenens 10,127,813 | oo 1.6
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 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..............cccceveeies | covivevnes 2,204,985 | ... 04 | .. 2,204,985 |...oooeiiiereiieeiies | e 2,204,985 | ... 0.4
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations............ccccoeuererrerrineneirennennnens e | evrenneened 0000 | [ | s 0
1.43 Revenue and assessment obligations I 73,762,400 | ..oveveveeirerieeeieens | cervieieins 73,762,400
1.44 Industrial development and similar obligations.............c.ccccocveeivervceiveiiens | covveine 18,150,000 | ............. 29 | 18,150,000 | ...coververeereieceeens | e 18,150,000
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevverveueneivees | cevereresieesseniens | cevvevieinns 0.0 [ eroieieereeieieieies | e | e (01 IO 0.0
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ [ e | e 0 [ oo 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccooee | covvennn. 19,766,412 | ............. 32 | s 19,766,412 | ..ovoeeerervrreirernns | eovevreninnens 19,766,412 | ...cooue.. 32
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 All ONEI...vvveiieiciree sttt sssssensnns | sressnens 92,784,507 | ........... 149 | ... 92,784,507 | ...oooveererrrrerrnrinnes | v 92,784,507 | ........... 14.9
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES).....vvoevireireite ittt sntsnts | eeseens 300,494,824 | ......... 483 | ... 300,494,824 | ..o | e 300,494,824
2.2 Unaffiliated non-U.S. securities (including Canada 19,059,106 ..19,059,106 |.... ..19,059,106
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MULUAI FUNDS.........coviiinineeeereesieneens | crnrineienssneensses | e 0.0 [ v e | s (V1 IO 0.0
3.2 Preferred stocks:
321 AFFIEEE. ... oottt | sbesieeisei e | i 0.0 [ [ e | e (I 0.0
3.22 UNGfiliALEA. ... .eeereereeeeeei ettt et nsenes | eesseeenesseesensnssessanes | eeseseenens 0.0 [ o [ ererressnniessnineenes | e eneenes 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIEA. ...ttt ns | entene sttt entenis | eeseseenea 0.0 [ o [ e | e [V IO 0.0
3.32 UNAfilIAtEA. ..ot snsssiees | b | i 0.0 [ oo [ e | e (I 0.0
3.4 Other equity securities:
341 AFFIBEE. ..ottt | sbeniees e | i 0.0 [ oo e | s 0 [ oo 0.0
342 UNGFIlIALE. ...ttt ensseees | ceeetees e | e 0.0 [ oo [ e | e 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ oo e | s 0 [ oo 0.0

© ©® N>

Mortgage loans:
4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential properties...................
4.4 Multifamily residential properties.
4.5 Commercial 10anS.........ccuvvrrerrernernrernereienrennens
4.6 Mezzanine real estate 10ans...........c.cccovereeeen.
Real estate investments:
5.1 Property occupied by company...........cccccovuunae
5.2
property acquired in satisfaction of debt)..........
53
satisfaction of debt).........ccoeevviiierisiiciiennnns
CoNtract [0aNS........cc.veeeereeeieecrereeeese e
DEriVatiVES.......cooviiereieiiecsee e
Receivables for securities

Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments
. Other invested assets
. Total invested assets

Property held for production of income (including $.......... 0 of

Property held for sale (including $......... 0 property acquired in
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Annual Statement for the year 2016 of the PROGRESSIVE PREFERRED INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

6.2 Totals, Part 3, COIUMN 13. ...ttt
7. Deduct current year's other-than-temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9
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Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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Annual Statement for the year 2016 of the PROGRESSIVE PREFERRED INSURANCE COMPANY
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIMN 16........cuuiiiieiieiieiisii ettt ettt

3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

ACCIUAL OF QISCOUNL........cveveitcicie ettt st bbbt s8R s 8 s 242 R s s bbbttt st es

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,

Total gain (I0ss) 0N disPoSals, Part 3, COIUMN 19..........iiiiieieiereee ettt sttt b s et s st s e s st en s bbb ss st et
Deduct amounts received on disposals, Part 3, COIUMN 16............c.ceueuieiieiciseie ettt b st sss sttt es bt asssesansntas

Deduct amortization of premium and AEPIECIAtON. ..........cvcvevririeeree ettt s st a st b s s s sesa s santa

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt

9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+68-7-849-10)........cccevrirrrererririeereisereetes ettt
Deduct total NONAAMILEEA AMOUNES..........cccveierieieesetece ettt e b e bbb s s et ss bbb n s b naes

Statement value at end of current period (Line 11 MINUS LINE 12).....c.uverieirrrirrinieissieisenseeesssesesssssssessssssesssssssssssssssssssessessssssessesssssssssessassssssessassans

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PHIOT YAI.........cvu ittt s bbbt
Cost of bonds and stocks acquired, Part 3, COIUMN 7........c..cocuiueieieeiecettes ettt bbb s bbb bbbt b st

ACCTUAL OF QISCOUNL. ...ttt ettt b bbbt a st st b s bbb e bbbt s bbb e bbbt

Unrealized valuation increase (decrease):
A P, COIUMN T2ttt s8££ 8 bbb bbbt

531,108,370

306,999,185

327,673

4.2 Part2, SECtON 1, COIUMN 15, ...ttt bbb s bbb bbb bbb

4.3 Part2, SECtON 2, COIUMN 13.......coiicicie ettt st bbb bbb s bbb bbb s st

A4 Part 4, COIUMN Tttt bbb s s bbbt bbb s bbb s bbbttt n st

67,619

Total gain (loss) on disposals, Part 4, COIUMN 19.........c..cciiiiiei ettt bbb bbb s e bbb s bbbttt
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........ciuieiieieiciesis ettt et nsenes

Deduct amMOrtization Of PIEMIUM...........c.ciieieiieie ettt s bbb bbb bbbt bbbt s bbb s bbb s bbb e bbb s sttt

Total foreign exchange change in book/adjusted carrying value:
8.1 P 1, COIUMN 15, bbbttt

1,939,200

298,887,647

5,204,353

8.2 Part2, SECtON 1, COIUMN 19........uiiiciciseee ettt bbb bbb sttt

8.3 Part2, SECHON 2, COIUMN 16.........cvuiiireiieiieieie ettt sttt bbbt b st

8.4 Partd, COIUMN 15, ...ttt ettt R bbb bbb bbb bbbt

Deduct current year's other-than-temporary impairment recognized:
9.1 PAM T, COIUMN T4ttt

9.2 Part2, SECHON 1, COUMN 17 ...ttt bbbt nen

9.3 Part2, SECON 2, COUMN 4.ttt bbbttt nen

9.4 Part4, COIUMN 13 ittt £ttt nn

0

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........cevvviirreieiesire e ssstes et ses s see e
Deduct total NONAAMILEEA BMOUNES.........eveiiiiieieieicise ettt e s et

Statement value at end of current period (Line 10 MINUS LINE 11).....c..cviiiiiieciciscesie ettt sae st s ssesees e

Si03

536,350,047

536,350,047




Annual Statement for the year 2016 of the PROGRESSIVE PREFERRED 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 1. United States........ovuvevmerervces | crvrvvveverincrinnns 10,127,813 | oo 10,116,589 | .ooovverrrirnns 10,146,839 | cooovvverrrens 10,075,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS...oerrseesnises | v 10,127,813 | oo 10,116,589 | oo 10,146,839 | oo 10,075,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieiceeceeiiesisieies | e 2,204,985 | ..o 2,199,708 | .o 2,225,110 | oo 2,205,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... 111,678,812 110,193,197 117,372,042 ...90,130,000
Industrial and Miscellaneous, SVO Identified 8. United States .393,279,331 .393,246,510 .395,216,878 .388,258,897
Funds and Hybrid Securities (unaffiliated) 9. CANAUA. ... [ et | e ssssiens | stestes st es st sentens | sresaesess ettt s e naes
10. Other Countries ...19,059,106 ...18,972,186 ...19,043,106 ...19,100,000
11. Totals......ccoocoe. 412,338,437 412,218,696 414,259,984 407,358,897
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 536,350,047 | ...coovvvvencnenns 534,728,190 | ..ccooovvrrriinnnns 544,003,975 | ..cooovvirierinnns 509,768,897
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....ccccoueveenec 536,350,047 | ...covorvrercnenne 534,728,190 | ...coovvvrrererienne 544,003,975
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Annual Statement for the year 2016 of the PROGRESSIVE PREFERRED INSURANCE 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

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

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 10.7

9
Total from Column
6 Prior Year

10
% from Col. 7
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

......................... 3.1
......................... 0.0
......................... 0.0

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

4.7

Totals

......................... 0.0

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2016 of the PROGRESSIVE PREFERRED INSURANCE 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

16,124,347 | ..

.100,187,750 |....

..... 37,247,240 |..

..163,569,337 |...

102,073,777 | ...

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
........... 184,898,203 |...........127,828,285 |.............22,844,789 cereeneennn335,571,277 | e, v 274,120,031 reren. 166,111,872 | ............ 169,459,405

..... 51,485,560
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Annual Statement for the year 2016 of the PROGRESSIVE PREFERRED INSURANCE 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 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
101 NAIC T (d)......200,365,818 |........... 165,842,829 |.....cco.uc. 54,695,302 468,572,179 | cooovvvvvrrernernn 753 e XXX s | e XXX s e 291,112,774 |........... 177,459,405
16,124,347 153,559,337 | coovevrirriineennn BT | XXX s | XXX i 102,073,777 |.ccvvvene. 51,485,560

Line 10.7asa % of Col. 7.........

........... 100,187,750

............. 37,247,240
.0

0

91,942,542 |..

Total Bonds Prior Year

Line 11.7 as a % of Col. 9.

........... 181,306,719

712,793,785 |.

............. 83,066,437

26,050,450 |..

............. 11,666,609

........... 453,887,435
..98,844,235

........... 291,693,534

....68,446,376 |..

11,666,609
.21

Total Publicly Traded Bonds

........... 140,027,281
............. 16,124,347

............. 57,855,380
............. 78,863,092

............. 45,561,883
............... 7,086,338

............. 47,668,230

12,7 TOAIS. .ot ensntennes | ceeesesaees 156,151,628 | ........... 136,718,472 |............. 52,648,221
12.8 Line 12.7 as a % of Col. 7..... . ..34.8 | ... . 134
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cccovevvees | covvvvrrrrrrenn 251 | oo 220 | oo 8.5
13. Total Privately Placed Bonds
............................................................................................................... 107,987,449 | ..o 9,133,419 | s e | eessenesssssensssenenes | ceeenenen 177,459,405 | (... 285 0 162,193,901 revereeree XX e | e 177,459,405
............. 21,324,658 |.............30,160,902 v 30,397,859

............. 51,485,560

Line 13.7 as a % of Col. 7.....
Line 13.7 as a % of Line 10.7, Col. 7, Section 10

129,312,107

39,294,321
272
......................... 6.3

......................... 0.0

0.0

Includes $.....228,944,965 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
Includes §.......... 0 current year, §.......... 0 prior year of bonds with Z designations and $

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.
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.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1$.....73,757,477;

NAIC 2§.....12,023,992;

NAIC 3§.......... 0;

NAIC4S....... 0;

NAIC5S.......... 0;

0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

NAICES......... 0.



Annual Statement for the year 2016 of the PROGRESSIVE PREFERRED INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 Issuer Obligations 8,989,292 |.
1.2 Residential Mortgage-Backed SECUNHIES...........cccvvveueiirrnierseeeins e .
1.3 Commercial Mortgage-Backed Securities..... . . R 01 ... 0 ..
1.4 Other Loan-Backed and Structured SECUMtIES. ...........cccvieieirierierieies | oo s SR ceeee XXX 0 [
..8,989,292 | ... 4,993,415 | ..o, 5,134,398 | .o | i [k XXX [ 19,117,105 | i3 [l 97,983,260

.97,983,260

19,117,105 |.

4,993,415 |... 5,134,398 |.

19,117,105

............ 19,117,105

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities
2.4 Other Loan-Backed and Structured Securities

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities

80IS

3.5 TOtAlS....ceceiiiiesicsieeessesesnessensnsnesnsnesnsnersssnsennns | nnnsesnseesnnenersnns0 | aeeeeennen 2y 204,985 | iviiieisiiiiieinnn0 |0 |0 [ XXX
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

4.1 1SSUET OBlIGALIONS.......euviiiirciiiiiiiciesssi et | soesessisene s enissaneenies | eeessestesenesessessnssenns | sronsiesessessnsenenesseses | sesessesinsssessesinnsnsens | cossreesiesssssnenessenenns | ceererenes ) .9 S

4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities..
4.5 Totals

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

............ 37,668,560
............ 18,246,996
22,736,282

Industrial and Miscellaneous (unaffiliated)
ISSUEr OblIGAtioNS.........c.cveveierieireirreeerrre e | crevenenr. 89,055,938 | 11111, 110,168,259 | ............50,769,300 | ....coovorerrrerriirrirens | rrrvrerernnineirenennnines | cvererene XXX e 246,483,503
............ 14,739,235
83,646,477
...144,261,399
.......... 489,130,614

.......... 157,138,766 | ......................28.2 | .......... 162,438,655
............ 39,830,795 A 5,601,205
.84,918,646

.......... 377,839,266

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals




Annual Statement for the year 2016 of the PROGRESSIVE PREFERRED INSURANCE 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 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed

. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO

Total Bonds Current Year
10.1 Issuer Obligations............cocrvvverrreirunn.
10.2 Residential Mortgage-Backed Securities
10.3 Commercial Mortgage-Backed Securities
10.4 Other Loan-Backed and Structured Securities

60IS

10.5 SVO Identified FUNDS.........cccoveuririiericeeceeee e
10.6 Totals 47,668,230
10.7 Line 10.6 @58 % OF COl. 7...ooovoiiiieiieniceeiesisssissseensssisnsneenns | anniniennnnienenneeed®8 | o428 | i 148 | i 7.7
Total Bonds Prior Year
11,1 1SSUET OblIgAtiONS.......vvvveiriiiieiciieie e bsienns | serenienns 100,266,963 |.......... 108,349,153 | ............ 82,276,776 |.............4,900,000 | ....cooovvrrrmrrrmreins | crreirenns ) 0.9 GRS DR ) .9 N PO ).0.9 G B 295,792,892 | .oovvrrriririinns 53.0 [ 224,056,408 |........... 71,736,484
11.2 Residential Mortgage-Backed SECUMIES...........ccovvivrierisieeinieieiiens | cerrerieinns 29,856,169 | ............ 25,887,259 |.....ccoee. 2,334,363 | ..o | e | e ) 9.9 G DI ) 0.9 R PR ).0.9 GNP 58,077,791 | oo 104 | 40,235,237 | ..o 17,842,554
11.3 Commercial Mortgage-Backed SECUMLIES............overveererereieinnireireiiens [ coreireiins 16,147,301 | ............ 62,126,879 | ............ 29,380,748 | ....cooeveeveeererierereies [ eeereieeeeeeeenesesene | e ) 0.0 G DR ) 0.0 I IO D00 S B 107,654,928 | ....coovverern 193 | 39,864,742 | ............ 67,790,186
11.4 Other Loan-Backed and Structured SECUNES............c.cvevereveeerierieiies | e 31,577,237 | ... 57,737,213 | oo | e, 6,766,609 | ....ocoerererrerereiies | e ) 0.9 SN DO ) 0.0 I IO D.0.0 G DT 96,081,059 | ..cocvvrrrcrenn. 17.2 |, 55,983,523 | ............ 40,097,536
11.5 SVO Identified FUNGS..........coevcveieeieieceieee s | ceerenias .0 S P .0 S P .0 S I 0.0 S PR .0 S P D .0 S XXX oo e, .0, S P ). S XXX oo e, D00, S P XXX............
11,8 TOAIS. ..ottt | eerenaenas 177,847,670 |.......... 254,100,504 | .......... 113,991,887 |............ 11,666,609 | ..cocvvvereririae (1N I XXX oo | e ) 0.0 I PO D09 S BT 557,606,670 | ......ccceevnee. 100.0 |.......... 360,139,910 |.......... 197,466,760
11.7 Line 116858 % Of COL 9...oovveivieeice e | cvevierisienienesiaes 319 | i 456 | oo, 204 | oo, 2 I I 0.0 |...... XXX ooveveiens | e .0, S P .S S 100.0 |..oooneenas 0.0, S 646 | oo 35.4
Total Publicly Traded Bonds
12.1 1SSUET OblIgAtioNS........c.cvveveiiiveiieicieie et | enaenieias 77,558,055 34,852,436 |............ 47,668,230 | .covveveeierirereieiies | e D00 O R 267,593,145 267,593,145

12.2 Residential Mortgage-Backed Securities...
12.3 Commercial Mortgage-Backed Securities

2,362,228 |. .189,303 |. 5,601,205

. R . . ...5,601,205 |.
17,606,482 | ..o [ o XK e 36,888,036

12.4 Other Loan-Backed and Structured Securities.............ccovovevevevevereeeeeeenes | eeveeeennnd 69,038,467 |........... 14,065,698 | .......coovivrriiieiiiiis | eeeeeeeeeeseeiens | eeveeeeeeseneneeens | ceveeeeee e XX i | crevereiens 83,104,165
12.5 SVO Identified Funds .. XXX. L XXX... XXX.
12.6 Totals 156,151,628 |..........136,718,472 | ............ 52,648,221 |............ 47,668,230 | ..covvveererciian

12.7 Line 12.6asa % of Col. 7......coovveveereriercrereieinae 397 | X A3 120 | e 0.0
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10 2B | V) [ 85 | o TT | e 0.0
Total Privately Placed Bonds

13.1 IsSUEr OblIgations..........c.cccevriveieiireieieieeeieesieeseesessssssiesssssenns | cereereeeenn28, 148,219 [ 11010100 38,735,727 | ... 30,160,902 | oo | e | e XXX oo | e 92,044,848 | ..o 148 | . 71,736,484 | ..o 12.9 | XXX oo [ 92,044,848
13.2 Residential Mortgage-Backed SeCURties............cooeveeviereneniieieins | ervereerennnn 3,331,632 [ 1iii00000.3,806,398 [ oo | ceeieieeseeiessiees | et esssesesssies | sevens 9.0, 0 ORI IR 9,138,030 | ooerererererenae 15 [ 17,842,554 | oo, 32 s XXX ovevees [ v 9,138,030
13.3 Commercial Mortgage-Backed SECUMtIES..........o.cevvivrrrieiesieiesinns | cvrreneens 11,105,067 |............ 53,072,513 | ..covvreee. 2,347,273 | coooeeeeeseeiieieens | e | evees ) 0.9 CHSNNN DO 66,524,853 | ....coovrerrrieinnn. 10.7 | 67,790,186 | ..ovovvevrerernnne 12.2 | 9.0, 0, CHNIN F 66,524,853
13.4 Other Loan-Backed and Structured SECURtES.........c.cevvvrrrereirerieiienns | e 20,753,619 | ............ 33,697,469 | .............. 6,786,146 | ....oovvreieirieieiieins | e | cereens ) 0.9 CHNNN DO 61,237,234 | ..o 9.8 | 40,097,536 | .oovereieieines 7.2 | ). 0.9 I IR 61,237,234
13.5 SVO Identified FUNAS........ccvvriiereieiirieiesieiessseseissscseesssenees | cerees .0 S L0, S 0.0 S L. S XXX irirrirriee | oernsennsnsesssneessssnes | eersrsssssansesssansesaa [0 0.0 [coveas 0.0 ST I D0, S P D S [P 0
13,68 TOAIS.....oocveceieectce ettt seens | eneesieiand 60,338,537 | .......... 129,312,107 |............ 39,294,321 | oo (0 RO (01 N (01 I 228,944,965 | .....ccoovvrrnnn 36.8 |.......... 197,466,760 | ....cccccvverenees 354 |........... D00, G BT 228,944,965
13.7 Line 13.6asa % of Col. 7......coovveveerereerccereeinne 284 | 56.5 T2 ] 0.0 | oo 0.0 | oo 0.0 | oo 100.0 ..o D00 S P ) 0.0 I U D00 S PO XXX ovvvveies | e, 100.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10..........cccecvrreverrieieienes | voverrriieeiiiainnans I 208 | oo 6.3 i 0.0 | oo, 0.0 [ oo 0.0 | oo 36.8 |........... .0, S P ). 0 S R .0, S P 0.0 S 36.8
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Annual Statement for the year 2016 of the PROGRESSIVE PREFERRED INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term inVEStMENtS ACUITET..........ceuoiriieiricieieieer ettt senses | sbetssssssasseteseseseses et s s snsesesnes 173,605,556 | ...ooovereeeeeececcccceeceeeeans 173,805,556 | ....oveveeereieieeeeeeee et e e et e e e e e tesetenes | etetetete e te et e ettt et ettt ettt e tetete et tetetatatas | eseseseaeseseseaeaeseaeseseaeses et eses et et et eseteteteaeretetetas
3. ACCIUAL OF QISCOUNL. ...ttt a s b se b s s s s ssebesessnaess | obsesesasssseseseses s st esesese s s nsebesnseaas 188,628 | ..vvveereeeee s 188,628 | ...evviieeviietcieiite ettt | seetebes ettt a bbbttt b s st s st eaes | Sebaeaebs st et s b s a bbbt ettt
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON QISPOSAIS..........cviueiriiririiieieieieieiie sttt ss ettt sesesesnsesessssnses | bassetesessesesasssesessesesessnse b e s e sesessssnsesaes 3,310 | e 3,300 | i | ettt ettt s ettt bRt ens | etettaeeeb st et h ettt ettt ettt
6. Deduct consideration reCeived 0N diSPOSAS.............cveeeiriiueieiriieisiieesicieei e ssse s nsesns | cbessssesessssetesesesesss st s e s snns 109,491,459 | ..oooieieeeeeeeee e 109,491,459 | ..o e e e et e tetetenes | etetete e e e ettt ettt et et etetete et tetetatatas | eresessasaeeeeeaeeeaeaseesea et es et eees et et eseseseteteteseteretas
7. Deduct amortization Of PrEMIUM...........cevriiririciirieis ettt ettt es st | eeessessessstes et esens et e s e s ss s snsenseenea 19,585 | oovveceeee s FO,585 | oottt | setet sttt bttt a b bt aens | Setetes e eb sttt bbb b a et s et
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cccvriuriiieiniriiinninis | oo 64,286,450 | ..o 64,286,450 | .....ovceire s 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Line 10 MINUS LINE 11).....c.iiieieriiieieissieisisseesessssssssssssssassess | oersssessessssessessessssassessssassessessneas 64,286,450 | ..ooooeveeieeeeeeeeeeeee, 64,286,450 | ..ovveieieieeeeeeeeeee e (O O [0 P 0
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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, Sl14



Annual Statement for the year 2016 of the PROGRESSIVE PREFERRED 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.......c.ceueiereieireeiessssseiesssesiesessnes | evsenesesssssssesesinees 26,498,300 | .ovevirrrrerieieinis 26,498,300 | ..vcvvevirrrierieieieeen s
2. Cost of cash equivalents acquired 227,772,482 | ..o, 227,772,482
3. ACCTUAI OF QISCOUNL........ouiiiiiiiiiici bbb | risrss s 124,237 | oo 124,237 | oo
4. Unrealized valuation iNCrease (ABCTEASE)........uuiuerrireriiiisrieieissiessesssssssesesssssssessessssssessessessssssssses | essesssssssesessessssessesssssssesseseses 0 [ oo | e
5. Total gain (I0SS) ON QISPOSAIS........eviviierieiriicirireieieisse ettt sss st sssssnss | sbessesssssssessesssantessessssensessesanes 0 | oo sssseneees | e
6. Deduct consideration received On dISPOSAIS...........ccrveieiiinieieieinieieieissesesess e ssssessesssssssenss | ssessesssssssessesesnnens 232,900,000 | ..oooovvrrerreieininns 232,900,000 | ...oovvvriereieieieieieeisreeeeeas
7. Deduct amortization Of PrEMIUM...........cccveieieieieece ettt ss st sae s ssstns | sresessesssssssssssssesses st sssesses s sanes 0 [ oot | e
8. Total foreign exchange change in book/adjusted Carrying VAIUE...........cc.ccovveveveieeeieieiseeeseseeieeiens | ceveevisisss e ssseseesessanes 0 [t | ererere e
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccccvuirvervees | covverrrrerreereeeers 21,495,019 | oo 21,495,019 | oo 0
11. Deduct total nNONadMitted @MOUNES............cvvuiicrieieriirereieeseie e nienesenens | torersess s sense s sensenssnesenssesas 0 | et | erer et
12. Statement value at end of current period (Ling 10 MiNUS LINE 11)....vcvcvieiieiiiesieiceesieseieesiinies | covveersiisssseeseesnsnes 21,495,019 | oo 21,495,019 | oo 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment....

SI15




Annual Statement for the year 2016 of the PROGRESSIVE PREFERRED INSURANCE COMPANY

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, EO02, E03, E04, EOS5, E06, E07, E08, E09



Annual Statement for the year 2016 of the PROGRESSIVE PREFERRED INSURANCE COMPANY

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

0L3

1 2 Codes 6 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 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912828 U6 5 |US TREASURY NOTE.......ccooumiririieiirinirierieniseissississesiesssesssssssssssessensss | soenes o] ..4,993,330 |..... 99.155 .4,957,750 | ..... .5,000,000 B4 | oo [ s [ 1.750 |...... 1.778 [MN...... 11/18/2016. | 11/30/2021.
912828 VS 6 |US TREASURY NOTE....... SD.. [..[... . ...5,153,509 |...101.652 | ... ..5,158,839 | ..... .5,075,000 (12200 ] N [N IR 2.500 |...... 2.310 |FA....... 03/06/2015. | 08/15/2023.
0199999. U.S. Government - ISSUET OblIGAtIONS. ..........evuriiereriieierssississssisisessssssessss s sss st ssssssssssenssnssssensanens | snssesenes 10,146,839 XXX ] e 10,116,589 [ ...occooene 10,075,000 (8,136) 0 0 XXX XXX XXX XXX XXX
0599999.  Total - U.S. GOVEIMMENE. . .vouirrsirissirseisesessemsesessses s sess sttt | eeenssenes 10,146,839 XXX s 10,116,589 | ..covvve 10,075,000 (8,136) 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
882723 UK 3 [TEXAS ST | ....... | . | ?[ ...... 1FE 2,225,110 |..... 99.760 | oo 2,199,708 | ........ 2,205,000 [ AL SORIN [VRRRIN I 2.000 |...... 1.070 [FA...| s 18,375 | ovivnnn 44,100 | 01/14/2015. | 08/01/2029.
1199999. U.S. States, Territories & Possessions - Issuer Obligations..............ccccoeeeneeas .. 2,225,110 XXX .2,199,708 | ..... .2,205,000 (1,710) 0 0 XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). et 2,225,110 XXX . .2,199,708 | ..... .2,205,000 (1,710) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
196479  TZ 2 | COLORADO HSG & FIN.......cvuuiiiiiciieriiiinissisiesisseississsssseesisssians | coii . 1,033,262 |...105.048 993,540 (5,096) | ..oovvermrrireriinn | e | e 5.000 04/13/2011. | 11/01/2028.
20775C MD 3 | CONNECTICUT ST HSG FIN AUTH HS, SSSPTURURTOSRRTORRINN IOVROON | e |l IFE | e 1,020,000 |.....98.018 | .................999,784 | ..............1,020,000 | ............. 1,020,000 [ ..oeouveerreerienies | rererreersninnrienins | vereeeesssninsinens | e | e 1.550 11/02/2016. | 05/15/2020.
20775C MF 8 | CONNECTICUT ST HSG FIN AUTH HS, SOOI IO e [ AFE | s 545,000 545,000 [ ..oovvenrirerirneerinnis | orrinerienineineens | oreeeniesinenns | e | aeee 1.750 11/02/2016. | 05/15/2021.
49130T JL 1 |KENTUCKY HSG CORP HSG REV......cccovvririiiierniiseierissisissinsrsssssiensssinees | wovenns 1,119,694 |...103.515 11,035,000 | ..ooovvenee 1,058,474 (8,837) [ covvevereerervrines [ ereeeerineirsenniens s 5.000 04/19/2011.| 01/01/2027.
49130T ME 3 |KENTUCKY HSG CORP HSG REV.......ccostriirierierirrirneesssisersesiesesneesssinnes | seeenns . 667,845 |...104.602 ...620,000 | ... 639,964 (3,975) [ coovverereerreris | cevrveiserierineens | s 5.000 04/29/2011. | 01/01/2028.
593336 AK 4 | MIAMI-DADE CNTY FL INDL DEV AU......cocoeviiiririniininsieeienississiessinnns | s e |l IFE | 4,900,000 |..... 99.567 | ..ccceo...... 4,878,783 | ..............4,900,000 | ..coveerrec4,900,000 | .ovooivniirniiniienes [ e [ e | e | e 1.750 10/31/2014. | 09/01/2027.
60416Q EQ 3 |MINNESOTA ST HSG FIN AGY.....cvuriuiriirireeneeiessineriessesessesssssesssenssesens. | voveees 6,057,018 |...103.728 .5,876,191 | ..............5,665,000 | ............5,850,594 | ....cccoorirrmirrmmnnns | corrrirns (26,070) [ ..ovevrercercrins [ v [ e 4.000 08/26/2011. | 01/01/2035.
60637B  BD 1 |MISSOURI ST HSG DEV COMMN.......ccvrurrrmrimermrinneinensesesseesssssssssssenens | seeenns 2| el TFE ] 1,059,377 |...104.586 | ... ..1,040,631 (5,378) [ cooucerurenerrerins | cevrveinerieeineens | e 4.625 04/12/2011. | 05/01/2028.
647200 N5 9 |NEW MEXICO MTG FIN AGY.....couirmrimriieiiniirinsiiesiesesessssisssisessessesnss. | sovenes . 1,075,585 |...104.588 | ............. 1,040,651 (6,339) [ ..oovvvnrverrienis | v | s 5.000 04/13/2011. | 09/01/2030.
649852 AN 0 |NEW YORK ST ENVRNMNTL FACS COR [SSPTURRRRI DOV . 13,250,000 |...100.000 ..13,250,000 | ....0.e..13,250,000 | overeer13,250,000 | .oovevoerneeerincrins | verirerireernsninenis | vevieeeneennninens [ e | e 0.850 10/28/2016. | 05/01/2030.
658877 FQ 3 |NORTH DAKOTA ST HSG FIN AGY HO....... I . 16,213,200 |...103.769 ....15,565,350 | ............15,000,000 | ........... 16,133,726 | ....oovvovvvrvrrvcrins | correnrec(TOATA) | s [ [ 3.500 08/05/2016. | 07/01/2046.
658909 FV 3 |NORTH DAKOTA ST HSG FIN AGY .....ovvirierrrinirierierineesseeississessessssssnennns | voneees . 2,067,143 |...104.957 1,994,183 | ...ce0eerr.r. 1,900,000 | ovoererni2,009,335 | oo | eerrenenne(15,019) | oo v [ 4.000 05/14/2014. | 07/01/2034.
686087 QX 8 |OREGON ST HSG & CMNTY.... 2,521,788 |...103.905 .2,415,791 .2,325,000 ......4.000 05/15/2014. | 07/01/2044.
709193 LZ 7 | PENNSYLVANIA ST INDL DEV AUTH.. . e |l AFE | 8,000,000 |..... 98.069 ..7,845,520 | ..... .8,000,000 | ...e0reerrs8,000,000 [ .ooeooeenvieriicries | e | e [ e [ 2.967 04/02/2015. | 07/01/2021.
76221R  SE 4 |RHODE ISLAND ST HSG & MTGE FIN........cccoseviriermeiinrineniseineesessssisnenes | ceves . 2,768,843 |...101.186 2,701,666 2,670,000 (7,609) [ ..o | e | e 2.750 11/30/2012. | 04/01/2040.
915137 T6 0 |UNIVERSITY TEXREVS I 29,000,000 |...100.000 29,000,000 29,000,000 .29,000,000 ......0.540 09/09/2016. | 08/01/2034.
97689Q AZ 9 |WISCONSIN HSG & ECONOMIC DEV......cooviriirenrerinismissrssnsssesensssesssnsnns | wovenes .. 1,232,634 |..103.134 | ... 1,211,825 1,175,000 ..1,194,109 (LK) R [VRRRRION IR 4.500 03/01/2011. | 04/01/2028.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 92,531,389 XXX | e 91,073878 | ............ 90,050,000 | ........... 91,832,400 | ...ccoovvevrnneed 0. (186,695) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137A1  NA 7 |FHMS 2010-K008 X1 10.....c.ruurirerirrireirerissrsesiesesseessssssssssesssessseesssssssssns | sevenas B | AFE | s 416,284 | ...... 4.042 | oo 255,481 258,754 ) [ USRI VOO 1.620 04/14/2015. | 06/25/2020.
3137AT  RX 2 | FHMS 2012-K020 X110 e | e e ..1,107,847 | ... 6.215 857,288 ) SOOI ISTNRRRRIN DOV 1.440 04/14/2015. | 05/25/2022.
3137B2 HP 8 |FHMS 2013-K028 X1 10. R 4,893,761 | ...... 1.657 ..3,570,027 ...3,714,386 ) ...0.347 04/29/2015. | 02/25/2023.
3137BD  CX 2 | FHMS 2014-K039 X1.....cvouiiiiiriiiissisissicesisississsisssesssissssssiansss | s o] . ..3,126,588 | ...... 4.296 ..2,345,105 2,548,395 V[ s | e [ 0.758 . . 04/14/2015. | 07/25/2024.
3137BF XU 0 | FHMS 2015-K042 X1 10....cuiveireririririssnissirssnssesessensssnssssnsssnsesessessnesssnssnsenes | soveace 4B 1FE| i 15,217,187 | ...... 6.750 ....12,049,081 12,387,589 | ..o | e (1,477,950) | ..oovovvveevninens | e | oo 1.057 |...... 3.380 [MON...| ........ 157,236 | ..... 2,006,395 | 01/21/2015. | 12/25/2024.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ . 24,761,667 XXX | ... 19,039,565 . 19,766,412 | .oovvvrinninnnn0 | (2,747,818) 0 0 XXX XXX XXX | s 278,323 | ... 3,728,277 XXX XXX
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obllgatlons of Agenmes and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
647110 FB 6 ‘ NEW MEXICO EDL ASSISTANCE FNDT | ....... | . | ........... 4‘ ...... 150 78,986 |..... 99.693 ...79,754 ..80,000 | .. 80,000 | ..o [ [ | e | e 1.492 03/01/2011. | 12/01/2028.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities . s .78,986 XXX ...79,754 ..80,000 | oo, 80,000 | oo 0 0 0 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ s | s 117,372,042 XXX | s 110,193,197 | oo 90,130,000 | ......... 111,678,812 | oo, 0 (2,934,513) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R  CL 4 [AT&T CORP.......covviririieieritiieiiesiestesis st sssessessesenes. | cvvees | o0 2| 2FE 9,994,900 |..... 99.233 | .o 9,923,300 | ..ccooneee. 10,000,000 | ...cvereeee 9,996,675 898 [ .o [ e [ e 2450 |...... 2.460 |JID.co | v 681 | ........ 245,000 |04/23/2015. | 06/30/2020.
035242 AL 0 | ANHEUSER-BUSCH INBEV FIN.......ccrivimremirinrireeinenssninsensersessssessensssennes | eveees | 2| ... 1FE 1,992,420 |...101.669 | .......coo.... 2,033,380 | ..ovvrernne 2,000,000 | ..ovvereeen 1,993,299 879 [ s [ e [ e 3.300 |...... 3.361 |FA..ooo| covvennne 27,500 | .cooonee 34,100 |01/13/2016. | 02/01/2023.
03524B  AE 6 | ANHEUSER-BUSCH INBEV FIN.......ccoovvirririrrirreinnrinnsisnsissneissnninnnnins | oeveeen | oo | eevvnnnins | e 1FE| oo 1,552,494 |..103.483 | .....cccoouue. 1,489,120 | ..cooovvvvenee 1,439,000 | ..ocovvvnnee 1,546,861 (5,633) [ covoverrrineireniis | e | e 3.700 |...... 2537 |FA....| v 22,185 | ..o, 08/02/2016. | 02/01/2024.
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151020  AQ 7 |CELGENE CORP.......cootiuiiimiiericiiseissssesse s sesssissssiens | sriins JO0 PPN IOV 2FE| s 7,486,425 |..101.072 | .cooovvvnneee 7,580,400 | ..ovvenncne 7,500,000 2,588 | oo [ e [ e 2.875 |..... 2.914 |FA | v 81,458 | ...... 217,422 | 08/03/2015. | 08/15/2020.
26867L  AG 5 |EMD FINANCE LLC.......covoiiriiriricitiieniesienieeesseisssiesieseesessessssssesienes | seenes . 2| 2FE 9,982,400 |..... 99.474 ..9,947,400 ...10,000,000 2,351 | oo [ s [ e 2.950 |...... 2.978 |MS...... 03/16/2015. | 03/19/2022.
3137G0  AK 5 | STACR 2014-DNT M1 oottt isessenes | eeneees [ I 7N I L [ 4,646,595 |...100.036 | .... ..4,646,742 4,645,070 | ..oocerernd,663,406 | ..o | e (16,931) [ oovvreverneerienins [ eerverieeeneeiiseines [ e 1.584 |...... 2.166 | MON... 07/28/2014. | 02/25/2024.
485170 AU 8 |KANSAS CITY SOUTHERN INDS.........cooviriiiniinirierieniiississiisesiesenssies | eveens [P PO IOV 2FE| e 1,236,138 |..... 98.737 | oo 1,258,897 | .o 1,275,000 8,306 | oo [ rereeeeineseiiennes [ e 2.350 |...... 3.091 |MN...... 12/09/2015. | 05/15/2020.
577081  BA 9 | MATTEL INC...oooiiiieieeireieeiiresiesieeesseessesssssesssessseesssssssssessessssssssninns | seneees . 2| ... 2FE 6,991,740 |..... 97.515 ..6,826,050 7,000,000 B54 | oo | v | e 2.350 |...... 2.375 |FA....... 08/02/2016. | 08/15/2021.
59217G  BP 3 |MET LIFE GLOB FUNDING L.....cooiiumiiriiriiniieiiesieeiseeississessesisesessssssenes | eoeees e | 1FE| cooinnn 9,956,100 | ..... 98.819 | ... ..9,881,900 ...10,000,000 | .. 8,544 | ..o [ e [ e 2.000 |...... 2.093 |AO...... 04/07/2015. | 04/14/2020.
60856B  AA 2 |MOLEX ELECTRONICS TECH......coccovirieriiierieierieriesessesssssssssesssesssennns | ceveens . 2| 2FE 3,016,320 |..... 99.708 | ..vvvireene 2,991,240 | ..oovvernven. 3,000,000 | ..ocverneen 3,010,840 (3,201) [ oo | e | e 2.878 |... 2.759 |AO...... 04/09/2015. | 04/15/2020.
628530  AX 5 [ MYLAN INC...ooiiiiiriiniieiiesisesess it ssesssenes | senenes [P ISP IOV 2FE ...8,239,453 |...100.563 ..8,180,800 8,135,000 | ..oovvvrnees 8,227,119 | oo | e (12,334) [ v [ e [ e 2.600 |...... 1.821 |JD....... 10/13/2016. | 06/24/2018.
655844  AZ 1 |NORFOLK SOUTHERN CORP.........cccetuimiiiirieririiniissiieiiesisesssississesinnes | voenes e | 2FE| .. ..2,523,442 |..104.984 | .... .2,491,270 | ..... .2,373,000 | ... 2,503,045 (20,397) [ ooverererrriiniens [ e [ e 5.750 |...... 1.313 |AO...... 10/21/2016. | 04/01/2018.
655844  BJ 6 |NORFOLK SOUTHERN CORP........cccstruirmerirrireesenissisessesssseessssssissessnnes | woeees . 2| 2FE 2,095,317 |...101.016 | .c.ocovvvneee 2,121,336 | oo 2,100,000 | ..ovvvrnee. 2,096,087 B67 [ oo [ e [ e 3.000 |...... 3.038 |AO...... 09/30/2015. | 04/01/2022.
756109  AK 0 |REALTY INCOME CORP.......cocmiimrimiieritnsiieniesiseisssiessseesssssssssssssissssenss | seeees JO0 TR IOV 2FE ..5,549,977 |..111.710 .5,322,982 | ..... 4,765,000 | ...ovvvene 5,268,621 | ...oovvrrirerrnriiens | i (183,466) | ..vvevvvervrirens [ rerereeiseineiienes [ e 6.750 |...... 2.556 |FA....... o 07/08/2015. | 08/15/2019.
854502 AB 7 | STANLEY BLACK & DECKER INC.........covviririeririnirerierieeessseisnssesisesisenens | veenes [P PO IOV 2FE| .. ...8,900,805 |...100.837 | ... .8,813,154 | ..... .8,740,000 | .... 8,876,256 | .....cvvrererererrrienns | e (24,549) | ..o [ e [ e 2451 |...... 1.604 [MN...... - 10/27/2016. | 11/17/2018.
87236Y AE 8 |TD AMERITRADE HOLDING CORP.......c..osturirieerierrieeiseiseisssisssscnssnins | eeenns [P I 2| 1FE| oo 9,976,500 |...101.143 | ........... 10,114,300 | ..ovvvenee 10,000,000 | ..ocvernes 9,981,906 3,091 | oo [ s [ e 2.950 |...... 2.987 |AO...... 03/04/2015. | 04/01/2022.
913903 AT 7 |UNIVERSAL HEALTH SERVICES INC SRS BN . 2| 2FE 20,182,500 |..... 97.500 ....19,500,000 20,174,626 (7,874) [ oo | e | s 5.000 |...... 4.857 |JD....... 08/10/2016. | 06/01/2026.
982526  AQ 8 |WRIGLEY WM. JR CO...cosvvrririrrirerienisisseesesssssssesssessssesssssssssssessesssssenns. | seneees . 2| 2FE| oo 13,473,490 |...102.719 | ............13,353,470 . 13,324,042 | ..o | e (81,940) [ ..ovvvvereererins [ e [ e 3.375 ... 2.666 |AO...... 04/21/2015. | 10/21/2020.
98956P AE 2 |ZIMMER BIOMET HLDGS INC.......ovvirieiineiieiiesiseisseississssesissesssssisssssnss | seveens JO PPN IOV 2FE| s 5,032,150 |...100.109 | .............. 5,005,450 | ..............5,000,000 | ............. 5,027,778 (4,372) [ oo | e | s 2.000 |...... 1.549 |AO...... 10/17/2016. | 04/01/2018.
98956P AL 6 |ZIMMER BIOMET HLDGS INC.......ovvuuiverririerirerereesnsisesiesiesesseesssssssnsens | coveens . 2| 2FE 4,987,450 |..... 99.624 4,981,200 ..4,990,251 1,653 | oo | e | s 3.150 |...... 3.190 |AO...... 03/10/2015. | 04/01/2022.
98978V AG 8 [ZOETIS INC.....couieuiiineireireeiseieitesisee s ssesssesssssssssinns | eeenns JO0 PPN IOV 2FE| oo 13,359,237 |..... 99.993 | ............13,239,073 . . 3,267,544 | ..o [ s (25,101) [ oocvvrererneerieninns [ cevverineineeiiseinnes [ e 1.875 |...... 1.680 [FA....... o 06/13/2013. | 02/01/2018.
60920L  AA 2 | MONDELEZ INTL HLDINGS NE........c.cosvuuiriirrinirierirerineissisesiesiesesesssnssns | veenes D 2| 2FE 4,989,200 |..... 97.982 | .ovvverene 4,899,100 | ..cocvvrnvene 5,000,000 | ..ocvernees 4,989,776 LY (< [T IVOPRTORORIIR IV 1.625 |...... 1.699 [AO...... 10/19/2016. | 10/28/2019.
709629 AF 6 | PENTAIR FINANCE SA [0 ISR IOV 2FE ..9,951,200 |..... 99.671 ..9,967,100 ...10,000,000 19,968,975 | ..o | e 10,038 | ovoeevereeriens [ e [ e 2.650 |...... 2.761 | JD....... 03/17/2015. | 12/01/2019.
709629  AK 5 | PENTAIR FINANCE SA Dl | e 2FE] .. ..4,102,706 |...100.146 | ... ..4,105,986 4,100,000 | .. ..4,100,355 (555) | oververinninniinns [ [ 1.875 |...... 1.861 |MS...... 09/11/2012. | 09/15/2017.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........cciveeireisienenenenirnneens . SRR [ 170,218,959 XXX | s 168,673,650 | ...coo.ec 168,312,070 | ......... 169,691,326 | ..o, 0] (346,208) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
030728 TB 1 [AMSI 2004-R7 Al......cooriiiiririieierinnienieninseiesissssessenessssssssessnsensenennens | connnee | oo | vevveeeeeidh | e M| s 1,386,810 |...100.000 | .....cccoouuee 1,426,025 | ....cccoueuee 1,426,025 T07 | o | o [ 1.032 08/19/2013. | 08/25/2034.
12642H  DE 8 | CSMC 2009-9R BAT0........ccourvuerrerireireersnierieneesesensssesssnssnssesssensssssenss | ennns | oo | vevevneennidh | v 1FM ..3,118,220 |..... 99.757 ..3,083,836 | ..... 13,001,348 | .o.itrire3,097,996 [ ..o | e (13,297) [ oocvvrereneernerins [ v [ v 2.850 09/11/2014. | 10/26/2036.
61763H AG 6 [MSRR 2014-RT A....cevvuiiiiiirinrieinniscniesissiiesisssieniesesssssssssssssessensennss. | eevines | oo [ eovenneendh | i 1FM 6,008,745 |...101.098 ..5,962,916 5,898,155 (6,792) 2751 07/09/2014. | 08/26/2036.
84751P JG 5 | SURF 2005-AB3 A2C. . [ I 1FM] .. ..3,958,279 |..... 96.976 | ... 4,078,173 | ..... 4,205,343 25,049 | i [ | 1.116 02/06/2013. | 09/25/2036.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities . eeeereeererenenens | evereniens 14,472,054 XXX | e 14,550,950 | ............ 14,620,871 | .......... 14,739,235 | .......ccoeoceeeeen 0 | e 12,667 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
20047R  AQ 6 | COMM 2007-CO AMFL......ovvvmmirrmrireirerinernesseseseeesenssssssessessesessessssssssssens | sevees [P I 4| ... M| s 10,986,836 |..... 98.369 | ..o 10,928,796 | ...ccvvvne 11,110,000 | c.ocvvvenee 11,105,067 54,089 | ..o | e | e 1.304 04/17/2015. | 12/10/2049.
21870L AL 0 |CORE 2015-CALW D.....covvvuriirriririrniienieiiesienissssissisnsssessssssssnsssssssessens | covenes | o | overivenndh | e 1FM ..2,362,281 |...101.409 2,332,407 2,347,274 (8,600) [ ..vovvevverirriis | e | s 3.850 03/31/2015. | 02/10/2034.
38406H AL 6 |GRCE 2014-GRCE E......c.ccovvvieirierieiieerncriseienisssssessenssssssesssssssensensnnes | sevnee | oo [ eevennenndh | e 1FM .20,269,531 |...100.842 20,168,400 .20,239,520 |. . (30,011) 03590 06/07/2016. | 06/10/2028.
46636A AN 2 | JPMCC 2010-CNTRD e | 1FM| .. 34,478,206 |...112.682 ....33,794,326 32,832,992 |. . (857,748) | ccvoovevreirrineis [ e [ 6.184 03/03/2016. | 08/05/2032.
617610 AC 6 | MSBAM 2012-CB A3......coouiriiieriesimissnnisenssenssessssnsssssssenssnssssssenssssssssnssnssenees | svsene Y 4] ... 1FM]| .. 17,134,031 |...101.018 ....17,301,353 17,121,624 [(SXSTA T PN [RRRN IR 2.506 05/29/2014. | 11/15/2045.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities ettt ernie s 85,230,885 XXX ....84,525,282 83,646,477 | ....ccoovevrne. 0. (849,107) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
05580P  AD 3 [BMWLT 2015-1 A3......oovoererrrrieierensiessessissssssssssssssssesssssssssssssssssssssssnnss | onvens | oo | evrensreenidh | e 1FE .15,271,737 |...100.026 ....15,278,700 .15,274,394 L4 (T [N VRN DO 1.240 |...... 1.253 [MON... 01/07/2015. | 12/20/2017.
161571 HH 0 | CHAIT 2016-A7 A7 . | 1FE]| .. ..9,999,138 |..... 99.906 | ... 9,990,600 . . ..9,999,393 255 [ i [ e [ 1.060 |...... 1.071 [MON... 09/06/2016. | 09/16/2019.
17119R - AD 4 |CCART 2013-AA Aot enisssies | ereons [P I 4 ... 1FE| oo 5,909,351 |...100.011 | .cocvvvrnece 5,904,235 | ......ccce.n. 5,903,586 | ............. 5,908,919 (432) | ceververrrinrinens [ v [ 1.340 |...... 0.847 |MON... 10/07/2016. | 12/17/2018.
17305E  FN 0 | CCCIT 2014-A2 A2.....cooivierieieerssrieerierieeisessssissssesssessssesssssissssssssssssnens | eonnees | o | eovernenedh | oevens 1FE 10,004,297 |..... 99.996 9,999,600 10,001,415 (2,881) [ oo | e | e 1.020 |...... 0.918 |FA....... 09/14/2016. | 02/22/2019.
254683  AC 9 | DCENT 2007-AT Al.cooiiiiiiirineiierineeiesiesissssssssisessessesesssssessesssiesssesesssesans | seenes ] 1FE| .. 10,409,375 |...103.022 | ............10,302,200 . 10,318,342 | ..o | e (91,033) [ oo [ e [ e 5.650 |...... 1.121 |MON... e 94,167 | 10/13/2016. | 03/16/2020.
34530M  AA 7 |FORDR 2014-T Aot essssssenssnnes | woneees [P I 4 .. 1FE| v 17,995,509 |...100.819 | ............ 18,147,420 | ............18,000,000 | ........... 17,997,798 890 2.260 |...... 2.276 |MON...| .cccouneee 18,080 | ........ 406,800 | 05/06/2014. | 11/15/2025.
438124 AB 5 |HAROT 2016-3 A2......oiuomiiiiriieiisiieeise it sssssssssssssns | eeesns [ I 4 .. AFE | v 4,999,751 | ..... 99.904 | .oovvvrnen. 4,995,200 | ..............5,000,000 | ............. 4,999,847 96 | covveveeirneinees | s [ e 1.010 |...... 1.018 |[MON... | cocooonee. 1,824 | .......... 16,132 | 08/15/2016. | 10/18/2018.
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Showing all Lon
7

1 2 Codes 6 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 Current Year's

r Unrealized Other-Than- | Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
44890Y  AG 1 |HART 2015-B C..coovvvooneiiceiiceiieseiieceieceiiesesiesesiesessesesiessssssssssssssessnens | covens | oo | wovereeonns 4] ... 1FE| 7,999,082 |..... 99.461 | .ooovvv 7,956,880 | ..oooovevene. 8,000,000 | ....cccceeen. 7,999,434 215 | e [ [ 2.300 |...... 2.314 [MON... | .......8,178 | ... 184,000 | 04/15/2015. | 07/15/2022.
58772P  AB 4 |MBART 2015-1 A2A.......ooiiiiiiiineiisnciisscissnissnisnssesssssssssssssssssnssssnssnns | coneeen | oo [ eeveennech | i 1FE ...2,683,683 |..... 99.969 .2,682,898 | ... .2,683,730 2,683,722 22 | o [ s [ 0.820 |..... 0.823 |MON... .22,007 | 07/15/2015. | 06/15/2018.
65475W  AB 4 |NAROT 2015-B A2A... SO O TS PSPOUSPOURSPTOPPTURPPPOSPPOUNRS UVPPOOR DUR IUPPORPOPOR 3 OOV 1FE ...3,559,292 | ..... 99.955 | ... ..3,557,957 | ..... .3,559,559 | ..o 3,559,507 8 | oo [ e | 0.830 |...... 0.837 |MON... coenenn29,544 | 07/15/2015. | 07/16/2018.
65478W  AB 1 [NAROT 2016-C A2A........cooovriiierinricrierisnisesissiessesisssissssssssoessesssssesenns | eovenne | o [voverirenndt | e 1FE| v 13,999,448 | ..... 99.825 | ... 13,975,500 | ...ccvvenee 14,000,000 | ........... 13,999,630 182 | oo [ [ 1.070 |...... 1.076 [MON... | ...........6,658 | ......... 52,014 | 08/02/2016. | 05/15/2019.
73329B  AG 1 |PILOT 2015-1 Ad...coiiiciieicceeseesenesesesessessssssssssssssssssssssssnssssnssnnne | conenen | oo [ eevevennedb | i 1FE ...5,598,604 |...100.069 5,603,864 5,600,000 ...5,599,297 T | s [ oo [ 1.430 |...... 1.447 |MON... .80,080 | 05/13/2015. | 05/21/2021.
TBAATF  AC 7 |SLMA 2012-E AZB.........cosiviieiieieneieseeseieseiie s | cereees A 1FE .19,054,370 {...101.075 | ............18,968,745 ..18,767,000 | .. 19,029,116 | ..o [ e (25,254) [ ..oovvererviieniis | e | e 2454 | ... 1.444 | MON... creee 70,323 11/03/2016. | 06/15/2045.
78448P  AF 7 |SMB2015-AC..oociiiiceceeceisceeseisssssssssssisssisssssnesesssssessssnnns | coneeen | o [ eeviennnns 4] ... TFE| 6,754,493 |..100.246 | ............. 7,017,220 | oo 7,000,000 | ............. 6,786,147 | ...oooovvvvcrrriinnis | v 19,537 | v | e [ e 4.500 |...... 4.955 [MON... | .........14,000 | ........ 315,000 |04/15/2015. | 10/15/2048.
90290X  AB 3 |USAOT 2015-1 A2.......cooemirirericerieeiieseniesseiessssssssssssssssssssssesssssssesssnssnns | oenene | o [ eevevennedt | i 1FE 188,764 | ..... 99.988 188,748 ...188,771 188,771 A | s | e [ 0.820 |...... 0.825 |MON... ...1,548 | 07/21/2015. | 03/15/2018.
963280  AM 6 |WHLS 2015-TA A2....couiiiiriiisissieie s ssesssenses | cvvees 4] ... 1FE 5911572 | ... 99.789 | ... ..5,908,207 | ..... 15,920,700 | ....ccoveuee 5,915,959 4,105 [ o | e | s 1.270 |...... 1.394 [MON... e 15,193 | 12/18/2015. | 04/22/2024.
98161P  AB 9 |WOART 2016-B A2.....cooiiuiiiinierinisiinssrssnissssssnsssisssnsssnssssssenssssesssnsssnssssssens | osnees | oo | vesesseneas 4] ... TFE| s 3,999,620 |..... 99.771 | v, 3,990,840 | ..cccoounven: 4,000,000 | ............. 3,999,710 90 | e | e 1.100 |...... 1.110 |[MON... | .0 1,956 | oooeecs 11,122 | 09/07/2016. | 01/15/2020.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities..............ccocccuunencs 144,338,086 XXX 144,468,814 | .......... 143,898,074 | ......... 144,261,399 | .ooocvvvciiicnnn0 [ (92,099) 0 0 XXX XXX XXX | e 155,000 | ..... 1,594,203 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..... 414,259,984 XXX 412,218,696 | .......... 407,358,897 | ......... 412,338,437 | o0 | (1,274,747) 0 0 XXX XXX XXX | ... 1,462,645 | ..... 8,480,366 XXX XXX
Totals
7799999. Total - ISSUET OBlIGAtIONS. ........vvuiieeiieiiiiieristiissiessis et snsnnies | eoennion 275,122,297 XXX ..272,063,825 .270,642,070 | ......... 273,856,524 | ..o | e (542,749) 0 0 XXX XXX XXX | ... 1,739,537 | ... 5,037,656 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUFHIES.............uriuuuriuiiiriiierii s | oo 14,472,054 XXX | ...........14,550,950 ..14,620,871 | .......... 14,739,235 | o0 | e, 12,667 0 0 XXX XXX XXX | e 22,065 | ....... 278,091 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUNHIES. .........cooruwirriiisriiisriisnissssss s | v 109,992,552 XXX | s 103,564,847 | ............ 80,527,882 | ......... 103,412,889 | ..o | i (3,596,925) 0 0 XXX XXX XXX [ s 544,706 | ... 6,587,648 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUNtIES. .........c.cuuiriuiriiiiriiissississi s | oo 144,417,072 XXX .144,548,568 | ......... 143,978,074 | ......... 144,341,399 | .0 | s (92,099) 0 0 XXX XXX XXX | e 155,000 | ..... 1,595,253 XXX XXX
8399999, Grand Total - BONGS.............couuuiiiiriiiiiiiiieriieieee e | s 544,003,975 XXX .534,728,190 | .......... 509,768,897 | ........ 536,350,047 | ...ooocovvvcven0 | (4,219,106) 0 0 XXX XXX XXX | ... 2,461,308 |....13,498,648 XXX XXX




Annual Statement for the year 2016 of the PROGRESSIVE PREFERRED INSURANCE COMPANY

Sch.D-Pt.2-Sn. 1
NONE

Sch.D-Pt.2-Sn. 2
NONE

E11, E12



€3

Annual Statement for the year 2016 of the PROGRESSIVE PREFERRED INSURANCE COMPANY

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 Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. it
912828 U6 5 |US TREASURY NOTE  1.750% 11/30/21....ccviviiiriniiiiisisiissiisnississnsneenes | 11/18/2016........ Goldman Sachs..... 4,993,330
0599999. Total - Bonds - U.S. Government.. 4,993,330 | .ooooveiiniinsrnenenn5,000,000 | ..o 0
Bonds - U.S. Special Revenue and Special A
20775C  MD 3 | CONNECTICUT ST HSG FIN AUTHHS  1.550% 05/15/20.........coosivreviiiriniieineireieisnienienins 11/02/2016........ Royal Bank of Canada. 1,020,000
20775C  MF 8 | CONNECTICUT ST HSG FIN AUTHHS  1.750% 05/15/21.. 11/02/2016.. Royal Bank of Canada. 545,000 ..545,000
649852 AN 0 |NEW YORK ST ENVRNMNTL FACS COR  0.850% 05/01/30...... 10/28/2016........ Bank of America Corp 13,250,000 .13,250,000
658877  FQ 3 |NORTH DAKOTA ST HSG FIN AGY HO  3.500% 07/01/46.........cccermrerrerirererineireiereeieeiennees 08/05/2016........ Royal Bank of Canada. 16,213,200 15,000,000
915137 T6 0 |UNIVERSITY TEXREVS 0.540% 08/01/34........ccccvvviviinniiniiniiiinianiens 09/09/2016........ Goldman Sachs..... 29,000,000 | .... 29,000,000 | ..o 7,361
3199999. Total - Bonds - U.S. Special REVENUE aNd SPECIAI ASSESSMENES. ... rretrueeritstierseestserseeetsetssesrs e sesessssasatis | eesesessseeraseseseesse et eesee 1o E e eEees e 128 S8 421 S e84 E £ 8 eE e84 E ettt 60,028,200 | ..o 58,815,000 | ... 7,361
Bonds - Industrial and Miscell
035242 AL 0 |ANHEUSER-BUSCH INBEV FIN  3.300% 02/01/23.........ccovririrerirririeisiiniriesiesesseesssisssssssins | sevesssesnnnens 01/13/2016........ DEUISCNE BANK.........couiiiiiiiin s 1,992,420 | ..o 2,000,000
03524B  AE 6 | ANHEUSER-BUSCH INBEV FIN  3.700% 02/01/24.........cocvverireririererniieriereeiseesiseressseienssines | eeiseereninnns 08/02/2016........ HSBC Securities..........cccvvrerinrninnee 1,552,494 | oo 1,439,000 592
161571  HH 0 |CHAIT 2016-A7 A7 1.060% 09/16/19.......ccoivvrvrierirriririririrenns 09/06/2016........ JP Morgan Securities........ 9,999,138 .10,000,000
17119R AD 4 |CCART 2013-AA A4 1.340% 12/17/18 10/07/2016........ Bank of MONMrEal...........ccvuriviiieiieircesseeeeeines 5,909,351 ...5,903,586 6,153
17305E  FN 0 |CCCIT 2014-A2 A2 1.020% 02/22/19.......ccoevueririrernrirernrniins 09/14/2016........ Barclays Capital..........ccocueiereerniieieiniciserererseines 10,004,297
254683  AC 9 |DCENT 2007-A1A1 5.650% 03/16/20.... 10/13/2016........ Toronto Dominion. 10,409,375
38406H AL 6 |GRCE 2014-GRCEE 3.590% 06/10/28.. 06/07/2016........ Merrill Lynch 20,269,531
438124  AB 5 [HAROT 2016-3 A2  1.010% 10/18/18......ccuvverrrrrrreirieieierissierinines 08/15/2016........ Citicorp Securities Inc........... 4,999,751
46636A AN 2 | JPMCC 2010-CNTR D 6.184% 08/05/32.........coevuiiiiriiieeiiicinsieisiissiesiesissesessessssssssesnsis | revssesonesnnens 03/03/2016........ Citicorp Securities Inc........... 2,475,910
577081  BA 9 |MATTELINC  2.350% 08/15/21.......ccoiviriirnineirererireierinnnes 08/02/2016........ Bank of America Corp 6,991,740
628530  AX 5 |MYLANINC 2.600% 06/24/18..........cccoomrremrerirrrrrrnirirerienes 10/13/2016........ Bank of America Corp 8,239,453
65478W  AB 1 |NAROT 2016-C A2A  1.070% 05/15/19........ocvovvneenee 08/02/2016........ Wells Fargo Bank 13,999,448 .14,000,000
655844  AZ 1 |NORFOLK SOUTHERN CORP = 5.750% 04/01/18.......ccvvereieririeisiriierisiessesisesssssssesssseensnes 10/21/2016........ Various 2,523,442 . 22,373,000 [ oo 7,165
78447F  AC 7 |SLMA2012-E A2B  2.454% 06/15/45..........cccrvrvrrrierrerrirerirnes 11/03/2016........ Goldman Sachs..... 19,054,370 | oo 18,767,000 26,201
854502 AB 7 |STANLEY BLACK & DECKER INC ~ 2.451% 11/17/18 10/27/2016........ MOrgan StANIEY..........cvuvveeiriiicieicee s 8,900,805 ...8,740,000 58,690
913903 AT 7 |UNIVERSAL HEALTH SERVICES INC  5.000% 06/01/26. 08/10/2016........ JP Morgan Securities........ 20,182,500 .20,000,000 | ..o 41,667
98161P  AB 9 | WOART 2016-B A2 1.100% 01/15/20. 09/07/2016........ JP Morgan Securities........ 3,999,620
98956P  AE 2 |ZIMMER BIOMET HLDGS INC ~ 1.100% 01/15/20........cccrvvvrvvvrrrirens 10/17/2016........ JP Morgan Securities 5,032,150
60920L  AA 2 | MONDELEZ INTL HLDINGS NE  2.000% 04/01/18........oviiiiernirienissisnisnisisssiensssssessnesenssnene D 10/19/2016........ CSFBdirect, 4,989,200
3899999. Total - Bonds - Industrial and Miscellaneous.. ...161,524,995 ..
8399997. Total - Bonds - Part 3 ...226,546,525 ..253,165
8399998. Total - Bonds - Summary Item from Part 5...........ccocoeiiiinseissceeeeieas 80,452,660 ....21,201
8399999, Total - BONGS.......ovvuieriiriiiiinisiierissisesesessisnssss s enses ...306,999,185

9999999. Total - Bonds, Preferred and Common Stocks

...306,999,185
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Tota
|
Fore
ign
Exc Foreig
han n
ge Excha
F Current Cha nge Bond
0 Year's nge Gain Interest /
r Unrealized Current | Other-Than- in (Loss) Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | B./A| Book/Adjusted on Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. |.C.V| Carrying Value at | Dispo | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) . Disposal Date sal | onDisposal| Disposal | During Year Date
Bonds - U.S. Government
912828 B4 1 |US TREASURY NOTE 0.375% 01/31/16.. o | 01/31/2016. [ MAEUFIY.......cvvvrcriieienieisissiennnes | e | s 25,000,000 | ..... 25,000,000 | ..... 25,002,489 (90) (90) | ...... O 46,875 | 01/31/2016.
912828 C4 0 |US TREASURY NOTE 0.375% 03/31/16.. oo | 03/31/2016. | MAEUFIEY......ocvvvererceerinerieriesireeie | v | s 5,000,000 | ....... 5,000,000 | ....... 4,991,602 | ......... 4,998,957 | ...oovvrivirirnrs | e 1,043 | s [ v 1,043 |...... . 0 | 9,375 | 03/31/2016.
912828 M5 6 |US TREASURY NOTE  2.250% 11/15/25.. .| 01/08/2016. | Barclays Capital ceererineennnen [ | e 10,071,875 | ..... 10,000,000 | ....... 9,964,432 72 | 9,964,786 | ... | ... 107,089 | ....... 107,089 | ....... 35,234 | 11/15/2025.
912828 M8 0 |US TREASURY NOTE 2.000% 11/30/22.. o+ | 02/05/2016. | VAMIOUS........ooorverrirrercereieerierirereseens | crerereseninssssersienens | e 12,216,992 | ..... 11,900,000 | ..... 11,817,227 | oo 11,817,851 [ | e 1,018 [ i 1,018 |...... 11,818,869 | ..oocce. | vovne 398,123 | ....... 398,123 | ....... 43,880 | 11/30/2022.
912828 QJ 2 |US TREASURY NOTE 2.125% 02/29/16. o+ 02/29/2016. | MALUIIEY.......cvvveereeerrerieeieeereeiseins | ceereeereniseisseesienies | e 14,550,000 | ..... 14,550,000 | ..... 14,519,309 | ...coo.u. 14,548,571 | oo | v 1429 | | v 1429 | |10 14,550,000 | o | v | cevvveiiennenn0 [ e 154,594 | 02/29/2016.
912828 QX 1 |US TREASURY NOTE 1.500% 07/31/16.. o | 07/31/2016. [ MAEUFIY.....oocveerirriceressienieinnns | e | e 1,500,000 | ....... 1,500,000 | ....... 1,562,344 ....1,509,144 LU 22,500 | 07/31/2016.
912828 WQ 9 |US TREASURY NOTE 0.500% 06/30/16.. .|| 06/30/2016. | MAUIitY......cvoervecriierierisenissnissrieninns | s | e 20,000,000 | ..... 20,000,000 | ..... 20,008,594 | .........20,002,144 eenn(2,144) | e . . 0 ] 50,000 | 06/30/2016.
0599999. Total - Bonds - U.S. Government................ s | e 88,338,867 | ..... 87,950,000 | ..... 87,865,997 | ......... 87841471 | o0 | e (7,816) | 0 (7,816)] .0 | ........ 87,833,655 | ...... 0 ... 505212 | ....... 505,212 | ..... 362,458 XXX
Bonds - U.S. States, Territories and P ions
882723 UK 3 |TEXASST 2.000% 08/01/29 | | 11/14/2016. [ Call  100.0000..... 795,000 | .......... 795,000 802,250 | oo 795,811 | oo [ v (D) I— 08/01/2029.
1799999. Total - Bonds - U.S. States, Territories & Possessions...... 795,000 | .......... 795,000 802,250 (611) 0 XXX
Bonds - U.S. Special Revenue and Special A t
196479 TZ 2 |COLORADO HSG &FIN 5.000% 11/01/28... .| 11/01/2016. | Call  100.0000..... . 290,000 | ..........290,000 | ........313,766 | ............303,251 | coovvvovrrrriinns | e (13,251) (13,251) 11/01/2028.
3137A1  NA 7 |FHMS 2010-K008 X110  1.620% 06/25/20.... o | 12/01/2016. | PAYAOWN.......ovvvrerircercrisnirerierineens [ crverinsenensnninenins | cveveeseneesnensneens | eessesnnenseneseess | sevinerenees 1970 | i 12,858 | oo | e (12,555) (12,555) 06/25/2020.
3137AT RX 2 |FHMS 2012-K020 X110 1.440% 05/25/22.... o | 12/01/2016. | PAYAOWN........ovrirerirrireriseierienineins [ crrerieeennensnnisennns | verssesenessssnsnseens | eeseessessensnsnenseess | sevrnerenesi0,883 | oviiiinincen 19,276 | oo | e (19,276) (19,276) 05/25/2022.
3137B2 HP 8 |FHMS 2013-K028 X110  0.347% 02/25/23 .. | 12/01/2016. | Paydown 96,610) | .. ..(96,610) 02/25/2023.
3137BD CX 2 |FHMS 2014-K039 X1 0.758% 07/25/24 o | 12/01/2016. | PAYAOWN.......cvvrererircerceinirerienineens [ erverineennensnninsenis | vereessseesensnnens | eessesnsnensenenseess | serrnereneed0,927 | iviiiieinnn28,830 [ oo | e (28,530) (28,530) 07/25/2024.
3137BF XU 0 [FHMS 2015-K042 X110 1.057% 12/25/24. o | 12/01/2016. [ PAYAOWN.......ocvrrierieriiicierneisnnns | crvnrneierinsinesinninens [ versnnensensnnenies | eonsveennenenienneens | oenvneonen L HA2T | viviiiinierenn05,082 [ i | e (65,082) JRR I (65,082) 12/25/2024.
49130T JL 1 |KENTUCKY HSG CORP HSG REV 5.000% 01/01/27. .. [ 09/02/2016. | Call ~ 100.0000..... . 520,000 | .......... 520,000 | .........562,552 | ............536,234 | ..cooovirimirans | e (16,234) SOV IR (16,234) 01/01/2027.
49130T ME 3 |KENTUCKY HSG CORP HSG REV  5.000% 01/01/28. .| 08/15/2016. | Call  100.0000..... . 205,000 | .......... 205,000 ...(7,915) ..(7,915) 01/01/2028.
60416Q EQ 3 |MINNESOTA ST HSG FIN AGY ~ 4.000% 01/01/35... .| 12/01/2016. | Call  100.0000..... o | e | e 1,790,000 ..1,790,000 66,881) | .. . ..(66,881)] ... 01/01/2035.
60637B BD 1 |MISSOURI ST HSG DEV COMMN  4.625% 05/01/28.. .| 12/01/2016. | Call ~ 100.0000..... I ORI ISR 340,000 | .......... 340,000 | .........361,998 | ....c.c.ee..351,221 | oo | e (11,221) B I (11,221) 05/01/2028.
647110 FB 6 |NEW MEXICO EDL ASSISTANCE FNDT  1.492% 12/01/28 .| 12/29/2016. | Call ~ 100.0000..... e | 50,000 | .covveees 50,000 0 12/01/2028.
647200 N5 9 |NEW MEXICO MTG FIN AGY  5.000% 09/01/30........ccoevrrrrerenns .. | 09/01/2016. | Call ~ 100.0000..... . 350,000 | .......... 350,000 | .......... 378,347 | it 363,512 | oo | e (13,512) | oovercereines | e (13,512) 09/01/2030.
658909 FV 3 |NORTH DAKOTA ST HSG FIN AGY  4.000% 07/01/34... .. [ 11/01/2016. | Call ~ 100.0000..... o | e [ e 510,000 | .......... 510,000 | .......... 554,865 | ... 543,379 | oo [ (33,379) I (33,379) 07/01/2034.
686087 QX 8 |OREGON STHSG & CMNTY  4.000% 07/01/44 .| 10/01/2016. | Call ~ 100.0000..... I ST TOORORPINN IOSOR 370,000 | .......... 370,000 | .......... 401,317 | oo JOORN RN (24,149) SOV IR (24,149) X 07/01/2044.
76221R  SE 4 |RHODE ISLAND ST HSG & MTGE FIN ~ 2.750% 04/01/40............ .| 10/01/2016.| Call  100.0000..... I ORI ISR 555,000 | .......... 555,000 | .......... 575,546 | ..ovcvvnees 570,154 | ..o | s (15,154) | .evercervrines | eeerrenens (15,154) | ovvo | wevrerrrerrne55,000 | oo [ eorrircirerinns | v (V] I 11,344 | 04/01/2040.
97689Q AZ 9 |WISCONSIN HSG & ECONOMIC DEV  4.500% 04/01/28.... .1 10/01/2016.| Call  100.0000..... . 535,000 | .......... 535,000 | .......... 561,242 | ..coccooeee. 545,969 | ..o | e (10,969) [ ..ovovvrivierinne | v (10,969) | ovooe | vrrreeereee535,000 | oo [ovivrnvrnniines | v [, 17,888 | 04/01/2028.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ........cuuririrsiiusrisieiiins | eosissessiessssssssssesssesssessssssssesssessssssssessssssssssssssessssensssssssnsns | sseens 5,615,000 | ....... 5,515,000 | ....... 6,139,532 5,949,718 0] . (434,718) | o0 s (434,718)] .0 | ...........5,515,000 | ...... 0 |0 |0 221,683 XXX
Bonds - Industrial and Miscellaneous
030728 TB 1 |AMSI2004-R7 A1 1.032% 08/25/34.........oovvermrerririirirrrinirirerienes o | 12/25/2016. | PaYAOWN.......oourireririericrinriserienins [ e | s 2,969,080 | ....... 2,969,080 | ....... 2,887,430 | ...cooo.... 2,945,778 | .ooovvvervirrin 23,302 23,302 | .ooee | v 2,969,080 | ..ooovves | corerrerieriienes | e (V1 I 13,885 | 08/25/2034.
05525  AJ 7 |BAMLL 2014-ICTSC  1.935% 06/15/28.......ccvrererrreierierirnnircens .. | 10/25/2016. | GoldMaN SAChS.........c.rvereererinrirnerins [ e | s 5,118,750 | ....... 5,250,000 | ....... 5,248,203 | .........5,247,259 | ..coovvvivirirnrns | e 2,285 | oo [ i 2,285 | coos | o 5,249,543 | ......... .(130,793) | ...... (130,793) | ....... 85,702 | 06/15/2028.
05525L AL 2 |BAMLL 2014-ICTSD 2.435% 06/15/28. .. | 10/25/2016. | Goldman Sachs..........couvveverrerrvrneerens | corvrivvermriserisnseinens | s 10,432,500 | ..... 10,700,000 | ..... 10,696,906 | .........10,703,930 | ...cccocrvrimrverees | cerrerrreas 3,297 | o [ e 3,297 |...... . 10,707,227 e (274,727) ) e (274,727) | ..... 221,927 | 06/15/2028.
05580P AD 3 |BMWLT 2015-1A3 1.240% 12/20/17.... || 1212012016, | PAYOWN.......coovvenererrirererceinierieiins [ e | eoveees 5725272 | ...... 5,725,272 | ...... 5,724,151 603 603 |...... . WBT25,272 | v | e | e (VN I 65,823 | 12/20/2017.
05955R  AG 9 |BALL2009-FDGD 8.703% 01/25/42..........ccooovvrireriniirainriicnnianes .. | 08/01/2016. | PaydOown..........ccoovevirriniriinniniiieiiiniis | i | s 2,400,000 | ....... 2,400,000 | ....... 2,773,500 | ..eeerrni2,551,938 | oo | e (151,938) | ..o | s (151,938) | covve | covvrvrnne 2,400,000 | .ooovven | cererrriniienin | e 0. 139,248 | 01/25/2042.
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Annual Statement for the year 2016 of the PROGRESSIVE PREFERRED INSURANCE 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
11 12 13 14 15
Tota
|
Fore
ign
Exc Foreig
han n
ge Excha
F Current Cha nge Bond
0 Year's nge Gain Interest /
r Unrealized Current | Other-Than- in (Loss) Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | B./A| Book/Adjusted on Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. |.C.V| Carrying Value at | Dispo | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) Disposal Date sal | onDisposal| Disposal | During Year Date
12642H DE 8 |CSMC 2009-9R 6A10  2.850% 10/26/36..........cconvrvmmerererirerrerireenns o | 12/01/2016. | PAYAOWN.......cvvrrirerirrircerseiseiiserienins | crreriesesneesenineins | eoveees 5,576,861 | ....... 5,576,861 | ....... 5,625,338 | ...cooo.. 5,612,842 | ..oovvirreriins | e (35,981) [ overeermernes | everreens (35,981) | covvve | worevrrens 5,576,861 | ..oovvves | covererrnrrrnenns | cerieninenienns (V] I 80,012 | 10/26/2036.
126673 Q8 8 |CWL 2005-4 MV2  0.933% 10/25/35.......ccrvrvirnereierrenrssirerssinnenn .. | 07/25/2016. [ PAYAOWN. ......ovvrrirrrcirerieieernieinnies | erveinesnsisenisnssinens | s 11,880,138 | ..... 11,880,138 | ..... 11,305,436 | ......... 11,816,119 | oo | v 64,019 | .o | e 64,019 | .o | o 11,880,138 | ooovvvve | v | e 0 [ 50,173 | 10/25/2035.
26884T AL 6 |ERAC USA FINANCE COMPANY  3.850% 11/15/24.. .. | 03/17/2016. | Barclays Capital............coccvveeeerrerenes | worverierineenenineins | s 4,099,040 | ....... 4,000,000 | ....... 3,993,200 ...3,993,911 114 114 ... 13,994,025 | ..o | e 105,015 | ....... 105,015 | ....... 54,328 | 11/15/2024.
3137G0  AK 5 |STACR 2014-DN1 M1 1.584% 02/25/24 v | o+ { 122512016, | PAYOWN. ... | e | oeeee 13,464,434 | ..... 13,464,434 | ..... 13,468,854 | .........13,566,659 | .....ccocommrrmrrs | wor (102,226) | ...oovcvervirees | v (102,226) | ...... A3464,434 | o | | o0 [ 117,460 | 02/25/2024.
35802X AJ 2 |FRESENIUSMED CARE Il 4.750% 10/15/24..........oovcnvvererrerins .. | 07/08/2016. | Bank of AMErica COMP.........cccrvevrrnees | wrrverirerermeerenineens | woveees 5,343,750 | ....... 5,000,000 | ....... 4,937,500 | ...cooou. 4,875,000 | .......67,619 | ........... 2,803 | v [ e 70,422 | cooee | v 4,945,422 | ......... | ....398,328 | .......398,328 | ..... 176,806 | 10/15/2024.
485170 AU 8 |KANSAS CITY SOUTHERN INDS  2.350% 05/15/20.. +. | 11/15/2016. | DA DaVIdSON.......overmerrieereiierirnsens | crreriesisneesneniseens | eoneees 4,965,150 | ....... 5,000,000 | ....... 4,847,600 ...4,849,516 28,696 28,696 |...... 4878212 |......... 86,938 | ..... 110,646 | 05/15/2020.
58772P AB 4 |MBART 2015-1 A2A  0.820% 06/15/18 coe [ [ 1211512016, | PQYdOWN. ..o [ e | vvis 7,316,270 | ....... 7,316,270 | ...... 7,316,142 | . ...1,316,190 81 81 (... W I318,270 | [ | eeereriennnd0 [ 36,608 | 06/15/2018.
61763H AG 6 |[MSRR2014-R1A  2.751% 08/26/36........ccvvvrrerereeririrsernrrierienes o+ | 12/01/2016. | PAYAOWN........vvvrvrerirrireereriseiiserienin | crrveriesisnessnenissens | s 2,996,073 | ....... 2,996,073 | ....... 3,052,249 | ...cccoone. 3,071,593 | oo | e (U720) 1 O IR (4:720) ) OO R 2,996,073 | ooovvve | cerrveirneriinnnns | eerveinerinnnns0 | s 42,963 | 08/26/2036.
65475W  AB 4 |NAROT 2015-B A2A  0.830% 07/16/18 oo [ 12/15/2016. | PaYAOWN. ... | cvereiieneineneisniins | e 6,440,441 | ....... 6,440,441 | ....... 6,439,959 308 308 | oo | 8,440,441 | i | i | 0 | 33,450 |07/16/2018.
68389X BB 0 |ORACLE CORPORATION 2.500% 05/15/2 wor | .| 03/17/2016. | Societe Generale...........c..vvweveerrneein | weverirerineeneriieins | s 7,101,710 | ....... 7,000,000 | ....... 6,975,360 724 724 || 8,978,125 | | e 123,585 | ... 123,585 | ....... 61,736 | 05/15/2022.
78573A AB 6 |SABMILLER HOLDINGS INC  2.450% 01/15/17....coocvvrvirrrineinns .. | 09/01/2016. | Toronto DOMINION............cververeerneenies | corerierirneisneniseins | eoeeees 5,023,200 | ....... 5,000,000 | ....... 5,010,300 | .o0erer5,002,221 | oo | e (1,594) [ oo [ e (1,594) | .ovvv | c0000e.5,000,627 | oovios | e 22,573 | oo 22,573 | ... 140,194 | 01/15/2017.
84751P  JG 5 |SURF 2005-AB3 A2C  1.116% 09/25/36... o+ [ 121252016, | PQYAOWN. ......coonvivrrrirriienriinerirenns | verviseseinessinssnens | oeveens 1,678,542 | ... 1,678,542 | ....... 1,579,928 20,647 20,647 | .o | v 1,678,542 | 0 [ 6,880 | 09/25/2036.
90290X AB 3 |USAOT 2015-1 A2 0.820% 03/15/18 v |+ [ 12/15/2016. | PAYAOWN......vcvvrvirrirrieeieeiseiserienins | crverieeiseesensnsins | s 4,811,229 | ....... 4,811,229 | ....... 4,811,050 109 109 | | o 4,811,229 | oo | 0| 24,913 | 03/15/2018.
91830M AL 0 |VNDO 2013-PENND  4.079% 12/13/29......ccommrirmrirrriniirnriirnniiens .. | 05/05/2016. | DEULSCNE BaNK..........ovvrverirriiriienins [ e | s 4,625,732 | ...... 4,530,000 | ....... 4,683,595 | ......... 4,665,376 | ...ccoooovrivrins | v (LA L) T DRI (9,719) | covve | vvvrerrni8,655,657 | oo | e (29,926) | ........ (29,926) | ....... 80,115 | 12/13/2029.
963280 AM 6 |WHLS 2015-1A A2 1.270% 04/22/24... «+ | 12120/2016. | PAYAOWN........vurvrerirrercriceiseriserieeens | crreriessinesseniseinns | s 3,829,300 | ....... 3,829,300 | ....... 3,823,397 | ..ee0n3,823,579 | oo | e 5,721 | oo | e 5721 | oee | 2000 3,829,300 | ... 0| 32,361 | 04/22/2024.
98160L AD 5 |WOLS 2013-A A3 1.100% 12/15/16. veee |+ [ 03/15/2016. | PAYAOWN.......cvuvieeiiicrieeineeisninens | seerrsiseiiesiesenenns | ceeee 1,857,247 | ....... 1,857,247 | ....... 1,856,950 | ........... 28 28 | oee | v 1,857,247 | el 0| 3,623 | 12/15/2016.
98956P AL 6 |ZIMMER BIOMET HLDGS INC  3.150% 04/01/22..........ccconuvvnnnens .. | 10/17/2016. | JP Morgan SECUMtIES. .......ovweverenrrenns | i | s 5,165,900 | ....... 5,000,000 | ....... 4,987,450 | ........... 4,988,597 | ..o | v 1,420 | oo v 1,420 | .o | 4,990,017 [ | s 175,883 | ....... 175,883 | ..... 165,813 | 04/01/2022.
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ........uuiveuireiiererisiisiisseri s enes ....122,820,619 |...122,424,887 |...122,044,498 | ...... 122,498,944 | ......67,619 | ... (222,821) | ... (155,202)| ..0 | ......122,343,742 | ...... 0. 476,876 | ...... 476,876 | ..1,744,666 XXX
8399997. Total - Bonds - Part 4..... ...217,469,486 |...216,684,887 |....216,852,277 | ....... 217,085,744 | ......67,619 | ...... (665,966) | ... (598,347)| .0 | .......216,487,397 | ...... 0 .. 982,088 | ....... 982,088 | ..2,344,520 XXX
8399998. Total - Bonds - SUMMArY HEM fTOM PAI 5. ...t et ess et | crees 81,418,161 | ..... 80,809,805 | ..... 80,452,660 8,390 | .o | 8,390 |..... | ........80,461,050 [ ..o [ e 957,111 | ....... 957,111 | ... 278,265 XXX
8399999. Total - Bond ....208,887,647 |...297,494,692 |....297,304,937 .(657,576) 589,957)| ...0 96,948,447 | ...... 0 |..1,939,200 |.....1,939,200 | ..2,622,785 XXX
9999999, Total - Bonds, Preferred and Common StOCKS................covereverrreererrinnnnns ....298,887,647 XXX ....297,304,937 (657,576) | ... (589,957)| .0 | ....... 296,948,447 | ...... 0 ]..1,939,200 |.... 1,939,200 | ..2,622,785 XXX




Annual Statement for the year 2016 of the PROGRESSIVE PREFERRED INSURANCE 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 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Unre
alize
d
Valu
F ation Current Interest
0 Incr Year's Total Foreign and Paid for
r Par Value ease| Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | (Dec Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| reas | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal e) | /Accretion | Recognized| (12+13-14) | BJ/A.C.V. | Disposal | on Disposal| Disposal Year Dividends

Bonds - U.S. Government

912828 2B 5 |US TREASURY NOTE 0.750% 08/15/19. w.o. | | 081972016 | Goldman Sachs. 09/14/2016 | Barclays Capital. .5,000,000 4,979,297 4,984,135 . (4,838)] ....... (4,838) 3,159
US TREASURY NOTE  1.625% 02/15/26. .. | 03/09/2016 | Barclays Capital........ 06/24/2016 | Goldman Sachs..

e 141,484 | ... 141,484

912828 P4 6 .5,000,000 .5,021,875

912828 P7 9 |US TREASURY NOTE 1.500% 02/28/23 .. | 03/02/2016 | Goldman Sachs. 07/07/2016 | CSFBdirect. 0,000,000 0,182,031 | ........9,892,691 | ... | oo 5191 | [ 5191 [ | 289,340 |..... 289,340
912828 P8 7 |USTREASURY NOTE 1.125% 02/28/21. 03/29/2016 | CSFBdirect.... 06/07/2016 | Goldman Sachs.. .3,700,000 3,687,137 | ........3,662,172 | oo | v 1,484 | [ 1484 [ [ | 24,965 | ...... 24,965
912828 S2 7 |USTREASURY NOTE 1.125% 06/30/21. 07/12/2016 | Barclays Capital. 08/04/2016 | Various .7,500,000 7,524,414 | 0 T512,150 | | e (154) [ s [ (154 [ [ | e 12,264 | ...... 12,264
912828 S3 5 |US TREASURY NOTE 1.375% 06/30/23 07/11/2016 | Barclays Capital. 07/26/2016 | CSFBdirect .5,000,000 4,987,500 | ........5,036,506 | .......| ccooeeereeec213) o | einriieenen(213) i [ [ (49,006) | ..... (49,0086)
912828 S4 3 |US TREASURY NOTE 0.750% 07/15/19. 07/12/2016 | Barclays Capital. 10/13/2016 | Barclays Capital. .2,500,000 2,484,668 | ........2,496,138 | .| o338 [ 388 [ [ [ (11,470)| ..... (11,470)

912828 T6 7 |US TREASURY NOTE 1.250% 10/31/21. 10/27/2016 | CSFBdirect 11/03/2016 | Barclays Capital 0,000,000 | .......19,920,313 9,983,594 | ......19,920,474 | ... | w161 | i [ 161 [ i | 63,120 | ...... 63,120

0599999. Total - BONAS = U.S. GOVEIMMENT. ...ttt b8ttt | nieas 58,700,000 | ....... 58,374,263 | ....... 58,850,516 | ....... 58,384,657 |..0 | ......... 10,395 | oo 0 [ 10,395 | .o 0] s 0 ... 465,859 | ..... 465,859

S13

Bonds - U.S. Special Revenue and Special A ment

649852 AN 0 |NEW YORK ST ENVRNMNTL FACS COR  0.850% 05/01/30........... | . | 07/28/2016 | Merrill Lynch.............. 11/01/2016 | Call  100.0000.........covemerimernmmenmrisnniins | eonerenns 7,500,000 | ......... 7,500,000 | ......... 7,500,000 | ......... 7,500,000 |....... (V1 [T [VTOOTORTIORRS FOTOORTTORORORS ISR 0 [ 13197 [,
3199999. Total - Bonds - U.S. Special ReVENUE aNd SPECIal ASSESSMENES..........ov.euiurieieeiiieiiiieiiiiass eeetsssessetssssssessessetsssessesses st essasetassensesses et sssassessessnsesssssessnsansessessnsessessessnsansessesnes | ansessees 7,500,000 | ......... 7,500,000 | ......... 7,500,000 | ......... 7,500,000 |....0 0 0 (U [ (U [ (| [P [ P 0].... 13,197 | ... 0
Bonds - Industrial and Miscellaneous

035242 AL 0 |ANHEUSER-BUSCH INBEV FIN  3.300% 02/01/23..........cccovverevnncn ..| 01/13/2016 | Deutsche Bank.......... 08/02/2016 | VAIIOUS.........ourvervreererrreesereenssensensnenes | cerneeens 8,000,000 | .........7,969,680 | ......... 8,419,740 | ......... 7,971,693 | oovir | vovvernnas 2,013 | oo | e 2,013 | o | e | e 448,047 | ..... 448,047 |...136,033 | ....cccoovienne
17119R  AD 4 |CCART 2013-AAA4  1.340% 12/17/18 10/07/2016 | Bank of Montreal....... 12/15/2016 | Paydown 4,109,805 | ......... 4,109,805 4,109,805 | ..ooet | corrrrines (4,013) | coovvvererrenne [ vrrreneeena(@,013) [ [ [ | e 0

31428X BF 2 |FEDEX CORPORATION 3.250% 04/01/26.. 03/21/2016 | Deutsche Bank.......... 03/30/2016 | Barclays Capital. .2,500,000 | .........2,494,900 .2,538,100 2,494,8% |....... (5) [ ovevvererrenn | eereererierieniad(B) | eeererenees | everreeriinens | v 43,205 | ... 43,205

3899999. Total - Bonds - Industrial and Miscellaneous. O OO OO PO PO OO OO PP PO OO PO PP POPOOPTPPPORPRTOY IPPRTO 14,609,805 | ...... 14,578,398 | ....... 15,067,645 | ....... 14,576,393 .0 | ... (2,005) | oo [ (2,005) | ..oocneenc 0 ] s 0 ... 491,252 | ..... 491,252 |...147,224 | ...... 4,283

8399998, TOtAI = BONMAS. ... feERnER ettt snsnsssnsnnsnes | conrs 0,009,800 | Lanees 80,452,661 | ....... 81,418,161 | ....... 80,461,050 |..0 | ...........8,390 | o0 | iiienn8,390 | 0 ] 0 ] 957,111 |..... 957,111 |....278,265 |..... 21,201

9999999, Total - Bonds, Preferred and COMMON STOCKS..............iuiiiiiiiiiii i et | cienies 80,452,661 | ....... 81,418,161 | ....... 80,461,050 |..0 | ......8,390 | ..o | iinn8,390 | 0 | 0] 957,11 |..... 957,111 |....278,265 | ..... 21,201
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of 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 Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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Annual Statement for the year 2016 of the PROGRESSIVE PREFERRED INSURANCE COMPANY

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7 8

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion Recognized B./AC.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
U.S. Government Bonds - Issuer Obligations
TREASURY BILL | ........... | . | 12/27/2016. | CSFBdirect. 03/30/2017. | .ovvveenes 7,489,825 | .o | o L RN [TRRI [FSTORO 7,500,000 | ..ocooonee TABIATE | oo [ ....0.555 |..... 0.563 |MAT... | oo s
0199999. U.S. Government Bonds - ISSUET OBGAHONS. ... reuirsuiuiisiieeisstiesess st ess stk efses et eb bbbttt nnss | snissninees 7,489,825 | ..o (U I 346 | i (U P 0 [ 7,500,000 | ........... 7,489,478 | ..o (U I 0 XXX XXX XXX | e [V 0
0599999. Total = U.S. GOVEIMMENE BOMAS. ....verrersirsstiessersserieess s s smss ettt 088881 £E8 Rkttt | snnsssnsss 7,489,825 | ..o (U I 346 | o 0 [ oo 0 [ i 7,500,000 | ..o 7,489,478 | oo, () I 0] XXX XXX XXX | e [ I 0
Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obligati
BANK TOKYO-MIT UFJ NEW YORK.......cccovvvmirirerinenireniins | e . 1 10/26/2016. | J.M. LUMMIS & CO.....oovvvvrernrirrerirerirerirreienienns 04/26/2017. | .......... 24,903,951 25,000,000 | ......... 24,848,333 | ..o | e ...1.200 |..... 1.224
HSBC USA INC.....ooovmveerieceees e .. | 09/28/2016. | J.M. Lummis & Co 03/27/2017. ...2,593,228 2,600,000 2,585,700 | .cooeverrirerins 11100 | 1121
KRAFT HEINZ FOODS CO.......ocvvvvviernrieirininnns .| 10/21/2016. | Bank of America Corp 06/30/2017. 12,023,992 | .o | e (12,508) | o | e | e 12,000,000 | ......... 12,036,500 .....1.600 |..... 1.195
UNITED TECHNOLOGIES CORP.. .. | 09/09/2016. | Bank of America Corp 06/01/2017. ...2,306,718 2,300,000 2,311,500 |.....1.800 |..... 1.094
ROYAL BANK OF CANADA... ..|A]09/07/2016. | J.M. Lummis & Co.. 03/07/2017. | . .14,968,738 .15,000,000 .14,913,271 L1150 1.173
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: OSSOSO PP PP PP PU RPN PSSR 56,796,625 | ...oooovieenn0 | 101,322 | 0 | 0 56,900,000 | ......... 56,695,304 XXX XXX
3899999. Total - Industrial & MiSCEIANEOUS (UNBFIIBIEA). ... v..rrurrsereseiss ittt 1ttt | banniiaens 56,796,625 | ..ooooovriiennc0 | 0000 101,322 | 0 |0 56,900,000 | ......... 56,695,304 XXX XXX
Total Bonds
7799999, SUDLOLAIS = ISSUBT ODIIGAHONS. ... vveresersere et es itk 884 e84 18Rttt | senisnens 64,286,450 101,668 | o0 [ i | 64,400,000 | ........ 64,184,782 XXX XXX XXX | e 116,700 | ........ 60,023
8399999, SUDLOLAIS = BONGS. ...tk e0E bbbt bbbttt | cnniinins 64,286,450 101,668 .64,400,000 | ......... 64,184,782 XXX XXX XXX | e 116,700 | ........ 60,023
9199999. Total - ShOM-TEMM INVESIMENES. .........coourveeeriiieircrireereiieceeesi ettt est e eetseees et b sttt ns s sennesiennis | oevirecens 64,286,450 101,668 | ...oovvvrevreen0 [0 |k XX | 64,184,782 XXX XXX XXX | .. 116,700 | ........ 60,023
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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. 2
NONE

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25
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PROGRESSIVE PREFERRED INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

5

Amount of Interest Accrued

Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance
Open Depositories
CITIBANK NEW YORK, NY ..ottt sssesssssesssnens | woeneins XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 XXX
0399999. Total Cash on Deposit: XXX XXX 0 0 XXX
0599999. Total Cash XXX XXX 0 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.

E26
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Annual Statement for the year 2016 of the PROGRESSIVE PREFERRED INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8

Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obli
TREASURY BILL. ..ttt £ 8 £ E £ E £ E 888 E £ E £ E 46 £Ef £ E b8 £EE S8R b 1EE£EEeEE oA e oLE1eEE oL LR oL e SR E AL b oL b EEeE bbbttt en it nnrne | dennisnirensnnes 12/29/2016....... [ covrerrninnd 0.400 | 02/02/2017....c. | covvvnririinnnisisriscenis 1,499,467 | oo 33
0199999. U.S. GOVEMMEN BONAS - ISSUET OBlIGAHIONS. ... vt tvurrtesersteeesersstisss s essssssesesssses st ess e st st ess e eesess s es8se8 et seE et eee s saee | 44ee1eeEseE e s e L8t o884 E 81408 E 801808088208t b ekt ebebsentse b es bbb st es 1,499,467 | oo, 0 33
0599999. Total - U.S. GOVEIMMENE BOMAS........uuuieiiisiissiiesiissis sttt 8808008008208 10 400880840 E 8080800808088 0800808080808 40080808080 E 00808 b s Conisanas bttt 1,499,467 | ..o 0 33
Bonds - Industrial and Miscell: (Unaffiliated) - Issuer Obli
COCA-COLA €Ottt s8R s b b L83 eb b b e s s b s bbbt ennne | beenienerenienes 10/2712016....... | oo 0.600 |01/26/2017....... 9,995,830
INATIONAL BANK OF CANADAL. ...ttt 868888888888 E 8 £ E £ H 888 E 1L E£E £ S8 E L E S8 £ E b4 E R eEEeEE£EE s £ ehieLE oL oL b oL ELE oL E L E L E e E b b E bRkttt sttt | ceseniensnnins 12/05/2016....... | covverrnennd 0.500 |01/03/2017....... ..9,999,722

3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligation

19,995,552

3899999. Total - Industrial and Miscellaneous (Unaffiliated)

19,995,552

Total Bonds

7799999, SUDEOAIS = ISSUBT ODIIGAIONS. ...ttt ettt sttt ettt e a8 e e se8 421 ee e eeEee8 e eEse8eeseeseEeeEseseeseesesenseeee  Aefeseeseeseeaeeseseesee et oesoEeEeEoeEoEa e oeEoeE4E1eEeE 4L 8o 08 eEeEseE 401 £ 01 eE oL e o e8eeseEneheeEeeseeaetnese | 4eEee8eEseeeeaeeeeseEeeseseeseEeEeeE e e A eeseeseheeseEeheeEsnsensee et ensenenetsntennenenanses | feetersesiesinnantenseneesetes e 21,495,019 | oo 0 [ o 14,778
8309999, SUDEOLAIS = BOMAS..... . reueresteseesstessees e sesssees s s eee e eeE 1488888848888 L8 o8 SEEE £ E 48 4LE4EEE L8 48 4£EEoEE 1008 1e  4EE8EEEoEEEHEEEoLE 1L 8 HHEE4EEEHEEEoLE 4L E LA EEHEEE oL 4L E1HEE 4848 4£EE 4oL EH4EE40EE4EEEeEE1e £EEEEeEEfoEE LR oL LA ESoEE 4R eEE LA EE LR L E oAbkttt | ebirnesent ettt 21,495,019 | i 0 | o 14,778
8699999, TOLAl = CASN EQUIVAIENTS........vurveerrtairisiisetises et 8 8288 b 108k en b b 441e40eL s e b e e s o0 b b e 818840 b1 E 8 e R0 b E 80818 E R R 1R E b s8R b s eebe EReEAeE SRR R R e R AR R R Rttt | enbiebaee ettt 21,495,019 | oo 0 | e 14,778




Annual Statement for the year 2016 of the PROGRESSIVE PREFERRED 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 Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AasKa.......ccoooeronrenrenreereen AK |
3. Arizona
4. Arkansas...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida . .
11, GEOMGi@.u e GA|.. COLLATERAL FOR INSURANCE UNDERWRITING 252,926 254,130
12.  Hawaii HI
13.  Idaho. D]..
14.  lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32. COLLATERAL FOR INSURANCE UNDERWRITING 349,038 350,699
33.
34. COLLATERAL FOR INSURANCE UNDERWRITING 364,213 365,947
35.  North Dakota. .
36.  Ohio... COLLATERAL FOR INSURANCE UNDERWRITING 3,530,847 3,547,655
37.  Oklahoma.. .
38.  Oregon COLLATERAL FOR INSURANCE UNDERWRITING 283,277 284,626
39.  Pennsylvania.
40.  Rhode Island. RI.
41, South Carolina............ccooervvvereer. SC COLLATERAL FOR INSURANCE UNDERWRITING 171,990 172,808
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia COLLATERAL FOR INSURANCE UNDERWRITING 141,639 142,313
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59. Total XXX XXX 3,814,124 3,832,281 1,279,806 1,285,897
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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Assets Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58
Cash Flow 5 Schedule P-Part 2H-Section 1-Other Liability-Occurrence 58
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2H-Section 2-Other Liability—Claims-Made 58
Exhibit of Net Investment Income 12 | Schedule P-Part 2I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2K-Fidelity, Surety 59
Five-Year Historical Data 17 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
General Interrogatories 15 | Schedule P-Part 2M-International 59
Jurat Page 1 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Notes To Financial Statements 14 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Overflow Page For Write-ins 100 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 61
Schedule A-Part 1 E01 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 61
Schedule A-Part 2 E02 | Schedule P-Part 28-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 3 E03 | Schedule P-Part 2T-Warranty 61
Schedule A-Verification Between Years Sl02 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule B-Part 1 E04 | Schedule P-Part 3B-Private Passenger Auto Liability/Medical 62
Schedule B-Part 2 E05 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 3 E06 | Schedule P-Part 3D-Workers' Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Verification Between Years SI02 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule BA-Part 1 EQ7 | Schedule P-Part 3F-Section 1 -Medical Professional Liability—-Occurrence 63
Schedule BA-Part 2 E08 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 63
Schedule BA-Part 3 E09 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 1-Other Liability-Occurrence 63
Schedule D-Part 1 E10 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 63
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 3 E13 | Schedule P-Part 3M-International 64
Schedule D-Part 4 E14 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 5 E15 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 1-Products Liability—Occurrence 66
Schedule D-Summary By Country Sl04 | Schedule P-Part 3R-Section 2-Products Liability—Claims-Made 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 3S—Financial Guaranty/Mortgage Guaranty 66
Schedule DA-Part 1 E17 | Schedule P-Part 3T-Warranty 66
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4B-Private Passenger Auto Liability/Medical 67
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB—Part A-Verification Between Years SI11 | Schedule P-Part 4D-Workers’ Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part B-Section 1 E20 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4F-Section 1-Medical Professional Liability—Occurrence 68
Schedule DB—Part B-Verification Between Years SI11 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 68
Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4H-Section 1-Other Liability—Occurrence 68
Schedule DB—Part D-Section 1 E22 | Schedule P-Part 4H-Section 2-Other Liability-Claims-Made 68
Schedule DB-Part D-Section 2 E23 | Schedule P-Part 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
Schedule DB-Verification Sl14 | Schedule P-Part 4J-Auto Physical Damage 69
Schedule DL—Part 1 E24 | Schedule P-Part 4K-Fidelity/Surety 69
Schedule DL—Part 2 E25 | Schedule P-Part 4L-Other (Including Credit, Accident and Health) 69
Schedule E-Part 1-Cash E26 | Schedule P-Part 4M-International 69
Schedule E-Part 2-Cash Equivalents E27 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 3-Special Deposits E28 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Verification Between Years SI15 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
Schedule F-Part 1 20 | Schedule P-Part 4R-Section 1-Products Liability—Occurrence 71
Schedule F-Part 2 21 | Schedule P-Part 4R-Section 2—Products Liability—-Claims-Made 71
Schedule F-Part 3 22 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 7
Schedule F-Part 4 23 | Schedule P-Part 4T-Warranty 7
Schedule F-Part 5 24 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F—Part 6-Section 1 25 | Schedule P-Part 5B-Private Passenger Auto Liability/Medical 73
Schedule F—Part 6-Section 2 26 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 74
Schedule F-Part 7 27 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation) 75
Schedule F-Part 8 28 | Schedule P-Part 5E-Commercial Multiple Peril 76
Schedule F-Part 9 29 | Schedule P-Part 5F-Medical Professional Liability-Claims-Made 78
Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5F-Medical Professional Liability-Occurrence 77
Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5SH-Other Liability—Claims-Made 80
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5H-Other Liability—Occurrence 79
Schedule P-Part 1-Summary 33 | Schedule P-Part 5R—Products Liability—Claims-Made 82
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5SR—Products Liability—Occurrence 81
Schedule P-Part 1B—Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 6C—Commercial Auto/Truck Liability/Medical 84
Schedule P-Part 1D-Workers' Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 6D-Workers' Compensation (Excluding Excess Workers Compensation) 84
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 40 | Schedule P-Part 6H-Other Liability—Claims-Made 86
Schedule P-Part 1F-Section 2-Medical Professional Liability-Claims-Made 41 | Schedule P-Part 6H-Other Liability-Occurrence 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6M-International 86
Schedule P-Part 1H-Section 1-Other Liability—Occurrence 43 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P-Part 1H-Section 2-Other Liability—Claims-Made 44 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6R-Products Liability—Claims-Made 88
Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 6R-Products Liability-Occurrence 88
Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P-Part 1M-International 49 | Schedule P Interrogatories 93
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule T-Exhibit of Premiums Written 94
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule Y=Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P-Part 1R-Section 2-Products Liability-Claims-Made 54 | Schedule Y=Part 2-Summary of Insurer’s Transactions With Any Affiliates 98
Schedule P-Part 1S—Financial Guaranty/Mortgage Guaranty 55 | Statement of Income 4
Schedule P-Part 1T-Warranty 56 | Summary Investment Schedule Sl01
Schedule P-Part 2, Part 3 and Part 4 - Summary 34 | Supplemental Exhibits and Schedules Interrogatories 99
Schedule P-Part 2A-Homeowners/Farmowners 57 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 2B—Private Passenger Auto Liability/Medical 57 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 57 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 57 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 2E-Commercial Multiple Peril 57 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2F-Section 1-Medical Professional Liability-Occurrence 58 | Underwriting and Investment Exhibit Part 3 11
Schedule P-Part 2F-Section 2-Medical Professional Liability—Claims—Made 58
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