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Annual Statement for the year 2013 ofthe OKlahoma Surety 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. Ar8ASUNY SECUMEIES.......evieieeiseisiieieiie et sessnsns | sressessssessesssssssesessssenss | soessssenens 0.0 [ oo e | e (O] I 0.0
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government SpONSOred @geNCIES........c.cuvrererririreres | verrerseresesesssssssensesnnees | vereessssens 0.0 [ oo e | e (O] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccccee. | woevvereirennnn 1,067,022 |............ 3.9 [ 1,067,022 | ..o | v 1,067,022 |............ 3.9
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations..............ccceevevceiverceceiniiens | ceriviiennnnnn2,192,150 |81 | 2,192,150 [ .o | e, 2,192,150
1.43 Revenue and assessment obligations . 12,703,572 12,703,572
1.44 Industrial development and similar obligations.............ccceuevevvirieries | e | e 0.0 [ oo e | s 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevevveni [ e | eieiennnd 0.0 [ oo e | s (O] IO 0.0
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceeovvvrereenne. 706,045 |.......... 2.6 | e 706,045 | oo | coveierineiieninns 706,045 |.......... 2.6
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All ONEI ..ottt sstenssnssens | seesessessnens 3,631,156 |.......... 134 | 3,631,156 | .o | ceereennienis 3,631,156 |.......... 134
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) 485799 | ..o 18 | s 485,799 [ oo | eeveenienieneand 485,799
2.2 Unaffiliated non-U.S. securities (including Canada) 2,487,757 |.... 2,487,757 |.... ..2,A87,757 |..
2.3 Affiliated SECUMIES. ......cuevreeeeeircireierieiseieeeeieesssiseisessesssenenesssenns | ernesssnensessssnsnesennnes | eenneneneni020 e [ v | o 0
3. Equity interests:
3.1 Investments in MULUEI FUNDS.........covvuieiiinieeeesssieine | e esiesiseiesenes | eeenenein 0.0 it e | e (V1N I 0.0
3.2 Preferred stocks:
321 AFFIBEEM. ...ttt | sttt | seereeneas 0.0 [ oo [ e | e (V1 O 0.0
3.22 UNAfiliAted. ..ottt sttt | seesessestsnesessesssnsssessans | sessesseeens 0.0 [ orereeeeereereierirrieene | reerereeeseesesreesnnees | eeeeeeseees st (V1 O 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfAEEG. ...ttt ens | seeeesest et snnniene | nestesienens 0.0 [ o | reesereeiseeesreeeeiees | sereeesrees s (01 O 0.0
3.32 UNAfili@ted. ..o | st | seeneenens 0.0 [ oo [ e | e (V1 O 0.0
3.4 Other equity securities:
341 AFFIBEE. ...ttt | et | e 0.0 [ oo [ e | e (V10 O 0.0
342 UNGffili@ted...........oveeieeiieice st | ettt sntsnins | i 0.0 [ oo [ et | e (V10 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEEEM. .. oottt | ettt | srenieeeneas 0.0 [ oo [ e | e (01 O 0.0
3.52 UNAffiliAted..... vt sssssessestnens | seesessesssssssssessanssssessans | sessessanens 0.0 [ oreereierirereiernninies | reessrsneseeesrensnsens | sereeesiessneesensnsens (010 O 0.0

© o N o

. Total invested assets

Mortgage loans:

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses
4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
Real estate investments:

5.1 Property occupied by COMPANY........cccocviviriieiinieiesssee i
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)............cccocvevierieieiiieecieenns
Property held for sale (including §......... 0 property acquired in

satisfaction of debt)........cccovvrverieiiee s
CONFACE I0BNS.......oorereececi ettt
DEMIVALIVES. ......vvieriiiicic st

53

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

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

............ 0.0
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Annual Statement for the year 2013 ofthe OKlahoma Surety 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. Cost of acquired:

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

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

3. Current year change in encumbrances:

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

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

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2. Cost of acquired:

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

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

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

4. Accrual of discount

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

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

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

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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Annual Statement for the year 2013 ofthe OKlahoma Surety COmpany

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prior year.

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 0

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 0

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, 0

6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
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 22,126,532
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 6,037,974
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 12,703
4. Unrealized valuation increase (decrease):
A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
44 Partd, COIUMN Tttt 0
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 105,074
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 4,777,754
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 231,029
8. 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 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 0
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 23,273,500
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R
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 23,273,500

Si03



Annual Statement for the year 2013 ofthe OKlahoma Surety 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..
Governments (Including all obligations 2. Canada.......ccccocvevirererennnn.
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4. TOtalS. .o | e 0 ] 0 ] (01N O 0
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS..ooocreenisricsssiinsssiienss | v 1,067,022 | oo, 1,150,410 | oo, 1,130,490 [ oo, 1,000,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals....oovieierniirininiisnne | o 2192150 | oo 2345470 | oo 2,318,830 | .o 2,000,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.oorsrisssrinsssiinnns | s, 13,409,617 [ oo, 13,852,678 [ ..covvvvnn. 13,964,721 | oo, 12,905,000
Industrial and Miscellaneous and Hybrid 8. United States........ccoevevveees | v 4,116,955 | oo 4,205,612 [ covcvvrerns 4116,811 [ oo 4,122,320
Securities (Unaffiliated) 9. CaANAGA......ooeeiicieieeieis | e [ e | s | s
10._Other COUNtres. ..crreeenrreee | covernnnrieissrieennas 2487757 | oo, 2,468,758 | ..o 2,483,840 | ..o, 2,495,580
11, Totals.. oo | s, 6,604,712 | oo, 6,674,370 | oo, 6,600,651 | oo 6,617,900
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......ccessssvenssanes | coviessiiiinen, 23,273,500 | ..oooovvrriien 24,022,928 | ....cooociiins 24,014,692 | ..o, 22,522,900
PREFERRED STOCKS 14, UNIEd SEALES.....ooocrvecrirs [ e [ reeriseessssisssssssessssnees | sonesessssses st sesssss

Industrial and Miscellaneous (Unaffiliated)

Parent, Subsidiaries and Affiliates

19. Total Preferred Stocks....... | ..ocooovivvviiiciiciiiciinnn, 0 o 0 i, 0

COMMON STOCKS 20. UNQted StALES......vvvrrrrerrrens | rrreeesrnnerisssecessseesissesessns | cerseessssssssssesessesssssessens [ eevessessssesessseessssssesssseees

Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveeceiereieies | e | s | s
22. Other COUNMES......covcvriiiens | v | e | s

23. TotalS....ooieisisisiicicsies | o) 0 i 0 [, 0

Parent, Subsidiaries and Affiliates 24, TotalS...ooveiesiiiiscicseieies | | e | s
25. Total Common StockS....oo. | oo 0 i 0 i, 0

26._Total StOCKS....ouvmmmmsssrisins | v 0 i 0 i, 0

27. Total Bonds and Stocks.... | ..........cccco...... 23,273,500 | cooovrerrrirnnne 24,022,928 | ...vvvvererirnenn 24,014,692
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Annual Statement for the year 2013 ofthe Oklahoma Surety 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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

2.1
22
23
24
25
26
2.7

3.1

32
33
34
35
36
3.7

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

1,073,751

1,118,399

2,226,882

2,192,150

5.1

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

................. 2,009,108

................. 5,469,992

................. 3,391,057

................. 2,539,460

............... 10,823,282
...996,730

............... 13,409,617
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Annual Statement for the year 2013 ofthe Oklahoma Surety 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
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
1,429,758 | .ovvoereeee. 3,936,044 | ..oooereneee 1,225,636 [ .oovreevrrrene. (KT 2 U (SO 6,604,712 | .covveereeerererenn 245 | e 3,493,345 | o126 | 2,116,958 | ..oovverrernnn 4,487,754
.............................................................................................................................................................................................................. 0 eveeeieeiieiireeennn0.0 [ e 2,499,243

Totals...

1,429,758

.3,936,044

1,225,636

.5,992,589

.2,116,958

4,487,754

Hybrid Securities
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Annual Statement for the year 2013 ofthe Oklahoma Surety 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

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

Over 20
Years

6
Total

Current Year

7
Column 6 asa
% of Line 9.7

8

Total from Column

6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11

Privately P!

Total

laced (a)

Total Bonds Current Year

Line 9.7858 % 0f COL B..vuvueieiiiece e

7

5

4

Total Bonds Prior Year

Ling 10.7. 858 % 0f COL 8......ovoicese e

................. 6,996,266
2

499,243 |....

................. 9,962,798

................. 6,732,348

....996,730 |....

............... 23,770,652
3,495,973 |....

...21,266,625

Total Publicly Traded Bonds

Line 11.7 as a % of Col. 6...
Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccccovveerverennnes

Total Privately Placed Bonds

................. 2,991,311

13,274

13,274

12.8 Line 12.7asa % of Col. B.......ccecuvererirrennn. .03

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........coccevvvvvveniens | v 2.8 | i 11 | 7 i 0.0

(@) Includes $.....4,487,754 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.

(¢) 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

(d

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 non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....3,647,736;

NAIC 2§..........

0;

NAIC 3 §

0;

NAIC 4§

0;

NAIC5$

0;

NAIC6S.......... 0.
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SCHEDULE D - PART 1A - SECTION 2

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

2 3 4 5 6 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7 8

1.1
1.2
1.3
14
1.5

U.S. Governments
ISSUET OBlIGAtIONS. ......ceorereriieresriseiiesise ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

................. 3,647,736

................. 6,643,898

................. 3,647,736

2.1

22
23
24
25

All Other Governments

Issuer Obligations............ccceuuenne.
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities..........c.ccoouvevevererrerinnnes

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed

ISSUET OBlIGAtIONS. ......ceorerereerereireireeiseeseeeeseeee st sssenens
Residential Mortgage-Backed SecuUrities..........cccovuvrvrierieereieierirenns
Commercial Mortgage-Backed Securities....

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

ISSUET OBlIGAtIONS. ......ceurerereeceeieiieeieieeeei et
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........cccoovevevererrerinennes

5.1
52
53
54
5.5

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

Issuer Obligations..........cccccecuenne
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured SeCUties...........covvrrereneerrernirnnenns
Tt ettt

4,763,947

.................... 706,044

............... 2,539,460

................. 3,245,504

...11,110,009

R 710,003

................. 3,245,505

10,164,112 |..

................. 5,469,991

............... 2,539,460

............... 13,409,616

............... 11,820,011

............... 13,409,617

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

ISSUET OBlIGAtIONS. ......ceorerrerieereriseieesise et sssessnsenenes
Residential Mortgage-Backed Securities..........cccovuvreiereerreieiersenns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities.............cc.ervererrirreierenns
TOtAIS 1t

.................... 533,415
....153,011

....481,031

............... 4,487,754

............... 4,487,754

741

72
7.3
74
75

Hybrid Securities
ISSUET OBIIGAtIONS......coovvvecieieieictee et
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

© 81

8.2
8.3
84
8.5

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtIONS. ......ovvvecvcrereictre et eanee
Residential Mortgage-Backed Securities..........cccvviuerereereireiersenns
Commercial Mortgage-Backed Securities............ccvvveverereernievrisiinnes
Other Loan-Backed and Structured Securities. .
TOtAIS 1ttt
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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 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET ODIIGAtIONS........ouivucircirciii s sssstsneas | rneiesissis 5,656,844 | .....ccoeuenn 6,904,720 | .coovverrinns 4,995,255 | ..o 0 [ 0 [ 17,556,819 | 852 [ b XXX [ e e XK e [ e 17,556,819
9.2 Residential Mortgage-Backed Securities..... ....533,415 83,703 | 0 | 0 |0 [l 997,18 [ BT [l XXX el XXX | 997,118
9.3 Commercial Mortgage-Backed Securities. 153,011 481,031 [ o0 | 0 | 0 | 834,042 | e 28 e b XK XK [ XK K [ 634,042
9.4 Other Loan-Backed and Structured Securities............ccooevvverververeveerens [ o 743,332 | .o 3,697,355 [ .o 739,837 | oo 13274 [ ............... 2,539,460 | ....ccoeeve. 7733257 | oo 28.7 |t XXX Lotk XXX [ 3,245,505
0.5 TOtAIS..vvrereeirenrire ettt snsssessentensnsnes | sesessessenennes 7,086,602 | ......cceenn... 11,546,809 | ..oovvvrrrnnns 5,735,092 | covvrrrerirrinns 13,274 [ v 2,539,460 | ...ccorvenne. 26,921,237 | covverrreireiennns 1000 | ovvvereeee XXX e e XXX e [ s 22,433,483
9.6 Line9.5a5a@ % Of COL 6. snesssssnssneens | srensssessessssnessessees 263 [ 42.9 | o 213 | s (ORO N 94 [ 100.0 | XXX oo L XXX e e XX [ i 83.3
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........ovevreeiircieieieeeeee e | ceeseeeieneinees 9,143,142 | ccoovvvr. 7,406,958 | ...ccovverennen 7495112 | oo | e 517,513 | oo ) 0.9 G DR 90,9 CHIININ U 24,562,725 | oo 88.5 | .coverrn 24,562,725
10.2 Residential Mortgage-Backed SECUMIES.........cccoveveivriereirieieieienns | ceverveiierisinsins 321,213 | oo 676,073 | covvveeeeeiierseienenieiens | cereneesissesessssessenens | e sesssenes | ceneneinneen D9, % RN SRR D90 N (BT 997,285 | o KHC 2 [P 997,285
10.3 Commercial Mortgage-Backed SECUNIES............ccoevervciieierieieieieens [ v | cvveviesiesinsiens 996,613 | .vuvvveeiereierierreienenennns | cerenenssseessiesesens | e | e D, 9.0, N RN )90 GO (BTN 996,613 | oveveerererieieia KHC T [P 996,613
10.4 Other Loan-Backed and Structured SECUMHES..........ccuurreurrenerrnerenereneies | connerssississinas 31,155 | o 883,155 | ..o 233,966 | ....cocvniinnnnn 61,718 | .o [ 2.9, SR TR .9, SRR [P 1,209,993 [ . 44, 710,003
10.5 TOHAIS....ceeuereereireineneisesesee s essessens | sesbenssnssnees 9,495,509 | .cooovvvrrrenns 9,962,798 | .cooovvvrrirnen 7,729,078 | oo 61,718 [ v 517,513 | ) .9 N P 90,9 CHININ R 27,766,616 [ ..oooovvevvcecinnes 100.0 | oo 27,266,625
10.6 Line 10.5a5 @ % Of €Ol 8. ssssesesssssssenssnssssssnsanes | essessssssessasssssssssas 342 [ s 35.9 | oo 278 [ oo, 0.2 [ i, 1.9 |, XXX i, XXX oo [ oo 1000 [ XXX ooiiriiens | e 98.2

60IS

Total Publicly Traded Bonds
11.1 Issuer Obligations 17,556,819 24,562,725 17,556,819
11.2 Residential Mortgage-Backed Securities............counenernecnerneinerones | verenirinininnneen 333418 | i tBB3,703 [ oo e | ceveresiesiessessensennes | e 997,118 T 997,285 B | 997,118
11.3 Commercial Mortgage-Backed Securities...........cccceeveveeerverresicicees | veveeeiieresisnnns 153,011 [ oo 481,031 [ [ | e | s 634,042 3 IO 996,613 G TN [P 634,042
11.4 Other Loan-Backed and Structured SECUMHES...........c.orrruneeneeneineins [ eersrinsissississississisnes | s 706,044 | ..o | e | e 2,539,460 | ...oocvcvnenns 3,245,505 A ] 710,003 B[ 3,245,505
11,5 TOMAIS. ..o
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9

Total Privately Placed Bonds

12,1 1SSUET ODIIGALIONS. ....euvviececerire ittt sseseesessesssssssssessssssssnes | cresessessssessesssssesssssssssnes | eesessessssssssesssssssssessessans | sessssessesssssessessasssssnssns | sessessssssessessanssnssessensns | sessessssesssessassssssessessans | soessessssssesessessanensesens 0 0 U O e XXX | e 0
12.2 Residential Mortgage-Backed SECUMHES. .........cwurrurrerirreerrereirerenriirens [ crrerrireiseinensisesssneenees | coreeseseneensessssssenssesssssees | seessesssessssessssssssssssssnsses | sessessssesssessssssssssssessans | sessessssesssessassssssnssnssans | soessessssssssssssessasensssens 0 O e, O e XXX | e 0
12.3 Commercial Mortgage-Backed SECUMHIES. .........cvrurierrurrinenriierines [ errirrirrieinensisessnsiiees | cresnsinssinsseensiesssines | seeseesssesssssessessssssssesses | sesteeessssessesssssssssssessans | sessessssesssessssssessesssssans | soessesssssssssessessasensssens 0 O s O e XXX | e 0
12.4 Other Loan-Backed and Structured SECUMHES...........coovvvremrenrernrereens | o, 743332 | oo 2,991,311 | oo 739,837 | oo, 13,274 | | v 4,487,754 T 499,991 .0, ST R 4,487,754

12.5 TOMAIS ... | s 743,332 | oo 2,991,311 | o 739,837 | oo 13274 | o) (U [ 4,487,754 T e 499,991 9 9,9, GO [ 4,487,754
12.6 Line 12.5a5@ % 0f COl. 6. | e 16.6 | v 66.7 [ .o, 165 [ i, 0.3 | s 0.0 | e 100.0 [ovvienre XXX s [ e XK X e ) 9,9, GO [ 100.0
12.7 Line 12.5asa % of Line 9.5, Col. 6, Section 9........ccccevvvvivciinnicinniie ] o, 28 | i, M ] i 27 | i 00 ] i, 00 ] i, 16.7 e XKX s i XK ., SR 16.7
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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, DECEMDET 31 Of PHIOF YEAI.........cccviuireireieieiciieieteese ettt s s s sssssssesssns | sesessessssessesssss s s sesens 5,640,084 | ...cooveveeeeeeee s 5,840,084 [ ...t | ettt ns et s s besnees | setetenaetes ettt s sttt es et et st et en et b nanteean
2. Cost of Short-term iNVESIMENS ACUITE...........cvuevivieeieieteee ettt ettt ss bbb sssssesannns | evtessssissessesssssse st essesses et s senas 6,734,632 | oo (oIS K 72 O DS PO
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeived ON AISPOSAS............ccevcvevrieieiieisier ettt s e ssssssesssssssenes | evtesssessessssssssse et essssaes s ssaenas 8,726,980 | ...cvovvvererereeereee e ES I 7R 0 I O DU SOOI
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ouueururerieriereieiieeereireeseessseseeseeessessessssesesees | erssesessesssssssesssssesssessssessssssnssessnsenssnssssn 0 ettt sen e e | feneset et et enesesses et st st sesentent s senserssnesesees | 4eEieEeesesteneseEieeseeseeEetiessonEsetiesiessensonsrsesees | Loeeiertineiesiesiestossisiiesiontineinsiestentsnesententsnenes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)........ccccveurrinrrrrrrniinennirsinsssesees | cevvsenesssnssssesssssssssssssesssssesenns 3,647,736 | oo 3,647,736 | v neennend 0 | oo 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)......iiiiiieiiiieiiciisisiesesiesisessesssssssessssessesssssssnssnses | eessssesissensesssnsossssssssnssssessssneas 3,647,736 | oo 3,047,736 | oo 0 ] ot 0 ] o 0
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Sch. DB-Pt. A-Verification

NONE

Sch. DB-Pt. B-Verification

NONE

Sch. DB-Pt. C-Sn. 1

NONE

Sch. DB-Pt. C-Sn. 2

NONE

Sch. DB-Verification

NONE

Sch. E-Verification

NONE

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

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
419791 VT 2|HAWAII ST SER DT 5.00 11/01/2017 ...cvviveieirensssnississnsssesseisssninns | ....... | | .............. 1FE| e 1,130,490 | ...... 115.041 | oo 1,150,410 | .oooovvrinnns 1,000,000 | .coovviennes 1,067,022 |........... (16,214) 11/12/2009 | 11/01/2017
1199999. U.S. States, Teritories & Possessions - Issuer Obligations..............ccccviine: ...1,130,490 |...XXX........ ..1,150,410 .1,000,000 ....1,067,022 (16,214) 0 [0 | XXX [ XXX [ XXX | 8,333 ] oieen..50,000 . XXX | e XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). ....1,130,490 | ... XXX........ ..1,150,410 .1,000,000 ....1,067,022 (16,214) 0 [0 [ XKX e [ XK [ XXX ] 8,333 1 ell......50,000 ... XXX oo [ e XXX......
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obllgatlons
414004 5F 4|HARRIS CNTY TX 5.250 10/01/20 SD.. |.. .| IFE| .. . 1176,740 119.930 . ..1,199,300 .1,000,000 ...1,118,399 (15,435) 01/08/2010 | 10/01/2020
864813 WB 2| SUFFOLK VA SER A 5.00 08/01/17....ccovuviniennriieniesiseissssissnssssesenens | cevene LAFE] . ...1,142,090 | ...... 114617 . 1,146,170 | .. .1,000,000 | ..............1,073,751 (19,297) 04/12/2010 | 08/01/2017
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 2,318,830 | ... XXXooovoe | v 2,345,470 | .o 2,000,000 | ..oocvernnens 2,192,150 | oo 0 (34,732) 0 [0 |l XXX [ XXX [ XXX | 33,958 1 ............ 102,500 | ..... XXXeooos [ XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS. .......ceweerererireniseiseisieeeeseaeeenes 2,318,830 | ... XXX.ooooe [ v 2,345470 | ..cocoeven 2,000,000 | ... 2,192,150 | .o 0 (34,732) 0 [0 [ XXX [ XK [ XXX ] e 33,958 ] ... 102,500 | ... XXX oo [ e XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obllgations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
373541 G2 1| GAMUN ELEC Z 5.50 01/01/2020..........cververerenrrerirenerneesneeiessnnenes | eeveee | o [ eorevirenens VAFE ] s 786,600 | ..... 107178 | oo 739,528 | ..o 690,000 | ...covvvernvene 751,048 |........... (8,889) 09/24/2009 | 01/01/2020
454622 PZ  8|IN BD BK 5.05 1/15/2019.......ccvvireericrirerireeiseieisenssseesessssissesinns | cevene AFE] . ...526,257 | ...... 100.100 | . ....545,000 ...534,877 1,612 06/11/2007 | 01/15/2019
48542K P9 4|KS STDEV 4.00 11/01/19.....cciiirieiieieieriseierssisseessssssssssssessssssenes | evees .| 1FE| .. 1,067,420 . . . .1,000,000 | ... 1,042,746 (6,569) 01/15/2010| 11/01/2019
566877 EC 6| MARICOPA CNTY AZ PUB 5.00 07/01/2014.......ccomvvrmreneernnninerrnenins [ eevneee [ [ erreeieens AFE ] 1,105,660 | ..... 102.365 | ..o 1,023,650 | ..ooovvrennee 1,000,000 | ..cooovrennee 1,010,897 |........... (21,347) 04/27/2009 | 07/01/2014
574204 TT 0|MARYLAND ST DEPT TRAN 5.00 02/15/2018........cccvvvvvemrvrrennrrerianas [ evere JGAFE| v 1,167,620 | 115.902| . ..1,159,020 .1,000,000 (18,924) 04/29/2009 | 02/15/2018
59455T RA 2| MI MUN BD AUTH-SCH 5.222 06/01/2014 GAFE e 9TAT60 102.017 . ..1,020,170 .1,000,000 4,138 06/07/2007 | 06/01/2014
645918 YA 5|NJ ECON DEV 5.00 12/15/2017 | WAFE] 1,105,360 | ... 114279 . ..1,142,790 .1,000,000 (13,562) 04/23/2010 | 12/15/2017
664754 R9 1|NORTHERN AZ UNIV B 5.00 06/01/15.. VAFE] v 1,111,950 | 106.319 ..1,063,190 .1,000,000 (22,196) 04/12/2010 | 06/01/2015
684545 WW 2| ORNG CNTY FL TOURIST 5.00 10/01/2019.. LAFE] .1,000,000 (15,417) 08/18/2010 | 10/01/2019
717817 MQ 0 |PHILADELPHIA ARPT REV 5.00 06/15/2018. AFE ] . ....500,000 (9,087) 10/27/2010 | 06/15/2018
79642B CE 1 [SAN ANTONIO TX WTR 5.50 05/15/2015.......ccovuwmererncenmmnsmmnnnsnnnnns | vevnne | oo | evvnninnn [ W TFE | i 1,177,890 | e 106.871 ..1,068,710 .1,000,000 (32,320) 09/30/2009 | 05/15/2015
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations. . XXX . 10,554,913 .9,735,000 | ......... 10,164,112 | o0 | (142,561) 0 [0 L XXX [ XKX e XXX 113,993 . 487,301 XXX o [ XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obllgatlons of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
20775B D8 6|CTHSGFIN AUTH F-22.75 11/15/2035... | WAFE| 507,194 | L 100.705 | . 493,455 (566) 11/21/2012 | 11/15/2035
31397P PS 3 [FHM M012 A1B 3.625 9/15/2015...... | AFE ] i 716,289 | ... 104.198 | . (3,958) 05/03/2011 | 09/15/2015
61212R 4G 8| MT ST BRD OF HSG B-13.50 12/01/44...........ovveeerverrirnerrerirneeneens | vvvne | oo | verireeens 1| AFE| 514,140 | L 105.166 | . (347) 08/29/2013 | 12/01/2044
647200 X6 6|NM MTGE FIN SFM C 14.50 10/01/2043.........cocoveeereirmeenennsernens | eovvee | e [ rerieens 1|..1FE| ..............1,040,000 | ...... 107.329 | . (943) 08/08/2013 | 10/01/2043
686087 NS 2| ORHSG & CMNTY SVCS B 2.50 07/01/2034.........ccocovvimivrinrnninniins | vovie [ [onninnns 1]..1FE 15 05/31/2013 | 07/01/2034
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SecUrities............coovrrrereieisisiisieiisieeens 3,257,623 (5,798) 0 o0 XXX XXX | XXX 15,678 .l 50,161 XXX...... | ... XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations...........coouireerirninnrisrssesseierssissssnssnnns | sorssennens 13,964,721 | .. XXXooovooer | verern 13,852,678 | ............ 12,905,000 | ............ 13,409,617 | .ccooviviiiniaennn0 | e (148,359) 0 |0 [ e XXX e XX [ XXX i 129,671 el 537,462 . XKoo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
478115_AA 6] JOHNS HOPKINS 5.25 07/01/2019 [ L]t [AFE [ 485,660 63 5.250].......5250] JJ......
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgations...........oev e 485,660 63 0 XXX XXX XXX...
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
225415 55 3| CSFB 2005-FIX1 A3 4.8 05/25/35 [ [ 2] M 999,286 e 4.800]........4.813 | MON...
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities..........ocoocvrereriericninnnns 999,286 (167) 0 XXX XXX XXX...
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
46630V_AC 6] JPMCC 2007-CB19 A3 SEQ CSTR 211212049......occosessscses | ....... | o2 [ AFM 631,871 301 5.706]........5.890 | MON... | ..
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. et 631,871 391 0 XXX XXX XXX...
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
03878D AA 2| ARCLO 2013-1A A CLO FLT 02/15/2023.........cvereerrereerernnenierineens | oevenne R| . 23 ’ IFE 867 2167 | oo 2.482 MON... | ... 01/16/2013 | 02/15/2023
08179X AA 3 |BSP 2013-IA A1 CLO FLT 07/15/2024 R| . 23|..1FE 138 | e [ | e 1472]......... 1.546 | JAJO.. 05/06/2013 | 07/15/2024




Annual Statement for the year 2013 ofthe Oklahoma Surety company

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

1'0Ld

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22

0 Rate Current

r Used Year's Total

e to Unrealized Current Other-Than- Foreign Admitted Amount Stated

i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual

CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of Paid Accrued Year Acquired Date

12549B AC 2|CIFC 2013-2A A1L CLO FLT 04/21/2025 [ESTTTRRUTORTTRPIRRIRES IOV R| . 23| ..1FE 498,683 98.125 490,625 | ..o 500,000 | ..coverernens 498,655 | .....ocverrirciiirins | s (27) [ e | e | e 1ATE s 1.483 | JAJO.. | oo 1,537 | oo 2,603 | 05/15/2013 | 04/21/2025
404225 AV 6|HSART 2013-T1 A3 ABS 2.2891 01/15/2048.........coovvereeeneinernerienins | crvene I [ 2[AFE| oo 500,000 | ........ 97.904 | ..o 489,520 | .....c...c0.e..500,000 | ..ovierienrrn 500,000 | oo | e (0) [ covneerrrernerrerieeinee | ceverneereneiseiseniinne | vereernn 2289 | o, 2.300 [ MON... 01/16/2013 | 01/15/2048
404225 AZ T7|HSART 2013-T2 A2 ABS 1.1472 05/16/2044 [ I 2|.1FE| .. 498,006 | .................500,000 | .................500,000 |......... 0 [ | oo | v LT [, 1.150 [MON... | ... 05/17/2013 | 05/16/2044
404225 BD 5|HSART 2013-T3 A3 ABS 1.7932 05/15/2046. [ [ 2|.AFE] .. 489,200 | .................500,000 | .................499,999 |......... (VN SUOUROSTORUORPURPURRY VUPPPORPUORPORPRRPPPOR INOPRPOROTS DY 4 ISP 1.800 | MON... | ... . 05/17/2013 | 05/15/2046
62431R AA 7| MVEW 2007-3A A1 CLO SSNR FLT 04/16/21......ccovvvververcrerreireirenns | vrvees Rl e 23| AFE | oo 486,908 486,908 | .................495580 | .................490,007 |......... 3,099 [ | e | e 0461 | s 1.556 | JAJO.. | oo 488 | v 1,228 | 05/17/2013 | 04/16/2021
63861G AA 8 NMART 2013-T1 A1 ABS 1.08 06/20/44...........cocoomeremrrmrrrnirrerinnrirens | wevinee oo [ e 2|.1FE ...499,997 499,831 | .................500,000 | .................499,999 |......... 2 | e [ | ceneeen 1.080 | i 1.083| MON... | ... 06/04/2013 | 06/20/2044
66859 AC 5|WOODS 2012-9A A CLO FLT 01/18/2024.. o R| . 23|.1FE| .. ...500,000 498,125 | ...............500,000 | .................499,840 |......... (151) | coveseesnnisnisnriienins [ eeerissiissnssnisnins | oneeeen 1668 | coviens 1.676 | JAJO.. 11/27/2012 | 01/18/2024
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities s | s 4,483,835 | .. XXX.ooooor | v 4445314 | ............4,495580 | ............. 4,487,754 | .o 0 3,928 0 0 XXX XXX 9,730 ] el 42,669 XXX [ XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s . 6,600,651 | ... XXX.oovoes | corvvriinnnns 6,674,370 | ............6,617,900 | ...c........6,604,712 | oo 0 4,215 0 0 XXX XXX | 29,614 | il 153,039 | XXXeoooe [ oo XXX......
Totals
7799999. Total - ISSUET ODIIGAHONS. .....vveiveiriresiesies i ettt | snrsseninns 14,642,077 .. XXXoovwre | v 14,601,279 | oo 13,221,000 | ..covvveneee 13,909,082 | ..oovocrirrirniinad 0 | s (193,445) 0 0 . XXXt XXX XXX | s 169,042 | ...........665,316 |..... XXX [ o XXX......
7899999. Total - Residential Mortgage-Backed Securitie . 999,286 | ... XXX........ . .1,000,000 ...997,118 (167) 0 0 .. XXXoont XXX XXX... 4,000 | .............48,000 |.... XXX e [ o XXX....o.
7999999. Total - Commercial Mortgage-Backed SECUMHES...........ocuriiiiiriiiiiisiisiiesissii st 631,871 [ ... XXX........ . . ....636,320 | ... ..634,042 | ... 391 0 0 .. XXX........ XXX XXX | 3,026 | .............36,856 |..... XXXevoos [ XXX......
8099999. Total - Other Loan-Backed and Structured Securities. . [ I 7,741,458 | XXXeoooors | oo [,743,079 | i 7,665,580 | ..o 7,733,259 | oo 0 (1,870 0 0 .. XXXt XXX XXX [ 25408 | ..............92,830 |..... XXX oo [ o XXX......
8399999,  Grand Total - BONGS.........ccevuivrirriiiiirieieiseiseesesisises st ssassessenss | sessssesenn 24,014,692 | ... XXX.oooors | corrvrirnns 24,022,928 | ... 22,522,900 | ............ 23,273,500 | ..ovvverrririinnnand (V) [ (195,091) 0 0 |..XXX....... XXX XXX | e 201,476 | ............843,002 |..... XXXeoooos [ oo XXX......




Annual Statement for the year 2013 ofthe OKlahoma Surety COmpany

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

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

E11, E12
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Annual Statement for the year 2013 ofthe Oklahoma Surety company

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Special Revenue and Special A t

61212R 4G 8 |MT ST BRD OF HSG B-13.50 12/01/44.... 08/29/2013 | RBC CAPITAL MARKETS.. 514,140 ...500,000

647200 X6 6|NM MTGE FIN SFM C |4.50 10/01/2043................ .| 08/08/2013 | JP MORGAN SECURITIES INC 1,040,000 1,000,000

686087 NS 2| ORHSG & CMNTY SVCS B 2.50 07/01/2034.........covveriririseisiiiisiiessiissssssisssissssissssssnins | sovesssisassenns 05/31/2013 [ JP MORGAN SECURITIES INC......ovvviiiriiieiinniisiissississsissssssssssssssssssasssssssesnsns | sssessssssssesn 500,000 | ..o 500,000
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSIMENES..........v.euuirureiuirraessereserssesesesassererssessssnssesnssssessssssssssansas 2,054,140 2,000,000 0

Bonds - Industrial and Miscellaneous

03878D AA 2|ARCLO 2013-1A A CLO FLT 02/15/2023........ . . R 01/16/2013 | SANDLER O'NEIL & PARTNER........c.cviiiiiieiiieiieicieisieie s ssssisssssesssensesees | covssessesssnes 500,000 | oo 500,000

08179X AA  3[BSP 2013-IIA A1 CLO FLT 07/15/2024.........ccmtveerineereeiieinerisesessesssseissssssssssessesssesens Reiieein 05/06/2013 [ CITIGROUP.........couuriuiinerierieiseesssissessesssesesseesssssse st ssssssssssssssssesssensass | nevessssssssnnes 498,250 | ...ovverirerierie e 500,000

12549B AC 2|CIFC 2013-2A A1L CLO FLT 04/21/2025 ... | 05/15/2013 | RBS SECURITIES/GREENWICH....... 498,683

404225 AV 6|HSART 2013-T1 A3 ABS 2.2891 01/15/2048..... ....| 01/16/2013 | WELLS FARGO BROKERAGE 500,000

404225 AZ 7|HSART 2013-T2 A2 ABS 1.1472 05/16/2044..... ....| 05/17/2013 | CS FIRST BOSTON 500,000

404225 BD 5|HSART 2013-T3 A3 ABS 1.7932 05/15/2046..... . .| 05/17/2013 | CS FIRST BOSTON 499,998

62431R  AA 7| MVEW 2007-3A A1 CLO SSNR FLT 04/16/21......cooivrrerireirerisricriesisseesssessessesseseseeens Reeeeeins 05/17/2013 | RBS SECURITIES/GREENWICH.........coiviririireisriseriesiesesesssssissssesssesssensns | sevesseessssnnes 486,907 | .ovoveereererierieeien e 495,580 244

63861G AA 8 |NMART 2013-T1 A1 ABS 1.08 06/20/44.........ooiieiiriiiisiiisiisiisississnssissssssssisssssssssssnssssnns | iessesssesenens 06/04/2013 | CS FIRST BOSTON. ....cvuieursatisiesssessissnssssensssssessssssssssnssssssssssssessessssssansessssssnsenses | osessssesssenes 499,997 [ i 500,000
3899999. Total - Bonds - Industrial and Miscellaneous.............. 3,983,834 3,995,580 244
8399997. TOtal = BONAS = PAM 3. 6,037,974 5,995,580 244
8399999. Total = BONAS......covuieeiiiiiii s 6,037,974 5,995,580 244
9999999. Total - Bonds, Preferred and COMMON STOCKS..........ccccciiiueiiiiiieiiete ittt ettt ettt s b s st b s sae s b s aebesanse ss4ebebassssssessesesebasseseses e b et et s as s et s se s et e b sae s b s s eA et b s aebe b s sebebeb st et e b s ses et s anaebnas 6,037,974 | ..coooieee XXX 244




Annual Statement for the year 2013 ofthe Oklahoma Surety company

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
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other-Than- Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
912828 JM 3|U.S. TREASURY NOTES 3.125 09/30/2013... | 09/30/2013. | MAEUFY ..o e | oo 1,000,000 | ........ 1,000,000 | ........ 1,023,984 (3,814) | oo [ e 1,000,000 | oo [ | a0 i 31,250 | 09/30/2013.
0599999. TOtal - BONAS = U.S. GOVEIMMENE. ... vt1reueistrssserssersseess s ssssess sttt feess st eb ettt s | enisees 1,000,000 | ........ 1,000,000 | ........ 1,023,984 0 (3,814) 0 11,000,000 |0 v |0 | s 31,250 |..... XXX.oooe
Bonds - U.S. Special Revenue and Special A t
20775B D8 6|CT HSG FIN AUTH F-2 2.75 11/15/2035. ... | 07/25/2013. | Sinking Fund Redemption, 10,000 | .cooovvvrneee 10,000 | c.oovvvrnees 10,351 ..10,351 |.. (352) (352) 11/15/2035.
373541 G2 1|GAMUN ELEC Z 5.50 01/01/2020 .| ... | 01/01/2013. | Sinking Fund Redemption 215,000 215,000 245,100 236,792 | .. (21,792) (21,792) 01/01/2020.
454622 PZ 8|INBD BK 5.05 1/15/2019........cccemrvmmrirerieririiinninns ... | 07/15/2013. | Sinking Fund Redemption, 50,000 | ..oovverenn 50,000 | ..o 48,281 | oo 48,932 |.. 969 969 01/15/2019.
686087 NS 2| ORHSG & CMNTY SVCS B 2.50 07/01/2034......... ... 1 10/01/2013. | Partial Call 20,000 | oo 20,000 | .o 20,000 ...20,000 |.. 0 07/01/2034.
3199999, Total - Bonds - U.S. Special Revenue and Special A 1t s [T 295,000 295,000 323,731 316,075 [ oo, 0 (21,175) 0 (21,175) 0 [eeeennnn295,000 |0 [0 | 0 108,262 ] XXX......
Bonds - Industrial and Miscellaneous
278058 DF 6|EATON CORP 4.90 05/15/2013 oo | 05/15/2013. | MALUFItY......ovoevieriririniiceniiei [ e | s 1,000,000 | ........ 1,000,000 | ........... 991,790 999,310 |.. 690 690 0 [ 24,500 | 05/15/2013.
46630V AC 6|JPMCC 2007-CB19 A3 SEQ CSTR 2/12/2049 .|...| 08/12/2013. | MBS Paydown 363,680 363,680 361,137 362,448 718 363,680 |.. o] 0 [ 10,701 | 02/12/2049.
478115 AA  6|JOHNS HOPKINS 5.25 07/01/2019......c.ccvvrvrrnncn <. | 02/22/2013. | Partial Call..........oeveeeveereerirneinnnes [ v | e 619,074 | .......... 514,000 | ........... 513,640 | ..cocovvvrnc 513,640 P24 RIS IS 514,000 | ..oooovrenrinens | s 105,074 | ....... 105,074 | ........ 17,315 | 07/01/2019.
69352 AM 9| PPL ENERGY SUPPLY 6.30 07/15/2013. oo | 07/15/2013. | MALUFItY......oovvverierirriierieniven [ e | e 1,000,000 | ........ 1,000,000 999,947 53 ..1,000,000 0 [ 63,000 |07/15/2013.
776696 AB 2| ROPER INDS 6.625 08/15/2013. ... | 08/15/2013. | Maturity... 500,000 500,000 | .. . 15 500,000 |.. o O 33,125 | 08/15/2013.
3899999. Total - Bonds - Industrial and MISCEIANEOUS..............coiiiiiiiiieiiiiiieiet ettt benesssensssesenesssenens | ereresns 3,482,754 | ........ 3,377,680 | ........ 3,366,037 | ............ 3,375,332 0 1,754 (L PP 3,377,680 | ... 0] .. 105,074 | ....... 105,074 | ...... 148,641 |..... XXX......
8399997. TOtal = BONAS = PAM 4.t bbbt | crired 4777754 | ........ 4,672,680 | ........ 4,713,753 4,695,221 | o0 | (VXKL ] . (V)] I [PRPRL)] I 0 4,672,680 | ..o | 105,074 | ....... 105,074 | ..... 188,144 |..... XXX.oono
8399999. Total - Bonds s | s 4777754 | ........ 4,672,680 | ........ 4,713,753 ..4,695,221 . (23,235) 0 (23,235) 0 [....4,672,680 |.. 0] 105,074 | ...... 105,074 | ...... 188,144 |..... XXX..o.o
9999999, Total - Bonds, Preferred and Common Stocks et e e4ebe bttt ettt e be b s ettt b st s et bennntenens | suernnd 4,777,754 |......... XXX eovies | v 4,713,753 | .o 4,695,221 | ..coovvvrnd 0 [ e (23,235) [ vvoverriiann (U P (23,235) | ovovvrriinnn (U 4,672,680 |................ 0 . 105,074 | ....... 105,074 | ...... 188,144 | ..... XXX......




Annual Statement for the year 2013 ofthe OKlahoma Surety COmpany

Sch. D-Pt. 5
NONE

Sch. D-Pt. 6-Sn. 1
NONE

Sch. D-Pt. 6-Sn. 2
NONE

E15, E16
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Annual Statement for the year 2013 ofthe Oklahoma Surety company

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other-Than- Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [ n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Exempt Money Market Mutual Funds
INVESCO AIM ADVISORS INC. TREASURY
825252 30 7|PORTFOLIO CASH MANAGEMENT  |... .. | 12/20/2013. | THE BANK OF NEW YORK MELLON.... 3,847,736 | v | | . 3,647,736 | ..o e | e 0.020 | ...... 0.020 | Mtly.... 1,110
8899999. Total - Exempt Money Market Mutual Funds cennnnnnn 3,047,736 0 0 (V] IR 0 XXXeorviee 3,647,736 0 [ oo 0 [.XXX...... XXX XXX 1,110
9199999. Total - ShOM-TEMM INVESIMENES. .........vvecieuieieeitseeiseiseieeets st b bbbttt seinns | orsisseiian 3,647,736 0 0 (V] [ 0 XXX 3,647,736 (V) [ 0 |..XXX...... XXX XXX 1,110




Annual Statement for the year 2013 ofthe OKlahoma Surety COmpany

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

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

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

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

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

Sch. DB-Pt. 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



Annual Statement for the year 2013 of the

Oklahoma Surety Company

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *

Open Depositories
F & M Bank & Trust COMPany..........cccoeeeurrereeirereineeneeereeneenenes Tulsa, OKIANOMA.........courerierrierce e ssenens | erveneenees | e 0.400 [ .vvveeeeeeerieeeineirniees | v | eeereeneeenienns 189,789 | XXX
The Bank of New York Mellon............cccoeveviiriveiererceeiiienens New YOrk, NEeW YOrK.........ccccccvevereeeeiiccceeeeeeeieeseveveeeeevevens | eoveenenens | v 0.010 | oo [ [ 9,448 | XXX
0199999. Total - Open Depositories.. XXX [ e XXX [0 | (V] I 199,237 | XXX..
0399999. Total Cash on Deposit.... XXX... ..199,237 [ XXX..
0599999, TOLAI CASN........ucerveiiirciie it XXX... ..199,237 | XXX..

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 192,204
2. February. 192,209
3. March 196,208

4. April 205,012 | 7. July. 196,709
5. May. 197,876 |8. August 197,652
6. June 197,876 | 9. September. 796,711

10. October.

11. November.

199,021
195,573

12. December.

199,237

E26




Annual Statement for the year 2013 ofthe Oklahoma Surety Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2

Description Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

XA

NONE




Annual Statement for the year 2013 ofthe OKlahoma Surety company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value

1o AIBDAMAL e AL | s | st | etieteesieni s | ereeni e | e
2.0 ESKA e K | s bt enies | ctebetietie e | e | s
3. Anzona......ccvneenceineeenl AZ | s [ et | eniener st niens | sesenes st | s

4. Arkansas.........ccccocveevivereererne AR | i Buies [PROPERTY AND CASUALTY .ottt sensesisssssensissiessensesnens | covesssisssensesssnssesensennns | conee 462,333 495,023
5. California... COA | s | sttt | sreerenss e nnanns | sernes e | eres
6. €0l0rad. ... [ ittt ettt | enteren e | s | s
7o CONNECHCUL......veeeeeiiererreeeOT [ i [ et nnens | enireriessseeesinsbnstensenes | sorersensnneensnesnniensenaens | veree
8. Delaware... SDE | e [t nes | ettt | seesesi e | e
9. District of Columbia.................... DIC | criiiine | e | srentne st nnens | sernss et | s
10, FIOMIAA. oo dFEL | it | e | siebens et | sebees st | s
1. Georgi SBA | e ettt ettt saenies | 2eeeastessesnreetnssantesnennns | cenesesnensennnenntesnesenneans | ceees
12, HaWallccecc HE| e | et bbbt | ettt ettt | sttt | e
13 18RO D [ et | et | st | oo
14, HINOIS.....ceeeveererrreeieiserinnieee L | i bbbt | rees sttt | eerreniee s | cenas
15, INGIANA. ..o N i et | et | eertene s | oo
168, JOWAL e A | it | e[ siebens et | sebees st | eres
17, KANSAS..ccoveeviecerirrierienen K8 [ i st | et | st | oo
18, KENUCKY.....cceeeerrercirrrineieeneedKY [ s bbb nnienes | reisnninsns st | eeriesiee s | oo
19, LOUISTANG. ..o s LA i ottt | et | seriene e | oo
20. IVE | et | ettt | Sbieets ettt ens | erieens et nenes | e
290 MAYIANG. ... MD [ i [ bbb nnnens | sreterest et nens | reteseniene et enenenens | eres
22, MASSACHUSEMS. ... A | s | bbbt niens | erites sttt enies | erereni st | e
23.  Michigan, VL] e bbbt tnens | sreeebesten ettt nens | etereiens et nens | eres
24, MINNESOtA. ...t MIN i | bbbt | srites sttt enies | ereseni st enenes | e
25, MISSISSIPPL. ..o IS [ i | s | e | e | s
26, MISSOUI. ... dMO i | et niens | srbter ettt enies | erereni e | s
27, MONANA. ... e T [ bbbt niens | seter ettt nens | et enens | e
28, NEDIASKA. ... NE i e | etbetes st enies | ereesieernn s | e
29. SNV [ i s | ettt | vt | oo
30.  New Hampshire..........cccoorrueence. INH | o | ettt ettt ennenies | stsetentessensesneastentennennns | serssenseniennenstennensenneans | ceees
31 NBWUEISEY...ooiccicnieeed N i s | s | s | s
32, NEW MEXICO. ..ot NIV i | s niens | sesnesenseennes e ienies | ererenseennns e enenes | e
330 NEW YOTK i NY [ bbb niens | sreter et nens | et | e
34, NOIN CarOliNG......vevecererreereeeedNC [ s et niens | seites st enies | ereress e enenes | e
35. bbbttt | erinee et ens | srbee et | s
36.  Ohi0....ccoeeevrrrerrnrerenrscersencennOH | o.i.B... | PROPERTY AND CASUALTY.....oovvvnvirnecs 559,199 599,650 |.....
37, OKIANOMA. ... OK s bbbt ens | erbetes e entes | et | e
38, OrBYON...eeererererrrirnrrierreerendOR | sttt | ettt e[ Hrent ettt ens | eerbeens e | oo
39.  Pennsylvania. P e s | sriensess st | e | s
40.  Rhode Island.. RI| s | ettt | etsete st enies | ererensenrene st enenes | s
A1, SOUtT CArONNG. ... SO | it [ ettt bbbt | Sienisne st ttens | ettt | nenes
42, SOUth DAKOA. ... eSD [ s | e | srates st | ereens e enenns | e
43, TENNESSER......oucerrecerririiereere TN i | ettt niens | srbtes sttt enies | ererens s | e

44, TeXaS....ooooverivnrrirerreeeineersenee IX | cerecBuiec [PROPERTY AND CASUALTY c..ooiioirienriaerierieseseeissssessessssessesssseesssssssssesssessies | osssssesssesssesesesssnsesenss | veves 111,840 119,930
A5, ULBN..ccrreedUT [ i | et | ettt ens | entbeeni e | eeres
46, VEIMONL. oo VT | i | ettt bbbttt | Htenesenes e enstens | eesseeent et nnienes | e
A7, VIEGINIA. e VAU e | ettt sttt st nans st ennens | Sresintantestessesetensentennns | resessensesseteneentennnnsenes | enes
48, WAShINGLON. ... WA | e | ettt nnnens | sresenestessenne et ssnantennens | reeensensenernenntenenenens | eees
49, WESEVIFGINIA. ... vt WV [ e | ettt st st en s snsntennans | sressntassessessesntansantesnes | eesessessesseseneentesnnsnsenes | enes
50, WISCONSIN.....ooverievirrrrieeeed W i s | srseneen s | e | s
510 WYOMING..eivririerrieirierieree e WY [ i ettt s bt ssnsntennans | sressntansestessesntensantesens | seesessensessesnsentensesnsanes | eres
52, AMEMCAN SAMOA. .....coouveerreeredAS | ciiiiiiiis | ottt | Htene et | et enee | veres
B3, GUAM..ceiecreereceineenerinnreeenlBU | it | e bbb | Htent sttt ens | eerieens et | cenen
54, PUEHO RICO.....cuuivciiiniireeeeeed PR e bbb niens | sreter ettt nens | et esenenens | s
55.  US Virgin Islands eVl | e bRttt sttt ettt naenies | sententessennssntentantenannns | censtensensetansentessenesnians | ceees
56.  Northern Mariana Islands........... MP | s | et | et | e | o
57.  Canada........cccoevernerveniirenns CAN | oo | e et niniens | ettt enies | ereeninerns e | o

58.  Aggregate Alien and Other.......... OT | .. XXX...| ... XXX oot | s 0. 0. 0. 0

59.  Total 0.9, XXX SRR 559,199 599,650 574,173 614,953

DETAILS OF WRITE-INS
B80T, i | e | bbbt tens | arseniens ettt enres | eneessensens st enenes | e
BB02. et eess et enisenias | eriienerens | eSSt | eenbnsb ettt entnnns | sentesi et | cenae
BB03. ittt | crieneieens | ettt nns | eessnet sttt | et | cenas
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX oot | s 0. 0. 0. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........cccovuveiiianinnns XXX XXX oo | s 0. 0. 0. 0

E28




2013 ALPHABETICAL INDEX -- PROPERTY & CASUALTY ANNUAL STATEMENT BLANK

Assets 2 | Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58
Cash Flow 5 | Schedule P-Part 2H-Section 1-Other Liability-Occurrence 58
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2H-Section 2-Other Liability-Claims-Made 58
Exhibit of Net Investment Income 12 | Schedule P-Part 2I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2K-Fidelity, Surety 59
Five-Year Historical Data 17 | Schedule P—Part 2L-Other (Including Credit, Accident and Health) 59
General Interrogatories 15 | Schedule P—Part 2M-International 59
Jurat Page 1 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Notes To Financial Statements 14 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Overflow Page For Write-ins 100 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 61
Schedule A-Part 1 EO1 | Schedule P-Part 2R-Section 2-Products Liability—Claims-Made 61
Schedule A-Part 2 E02 | Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 3 E03 | Schedule P-Part 2T-Warranty 61
Schedule A-Verification Between Years Sl02 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule B-Part 1 E04 | Schedule P-Part 3B-Private Passenger Auto Liability/Medical 62
Schedule B-Part 2 E05 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 3 E06 | Schedule P-Part 3D-Workers’ Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Verification Between Years SI02 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule BA-Part 1 EQ7 | Schedule P-Part 3F-Section 1 -Medical Professional Liability-Occurrence 63
Schedule BA-Part 2 E08 | Schedule P-Part 3F—Section 2-Medical Professional Liability—Claims-Made 63
Schedule BA-Part 3 E09 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 1-Other Liability-Occurrence 63
Schedule D-Part 1 E10 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 63
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 3I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 3 E13 | Schedule P-Part 3M-International 64
Schedule D-Part 4 E14 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 5 E15 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 1-Products Liability-Occurrence 66
Schedule D-Summary By Country Sl04 | Schedule P—Part 3R—Section 2-Products Liability—Claims-Made 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 3S-Financial Guaranty/Mortgage Guaranty 66
Schedule DA-Part 1 E17 | Schedule P-Part 3T-Warranty 66
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4B-Private Passenger Auto Liability/Medical 67
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB-Part A-Verification Between Years SI11 | Schedule P-Part 4D-Workers’ Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part B-Section 1 E20 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB—Part B-Section 2 E21 | Schedule P-Part 4F-Section 1-Medical Professional Liability—Occurrence 68
Schedule DB—Part B-Verification Between Years SI11 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 68
Schedule DB—Part C-Section 1 SlI12 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB—Part C-Section 2 SI13 | Schedule P-Part 4H-Section 1-Other Liability—-Occurrence 68
Schedule DB—Part D-Section 1 E22 | Schedule P-Part 4H-Section 2-Other Liability—Claims-Made 68
Schedule DB-Part D-Section 2 E23 | Schedule P-Part 4-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
Schedule DB-Verification SI14 | Schedule P-Part 4J-Auto Physical Damage 69
Schedule DL-Part 1 E24 | Schedule P-Part 4K-Fidelity/Surety 69
Schedule DL-Part 2 E25 | Schedule P-Part 4L-Other (Including Credit, Accident and Health) 69
Schedule E-Part 1-Cash E26 | Schedule P-Part 4M-International 69
Schedule E-Part 2-Cash Equivalents E27 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 3-Special Deposits E28 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Verification Between Years SI15 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
Schedule F—Part 1 20 | Schedule P—Part 4R-Section 1-Products Liability—-Occurrence 71
Schedule F—Part 2 21 | Schedule P-Part 4R-Section 2-Products Liability—Claims-Made 71
Schedule F-Part 3 22 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 71
Schedule F-Part 4 23 | Schedule P-Part 4T-Warranty 71
Schedule F-Part 5 24 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F-Part 6-Section 1 25 | Schedule P-Part 5B—Private Passenger Auto Liability/Medical 73
Schedule F-Part 6-Section 2 26 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 74
Schedule F-Part 7 27 | Schedule P-Part 5D-Workers' Compensation (Excluding Excess Workers Compensation) 75
Schedule F-Part 8 28 | Schedule P-Part 5SE-Commercial Multiple Peril 76
Schedule F-Part 9 29 | Schedule P-Part 5F-Medical Professional Liability—Claims-Made 78
Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5F-Medical Professional Liability—Occurrence 77
Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5SH-Other Liability-Claims-Made 80
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5H-Other Liability-Occurrence 79
Schedule P-Part 1-Summary 33 | Schedule P-Part 5SR-Products Liability—Claims-Made 82
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5R-Products Liability-Occurrence 81
Schedule P—Part 1B-Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 6C-Commercial Auto/Truck Liability/Medical 84
Schedule P-Part 1D-Workers’ Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 6D-Workers' Compensation (Excluding Excess Workers Compensation) 84
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 40 | Schedule P-Part 6H-Other Liability-Claims-Made 86
Schedule P-Part 1F-Section 2-Medical Professional Liability-Claims-Made 41 | Schedule P-Part 6H-Other Liability-Occurrence 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6M-International 86
Schedule P-Part 1H-Section 1-Other Liability-Occurrence 43 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P-Part 1H-Section 2-Other Liability—Claims-Made 44 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6R-Products Liability-Claims-Made 88
Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 6R—Products Liability-Occurrence 88
Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P-Part 1M-International 49 | Schedule P Interrogatories 93
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule T-Exhibit of Premiums Written 94
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule Y-Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P-Part 1R-Section 2-Products Liability-Claims-Made 54 | Schedule Y-Part 2-Summary of Insurer’s Transactions With Any Affiliates 98
Schedule P-Part 1S-Financial Guaranty/Mortgage Guaranty 55 | Statement of Income 4
Schedule P-Part 1T-Warranty 56 | Summary Investment Schedule Sl01
Schedule P—Part 2, Part 3 and Part 4 - Summary 34 | Supplemental Exhibits and Schedules Interrogatories 99
Schedule P-Part 2A-Homeowners/Farmowners 57 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 2B-Private Passenger Auto Liability/Medical 57 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 57 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 57 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 2E-Commercial Multiple Peril 57 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2F-Section 1-Medical Professional Liability-Occurrence 58 | Underwriting and Investment Exhibit Part 3 11
Schedule P-Part 2F-Section 2-Medical Professional Liability—Claims—Made 58

INDEX




	1 - Jurat Page
	SI01 - Summary Investment Schedule
	SI02 - Sch. A-Verification
	SI02 - Sch. B-Verification
	SI03 - Sch. BA-Verification
	SI03 - Sch. D-Verification
	SI04 - Sch. D-Summary by Country
	SI05 - Sch. D-Pt. 1A-Sn. 1
	SI06 - Sch. D-Pt. 1A-Sn. 1
	SI07 - Sch. D-Pt. 1A-Sn. 1
	SI08 - Sch. D-Pt. 1A-Sn. 2
	SI09 - Sch. D-Pt. 1A-Sn. 2
	SI10 - Sch. DA-Verification
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. DB-Pt. A-Verification
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. DB-Pt. B-Verification
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. DB-Pt. C-Sn. 1
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. DB-Pt. C-Sn. 2
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. DB-Verification
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. E-Verification
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. A-Pt. 1
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. A-Pt. 2
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. A-Pt. 3
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. B-Pt. 1
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. B-Pt. 2
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. B-Pt. 3
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. BA-Pt. 1
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. BA-Pt. 2
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. BA-Pt. 3
	E10 - Sch. D-Pt. 1
	E10.1 - Sch. D-Pt. 1
	E11, E12 - Sch. D-Pt. 2-Sn. 1
	E11, E12 - Sch. D-Pt. 2-Sn. 2
	E13 - Sch. D-Pt. 3
	E14 - Sch. D-Pt. 4
	E15, E16 - Sch. D-Pt. 5
	E15, E16 - Sch. D-Pt. 6-Sn. 1
	E15, E16 - Sch. D-Pt. 6-Sn. 2
	E17 - Sch. DA-Pt. 1
	E18, E19, E20, E21, E22, E23, E24, E25 - Sch. DB-Pt. A-Sn. 1
	E18, E19, E20, E21, E22, E23, E24, E25 - Sch. DB-Pt. A-Sn. 2
	E18, E19, E20, E21, E22, E23, E24, E25 - Sch. DB-Pt. B-Sn. 1
	E18, E19, E20, E21, E22, E23, E24, E25 - Sch. DB-Pt. B-Sn 1B-Broker List
	E18, E19, E20, E21, E22, E23, E24, E25 - Sch. DB-Pt. B-Sn. 2
	E18, E19, E20, E21, E22, E23, E24, E25 - Sch. DB-Pt. D-Sn. 1
	E18, E19, E20, E21, E22, E23, E24, E25 - Sch. DB-Pt. D-Sn. 2
	E18, E19, E20, E21, E22, E23, E24, E25 - Sch. DL-Pt. 1
	E18, E19, E20, E21, E22, E23, E24, E25 - Sch. DL-Pt. 2
	E26 - Sch. E-Pt. 1
	E27 - Sch. E-Pt. 2
	E28 - Sch. E-Pt. 3
	INDEX - Index

