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Annual Statement for the year 2017 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@SUry SECUMHES........cvurvrrereireieeirreie e ssesssessssssesssssssiens | eeseeees 173,004,114 | ........... 247 | ... 173,004,114 | oo | e 173,004,114 | ........... 24.7
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 2,144,985 | ............. 0.3 | 2,144,985 | ..o | e 2,144,985 | ............. 0.3
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 R - 81,099,165 | ..o | cerveeieins 81,099,165
1.44 Industrial development and similar obligations.............c.ccccocveeivervceiveiiens | covveine 15,400,000 | ............. 22 | 15,400,000 | ...cooververirerereceeiens | e 15,400,000
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. 16,610,645 | ............. 24 | . 16,610,645 | ..o | eeverreninnens 16,610,645 | ............. 2.4
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 95,289,274 | ........... 13.6 | et 95,289,274 | ...ooveererrrrererinne | v 95,289,274 | ........... 13.6
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ...ttt sntsnts | eeseens 207,530,607 | ........... 296 | ........ 207,530,607 | ...coovvvreenrineineinne | cerereri 207,530,607
2.2 Unaffiliated non-U.S. securities (including Canada) 20,055,665 ..20,055,665 |.... ..20,055,665
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

© o N o

Mortgage loans:
41
42
43
44
45
46
Real estate investments:
5.1
5.2

Agricultural

Construction and land development

Single family residential properties
Multifamily residential properties.

COMMENCIAl IOANS.......oorveiiirieiesiese st ees
Mezzanine real estate loans

Property occupied by company.
Property held for production of income (including $.......... 0 of

. Total invested assets

property acquired in satisfaction of debt)............cccocoviviereinisiieeseeie e
Property held for sale (including $......... 0 property acquired in

satisfaction of debt).........ccoeeiiiieecc
CONFACE I0BNS.......oocereeerceceei ettt essnena
DEMIVALIVES.......oeiiriiieiset bbb

53

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments............coccoevvenenennininineinnenns
. Other invested assets
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Annual Statement for the year 2017 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. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e

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...........cccooeee..... I .. ‘ R B s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt st s bbbttt aen
6.2 Totals, Part 3, COIUMN 13, ...ttt ren

7. Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren
7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten
8.2 Totals, Part 3, COIUMN 9.ttt en

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 NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st

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. ACCIUAL OF QISCOUNL. ...ttt ettt 888842 £ £ £ e84 E 2R b bR £ E e s bbbt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

© ® N o

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 of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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Annual Statement for the year 2017 of the PROGRESSIVE PREFERRED INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s

2. 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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. 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 (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes
Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

© o N o

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

10. 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

11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens
12. Deduct total NONAAMILEEA GMOUNLS...........cccoiueieieieesitecee ettt bbbt bbb bt s s bbb b b st b e e s e bbb st b b s et s st nss st

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 ...ttt es bbb s8££t

ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st

L

Unrealized valuation increase (decrease):

A PAE T, COIUMN 121ttt eess s eeees et et 8 888888 (837,117)
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st

4.3 Part2, SECtON 2, COIUMN 13........ itk

44 Partd, COIUMN Tttt

536,350,047

415,443,737

150,491

(837,117)

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st

865,878

334,763,965

5,898,149

9. Deduct current year's other-than-temporary impairment recognized:
9.1 PaME T, COUMN T4ttt 175,570
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 897

176,467

10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas
11, Deduct total NONAAMIEA @MOUNLS.........ccceiierieieiesiseie sttt s bR AR s st

12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e

Si03

611,134,455

611,134,455




Annual Statement for the year 2017 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........ooevervcvrvcns | covererreerinceens 173,004,114 | cooovvvvs 171,888,087 | ..oovverrrirns 173,032,752 | ..o 173,475,000
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. ..o | e 173,004,114 | oo 171,888,087 | .o 173,032,752 | oo 173,475,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieiceeceeiiesisieies | e 2,144,985 | ....covvverean. 2,145,901 | oo 2,164,562 | .oovvvrea 2,145,000
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........... .113,109,809 .112,705,806 119,918,748 ...93,026,000
Industrial and Miscellaneous, SVO Identified 8. United States .302,819,882 .303,199,286 .306,773,393 .299,859,298
Funds and Hybrid Securities (Unaffiliated) 9. CANAUA. ... [ et | e ssssiens | stestes st es st sentens | sresaesess ettt s e naes
10. Other Countries ...20,055,665 ...19,962,500 ...20,025,600 ...20,000,000
11. Totals......ccoocoe. .322,875,547 .323,161,786 .326,798,993 .319,859,298
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 611,134,455 | ..cooovvvrrncnenns 609,901,580 | ...coovvrreriiirnns 621,915,055 | ..coovvcrenerinnns 588,505,298
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 611,134,455 | ...coovevvinn. 609,901,580 | ...ovorrvereienne 621,915,055
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Annual Statement for the year 2017 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
7 Prior Year

10
% from Col. 8
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 2017 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. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
........... 112,880,651 v 28,816,519 | i reerreeee XXX e [ 0. 278,282,910 v 335,571,277 reeennnn.88,679,571 | ...........189,603,339

50,489,984 |..

..... 21,712,973 |..

.121,085,085 |...
...6,236,580 |...
..6,305,906 |...

..... ..163,659,337 | ...

..... 31,840,515
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Annual Statement for the year 2017 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. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
10.1 NAIC Tooiiiicncrneneneseneseneeseessesessessensensennens | ().00.129,626,610 |...........310,085,736 |...........100,131,457 |............. 26,698,015 | ..ocvvcvvervcrineinend0 [0 [ 566,541,818 | iiinn80.9 |t b XXX [ XXX s [ 369,497,479 |........... 197,044,339
............... 4,987,409 rererennnn89,244,570 |............31,840,515

..6,236,580

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

Total Bonds Prior Year

........... 200,365,818

16,124,347 | ...

........... 165,842,829

100,187,750 |.

............. 54,695,302

37,247,240 |..

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

........... 468,572,179
153,559,337

........... 291,112,774

102,073,777 |..

........... 177,459,405
...51,485,560

Line 11.7 as a % of Col. 9.

..14.8

91,942,542 |..

Total Publicly Traded Bonds

............. 64,922,217
............. 41,626,453

........... 200,168,005
............. 25,905,144

............. 77,709,242
............. 21,712,973

........... 369,497,479
............. 89,244,570

........... 291,112,774
........... 102,073,777

........... 369,497,479
............. 89,244,570

6,236,580 |. ..6,236,580 ..6,236,580 |..
12,7 TOAIS. .ot ensntennes | ceeesesaees 106,548,670 |........... 232,309,729 |.............99,422,215 | ............ 26,698,015
12.8 Line 12.7 as a % of Col. 7..... . ....50.0 .57
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cccovvvvees | covevvvrirrenns 152 | o 332 | ool A2 | 3.8
13. Total Privately Placed Bonds
131 NAIC Tt | ersesssssend 64,704,393 | ........... 109,917,731

....8,863,531

............. 17,989,575

28,408,835 |..

4,987,409

13.8 Line 13.7 as a % of Col. 7..... 2121 w20 ...0.

13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10..........cccocereveer | vovverivieinineann 105 | i 183 | e L N 0.7 | oo, 0.0

(@) Includes $.....235,190,760 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

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

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....74,919,215;

NAIC2$.....14,115,719;

NAIC 3§.......... 0;

NAIC4S....... 0;

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

NAICES......... 0.
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Annual Statement for the year 2017 of the PROGRESSIVE PREFERRED INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ed December 31

Maturity Distribution of All Bonds Own
1 2

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
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. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments

1.1 Issuer Obligations .10,001,380 | ..........133,193,998 | ............29,808,736 |. 173,004,114 119,117,105 173,004,114 |.

1.2 Residential Mortgage-Backed SECUMEIES...........ccvveueirirenirieirieeeiiies [ e [ ererisieeisessseenns | ceersessinseseseseseennans revrnreneen0 [ o020 | | i 000 |

1.3 Commercial Mortgage-Backed Securities.....

1.4 Other Loan-Backed and Structured SECUMIES............vuueverrrrereircrniinis [eorremensissessmssissinsnies | eensenemsssssssssssssnsssens | ernssesssnssssnsssssssesssns | sersersssssessessnssnsssenens | ooneneenenonssnensnssssansane | seseenens s X0 eseesenenene | nonensessensnsnsssnernensQ [ ovninninsnsninnnnenen 000 i | onnissseenn000 [

............ 10,001,380

.......... 133,193,998

29,808,736

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

.......... 17

3,004,114

2.1

22
23
24

All Other Governments
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

3.1

32
3.3

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities

3.4 Other Loan-Backed and Structured Securities

3.5 TOtAlS....ceceiiiieiiceeeeescesssnesnensnsnesesnensnsnensssnenennns | nnnessnseesnneersnns0 | iy 144985 | 0 | 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
43
44
4.5

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

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

5.5 TOtAIS...cvviveietireii it | e 6,744,579 | ..o 33,761,013 | .o 45,906,202 |............ 26,698,015 | ..o 0
Industrial and Miscellaneous (unaffiliated)
ISSUET OblIGAtIONS......c.vvvveceeereeeeeeieeseiessssseseessesesessensssensnnens | e 125,409,201 | e 88,480,303 |............ 23,707,277 | .oovvereerb, 987,409 | oo | v XX s | e 242,584,190 | .ooovrvieenn 346 | 246,483,503 | ..ooovvovvererrnn39.6 | i 137,565,715
.............................. 10,801,581 v 14,739,235 revnenennn 1,804,270

.15,396,823 |.
13,012,012 |.

.92,291,962
.66,232,748

.83,646,477
...144,261,399

52,116,112

.......... 489,130,614

" 81

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Totals




Annual Statement for the year 2017 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. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 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

60IS

10.1 Issuer Obligations............cocrvvverrreirunn.
10.2 Residential Mortgage-Backed Securities
10.3 Commercial Mortgage-Backed SECUMtIES. .........cvvurerrereerirsieereisrnees | evrerienenns 3,225,151 | coveene. 78,291,310 |....coeuve. 27,386,146 | ..o 0
10.4 Other Loan-Backed and Structured SECUNtIES..........oveurvrreeereerinienns [ o 28,355,659 |............ 24,945404 | ............ 13,012,012 | oo 0
10.5 SVO Identified FUNGS...........ceviveieeieieciece e | ceerieeas 0.0 ST P .0 S P D0 S I XXX oo
10.6 TOAIS. ..ottt sees | eerenaenas 180,180,451 |.......... 360,472,464 | .......... 127,831,050 |............ 31,685,424
10.7 Ling 10.6 858 % Of COL 7....ovveivieeieicicete st sienians | cveviesissssienssanes 257 | e, 515 | o 18.3 | o 4.5
Total Bonds Prior Year
11.1 Issuer Obligations...........ccevvvveiereeieresieeesisiessssesesssensenssnnns | e 100,706,274 | .......... 146,250,151 | ............65,013,338 |.......... 47,668,230 |...ccceoovrrirrrvrrerrrins | e ) 0.9 GRS DR ) .9 N PO ).0.9 G B 359,637,993 | oo 57.8 | 267,593,145 | ............ 92,044,848
11.2 Residential Mortgage-Backed SeCUrties............cocovervvierierenninrennes | cerverreenenn 7,693,860 | 1vivvirrrnrn6,856,072 [ 189,303 | oo | e | ceveens ). 9.9 S D,9,0, SR IR D,9,9 G IO 14,739,235 | oo 24 |, 5,601,205 |.............. 9,138,030
11.3 Commercial Mortgage-Backed SECUMLIES............overveererereieinnireireiiens [ coreireiins 18,297,945 | ............ 65,161,189 | ............ 19,953,755 | .o.vovveeeeeierisnineies | eeveiveeressesisssessansenins | serveieens ) 0.0, SO R ) 0.0 I IO D00 S B 103,412,889 | ..oovveverees 16.6 | ..o 36,888,036 | ............ 66,524,853
11.4 Other Loan-Backed and Structured SECUMtIEs............ovrvverenrrrireiininns | vovvereinnns 89,792,086 |............ 47,763,167 | ..cvvverenn 6,786,146 | ...oovoerecereierrrrirnirnns | erereessresssessessessnnenns | seseeeees ) 0.9 SN DO ) 0.0 I IO D00 S B 144,341,399 | ..o 232 [ 83,104,165 | ............ 61,237,234
11.5 SVO Identified FUNGS..........coevcveieeieieceieee s | ceerenias .0 S P .0 S P .0 S I 0.0 S PR D0, S [UURRO IO XXX oo e, DS O [ (O 0.0 [ e
11,8 TOAIS. ..ottt | eerenaenan 216,490,165 |.......... 266,030,579 |............ 91,942,542 |............ 47,668,230 | .cvcvveerereieiaes (01 R (V)N I )., S IR ) 0,0 N R 622,131,516 | oo 100.0 | .ceeeeeee 393,186,551 | .......... 228,944,965
11.7 Line 116858 % Of COL 9...oovveivieeice e | cvevierisienienesiaes 348 | e 428 | oo, 148 | o LA I 0.0 [ oo 0.0 | .0, S P .S S 100.0 |..oooneenas 0.0, S 632 | i 36.8
Total Publicly Traded Bonds
12.1 1SSUET OblIgAtioNS........c.vveveiiiveireicteie et | enaenieias 82,203,188 | .......... 205,358,556 |............ 87,432,892 |............ 26,698,015 | ..o [ e D00 SO R 401,692,651 267,593,145 401,692,651

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

3,850,841 .7,804,270 | .... A ...5,601,205

. . . R . . ...1,804,270 |.
.............. 3,225,151 v 26,776,034 8 ............36,888,036

12.4 Other Loan-Backed and Structured Securities.............ccovevevevevevereveeerenes | eeevenens 17,269,490 | ... 11,436,184 [ oo | s e | e XXX [, 28,705,674 A 83,104,165 | ...cevvverer 134 |.......... 28,705,674
12.5 SVO Identified Funds . XXX. XXX... XXX. e K01 I 0
12.6 Totals 106,548,670 |..........232,309,729 | ............ 99,422,215 | ............ 26,698,015 | .ovevereeeceienad I - 393,186,551

12.7 Line 12.6 asa % 0f Col. 7.....ocevvvvvereiierieceenns 229 | . 1A | L A 0.0 . O e XXX s [, XXX.ovreens
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10 L AB2 | . LD AA2 | 38 | o 0.0 . Al XXX e [ XXX
Total Privately Placed Bonds

13.1 1SSUET OblIgAtioNS........c.vveveiiieeireicteie et | enaeseeias 59,659,828 | ..........47,812,238 | ..coooviervereeererieies [ erriereenennh, 987,409 | oo | e XXX e |00 112,459,475 | 160 [ 92,044,848 | ..o 148 |........... XXX ovvvveies [ e, 112,459,475
13.2 Residential Mortgage-Backed SECUMtIES..........ccovivrvrinirinnieeiricenies | eveieininns 2,885,784 | .oovieeeee e TTL527 | s s e | eeereeeen X% i [reeiee0n2,997,311 | el 04 | 9,138,030 | .oooveveriiicierinne 15 [ D,9.9. G IR 2,997,311
13.3 Commercial Mortgage-Backed SECUMLIES..........covurrieierinrieesnieiens | cerrereseensensnnseniens | eereerneens86,729,750 [ 100000 15,396,823 | oo | eevrenenesnienennienes | cvnveneee XXX [ eereeeeenn82,126,573 | ol 117 [ 66,524,853 | ..ocovverereiin 107 | D,9.9. G IO 82,126,573
13.4 Other Loan-Backed and Structured Securities.............ccovvvevevevevereveeereees | eeeeenens 11,086,169 |............13,509,220 |.......... 13,012,012 | .orerieerriiccieeies e | e XXX [ 0000000 37,607,401 | 54 | 61,237,234 | ococveevei 98 [ ) 0.9, SO B 37,607,401
13.5 SVO Identified FUNAS........ccvvriiereieiirieiesieiessseseissscseesssenees | cerees D .0, SN [T 0.0, COSTN (TN 0.0, SO ISR o ¢ ORI [FSRTND 0.0 GO TR oo oo RyRRyRR [PSTRrORORORRORRRUR | I [PSTRsoRsorsReuorsupoont X | I ISR (O 0.0 [civnns D S [P 0
13,6 TOMAIS ...ttt | erinaerenns 73,631,781 | .......... 128,162,735 | ............ 28,408,835 |.............. 4,987,409 | oo, (01 (| 235,190,760 | ..oocvovvrerernnes 336 | 228,944,965 | .....ooovereirnnnn 36.8 | D90 SO IR 235,190,760
13.7 Line 13.6 asa % 0f Col. 7.....ooevevveceieeveeees 313 54.5 A2 2.1 | s 0.0 | oo 0.0 | o 100.0 |.oceeee. )90, GO DO ) 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 L A05 | 18.3 | oo A | e, (L 0.0 | v 0.0 | oo 336 | D00, S PR ). 0 S R .0, S P 0.0 S 33.6
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Annual Statement for the year 2017 of the PROGRESSIVE PREFERRED INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 of prior year. 64,286,450 | ..ocooviiieiee e 64,286,450
2. Cost of short-term inVEStMENtS ACUITET..........ceuoiriieiricieieieer ettt senses | sbetssssssasseteseseseses et s s snsesesnes 194,558,869 | ...cooveveeeiieeieeeee s BT R T B LT
3. ACCIUAL OF QISCOUNL........cuivviecieitcc et a s s bbb s s b ssetesessnaess | obsesesissssessseses s st esessse s s ensebesnseaes 536,320 | oo 536,320 | .vuvucverieiieieieeieiee et senres | ereseae et b et bttt besnt | Shebseres et et b ettt e bbbt s et bbbt aen
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 GISPOSAIS.........c.curueiriieiiieieiiieeisieie ettt ettt st s s b s st sessssnsatas | seebassesesatsesetassntesesese s e s st bes e st sene (11,028) | oo (T1,028) [ .ttt ieessseseis | cretetessete s et a ettt s st s et naeetens | etettea et s bt s bbbt s bbbttt
6. Deduct consideration reCeived 0N diSPOSAS.............cveeeiriiueieiriieisiieesicieei e ssse s nsesns | cbessssesessssetesesesesss st s e s snns 175,237,286 | ..ooeeeeeeeeeeeeeeeeeeeeennns 75,237,280 | ..o e et eeesenes | etetetete e te e te et e et te e tete et te e tetetetesetetetetanas | eresesrasaesseeseeeaeaeeeseaeaes et eees et et et et et et etesesetetetas
7. Deduct amortization Of PrEMIUM............euriiriricirie ettt ettt es st | eeessessessstes et esessessessesessenssennsenseennean 98,221 | oo L0 <1077 O O BTSRRI
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).........cccvuriuriiriiniiriiinninins | ceereieeeineiseeesse e 84,035,104 | ..o 84,035,104 | ..o 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 (Ling 10 MINUS LINE 11).....c.iioieriiieiiiisssnssisseesessssssssssssssassesss | oersssessessssessessessssassessssassessessneas 84,035,104 | oo, 84,035,104 | oot (O O [0 P 0




Annual Statement for the year 2017 of the PROGRESSIVE PREFERRED INSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14



Annual Statement for the year 2017 of the PROGRESSIVE PREFERRED INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YN .........overurrieerereerieiieereereiseeseessssseesssssssseeessessessssssessessessssssessessanes | sesssssosssssssssessasssesessessesssssnssessassnsnns 21,495,019 | oo 21,495,019 | oot | Saee e ettt ettt
2. Cost of cash equivalents acquired 105,157,073 | oooveeeeeee e 105,157,073 |....
3. ACCTUAI OF BISCOUNL........ouieeiiiiiirie bbbt | ohbbt bbb bbb bbb 184,838 | ..o 184,838 | ..o | e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. Total QAN (I0SS) ON GISPOSAIS........eureueeeeerrereisisereseaseessesseeeesessessssssessessesssssee st essessessessasssessessassansessessesssnssessessassssssessassansnns | fasssessessossossssssessassnssessessasssssnssassassssnnssessnn 2,087 | oo 2,087 | oottt s ns | sresiet st s et st a sttt bttt e
6. Deduct consideration reCeIVEd ON QISPOSAIS............ccuueviuieieeicisire ettt bbb st bessesans | sbessessssssssses s s esses s s st es s s bs s s bansaes 121,839,167 | oo 121,839,167 [ o.oeceeeeeeeeeceeteeeee ettt sae s besnaetes | ctetesssasses s st es et ettt s sttt sttt et sttt n s
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccceveiirrireieiiiiieeieissieieessiesiesens | sevissssiesis et 4,999,830 | ..oocvieieiee e 4,999,830 | ovoiviiee s 0 [ o 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......cieiieiiiiiiiiieisictetsisietes st sseresss s sssssaessssssessssssens | sssesessssessssssesessssesessssssesessssesassssesessnsens 4,999,830 | .o 4,999,830 | ..t 0 | et 0

,-\
&
=3
=3
Q
Q
L
D
-
=
D
o
Q
L
D
«
o
<
o
S
(2]
o
[e]
o
=
<
oD
(23
3
[}
=
kg
<)
<]
oD
>
Q
3
=3
@
=1
=
=
<
[}
3
=
g
[}
w
=
Q
=5
(72}
o
o
=1
Q
=
o
=1
(]
el
=%
el
3
[}
=]
-




Annual Statement for the year 2017 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 2017 of the PROGRESSIVE PREFERRED INSURANCE COMPANY
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

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
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U.S. Government - Issuer Obligati
912828  2J 8 |US TREASURY NOTE.......coooiiiiiiiriiinrisnsiisssisssissssssssssssssssssssssssnssens | oo e .10,000,781 | ... 98.919 ..9,891,900 ...10,000,000 .10,000,698 [CC1C) N RO SOOI PO 1.500 |...... 1.497 |UJ....... 08/15/2017. | 07/15/2020.
912828 2P 4 |US TREASURY NOTE........cooiiiiiiiiiriiiirsiieseisessieessssesessessssessssessssessions | e e . ...4,986,133 | ..... 98.634 | ... .4,931,700 . ...4,986,823 890 | oo | e [ 1.875 |..... 1.935 |JJ....... . 10/03/2017. | 07/31/2022.
912828  2W 9 |US TREASURY NOTE.......cccoviiiirirriirniieierisissesississesssessssessessssssessesssens | sevenes JORN [FSURUPTORURURN IUPPORORORON I ESUPORRON 9,908,594 | ..... 98.539 | oo 9,853,900 | ............10,000,000 | ............. 9,910,634 2,040 | oo e [ 1.875 |...... 2.073 [MS....| ooreeni 47,905 | oo 11/20/2017. | 09/30/2022.
912828 3 7 |US TREASURY NOTE........cooiiiiiiieiinieieneieeeieeeessssssssssessssessssssesaenssens | s e 24,679,688 |..... 98.663 ....24,665,750 24,682,749 3,062 | .ooooeveeciienns [ e | e 2125 |...... 2.325 [MN...... 11/30/2017. | 11/30/2024.
912828 3L 2 |US TREASURY NOTE.......ccooiiiiiiieiineiieseiessiessiesssisessssessssesssssssssssssons | s e . 20,916,553 |..... 99.703 | ............20,937,630 . 20,916,916 363 | o | e [ 1.875 | ... 2.014 |JD....... . 12/29/2017. | 12/15/2020.
912828  F6 2 |US TREASURY NOTE.......coooiiiiiiiiiiiiciisnsiisssissiissssssssissesssssssssssasssseas | s e e 9,935,547 | ..... 99.300 | ..coovvvennn 9,930,000 | ............10,000,000 | ............. 9,936,756 1,210 [ e v | e 1.500 |...... 1.853 |AO...... | 25,691 | oo 12/19/2017. | 10/31/2019.
912828 M8 0 |US TREASURY NOTE........cooiiiiiiieiiineiiieeiesesiseseieesessssssssssessessssssessesssons | e e L3474844 | ... 99.076 ..3,467,660 | ..... .3,500,000 | .. ...3,475,188 345 | e | e | e 2.000 |...... 2.153 [MN...... 12/04/2017. | 11/30/2022.
912828 N8 9 |US TREASURY NOTE.......cccomimiirirriirniriiersisssessssissesssssssssssssessssssssesssens | sevenes e . ..4,943,750 | ..... 98.086 | .... .4,904,300 | ..... .5,000,000 | .. 4,955,529 | e [ s U779 [ [ [ e 1.375 |...... 1672 | ... .34,375 | 02/24/2017. | 01/31/2021.
912828 ST 8 |US TREASURY NOTE........oooiiiiiiiiiirieiinceiieeeissseieessssesssssesessesssssssssesesons | e U0 [FURRRPRORURN DURRPROY B ISP 4,997,266 |..... 99.199 | oo 4,959,950 | ..ocoovenenn. 5,000,000 | ....ccco.... 4,998,098 832 | oo [ e [ 1.250 |...... 1.279 |AO...... 05/25/2017. | 04/30/2019.
912828 U6 5 |US TREASURY NOTE.......ccooiiiiiiiiiniissiiciesicinssisssssssssssssissssinsns | coenes e ..4,993,330 |..... 98.599 4,929,950 5,000,000 ..4,994,704 1,289 | | e | s 1.750 |...... 1.778 [MN...... 11/18/2016. | 11/30/2021.
912828 U8 1 |US TREASURY NOTE.......ccooiiiiiimiiiiriiinsiissiissiessessssssssssssssssssssssssssias | s e . 15,576,094 | ..... 99.486 | ............15,420,330 ...15,500,000 | .. 15,563,153 | ..o [ e (12,941) [ oo | v | e 2.000 |...... 1.894 |JD....... 03/28/2017. | 12/31/2021.
912828 U9 9 |US TREASURY NOTE........cooiiiiiiiirieiireeisesiseseieessssessssessssessssessssesesons | s JU0 [FURRPRORURN IUPOPPOY Bl OO 10,002,734 |..... 99.442 | oo 9,944,200 | ....ccco.e.. 10,000,000 | ........... 10,001,380 (1,354) | oo | e | e 1.250 |...... 1.236 |JD....... 01/04/2017. | 12/31/2018.
912828 VS 6 |US TREASURY NOTE....... SD.. . |... ...5,1563,509 |...101.337 5,142,853 5,075,000 ...5,125,987 (8,411) [ oo v s 2.500 |...... 2.308 |FA....... 03/06/2015. | 08/15/2023.
912828 W8 9 |US TREASURY NOTE.........cooiiiiiiiiiirieiireeiseesissseeeesessenssssesessessssssessesssons | e e . .35,036,328 | ..... 98.863 | ............34,602,050 ...35,000,000 | .. .35,031,212 (5,116) | oo | vereieneiieneiiene | e 1.875 |.... 1.853 |MS...... 05/05/2017. | 03/31/2022.
912828 X4 7 |US TREASURY NOTE.......coomirrimmrrinirinssisessisssiessssssssssssssessssssssssssenns | e [P IFURTRON IO 1] s 5,425,609 |..... 98.79 | ..oovvvvvrn 5,334,984 | ..o 5,400,000 | ..ooovennen. 5,422,654 (2,956) | ..ooevernrrireriinn | e | e 1.875 |...... 1.774 | AO...... 06/29/2017. | 04/30/2022.
912828 X9 6 |US TREASURY NOTE.......coooiiimuiiimiiiiiiesssiesssissssiesssiesssnssssessssssssssesssseas | oo L [ L 3,001,992 |..... 99.031 2,970,930 3,000,000 | ...ccccoee.. 3,001,633 (359) | covvvvrvenriiiinnns | e [ 1.500 |...... 1.476 |MN...... 06/23/2017. | 05/15/2020.
0199999. U.S. Government - ISSUEr OblIGAtONS..............iuuuriiiiriiserii i | s 173,032,752 XXX ooor...... 171,888,087 173,475,000 | ......... 173,004,114 | oo, 0 (9,610) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEIMMENL..........rvuuiriisiiriisiisiisississssisss s s snsssssssssses | connneees 173,032,752 XXX | s 171,888,087 | .......... 173,475,000 | ......... 173,004,114 | .o, 0 (9,610) 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligati
882723 UK 3 | TEXAS STomserss [ [ 2] o dFE 2,164,562 |..100.042 [ ........... 2,145,901 | e PR ATl e T I . . 2.000 |.....1.070 [FA.on| 17,875 | . 42,900 | 01114/2015. | 08/01/2029.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............c.ccooverenneas .. 2,164,562 XXX ..2,145,901 2,145,000 0 0 0 XXX XXX XXX 42,900 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). . . 2,164,562 XXX ..2,145,901 2,145,000 | . 0 0 0 XXX XXX XXX 42,900 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.......voiiiiieiiceiieceiieseeiesseieesniesssissseessisssisenes | ceveoas . 751,955 |...103.983 695,000 | ... 715,422 (7,625) | ..o | e | e 5.000 .34,750 | 04/13/2011.| 11/01/2028.
20775C  MD 3 | CONNECTICUT ST HSG FIN AUTH HS RS 1,020,000 |..... 98.692 ...1,020,000 ... 1.550 .15,810 | 11/02/2016. | 05/15/2020.
20775C MF 8 | CONNECTICUT ST HSG FIN AUTH HS RSOOSR I [P [ . 545,000 |..... 98.483 545,000 [ ..o | e [ e [ s | 1.750 11/02/2016. | 05/15/2021.
462467  SX 0 [IOWAFIN AUTH SF MTG.......ooiiiiiriinrriierriieseiiessieesesiesssiesessesssiesssienens | ceveees 2| 1FE 4,320,200 |...107.052 | ..............4,282,080 | .............4,000,000 | ............. 4,281,626 | ..oooovveeieceis | s (38,574) [ ..oovverrrireriins | e | e 4.000 04/04/2017. | 07/01/2047.
49130T  JL 1 |KENTUCKY HSG CORP HSG REV. 2| 1FE 589,597 |...101.682 554,408 (2,953) ......5.000 04/19/2011. | 01/01/2027.
49130T  ME 3 |KENTUCKY HSG CORP HSG REV..........coiriiiiiiiieriireiieneeieseiieneeieseeiienees | ceveees 2| 1FE 479,341 |...103.969 457,922 (1,407) [ oo | e | s 5.000 04/29/2011. | 01/01/2028.
593336 AJ 7 |MIAMI-DADE CNTY FL INDL DEV AU......coovivnririnriereinniereninsisesessssesnnnns | vevvene | oo | eeveverenins | woeees 1FE .10,500,000 |...100.000 10,500,000 | v [ e | e | e [ 1.450 07/28/2017. | 08/01/2023.
59333G  AK 4 |MIAMI-DADE CNTY FL INDL DEV AU 4,900,000 |...100.143 4,900,000 w1750 10/31/2014. | 09/01/2027.
60416Q EQ 3 |MINNESOTA ST HSG FIN AGY......coooviiiriiriiiniisiissiiesiesissississsissienins | s . 4,362,336 |...102.450 LA190,115 [ | s (23,552) [ ..o [ e [ e 4.000 08/26/2011. | 01/01/2035.
60637B  BD 1 |MISSOURI ST HSG DEV COMMN.........ccoovmimriimiiiniiesneiiesesiesesesneseenesins | coneees . 750,614 |...102.963 721,826 (2,630) [ oo | e | e 4.625 04/12/2011. | 05/01/2028.
647200 N5 9 |[NEW MEXICO MTG FIN AGY.....ccoovioriiiireiiriiieniiieseiseseiseseisesessssssissssiens | e . 751,288 |...103.354 713,070 (4,334) [ oo | e | s 5.000 04/13/2011. | 09/01/2030.
658877 FQ 3 |NORTH DAKOTA ST HSG FIN AGY HO....... B . 2] ... 1FE]| oo 15,083,680 |...104.321 | ........... 14,557,996 | ............13,955,000 | ........... 14,860,875 | ....ovvvererinrcres | e (148,889) | ..vvvvvevvvrvererns [ ervrrveirsiieieinnins | v 3.500 08/05/2016. | 07/01/2046.
658909 FV 3 |NORTH DAKOTA ST HSG FIN AGY ......cooooririieriiceiineeiseiiescesseseisenesens | e . 2| ... 1FE 1,838,669 |...103.863 (9,331) [ cooeererrerrerins | v | e 4.000 67,600 | 05/14/2014.| 07/01/2034.
677561 KE 1 |OHIO ST HOSP FAC REVENUE..........ccooiiiiinrieniieniieesiesiisessesssissssinns | s [P PPN IOV 1FE| oo 4,049,858 |..124.491 | ... ..4,045,958 | ..... .3,250,000 | ...cc.ee.. 4,026,441 | i | s (23,416) [ ..o [ e [ e 5.000 08/09/2017. | 01/01/2028.
677561 KF 8 |OHIO STHOSP FAC REVENUE..........cccocosiiiiinmiiiinincisssissnissssisniisniions | s . 2] 1FE 5,896,990 |...123.683 | .............. 5,912,047 | .cocccvvenenn. 4,780,000 | .............5,864,476 | .....ccoovviinriiinni | e (32,515) [ oo | e | e 5.000 08/09/2017. | 01/01/2029.
686087 QX 8 |OREGON ST HSG & CMNTY. IOV I . 2| 1FE 2,066,239 |...104.510 ..1,990,916 1,905,000 1992647 | [ s (17,098) [ ..o | e | e 4.000 05/15/2014. | 07/01/2044.
709193  LZ 7 |PENNSYLVANIA ST INDL DEV AUTH.. O [P 4] ... TFE| s 7,441,000 |..... 99.581 | ... 7,409,822 | ..... 7,441,000 | .. L TAB1,000 | e | | [ 2.967 04/02/2015. | 07/01/2021.
76221R SE 4 |RHODE ISLAND ST HSG & MTGE FIN........coovviirieiimeiereieceieceeieneeienenons [ e . 2] 1FE 2,255,519 {...101.896 | .............. 2,216,238 | .ooccooveeene. 2,175,000 | ... 2,227,596 (592) [ cvveoeevereeeiienes [ e | e 2.750 11/30/2012. | 04/01/2040.
915137 T6 0 |UNIVERSITY TEXREVS.......cooiiiiiiiiieiiicnssissisississisessssssesins | e [P I 4. 1FE| e 28,900,000 |...100.000 | ............ 28,900,000 | ............ 28,900,000 | ........... 28,900,000 | ..o | e | e | e | o 1.620 09/09/2016. | 08/01/2034.
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97689Q AZ 9 |WISCONSIN HSG & ECONOMIC DEV......ccoiiiuiiearerneiisssississensesesensssnesssesnns | eoneees 2| 1FE 755,316 |...101.998 | .o 734,386 | .o, 720,000 728,493 (R4 1)) N [V [P 4.500 |...... 3.322 |AO...... | oo 8,100 | oo 32,400 | 03/01/2011. | 04/01/2028.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 97,257,602 XXX | s 96,118,795 | ... 92,946,000 | ........... 96,418,837 | oo 0] (316,107) 0 0 XXX XXX XXX | s 841,349 | ... 1,527,522 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137A1  NA 7 |FHMS 2010-K008 X1 10......ccivrrriirerrririerieisiseierssssseesssssssssnssenssnssessennne | eovenee | oo [ronneendhB | i TFE| i 361,595 | ...... 3.113 170,277 | o [ v (54,483) [ .o | e [ 1.533 |...... 2.985 | MON. 04/14/2015. | 06/25/2020.
3137AT  RX 2 [FHMS 2012-K020 X1 10.....crvuvrrrereererirernerieriesesssessssssessensesssseesssssssssnenes. | eovneee | oo [ woverenidhyB | e 1FE ...1,083,405 | ...... 5.111 675,842 | ..ooovoevierciiviins | v (RGP X ) U DRI P 1425 |...... 1.731 |MON.. 04/14/2015. | 05/25/2022.
3137B2 HP 8 [FHMS 2013-K028 X110 OSSO OUPUPUPPUPPOURPTUPTUUPPUPTUPPOO UUOVOTRN DU IUORPPORY’ X  IOVOON 1FE 2,931,975 | ... 1.309 [ oo 2,727,921 [ e [ v 2,775,620 | oo | v (641,586) | ........ 175,570 | oo | e 0.315 |...... 2.266 | MON.. o 04/29/2015. | 02/25/2023.
3137BD  CX 2 | FHMS 2014-K039 X1 10.......cveierrreririrerierineernseissrsesieniessseesssssennensenene | ovene | oo | veeerenndh8 | o 1FE| oo ,087,071 | ...... 3891 | e 007,177 | s | v 2,181,289 | oo | i (334,896) | ..eoovevnrrrinens [ e [ 0.751 |...... 2.960 |MON...| .........33,734 | ....... 435,460 | 04/14/2015. | 07/25/2024.
3137BF XU 0 |FHMS 2015-K042 X1 10.....cvuuirreresserserssnrsssnssensssssenssssessnsssnssessssesssnsssssnenes | eovnene | | evnenenodhyB | oovens 1FE| v 15,118,114 | ...... 6.119 ....10,851,602 10,807,617 | .ovvvreininininniinns | e (1,493,103) [ ..ovvveveneennninns | ervimriinseinsnisninnes | avinae 1.054 |..... 3.384 |MON... | ........155,806 | ..... 1,969,834 | 01/21/2015. | 12/25/2024.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ 22,582,160 XXX coeeen. 16,506,969 | .. .0 . 16,610,645 | ..o 0 | i (2,686,599) | ........ 175,570 | oo 0 XXX XXX XXX | ........266,614 | ..... 3,624,384 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
647110 FB 6 l NEW MEXICO EDL ASSISTANCE FNDT | ....... | .. | ........... 4| ...... 1FE | s 78,986 |...100.053 ...80,042 ..80,000 80,327 KV IR [N R 2131 |...... 1.689 |MJSD. 03/01/2011. | 12/01/2028.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHES. ........c. vt .78,986 XXX ...80,042 80,000 | .o 80,327 | oo 0 327 0 0 XXX XXX XXX | .. LT 1 A XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGationS............vuuiirrieinrensmsississississrssssssssesssssssesssrssssssssssees | ersssenns 119,918,748 XXX | 112,705,806 | ...coovvev. 93,026,000 | ......... 113,109,809 | ovovveinriicnins 0] . (3,002,379) | ........ 175,570 | oo 0 XXX XXX XXX | ... 1,108,110 | ... 5,153,347 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00507V AE 9 |ACTIVISION BLIZZARD INC.......ooooiremrimerieriineeiessssissenssssssssessesessssssssnns | seeenns 2| 2FE 8,880,774 |...106.011 | .coocvvvvnees 8,890,082 | ..ocvvvnve 8,386,000 | ...cvvvnes 8,863,531 | oo | e QA7) | [ DN DN 6.125 |...... 2.269 |MS......| coee 151,239 | oo 12/07/2017. | 09/15/2023.
035242 AL 0 | ANHEUSER-BUSCH INBEV FIN.......ccosirumieririiireierieineineisessesesesessssissisns | voveees 2| 1FE 7,151,920 {...102.315 | .cccovvvrnneee 7,162,050 | ..ocvonnve. 7,000,000 | oo 7,139,015 | oo | e (13,784) [ oo [ e [ e 3.300 |...... 2.862 |FA.......| oo 96,250 | ........ 148,500 | 06/13/2017. | 02/01/2023.
151020  AQ 7 |CELGENE CORP.........ccovrririrririeiirinirieriesesessssissssessessssssssssssssssessessnee | vevnee | oo | eevensrinens | voveee 2FE ...7,486,425 |...100.925 7,569,375 7,500,000 ..7,492,510 2,658 | oo [ e [ e 2.875 08/03/2015. | 08/15/2020.
177376 AE 0 |CITRIX SYSTEMS INC.....oovririrrieierienineesesiseisesssssssessssssessssssssssensens | sevnee | oo [ erennnnni | v 2FE .14,967,300 |...101.461 | ............15,219,150 ...15,000,000 .14,966,907 (393) | cevvrmeererrneirens [ e [ e 4.500 11/13/2017. | 12/01/2027.
253890  AS 5 | DIGITAL REALTY TRUST LP.....ocviiriiriiciinninerienisresssisssiessesssssessssesssiens | seenes 6,745,883 |..... 99.107 | wovvvrreene 6,689,723 | ...ccooveeen. 6,750,000 184 | oo [ [ 2.750 08/07/2017. | 02/01/2023.
26867L  AG 5 |EMD FINANCE LLC.......cvveiriieirrieereissiiesienieessessssse s sessssssssssenssenes | woeees 9,982,400 |...100.418 ....10,041,800 ...10,000,000 2421 | oo [ s [ 2.950 03/16/2015. | 03/19/2022.
30212P AN 5 [EXPEDIA INC.....oiieiiriiiciieineieeiies it ssssssesenas | evenes 4,987,350 |..... 96.601 4,830,050 5,000,000 59 | i [ e [ 3.800 09/18/2017. | 02/15/2028.
485170 AU 8 |KANSAS CITY SOUTHERN INDS.......coovvirerriirmerierieseseessssissessensssesssenns | eveons 1,236,138 |..... 99.597 ..1,269,862 1,275,000 8,588 | ..o [ e [ e 2.350 12/09/2015. | 05/15/2020.
577081 BA 9 |MATTELINC... 6,991,740 |..... 89.094 ..6,236,580 .7,000,000 ..(757,302) 1,589 000 2.350 08/02/2016. | 08/15/2021.
59217G  BP 3 |MET LIFE GLOB FUNDING L.....coivirririiiiiniierierieresseissiseniesiesesesssssiones | voeees 9,956,100 |..... 99.228 ..9,922,800 ...10,000,000 8,724 | oo [ e [ e 2.000 04/07/2015. | 04/14/2020.
60856B  AA 2 |MOLEX ELECTRONICS TECH......cocoiirierirrieerneinerienieseseesssissessesssesssensns | sevenns 3,016,320 |...100.016 ..3,000,480 | ..... .3,000,000 (3,289) [ .ovverurererrerins | eevrreineiierineis | e 2.878 04/09/2015. | 04/15/2020.
628530 AX 5 |MYLANINC.... 8,239,453 |...100.166 ..8,148,504 .8,135,000 .(61,972) <2600 10/13/2016. | 06/24/2018.
655844  AZ 1 |NORFOLK SOUTHERN CORP.........cccstvuiririrririesininiriesieseseesessssssssesssenes | veenes ..2,523,442 |...100.913 ..2,394,665 | ... .2,373,000 (103,923) | ovevvvererrinens [ e [ e 5.750 10/21/2016. | 04/01/2018.
655844  BJ 6 |NORFOLK SOUTHERN CORP........ccostiumiimiiiireisneinsissesieeiseeessssssisssssnnes | seeees 2,095,317 |...101.244 .2,126,124 2,100,000 688 [ ..o [ e [ e 3.000 09/30/2015. | 04/01/2022.
854502 AB 7 | STANLEY BLACK & DECKER INC ...8,900,805 |...100.302 ..8,766,395 8,740,000 (72,095) v 2451 10/27/2016. | 11/17/2018.
87236Y AE 8 | TD AMERITRADE HOLDING CORP.......ccovterrirrrrerierriesississeisssssssnssssenens | evenns 9,976,500 |...101.186 ....10,118,600 3184 | oo [ e [ e 2.950 03/04/2015. | 04/01/2022.
982526  AQ 8 |WRIGLEY WM. JR CO...orvrriiiririicisiisisissieessssiesssssesenssssssssssssssssssenes | sevenes 2] ... 1FE 13,473,490 |...102.406 ....13,312,780 (G202 [ DU PP 3.375 04/21/2015. | 10/21/2020.
98956P AE 2 |ZIMMER BIOMET HLDGS INC.. 8,174,738 |...100.036 ..8,137,929 .(28,060) .....2.000 03/15/2017. | 04/01/2018.
00507U AR 2 |ACTAVIS FUNDING SCS........cooiiiiiiiiiniiniisciiesisisneississiiesissssssssssionns | svvees 5,085,200 |...101.594 ..5,079,700 (2,153) [ oo | e | e 3.450 11/17/2017. | 03/15/2022.
60920L  AA 2 | MONDELEZ INTL HLDINGS NE........c.cosvurremirrerierirerereeisssssersesiesesseessnsss | vereees D 2| 2FE 4,989,200 |..... 98.546 ..4,927,300 5,000,000 3,550 | covorrerceiirinens [ e [ e 1.625 10/19/2016. | 10/28/2019.
709629  AF 6 | PENTAIR FINANCE SA......coiiiiiiiiiniiisiiisiiississsnssssissssssssssssssenssssesssnsssssssnssnes | seeees [0] IR [ 2FE| s 9,951,200 | ..... 99.555 | ... ..9,955,500 ...10,000,000 | ......09,979,292 | oo | s 10,317 [ oo o [ 2.650 03/17/2015. | 12/01/2019.
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OblIGAtIONS. ......cceveereririieieisisisissisies s snssnssseenss | eresneaee 154,811,695 XXX ] s 153,799,449 | .......... 153,394,000 | ........153,549,256 | ........... (757,302) | ......... (345,022) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
030728 P9 0 [AMSI 2005-RI AFB.......ccoiiiiiiiiriieeiseesissisesssssssssessssssssessssssssssssssnssss | oneese | oo | veveseeenns 4| ... 1FM | s 4,782,623 |..101.544 | .............. 4,715,017 | oo 4,643,324 | ............. 4,719,233 | oo | s (63,390) [ ..ovvvrerrirreins [ v [ e 5.818 |...... 2.703 |MON... | .cccounee 22,512 | e 158,118 | 03/07/2017. | 11/25/2035.
61763H  AG 6 [MSRR 2014-RT A....ccvimiiriiiiriirineiiesisssiesiesesssessssesssssesssesssssssssssesssnenins | coneee | o [ veverenenes 4| ... M| s 3,005,738 |...100.602 | .............. 2,968,179 | ........ 2,950,418 2,997,311 | oo | i (24,078) 3225 ... 0.047 |MON...| .ccovrer 7,930 | v 90,600 |07/09/2014. | 08/26/2036.
84751P  JG 5 | SURF 2005-AB3 A2C.......cuuiieuiiriemsssissenssssesssnsenssssssenssnssssnsssnssssssssnssssesssnses | osnees | oo | nesessensas 4] ... 1FM ...2,903,017 |...100.101 3,087,330 3,084,215 ...3,085,037 20,387 | oo [ | s 1912 |..... 2.306 |MON... | .ccoors 1147 | s 48,206 | 02/06/2013. | 09/25/2036.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities .10,691,378 XXX ....10,770,526 ...10,677,957 10,801,581 | oo 0 [ (67,081) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
168137 AG 2 | OST 2017-5KY Berooooscoscrssesessreseses et [ LT oct] M) 6,250,000 |..100.124 | ... 6,257,750 | oo 6,250,000 | .......... 6,259,035 | 9,035 | [...2577 |...2.464 [MON...] ......... 7,606 | ....... 101,547 | 03116/2017.] 04/15/2030.
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PROGRESSIVE PREFERRED INSURANCE COMPANY

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

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
21870L AL 0 | CORE 2015-CALW D....covirviemriineiiceiiecesiecesiesesiesessesessesesesssssssesessessnens | venee | oo | cerevenens 4| . M| e 2,362,281 |..101.716 | .............. 2,339,468 | ....ccccoo.nn. 2,300,000 2,338,373 (8,902) | ..oovvevrvieriinn | e | oo 3.850 |...... 3.474 |MON... 03/31/2015. | 02/10/2034.
38406H AL 6 |GRCE 2014-GRCE E......c.ooevvriiieieiesiesieeeesieesssssiesissssssssssssssssesssssssenes | eovees | oo [ eovesnieendd | oo 1FM 20,269,531 |...100.551 ...20,110,200 ...20,000,000 20,185,172 | .o [ e (54,348) | ..o | s | s 3.590 |...... 3.353 | MON... 06/07/2016. | 06/10/2028.
44974A  AA 5 [ IMTT 2017-APTS AFL ..o | cevenas 4. 1FM ...6,005,625 |...100.043 | ... 6,002,580 6,000,000 | .. ...6,008,473 2,848 | oo [ e [ e 2177 |...... 2.090 [MON... 08/14/2017. | 06/15/2034.
46636A AN 2 [ JPMCC 2010-CNTR D.covveirirrieicireniisersnsessssssesssssessesssssssnsssssssenssessenss | enees | o0 | vevseernns 41 ... M| e 34,478,206 |...106.332 | ............. 31,889,905 | ... 29,990,882 | ....c..c... 31,938,697 | ..o [ e (894,295) | c.vovvvcvrvrerrirenns [ v | e 6.184 |...... 3.060 | MON... 03/03/2016. | 08/05/2032.
61761D  AC 6 |[MSBAM 2012-CB A3.........oooeceeicrirneiecceieseeeeseiesessesessesessesssssssesssnesnns | evvees | oo | oveeeennidh | i 1FM 10,173,391 |...100.368 ....10,206,639 10,165,389 ((G115) ) USRI URPORPRRRTORRIOR DTN 2.506 |...... 2486 |MON... 05/29/2014. | 11/15/2045.
68245H  AE 4 |OMPT 2017-1MKT C....ocovvrviiiniiniiiinsiiissniisssnss s | eovinns | oo |eovnnnneenidh | o 1FM 15,449,985 |...102.709 | ............15,406,350 . 15,396,823 | ..o | v (53,162) | ..oovveveriininii v | o 4.016 |..... 3.542 |MON... 02/15/2017. | 02/10/2032.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHIES. ........cu e 94,989,019 XXX ] s 92,212,892 | ....c..cc 89,710,099 | ........... 92,291,962 | oo 0 [ (999,459) 0 0 XXX XXX XXX ] e 306,978 | ..... 3,595,960 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Secuntles
165183 AL 8 |CFII 2017-2A Al.ceiiiiciecieiseenssisissiensssssessssssssenssssssssssssenssssssssenssnsnns | vonnee |0 | vervvereendt | il IFE | ninin.9,999,471 |.....99.678 | ..............9,967,800 | ............ 10,000,000 | ............. 9,999,631 160 | oo | e [ 1.990 |...... 2.001 |MON...| ............8,844 | ........ 107,792 | 05/23/2017. | 07/15/2029.
202679 AA 4 |CBSLT 2015-A Au.eccooiiceereseceseceiesesiesesiesesiesessesesisnessssnsssssssensnnns | oveeee | oo | ceneeneed |l IFE ] 13,036,429 [...100.918 | .............3,039,607 | .......co...e. 3,011,957 | oo 3,034,655 (1774) | oo | e | e 3.200 |...... 2.828 [MON... | .....1,874 | ... 97,454 | 01/05/2017. | 06/25/2032.
34532A  AB 9 [FORDO 2017-C A2A.......oiiiiiiiiiriiciiesiciisiseissssisssie s sssssienins | eriees ...10,000,000 | ............. 9,999,261 96 | oo [ s [ 1.800 |...... 1.816 |MON... .12,000 | 11/14/2017. | 09/15/2020.
38013M  AA 4 | GMALT 2017-2 Al ssssssssssssssssssenines | e 85,271 85,271 | coooveereeernrinnnes | everieriereneeinnes | v | e | v 1.250 |...... 1.255 |MON... 06/07/2017. | 06/20/2018.
438124 AB 5 |HAROT 2016-3 A2.......oovrviirriereiiereiieneiseneeseneiessesissesssssessssessssnssssnsssnnens | conenen | oo [ eevevennedt | e IFE | riii..348,415 1 ....99.963 | .................348,304 | ..o 348,433 348,432 10 [ oo [ e [ 1.010 |..... 1.017 |MON... 08/15/2016. | 10/18/2018.
44890Y AG 1 [HART 2015-B Couovverricveiceineisesisssissessseiensssssssssssssssssssesssssssssessonss | vonnne [ | voveneeendt | i IFE | e, 7,899,004 1...100.097 | ..............7,907,663 | ..... .7,900,000 209 | oo [ e | e 2.300 |...... 2.314 |MON... 04/15/2015. | 07/15/2022.
654747  AB 0 [NAROT 2017-A A2A. ... sssssssnnees | i . . v 3,658,326 | ... .3,664,960 | .. 10 [ oo [ e | 1.470 |...... 1.475 |MON... 03/22/2017. | 01/15/2020.
65478W  AB 1 | NAROT 2016-C A2A.........omiirirrinriinneiinnsiisssisssesssssssssssssssssssssssssssnnnnes | eovnee | oo | voeeenenns 4] ... 1FE | i 4,824,967 |..... 99.927 | .vvvrirr 4,821,635 | oo 4,825,158 | ..o 4,825,126 95 | oo | e | e 1.070 |...... 1.076 | MON... 08/02/2016. | 05/15/2019.
TBA4TF  AC 7 |SLMA2012-E AZB.........ccoovoiireiiriiicneissnisresnessseisssesssnssssnsssnssesnssnnns | conenen | o [ eevevenne | e 1FE .10,493,948 |...100.850 ....10,423,536 ...10,335,683 10,471,815 (8,225) | .o | e | e 3.000 |...... 1.862 | MON... 11/03/2016. | 06/15/2045.
T8448P  AF 7 |SMB 2015-A C..ooovoeceecetieceiecee e | cerenes A 1FE ...6,754,493 |...100.657 7,045,990 7,000,000 | .. 16,805,082 | .ooooeeriieenins | e 18,936 | v | e [ e 4500 |...... 4.941 |MON... 04/15/2015. | 10/15/2048.
87342R  AB 0 |BELL 2016-TA A2L.....iiiriiceireinesceisssisssissisnsssssssessssssnssesnssens. | evvins | on | ceveneienns 4] LAY 6,409,202 |...103.162 | .............. 6,305,906 | .....c.co..... 6,112,625 | ............. 6,305,906 | ............. (79,814) | ........... (23,481) [ oo | e | e 4377 |..... 3.457 | FMAN. 09/07/2017. | 05/25/2046.
963280  AM 6 |WHLS 2015-TA A2.......ooiieiiieieceeeceeissnniseneissssessnssssssssssnssssssssnnssnnns [ evvenns | oo | evenenernidh | e 1FE 988,948 |..... 99.907 990,311 (572251 RO VRO OO 1.270 |...... 1.399 | MON... 12/18/2015. | 04/22/2024.
98160V AD 3 [WOLS 2015-A AB...iiiiiiiiiesi s | eveees 4] ... 1FE 363,411 |..... 99.983 363,400 (1) [ | e | e 1.540 |...... 1.530 [MON... 08/15/2017. | 10/15/2018.
98161P  AB 9 |WOART 2016-B A2......ooovverieiiiesiiesiessiesisssssssssssssssessssssssssssssssssssnsssnes | esnse | oo | cevssassnns 4] ... 1FE ..1,439,146 | ..... 99.820 ...1,439,257 £ IR PR [ 1.100 |...... 1.111 |MON... 09/07/2016. | 01/15/2020.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNHIES........c..irerrrsrinnrierisneeississrsssnrsssnsessseissisnns | eoeenieesd 66,306,901 XXX 66,378,919 66,077,242 .. .66,232,748 .(13,269) 0 0 XXX XXX XXX | .........88,382 | ... 1,263,998 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..... 326,798,993 XXX ..323,161,786 .319,859,298 | ......... 322,875,547 | ........(837,117) | ...... (1,424,831) 0 0 XXX XXX XXX | ...1,546,724 | ... 8,169,254 XXX XXX
Totals
7799999. Total - Issuer Obligations... 427,266,611 XXX ..423,952,232 421,960,000 | .........425,117,192 670,739) 0 0 XXX XXX XXX .....5,703,242 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUFHIES...........co.uuriuiuiriiiiriisrissii s | oo 10,691,378 XXX ...10,770,526 | ...........10,677,957 | .......... 10,801,581 (67,081) 0 0 XXX XXX XXX | 31,589 | oo 296,924 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMIES. ... | connniees 117,571,179 XXX ..108,719,861 108,902,607 | ...cccovvovvrrcnnnn0 | i (3,686,058) ] ........ 175,570 | oo 0 XXX XXX XXX | .......573592 | ... 7,220,344 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities... 66,385,887 XXX 66,458,961 .66,313,075 (79,814) ] .. .(12,942) 0 0 XXX XXX XXX | 88,529 | L. 1,265,439 XXX XXX
8399999, Grand Total - BONGS............couuuiiiiriiiiiiiiciieeiieee e | i 621,915,055 XXX ..609,901,580 .588,505,298 611,134,455 ..(837,117) | ... (4,436,820)] ........ 175,570 | oo 0 XXX XXX XXX ....14,485,949 XXX XXX
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Annual Statement for the year 2017 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  2J 8 |US TREASURY NOTE 1.500% 07/15/20... 08/15/2017........ Barclays Capital..........c.oeereeeeiiieniieseereneenes 10,000,781 .10,000,000 ....13,043

912828 2P 4 |US TREASURY NOTE 1.875% 07/31/22 10/03/2017.. Goldman Sachs... 4,986,133 5,000,000 ....16,304

912828 2W 9 |US TREASURY NOTE 1.875% 09/30/22... 11/20/2017 Goldman Sachs... 9,908,594 .10,000,000 26,271

912828  3J 7 |USTREASURY NOTE 2.125% 11/30/24... 11/30/2017 Credit SUISSE........cvureieineeee s 24,679,688 25,000,000 5,838

912828 3L 2 |US TREASURY NOTE 1.875% 12/15/20 12/29/2017.. Goldman Sachs... 20,916,553 .21,000,000 ....12,826

912828  F6 2 |US TREASURY NOTE 1.500% 10/31/19... 12/19/2017........ Barclays Capital..........c.oeereeeeiieneieseesnineines 9,935,547 10,000,000 20,304

912828 M8 0 |US TREASURY NOTE 2.000% 11/30/22... 12/04/2017....... Goldman Sachs... 3,474,844 ...3,500,000 769

912828 N8 9 |US TREASURY NOTE 1.375% 01/31/21... . 02/24/2017........ Barclays Capital...........coeuernreeeiieiiieseerenineines 4,943,750 . ...5,000,000 5,128

912828 ST 8 |US TREASURY NOTE  1.250% 04/30/19......cccvmvrernriernirienirerreenirnes 05/25/2017........ Credit SUISSE........cvurieeceeee s 4,997,266 | ...ooooierienes ,000,000

912828 U8 1 |US TREASURY NOTE 2.000% 12/31/21... 03/28/2017........ Barclays Capital...........coceirreerniineierneiciseirererineenes 15,576,094 15,500,000

912828 U9 9 |US TREASURY NOTE 1.250% 12/31/18... . 01/04/2017........ Goldman Sachs... 10,002,734 | ... 10,000,000

912828 W8 9 |US TREASURY NOTE  1.875% 03/31/22........ovvvverirrernrnrireeirerceenirnee 05/05/2017........ VAIOUS. ..ot 35,036,328 | ..oovoerrereeee 35,000,000

912828 X4 7 |US TREASURY NOTE 1.875% 04/30/22... 06/29/2017........ Various 5,425,609 ...5,400,000

912828 X9 6 |US TREASURY NOTE 1.500% 05/15/20... 06/23/2017........ Credit Suisse 3,001,992 . ...3,000,000

0599999,  Total - BONAS = U.S. GOVEIMIMENE. ... cvreviitteseiestieses sttt ess skt 8 888 f o8 £ £E1eEE oL b oL £EE SR LS E L E L L E L bbb R bbbt ..162,885,913 | .o 163,400,000 [ ..o 215,204
Bonds - U.S. Special R e and Special A

462467  SX 0 [IOWAFIN AUTH SF MTG  4.000% O7/01/4T........coovvoereeeerirercisrirereinnines 04/04/2017........ MOrgan StanIEY ..o 4,320,200 | oo 4,000,000

593336  AJ 7 |MIAMI-DADE CNTY FL INDL DEV AU 07/28/12017........ Bank of America Corp 10,500,000 | cooovrvierircieicieieieis 10,500,000

677561  KE 1 |OHIO ST HOSP FAC REVENUE.... 08/09/2017........ JP Morgan Securities Inc.. 4,049,858

677561  KF 8 | OHIO ST HOSP FAC REVENUE.... 08/09/2017........ JP Morgan Securities Inc.. 5,896,990

3199999. Total - Bonds - U.S. Special REVENUE ANA SPECIAl ASSESSIMENES. ......v.rvureuirsersireseeersasetssasssessasssessessssesasies | eesessassasssessassssssasssessasssessessasssssessssssessasssessasssessessasssessessanssessssssessansessassanssassnsanes 24,767,048 | .ooovvviveiieinnnn...22,530,000 | ... 0
Bonds - Industrial and Miscell

00507V AE 9 | ACTIVISION BLIZZARD INC......coeouviiierrieiriereiersssiesessssissnssssssssenes 12/07/2017........ MOrgan SEANIEY.........evvrereirrieriiesi s 8,880,774 | oo 8,386,000 | ..ovvurrrrrieienieien s 122,703

03072S P9 0 |AMSI 2005-R9AF5  5.818% 11/25/35........ccorvvvrvrirerirarnns 03/07/2017........ Key Bank NA, Cleveland A4782,623 | oo 4,643,324 6,754

035242 AL 0 |ANHEUSER-BUSCH INBEV FIN 06/13/2017........ Bank of America Corp 5,159,500 25,000,000 [ oo 61,875

165183 AL 8 |CFII 2017-2A A1 1.990% 07/15/29.......ccorvvvmrreerirerirerirerirennns 05/23/2017........ Bank of America Corp 9,999,471 .10,000,000

168137  AG 2 |CST 2017-SKY B 2.577% 04/15/30........ccvvuernrriireririrs 03/16/2017........ Goldman Sachs... 6,250,000 | ..o 6,250,000

177376 AE 0 |CITRIX SYSTEMSINC 4.500% 12/01/27 11/13/2017........ Goldman Sachs... 14,967,300 .15,000,000

202679  AA 4 |CBSLT 2015-AA  3.200% 06/25/32 01/05/2017........ Goldman Sachs... 3,036,429

25389 AS 5 |DIGITAL REALTY TRUST LP 08/07/2017. Morgan Stanley...........ccocuiiinrinriiniieseeas 6,745,883

30212P AN 5 |[EXPEDIAINC 3.800% 02/15/28..... 09/18/2017.. Goldman Sachs... 4,987,350

34532A AB 9 |FORDO 2017-C A2A  1.800% 09/15/20.. 11/14/2017 Bank of America Corp 9,999,165

38013M  AA 4 |GMALT 2017-2 A1 1.250% 06/20/18 06/07/2017. Citigroup........ 85,271

44974A  AA 5 |IMTT 2017-APTS AFL  2.177% 06/15/34. .| 08/14/2017.. Bank of America Corp 6,005,625

654747  AB 0 |NAROT 2017-A A2A  1.470% 01/15/20. 03/22/2017. Bank of America Corp 3,664,941

68245H AE 4 |OMPT 2017-1MKT C  4.016% 02/10/32.. 02/15/2017. Goldman Sachs... 15,449,985

87342R  AB 0 |BELL 2016-1A A2Il 4.377% 05/25/46. 09/07/2017.. Barclays Capital 6,409,202 6,112,625

98160V AD 3 [WOLS 2015-AA3 1.540% 10/15/18.... 08/15/2017........ Toronto Dominion. 363,411 363,397

98956P  AE 2 |ZIMMER BIOMET HLDGS INC.................... 03/15/2017........ Bank of America Corp 3,142,588 ...3,135,000

00507U AR 2 |ACTAVIS FUNDING SCS  3.450% 03/15/22.......cccciiiiirieriiiriiniississnnsissssssisenssssssesssssssssssssseroans | Davseererees 111712017........ MOrgan StaNIEY.......c.eiiiiisiiriss s 5,085,200 . ...5,000,000

3899999. Total - Bonds - INAUSEHIal ANA MISCEIIANEOUS............ itttk fe1eh s e bRt LA15,014,718 | s 113,402,534 | oo 322,669

8399997. Total - BONAS = Part 3. ..o ...302,667,679 ...299,332,534 ..537,873

8399998. Total - Bonds - Summary Item from Part 5..........ccceirininnnssrssesnnenes ..112,776,058 | .... 111,771,378 | L. ..217,644

8399999, TOAl = BOMAS. ... .. veesteieittis ettt E R 8fEE e E £ E SR eEE s fEeEE oL L eEE R E R R E e LR A5 443737 | 411,103,912 | oo 755,517

9999999. Total - Bonds, Preferred and COMMON SIOCKS............cevuiueiuiieieiieiieicisiieise ettt sttt es s s sssssssess | s2sesessessebsssessesses e s esses s e b s e s e s s s e b e s s s bt s s st b b b et s bbbt b e ..415,443,737 XXX e 755,517
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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
1 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | 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) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. States, Territories and Possessions
882723 UK 3 |TEXAS ST 2.000% 08/01/29.......ccoermrrermrrernns 03/13/2017. [ Call  100.0000..........oovvvvevervvvvviemmcrcees | 60,000 | ............ 60,000 | ......... 60,547 | ... 60,000 | cvvoovveeeereeees | oo (0 T 59,999 | .ooovveereeens | i [ 1, 740 | 08/01/2029.
1799999. Total - Bonds - U.S. States, Territories & Possessions.... O 60,000 | ............ 60,000 | ............ 60,547 | oo 60,000 | ..cooverrrenn, 0 0 0 0 (V] 59,999 |......c........ (| L I LI 740 XXX
Bonds - U.S. Special Revenue and Special Assessment
196479 T1Z 2 |COLORADO HSG &FIN 5.000% 11/01/28....... ~[11/09/2017. [Redemption  100.0000..................... 260,000 260,000 | ........ 281307 | oo 270492 [ oo | (10,492) 11/01/2028.
3137A1 NA 7 |FHMS 2010-K008 X110  1.533% 06/25/20.......... ..112/01/2017. | Paydown 33,994 | oo | e (33,994) 06/25/2020.
3137AT RX 2 |FHMS 2012-K020 X110  1.425% 05/25/22 .. | 12/01/2017. | Paydown 24443 | . 18,915 | oo | e (18,915) 05/25/2022.
3137B2 HP 8 |FHMS 2013-K028 X110  0.315% 02/25/23 1200172017 | PAYOWN...oceesnesssnnnensss | e | oo | e 151,018 | covvvven. 121,609 [ cooovoeeeeeerereeens | e (120,712) 02/25/2023.
3137BD  CX 2 |FHMS 2014-K039 X110  0.751% 07/25/24 - 12101/2017. | Paydown.........cccccccovvevevsscisvvvvvnnvemsssssiieis | i i 39517 | ... 32,209 [ oo | oo (32,209) 07/25/2024.
3137BF XU 0 [FHMS 2015-K042 X110 1.054% 12/25/24 - 1200172017, | Paydown..........oooevvvvesnevnissssenisssnnnins [ i i 99,073 | ... 86,870 | .oovvvrererircirens | v (86,870) 12/25/2024.
49130T JL 1 |KENTUCKY HSG CORP HSG REV. .| 10/01/2017. | Redemption ~ 100.0000.............cccec... } ] 490,000 | oo 490.000 | o 530,097 | oo 501414 | o L (11,114) 01/01/2027.
49130T ME 3 |KENTUCKY HSG CORP HSG REV.... .| 09/22/2017. | Redemption ~ 100.0000.. 175,000 | oo 175,000 | .. 188,505 | vvvrorr 180,635 | oo | o (5,635) 01/01/2028.
60416Q EQ 3 |MINNESOTA ST HSG FIN AGY .| .. [ 12101/2017. | Redemption ~ 100.0000.. N 1585,000 | ... 1585,000 | ... 1,694,682 | 1,636,927 | oo | oo (51,927) 01/01/2035.
60637B BD 1 |MISSOURI ST HSG DEV COMMN...................... .| 12/01/2017. | Redemption ~ 100.0000....................... 290.000 290.000 | oo 308,763 | 1o 298,003 | oo | o (8,003) 05/01/2028.
647200 N5 9 |NEW MEXICO MTG FIN AGY. .1 09/01/2017. | Redemption ~ 100.0000.. 300,000 | oo 300,000 | oo 324297 (9,671) 09/01/2030.
649852 AN 0 |NEW YORK ST ENVRNMNTL FACS COR. .02/01/2017. | Call ~ 100.0000.......... 13,250,000 | ....13.250,000 | ....13,.250,000 , 05/01/2030.
658877 FQ 3 |NORTH DAKOTA ST HSG FIN AGY HO. .| | 07/01/2017. | Redemption ~ 100.0000.. 1,045,000 | ... 1,045,000 | ...... 1,429,520 | vroroo 1,123,983 | oo | (78,983) 07/01/2046.
658909 FV 3 |NORTH DAKOTA ST HSG FIN AGY . |.. | 07/01/2017. | Redemption ~ 100.0000.. 210,000 | oo 210,000 | oo 228474 | oo 222,088 | o (12,084) 07/01/2034.
686087 QX 8 |OREGON STHSG & CMNTY  4.000% 07/01/44. | .. | 10/05/2017. | Redemption  100.0000 420,000 | .......... 420,000 | .......... 455,549 (23,092) (23,092) 07/01/2044.
709193 LZ 7 |PENNSYLVANIA ST INDL DEV AUTH.... .| 07/01/2017. | Redemption ~ 100.0000.. 559,000 559,000 | ... 559,000 N, 0 07/01/2021.
76221R  SE 4 |RHODE ISLAND ST HSG & MTGE FIN.. . [ 10/01/2017. | Redemption  100.0000.. 495,000 495,000 513,325 . 12,105) e (12,105) | . 04/01/2040.
915137 T6 0 |UNIVERSITY TEXREVS 1.620% 08/01/34........ ..| 08/01/2017. | Redemption  100.0000.. 100,000 | ..oovooe.s 100,000 | vvooove... 100,000 N 0 08/01/2034.
97689Q AZ 9 |WISCONSIN HSG & ECONOMIC DEV.............. .| 10/01/2017. | Redemption ~100.0000.. 455,000 | oo 455,000 | oo 477,318 | oo 862800 | oo | (7,400) (7,400) 04/01/2028.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES........... ...coverrvvvierciiinesiinssssissssssssssissssssssssssssssssssns | 19,634,000 | ..... 19,634,000 | ..... 20,409,577 | ........20,158,103 | cccoeeevevvr0 | oo (523,206) | .......... 897 | o (524,103) XXX
Bonds - Industrial and Miscellaneous
00206R CL 4 |AT&T CORP  2.450% 06/30/20...........coccrvrrernnres .. [ 07/12/2017. | Wells Fargo Bank...........ccccoouurvviinrirnnns . . 10,073470 | .. 10,000,000 | ....... 9,994,900 440 06/30/2020.
03072S TB 1 |AMSI2004-R7 A1 1.656% 08/25/34 .1 07/25/2017. | Paydown . . 1,426,025 | ....... 1,426,025 | ....... 1,386,810 3,485 08/25/2034.
035248 AE 6 |ANHEUSER-BUSCH INBEV FIN .| 06/13/2017. | Bank of America Corp......cc.....ovvvvccrrren . o 1512418 | ... 1439,000 | ... 1,552,494 [(X75) ) [ B 1,540,440 | oo | c0rn(28,022) | ......(28,022) | ... 46,588 | 02/01/2024.
05580P AD 3 |BMWLT 2015-1A3 1.240% 12/20/17.... .| | 05/20/2017. | Paydown 15,274,728 | ....15,274,728 | ....15,271,737 K70 DO B LI 2% . Y SNTN BN |l DO 48,530 | 12/20/2017.
12642H DE 8 |CSMC 2009-9R 6A10 2.991% 10/26/36 <[ 08/01/2017. | PAYAOWN...ccceessenssseeess | 3,091,348 | ...... 3,091,348 | ... 3,118,220 (6,648) | vvvvvvrevrccccv | e 3,091,348 | covvovveseecccccc | e | s | e 25,201 | 10/26/2036.
161571 HH 0 |CHAIT 2016-A7 A7 1.060% 09/16/19... .| 09/15/2017. | Paydown } | ...10,000,000 | ....10,000,000 | ...... 9,099,138 607 | oo | 10,000,000 | oo oo | o0 79,500 | 09/16/2019.
17119R  AD 4 |CCART 2013-AAA4  1.340% 12/17/18.. <[ 06/15/2017. | PAYOWN....cccoccvvvcvevnrssvevessssinneensc | 5,903,586 | ... 5,903,586 | ....... 5,909,351 (5,333) | oo | e 5,903,586 | ...occccoeeccere | orreeieesscons | ovrsvcersiiin | o 19,423 | 12/17/2018.
17305 FN 0 [CCCIT 2014-A2 A2 1.020% 02/22/19... .| 02/22/2017. | Paydown . .| ....10,000,000 | ..... 10,000,000 | ... 10,004,297 . (A1) S I 10,000,000 | ..ooocceececee [ oo | o0 | e 51,000 | 02/22/2019.
20047R  AQ 6 |COMM 2007-CO AMFL  1.629% 12/10/49.. | 05/10/2017. | Paydown 11,110,000 | ....11,110,000 | .....10,986,836 4,933 4933 | oo | o 1,110,000 [ vvvvrersvrns [ rrvrersvrsees | v [ e 59,067 | 12/10/2049,
254683 AC 9 |DCENT 2007-A1 A1 5.650% 03/16/20.. -| 09/15/2017. | Paydown 10,000,000 | ... 10,000,000 | ... 10,409,375 | ......... 10,318,342 | ..oovvvvvvvevererens | o (318,342) (318,342) | oo | oo, 10,000,000 0. 423,750 | 03/16/2020.
3137G0  AK 5 |STACR 2014-DN1 M1 2.024% 02/25/24... - | 06/25/2017. | Paydown . — 4,645,070 | ....... 4,645,070 | ....... 4,646,595 T LR ) PO P (18,336) | crroeeccrervrerees | veveere 4,645,070 |.... O 23,043 | 02/25/2024.
34530M AA 7 |FORDR2014-1A 2.260% 11/15/25. .1 03/09/2017. | Credit SUISSE........oovvvvrrreveessseesvissssnnn | 18,105,469 | ..... 18,000,000 | ..... 17,995,509 | ......... 17,997,798 | ....... 190 L0 N 17,997,988 | ..oovvveereeeens | e 107,481 | ...... 107,481 | ..... 100,570 | 11/15/2025.
438124 AB 5 |HAROT 2016-3A2 1.010% 10/18/18.... -1 12/18/2017. | Paydown . N — 4,651,567 | ....... 4,651,567 | ....... 4,651,336 | ......... 4,651,425 |....... 142 142 4,651,567 10/18/2018.
44890Y AG 1 |HART2015-BC 2.300% 07/15/22 . [ 10/27/2017. | Societe Generale..........cvvvvererenrernennenes . . 100,402 | .......... 100,000 | vovvvvo. 99,989 | ... 99993 | ... 2 2 99,995 07/15/2022.
58772P AB 4 |MBART 2015-1 A2A  0.820% 06/15/18.. o [ [ 0511512017 | PAYAOWN. oo | 2,683,730 | ....... 2,683,730 | ....... 2,683,683 2,683,722 |....... 7 20 DS IO 2,683,730 06/15/2018.
617610 AC 6 |MSBAM2012-C6A3 2.506% 11/15/46.............. - | 12/01/2017. | Paydown 6,957,783 6,957,783 | ....... 6,960,640 | .........6,955,599 |..ococcerrcs | o 2,184 2,184 | oo | e 6,957,783 11/15/2045.
61763H AG 6 |MSRR2014-R1A 3.225% 08/26/36.................. o | 120012017 | PaYAOWN. v || 2,947,737 | ...... 2,947,737 | ...... 3,003,007 | oo 3,018,644 | .oovoverrcri | v (70,907) | oo | v (70,907) | covvovverere | v 2,947,737 08/26/2036.
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Annual Statement for the year 2017 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
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
e Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | 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) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
65475W AB 4 |NAROT 2015-B A2A  0.830% 07/16/18............... .. | 07/15/2017. | Paydown 3,559 559 3559559 | ... 3,559,292 ..3,559,507 52 59 3,559,559 0l 8,757 | 07/16/2018.
65478W AB 1 |NAROT 2016-C A2A  1.070% 05/15/19.............. o | 1211512017 | PaYAOWN. oo | 9,174,842 | ....... 9,174,842 | ...... 9,174,481 | ..........9,174,600 242 242 UK ;72 DO IS O | B 66,559 | 05/15/2019.
73329B AG 1 |PILOT 2015-1 A4 1.430% 05/21/21 V2112017 | PRYAOWN. .o | 5,600,000 | ... 5,600,000 | ... 5,598,604 | ... 5599,207 | ..oovvccccerrn 703 (0 0 S BV 5,600,000 | ..oocccovvcrer [ oo | oersieeniiiin0 | o 72,875 | 05/21/2021.
756109 AK 0 [REALTY INCOME CORP 6.750% 08/15/19. .. [12/15/2017. | Call ~ 100.0000.........cccoerrrrrrererrrrrerernnns I 4,765,000 | ....... 4,765,000 | ....... 5,549,977 ..5,268,621 (179,757) | ... 5,088,864 | 1oovvvvvvve | .(323,864) | ......(323,864) | ..... 789,634 | 08/15/2019.
78447F  AC 7 |SLMA2012-EA2B  3.000% 06/15/45................ | 12/15/2017. | Paydown RN I 8,431,317 | ... 8,431,317 | ....... 8,560,422 | ...........8,549,076 (117,759) | ... . 8431317 [ [ | o [ s 129,885 | 06/15/2045.
84751P  JG 5 |SURF 2005-AB3 A2C  1.912% 09/25/36 o | 1202512017 PaYAOWN. s | 1,121,427 | ... 1,121,427 | ... 1,055,261 | ........... 1,114,015 K720 RS O 121,127 [ oo | o | cvvvssissninnnnnnn0 | o 8,164 | 09/25/2036.
90290X AB 3 |USAOT 2015-1A2 0.820% 03/15/18.... « |- | 01/15/2017. | Paydown [ I 188,771 | ......... 188,771 | .......... 188,764 188,771 (0] USRS IS 188,771 | covvvevvveiierees | ovcrissessnnneens | cvevernrnereern0 [ s 129 | 03/15/2018.
913903 AT 7 |UNIVERSAL HEALTH SERVICES INC................. o [ 09M912017. | VAIIOUS..ooososvsrssrrssssesssesss [ 20,865,470 | .....20,000,000 | .....20,182,500 20,174,626 | ooovvvccceerrcce | eern(18,780) | o | e (14,740) 20,159,886 | .......oocccooo. | ....705,584 | ......705,584 | ... 630,049 | 06/01/2026.
96328D AM 6 |WHLS 2015-1A A2 1.270% 04/22124... o | 1212002017 PaYAOWN. oo | 4930,224 | ....... 4930,224 | ....... 4,922,624 3,947 4,930,224 | oo | oo | eeversesin0 | e 31,920 | 04/2212024.
98161 AB 9 |WOART2016-BA2 1.100% 01/15/20.. .| 12/15/2017. | Paydown 2560717 | . 2,560,717 | ... 2,560,474 186 2,560,717 ...18.822 | 01115/2020.
98956P AL 6 | ZIMMER BIOMET HLDGS INC... | 03/13/2017. | Bank of AMerica COrp.......cvvvwsvesvcenc | 4,962,600 | ....... 5,000,000 | ... 4,987,450 | . 459 4,990,710 { oo | e (28,110) | . (28,110) | ... 72,188 | 04/01/2022.
98978V AG 8 |ZOETISINC 1.875% 02/01/18..... - |10112/2017. 1 Call - 100.0000...ooovsovsovnsvessesenn | 13,240,000 | ....13,240,000 | ....13,359,237 | . A ) (20,017) 3287527 | oo | eooeeT52T) | e (7527) | 319,095 | 02/01/2018.
709629 AK 5 |PENTAIR FINANCE SA 1.875% 09/15/17. . [ C]09/15/2017. | Maturity . 1100,000 | . 1100,000 | . 102,706 ) (355) 14,100,000 0l 76,875 | 09/15/2017.
3899999. Total - Bonds - Industrial and Miscellaneous ...201,982,960 |....200,902,131 |....202,475,709 | ......202,215,660 | ............0 | e (735,005) | ......c...... 0 | (735,005) 201,480,657 | ... 0]...502,303 | ... 502,303 |..3469,725 | XXX
8399997. Total - Bonds - Part 4...... ..221,676,960 |...220,506,131 | ...222,945,833 (1,258,211) | .... (1,259,108) | .. 221,174,656 | . 0 [ 502,304 | ...... 502,304 | ..3,744,606 | XXX
8399998. Total - Bonds - Summary Item from Part 5 ...113,087,005 |...111,771,378 |....112,776,060 connr(52,627) (52,627) 112,723,431 .363,574 ..363,574 |.....760,965 | XXX
8399999 Total - Bonds ....334,763,965 |....332,367,509 |....335,721,893 ..(1,310,838) (1,311,735) ] ... 333,898,087 |... 0. 865,878 | ....... 865,878 | ..4,505,571 XXX
9999999. Total - Bonds, Preferred and Common Stock ....334,763,965 XXX ...335,721,893 ...(1,310,838) (1,311,735) | oo 0. 333,898,087 |............ 0|..865878 | ... 865,878 | .4,505571 | XXX
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Annual Statement for the year 2017 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 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (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 (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Government
912828 28 8 |US TREASURY NOTE  1.625% 08/31/22........ccccovevurrurnnn. 09/22/2017 | VariOUS.........covvrrrecrierirrirnens 12/26/2017 | Goldman Sachs...........cccoevivens | e 12,500,000 | ....... 12,421,289 | ....... 12,164,063 | ....... 12,425,397 | ..o | e 4,108 | s [ v 4,108 | oo | e ..(261,334) | ...(261,334) | ...... 66,212 | ...... 8,080
912828 3F 5 |US TREASURY NOTE = 2.250% 11/15/27.....ccovcrrererneernnens 11/30/2017 | Barclays Capital...........c.ccoevenee 12/18/2017 | Goldman Sachs...........ccoveereee | worveenne 5,000,000 | ......... 4,925,000 | ......... 4,945,313 | ......... 4,925,257 257 PV [T IV I 20,056 | ...... 20,056 |...... 10,566 | ...... 5,905
912828 J4 3 |US TREASURY NOTE 1.750% 02/28/22. 05/25/2017 | Barclays Capital 08/31/2017 | Barclays Capital... ...5,000,000 4995313 | ........5,017,578 4,995,609 296 296 | .o | e | e 21,969 | ...... 21,969 |...... 43,992 |..... 20,686
912828 XX 3 |US TREASURY NOTE 2.000% 06/30/24. 08/22/2017 | Credit Suisse. 12/22/2017 | Goldman Sachs.... ..r....5,000,000 | .........4,995,117 | .........4,884,635 4,995,384 267 267 v | (110,749) | ...(110,749) | ...... 48,641 |.... 15,217
0599999. TOtal = BONAS = U.S. GOVEIMIMEN. ...ttt etttk ef k846 o8k 8o EEeeE 88 E 81 E 8Lkttt enienbns | senian 27,500,000 | ....... 27,336,719 | ....... 27,011,589 | ... 27,341,647 | oo, 0 [ i 4,928 | oo 0 s 4,928 | oo (V)] [ 0 | ...(330,058)] ...(330,058) | ....169,411 |..... 49,888
Bonds - U.S. States, Territories and P ions
452152 M2 4 |ILLINOIS ST 5.000% 11/01/27....ccoiverirriniissriierisssissenssninns | . | 06/13/2017 | Goldman Sachs........c.ccovvernees 11/16/2017 | Wells Fargo Bank.........cccccevvees | wovveenns 4,200,000 | ......... 4,252,500 | ......... 4,572,498 | ........ 4,250,689 | ..o [ e (1,811 | s e (1,811) [ v v [ 321,809 |..... 321,809 |....116,083 |..... 26,250
1799999. Total - Bonds - U.S. States, TErmories & POSSESSIONS. ... ....cuuuiiuiiiiiiioiiiiiiiiiiiisiies | aeiiiissisiess s tes stk bbbttt | cbisnieas 4,200,000 | ......... 4,252,500 | ......... 4,572,498 | ......... 4,250,689 | ...oooorinad 0] i (1,811) ] o (U (18I ] oo (V)] [ 0. 321,809 |..... 321,809 |....116,083 |..... 26,250
Bonds - U.S. Special Revenue and Special A t
64971K JE 7 |NEW YORKNY CITY TRANSITIONAL......cccosvrverereirenineinns 04/05/2017 | Barclays Capital.............cccc.uuc.. 08/17/2017 | Barclays Capital.........cc.coevereeens | cevenee 10,100,000 | ....... 10,100,000 | ....... 10,100,000 | ....... 10,100,000 (VI VOO VPIRTURPOUREN FUNPTOURPURUORN ISP (VN I 46,479 |..... 14,544
64971W  YC 8 [NEW YORK CITY NY TRANSITIONAL......c.coevvrrvrririiicrinns 03/13/2017 | CItIgroup........couvvvvverrireiieiienes 06/06/2017 | CItIGroUP.......vvvverererrreerinnrins | v 6,000,000 | ......... 7,085,640 | ........ 7,431,540 | ... 7,059,717 | oo | v (25,923) | .vvvvvrrinens | e (25,923) [ ..ovvorcviiris [ e [ e 371,823 |..... 371,823 |....181,667 |...112,500
64972F 6R 2 |NEW YORKNY CITY MUN 0.630% 06/15/45. 04/12/2017 08/17/2017 18,360,000 | ....... 18,360,000 | ....... 18,360,000 | ....... 18,360,000 0
649852 AN 0 |NEW YORK ST ENVRNMNTL FACS COR 04/28/2017 | Bank of America Corp. 08/01/2017 [ Call _ 100.0000.. 22,000,000 | ....... 22,000,000 | ....... 22,000,000 | ....... 22,000,000 0
3199999, Total - Bonds - U.S. Special Revenue and SPECIal ASSESSIMENES. ... vuuirriiiarias  arrereusteeesessseseesesessesssesesesssesessssssseesessesesssesessssansesssesesssssssessssassesssssessssassessnsansessens | seseens 56,460,000 | ....... 57,545,640 | ....... 57,891,540 | ....... 57,519,717 | oo 0| . (25,923) | ..o 0 | (25,923)
Bonds - Industrial and Miscellaneous
030728 P9 0 |AMSI2005-R9 AF5 5.818% 11/25/35.......cccnvverrrerirnrirns 03/07/2017 | Key Bank NA, Cleveland........... 12/01/2017 | Paydown...........ccovvvervviemeiinnns | v 356,676 356,676 356,676 | ...ovvrerereririns | crvrns (10,700) | .vvvvveveveens | verereeend (10,700)
202679 AA 4 |CBSLT2015-AA 3.200% 06/25/32 01/05/2017 | Goldman Sachs... 12/25/2017 | Paydown.. B [ 2,165,477 | ........2,183,071 | ......... 2,165,477 2465477 | oo | v (17,594) | cvooevvreinens | cevvreennd (17,594) | .
38013M AA 4 |GMALT 2017-2 A1 1.250% 06/20/18... 06/07/2017 | Citigroup.. 12/20/2017 | Paydown.. 19,914,729 | .......19,914,729 | ....... 19,914,729 9,914,729 0
654747 AB 0 |NAROT 2017-A A2A  1.470% 01/15/20. 03/22/2017 | Bank of America Corp. 12/15/2017 | Paydown.. 335,040 335,040 335,040 2 2
87342R AB 0 |BELL2016-1A A2l 4.377% 05/25/46... 09/07/2017 | Barclays Capital... 11/25/2017 | Paydown .30,850 30,850 30,850 | ..o | v (1,497) | oo )
98160V AD 3 |WOLS 2015-A A3 1.540% 10/15/18..... 08/15/2017 | Toronto Dominion.... 12/15/2017 | Paydown.. ..808,606 808,606 808,606 (32) (32) . <2, 551 .104
3899999. Total - Bonds = INAUSHTIAl AN MISCEIBNEOUS. .....vuuteseresesesiers st ssessers s seesssee s eeksseesseee 88k £E 8888 E bbb ....23,611,378 | ......23,641,201 | ....... 23,611,378 | ....... 23,611,378 | oo 0 | s (29,821) | ovvvvvvnenad 0 [ (29,821) 0. 123,077 | . 3,606
8399998. TOHAI = BOMAS. ...ttt etttk etk e | eeEEAeeE SRttt ekttt ettt | cinas 111,771,378 | .....112,776,060 | ..... 113,087,005 | ..... 112,723,431 ) ) I o I VORI o I OO 363,574 |..... 363,574 |....760,965 |...217,643
9999999. Total - Bonds, Preferred and COMMON STOCKS...............ccuuiuumeririerieiieisieiieeieriieis ettssessesssssessssssssssessesss e s s sssessesssnessssssssssssssssssnsssnessssesesssnssnssnansnsscssssonsonens | cooe 112,776,080 | .oc. 113,087,005 112,723,431 ) ) S SRR 1 ) VOO 363,574 |..... 363,574 |....760,965 |...217,643
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Annual Statement for the year 2017 of the PROGRESSIVE PREFERRED INSURANCE COMPANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 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




Annual Statement for the year 2017 of the PROGRESSIVE PREFERRED INSURANCE COMPANY

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
5 6 7

3

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 11 14 15 16 17 18 19
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
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obligati
BANK OF MONTREAL CHICAGO........coovereernienerieriesirsessssissssesins | sevseseinns | o0 11/15/2017. | JM Lummis & Company. 02/16/2018. | ............ 9,982,848 | ...ovvvvrrnerirnees | e 17,093 [ s | e | e 10,000,000 | ........... 9,965,756 | ..vovvvnrererireins | cervreerenienens 1340 {1363 [ MAT... | oo [ e
BRISTOL-MYER SQB.........coeveirerriiierrieirsiseeiseiesiessssssssessesssssssessenses | seseviesns | oo 10/23/2017. | JM Lummis & Company 01/26/2018. | .......... 24,979,118 | oo | 00000 58,285 [ e [ [ e 25,000,000 | ......... 24,920,833 | ..o [ e 1200 | 1.221 {MAT. [ s | e
CREDIT SUISSE NEW YORK. .. | 10/30/2017. | JM Lummis & Company. 02/27/2018.] ............9,977,780 ..10,000,000 9,953,722 .....1.400 |.....1.426 |MAT...
FORD MOTOR CREDIT CO LLC .| 03/09/2017. | Various..... 01/16/2018. | ..........12,111,724 .12,109,000 | ......... 12,165,065 2,375 (... 1.815 (...
PROCTOR & GAMBLE CO.......ccovvieirieriiiririnriieieesiiessenisssessessnsnens | sevsvenens | oo 10/20/2017. | JM Lummis & Company. 01/26/2018. | .......... 24,979,639 25,000,000 | ......... 24,920,375 | ..ocvevrrerinis | e w170 (110190 | MAT L | e
TOTAL SYSTEM SERVICES INC............ . | 06/27/2017. | Morgan Stanley... 06/01/2018.] ............2,003,995 2,000,000 2,008,820 | ..coooonn 3,958 .2.375 |....1.888 |JD...... | connnee 23,750
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgations. ..........oceiiiiiiisiiniinins v . ..84,035104 | .................0 | ... 100,534 | ......oco0oeeee 0 | o0 | i 84,109,000 | ......... 83,934,571 135,770 XXX XXX XXX | ... 167,544
3899999. Total - Industrial & MiSCEIAN@OUS (UNGFFIIBEA). .....vu.vereresiiessiri ettt | ensnrssan 84,035,104 | ..oooovninnd0 | 100 100,634 | 0 [0 | 84,109,000 | ........ 83,934,571 | ....... 135770 | v 0] XXX XXX XXX ] e 167,544
Total Bonds
7799999, SUDLOLAIS = ISSUET OBIIGAIONS. ... vveirereseresere stk SEEf Rttt | cnisneeas 84,035,104 | ..o | i 100,534 | o0 i 0 | e 84,109,000 | ........ 83,934,571 | ....... 135,770 XXX XXX XXX | e 167,544
8399999. Subtotals - Bonds ..84,035,104 O 100,534 0 | [ 84,109,000 | ......... 83,934,571 | ........ 135,770 XXX XXX XXX | e 167,544
9199999. Total - Short-Term Investment: ..84,035,104 .0 00,534 .0 0 XXX. 83,934,571 | ........ 135,770 XXX XXX XXX | e 167,544
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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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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31

Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
CITIBANK NEW YORK, NY ..ottt ssssss st ssesssenins. | ceseinns 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.
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

BANK TOKYO-MIT UFJ NEW YORK.......coutiiuiiiirimriiiisiiisiesiesisees ittt esssesissssesssnsssenssensssssssssnnsinenses | snsnnssessnssssensensssnsssessnssnsssenssensnnssns | covnenernneinnns | 112002017 covvins | vvvrvrineiinns 1220 |01/0212018.......| 8999830 | i 7,116
3299999. Industrial & Miscellaneous (UNaffiliated) - ISSUBT ODNIGAtIONS..............uuririusiiiiiisiin s8R 818181818 48RSt ssssssssnssssss | QGG ERA | O e 7,116
3899999. Total - Industrial & MiSCEIANEOUS (UNGMTIIBLEA).................uuurriiiiiiiriiis L8 1000 81 8L ssssssnssssiees | 4,999,830 [ ovooveeeeeeeee e (O 7,116
Total Bonds
7799999, SUDLOAIS = ISSUBT ODIIGALIONS. .........cvvvvsseeeiiessiss 4488548414880 418 180008 EHLE 1888181281818 000 4488 ssssssssssnsi | 4,999,830 | ..o, (O P 7,116
8399999, SUDLOLAIS = BONMS.....vvvvv1111s e vevieissssss st 1831000050 888141100 8L sssssssssssss | 499G @RG | e 7,116

-------------------------------------------- 7,116

XA

8899999. Total - Cash Equivalents
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida . .
B PR €Yo o - OO GA|.. COLLATERAL FOR INSURANCE UNDERWRITING, 252,512 253,343
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, 348,466 349,613
33.
34. COLLATERAL FOR INSURANCE UNDERWRITING 363,617 364,813
35.  North Dakota. .
36.  Ohio... COLLATERAL FOR INSURANCE UNDERWRITING 3,525,063 3,536,661
37.  Oklahoma.. .
38.  Oregon COLLATERAL FOR INSURANCE UNDERWRITING 282,813 283,744
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | . COLLATERAL FOR INSURANCE UNDERWRITING 171,708 172,273
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia COLLATERAL FOR INSURANCE UNDERWRITING 141,407 141,872
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 3,807,876 3,820,405 1,277,710 1,281,914
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

E28




2017 ALPHABETICAL INDEX -- PROPERTY & CASUALTY ANNUAL STATEMENT BLANK

Assets Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58
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