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Annual Statement for the year 2017 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.......cvevvieeiieiieicseieeie ettt ssssnns | sesessssssessesssssssessens | esiessssenns 0.0 [ oo | e | e (01 IO 0.0
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..............ccoerreeee | correreernenneenensernenes | coreeeeeneens 0.0 [ oo [ ereeeensneiessnennenes | e eeeseeeeees (01 IO 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 1,051,382
1.43 Revenue and assessment obligations 6,291,181
1.44 Industrial development and similar obligations...............cccceevieivevieiieicns v
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
1,513 All OtNE ...t stnssssessenses | sresessnssns 271,89% | ... 16 | e 271,894 | oo | e 271,8% | ............. 1.6
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccovwt [ coonrnrnninrnnireiinnnns | ceeeinninns 0.0 [ e | e | e (0} I 0.0
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 ..ottt sstsnssssessensns | sresssssnssens 146,980 | ............. 0.9 | v 146,980 [ ...ovveeeererrireinrnnes | v 146,980 | ............. 0.9
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) 1,793,190 | ........... 105 | oo 1,793,190 [ oo [ i 1,793,190
2.2 Unaffiliated non-U.S. securities (including Canada) .500,000 500,000 |.... ...500,000
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:

4.1
42
43
44
45
4.6

Construction and land development

Agricultural

Single family residential properties

Multifamily residentia

COMMENCIAl IOBNS........covererieeiieeieieeteee et

Mezzanine real estat

Real estate investments:

5.1
52

53

Property occupied by company..............cco.e....
Property held for production of income (including $.......... 0 of
property acquired in satisfaction of debt)
Property held for sale (including $......... 0 property acquired in

satisfaction of debt).........ccoeeiiiieecc
Contract loans
Derivatives

Receivables for securities

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

. Total invested assets

| properties.

e loans

Sl01




Annual Statement for the year 2017 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. 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 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 12,245,767
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 1,997,743
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 3,492
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 481
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 4,128,022
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 64,834
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 10,054,627
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 10,054,627
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Annual Statement for the year 2017 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. UNIEA SEALES......ooveciiiiciins [ | et | ettt | seesb s
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 | v 0 ] e 0 | oo 0 [ oo 0
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 1,051,382 | oo 1,093,330 | .o 176,740 | oo 1,000,000
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 .6,461,068
Industrial and Miscellaneous, SVO Identified 8. United States 2,210,930
Funds and Hybrid Securities (Unaffiliated) 9. CANAUA. ...t et | ettt | eebesies sttt bees
10. Other Countries 500,000
11. Totals 2,710,930
Parent, Subsidiaries and Affiliates 12, TOHAIS. ..t | eeneeniens s seni s senesenes | crienesensenssnsensssnssssnsssnssnnss | sessnsssees s eesees
13. Total BONGS......cmrerseeemsrnnns | onveeecninsieennns 10,054,627 | ..coovvvvririinenes 10,071,732 | oo, 10,348,738 | .ooovcverirnicinnns 9,973,406
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...... | ....cccccouvveneren. 10,054,627 | .cooovvreriinns 10,071,732 | oo 10,348,738
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Annual Statement for the year 2017 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

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

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

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

4.7

Totals

......................... 6.6

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




Annual Statement for the year 2017 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 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)

...1,040,686 1,188,631 293,647 ..11,255 . 3,141,519 .19, 2,433,097
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Annual Statement for the year 2017 ofthe Oklahoma surety Company

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

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

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)

Total Bonds Current Year

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

Total Bonds Prior Year

Line 11.7 as a % of Col. 9.

............... 5,268,853

............... 1,255,957

............... 1,630,269

124

2,015,915 |...

Total Publicly Traded Bonds

............... 2,216,844

12,7 TOIS. .ot sreees | sereseesseeens 1,368,320 |....ccovvnnn 2,220,472 | wvreees 843,904 |........co..... 2,216,844 | ..o 971,990
12.8 Line 12.7 as a % of Col. 7..... . L2290 | L1 .
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cccovvvvees | covevvvrirrenns 136 | o 220 | oo 84 | o,

13. Total Privately Placed Bonds

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

2124
......................... 2.9

.293,647

Includes $.....2,433,097 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
Includes §.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 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

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 $

..... 0;

NAIC 2§........

.0; NAIC3S§..

0; NAIC4S...... .0;

NAIC5 $

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




Annual Statement for the year 2017 ofthe Oklahoma Surety company

SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 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 4,003,540

1.2 Residential Mortgage-Backed Securities...
1.3 Commercial Mortgage-Backed Securities.....
1.4 Other Loan-Backed and Structured Securities..

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

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

80IS

3.5 TOtAlS. ... snsnersesnesnsnersnsnenennns | nnnssrsnssesnneersnes0 | oreeinnneisnnennene0 | 0 |0 |0 [ XXX
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBlIGAtioNS.........cvveriricricrieriereiernrieeriesissinenreesissssesenseninnine | esennenennssnsnnnnnssenns | eneenenienen 1,001,382 [ ittt v | e | ceeeeenes ) .9 S
4.2 Residential Mortgage-Backed SECUNTIES. ..........crirrrininicreiniieins | eerinrinennessinnineenins | erveeesissesesesssnssenns | eenesesessssssenesesenes | seressesinesesessnssensens | cossesesessesssssnenessnssnns | seererenes XXX

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

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

218,725 .1,037,103 843,904 2,216,844 971,990 5,288,566 . 5,834,407 . 5,288,566

5:5 TORAIS. .o | e 1,221,340 [ ..o 1,037,103 | .o 843,904 |.....ccco.e. 2,216,844 | ..o 971,990 | .ooooeee XXXt [ 6,291,181 | i 62.6 | ..o 8,035,285 | ...ovvivirniiinnene 49.5 | 6,291,181
Industrial and Miscellaneous (unaffiliated)
ISSUET OBlIGALIONS. ....vvvevececesii ettt | sressessssssessensesssnsnnss | sesessnssnnssnnes 830,055 | ..eovvrrererrieiniinrinees | cevnnireininsienennienens | vneensennnnesssnensnnenns | sereerens XK ernrnnneinn [ernrnennnnnnn830,055 | i 8.3 | 131,978 | oo 0.8 [ 131,987 | .overeen. 498,068

95,190 . ................. 749,447 B | 146,980 |.....ccovvvenen. 271,895

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

Distribution by Type

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
Column7 asa
% of Line 10.6

9
Total from Column
7 Prior Year

10

% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total

Privately Placed

9.1
9.2

SVO Identified Funds

Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Total Bonds Current Year

Issuer Obligations.....
Residential Mortgage:

-Backed Securities

Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities

SVO Identified Funds
Totals

Line 10.6 asa % of Col. 7.........

111
11.2
11.3
11.4
11.5
11.6
11.7

Total Bonds Prior Year

Issuer Obligations
Residential Mortgage:

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

SVO Identified Funds

Totals. ..o

-Backed Securities

Ling 11.6 @52 % Of COL ....cvvviveiiice e

........................... 0 | e 0 [0 |0 cererernenennninnneen0 | e 0
.............. 1,084,263 |..............1,500,489 |..............1,064,430 |..............2,330,528 ciriennnn.D,288,566 |..............1,663,134
.......... XXX [ e X | e XK | e XK cocverenrnnnenennnnenn0 | 0
.............. 2,262,026 |.............3,277,116 |............ 1,137,551 | ..............2,394,689 ceveeeeeeenen 1,621,630 1 ..............2,433,097
...................... 225 | 326 | il 113 238 cveennnnnenenn 108 | i 24.2
.............. 5,018,381 |..............2,386,978 e XX s e XXX [ KKK e 7,406,359 | 486 [ 7,405,359 |
................. 459,439 |................ 111,905 e KX s Lo XX [ KKK e TAQ 44T | 46 426,372 | el 323,075
................................................................................................................................................................ XXX v e XK s [ errereee XK | e | 000 e e
................. 600,493 |..............2,769,970 |..............1,169,709 |............. 1,939,615 | ..c.ccce.... 1,614,714 | oot XXX e XK [ evreeee XK [ 8,094,501 | 498 05,834,407 1 .c........2,260,094
.......... XXX e XX i | e XX | e e XX | e XK [ e e XXX e XK | v | 0.0 [ [
.............. 6,078,313 |..............5,268,853 |.............1,255,957 |...........2,015,915 | ............. 1,630,269 | oo b XXX [ XXX [ 0. 16,249,307 1 il 10000 13,666,138 2,583,169
...................... 374 | 324 |l T 124 | 100 ) 0.0 L KX e XK | 10000 | XK X | 84 169

121
12.2
12.3
12.4
12.5
12.6
12.7
12.8

Total Publicly Traded Bonds

Issuer Obligations

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

SVO Identified Funds
Totals

Line 12.6 as@ % Of COL. 7....cevvvrererrierececesiceeine
Line 12.6 as a % of Line 10.6, Col. 7, Section 10

1,368,32!
..18.0

843,90
LA

131
132
133
13.4
135
13.6
13.7
138

Total Privately Placed Bonds

Issuer Obligations

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

SVO Identified Funds

Totals.....coveeiieeeceeeine
Line 13.6 asa@ % Of COL. 7...cevvvrererececeeeseeine
Line 13.6 as a % of Line 10.6, Col. 7, Section 10

...... 8.9

................. 865,538 |................463,386 |.................220,526
.......... D, 9,9, ST [T, 0,9, RN RRIND, 0.0, SRR,
................. 893,706 |.............1,056,644 |................293,647

36,7 | 43.4 ..124

...... 2.9
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year. 4,003,540 4,003,540
2. Cost of short-term inVeStMENtS @CUITEA............ovirrieiicieeice ettt snses | saetsssssesessesessssssesesesesessnsesessnsenas 2,359,732 | oo 2,359,732 | oottt | eteae ettt ettt e st tates | eresessaeseaeaeaeaeaes et et ea et et et et et et es et et et et et eteteterenas
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
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..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived 0N dISPOSAIS...........c.cvuiueiirueiiiriieiieieisiee et ssssssesnns | saessssssessssesesssinsesessssesessssesessnsesns 6,363,272 | oo 8,303,272 | oottt ettt es | eteee et et ettt e e et ete et st etsesetesessesrnes | oeetetetie et e e et et et st et et et st er e st et et et et ere et ereteetaaans
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
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).........cceriuriiriiineniiiririinins | et 0 | e 0 | 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.iiieiiriiiiiieisisssesissiesssesssesesssssssessenss | erssssssessssssesssssssessessessssassessssassessesassessesas 0 [ oot e 0 [ o 0 | o 0 [ e 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14
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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 O PHIOT YBAI..........ururieeererireeireiseieeesirstseeesss s ssesssssesssssssssssse s st essssssessens | stssssssssosssssessessassssssessassasssessessesssssessesssssnssnses 0 | ettt snaetes | Steseseaes s s et st ea et st et s Rt st be s Re st e se b sses et esassete | HesetsieaetesseAesesae At s e s e At e A b e ARttt b st s s ae s naen
2. Cost of cash equivalents acquired
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb 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.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIVEA ON QISPOSAIS...........cccveviveireieiiiie sttt bttt bbb s st ssssns | S4ebssssstessesssbes s s s b s s s s b s s s s bbb st n e baes 1,000 [ vttt ten s | ebetersaet ettt sttt et s e et s st s anaeeas 1,000 | oo
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)..........cccceueiirrireieiiiieeeiseeiieiseiesieiens | cevissssiesissssses st snan 6,768,345 | ..o 0 | oo 8,768,345 | ..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)......ciiiieiiieiiiiieiisicetssstetes st ssseetesssssessssssessssssessssssens | sssesessssessssssesessssssessssssesessssesassssesessnsens 6,768,345 | ..o 0 | oot 6,768,345 | .oviviie e 0
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09
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SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
414004 5F 4 [ HARRIS CNTY TX 5.250 10/01/20 | SD.. | . | ............ [ ...... 1FE| i 1,176,740 |...109.333 ..1,093,330 1,000,000 | ..o 1,051,382 | oo [ onnneeened(17,580) oo [ | o 5.250 |...... 3.280 |AO...... .52,500 | 01/08/2010. | 10/01/2020.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.............ccocoeeissisnrscsieeaes 1,176,740 XXX ..1,093,330 1,000,000 0 0 XXX XXX XXX | . .52,500 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: . 1,176,740 XXX ] s 1,093,330 | .oovvrnnee. 1,000,000 0 0 XXX XXX XXX ] e 13125 | ..o 52,500 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 - Issuer Obligation
574204 TT 0 | MARYLAND ST DEPT TRAN 5.00 02/15/2018 | SD.. | .. | .................. 1FE| oo 1,167,620 [...100.467 | ... 1,004,670 | .cooovrennes 1,000,000 | ..cocoovnenne 1,002,615 [ oo | v (VALY ) o) IR PN 5.000 |...... 2.830 |FA...o| v 18,889 | .oovvenes 50,000 | 04/29/2009. | 02/15/2018.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... . 1,167,620 XXX s 1,004,670 | ..ccoovvnenes 1,000,000 | ...ccoovveene 1,002,615 | oo (V)] [ (21,175) 0 0 XXX XXX XXX | s 18,889 | .coovenes 50,000 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
20775B D8 6 |CTHSG FIN AUTH F-2 2.75 11/15/2035.......cocveieeirereieeisieieciesersississsnienens | evenees | o0 [ eveiierens | cvene 1FE]| e 227,720 |...102.030 | ..cooovrreirnne 224,466 | ....... 220,000 226,382 (V265 [OOSR PPN 2.750 |...... 2.547 [MN.coo. | v TT3 | 6,492 | 11/21/2012.| 11/15/2035.
31397P PP 9 |FHM MO012 A1A3 2.65 08/15/2051.........ccomremerrererrienessensssissessesssnesssnsssinnens | vevenee | oo | eeveserinens | vovens 1FE| oo 1,000,000 |...100.500 | ....cccevnnee 1,005,000 | ..cooorreenee 1,000,000 | ..coovvrenne 1,000,000 [ ..oeoueverencrienies | rererneerseninsinenins | veverneernsninsinens | e | e 2.650 |...... 2.665 |MON... | ............2,208 | .......... 26,500 | 11/06/2014. | 08/15/2051.
31397P PV 6 |FHM MO012 AB31 2.50 08/15/2051.........ccoriiiiiciiiienisiinsissiesiesiesissiinnis | ceveee [ on | sevensiieens [ s 1FE| coovii 1,000,000 .1,000,000 999,950 (B0) [ oo [ e | e 2.500 |...... 2.507 |MON.. .25,000 | 05/11/2015. | 08/15/2051.
60416Q FZ 2 |MN HSG FIN B 2.95 09/01/2044..........cccovvvmrrneriririnerneriesinesienessessessssssesnes | voveees 2| 1FE 641,185 ...641,185 841,185 [ oo | | e | e | v 2.950 |...... 2.968 | MON.. 08/13/2014. | 09/01/2044.
60416Q GD 0 |MINNESOTA ST HSG FIN 3.00 04/01/2045..........coonrrmeremrinerreeiseisssrisssinens | s 2| 1FE 780,026 |.....99.762 | ..coovrreeeen 778,170 | oo 780,026 780,027 | cooiveciieeineirienins | evrineriesiseinenns | oneenessesenensns | ceseesiessnessnsines | aeenne 3.000 |...... 3.019 |MON.. 03/11/2015. | 04/01/2045.
61212R 4G 8 | MT ST BRD OF HSG B-13.50 12/01/44.........cocrivrriiviierersinsrerssissiesineiissens | evenes 2| 1FE 267,353 260,000 264,382 (T31) [ v | e [ s 3.500 |...... 3.159 |JD....... 08/29/2013. | 12/01/2044.
647200 X4 1 |NMMTGE FIN CL | B-12.85 07/01/2043.........cccoovvemerierineieernssisenseriesenennns | eoveees 2| 1FE 297,368 298,863 297,891 K170 ST VRPN IO 2.850 |...... 3.011 |MON.. 08/29/2014. | 07/01/2043.
647200 X6 6 |NMMTGE FIN SFM C 14.50 10/01/2043.........cooovrvmrirnriieeiseirseiieniieseeesisnins | s 2| 1FE 809,795 |...101.357 | ..coovrriranrens 789,216 | oo 778,649 808,748 | ... | e (96,233) [ ..ovvrrirriinrins [ v [ e 4500 |...... 3.649 |MON.. 08/08/2013. | 10/01/2043.
686087 NS 2 |ORHSG & CMNTY SVCS B 2.50 07/01/2034.........ccooivenirniiisirienisnsesenisnisnns | worenes 2| 1FE 270,000 |...100.061 | ................270,165 | ....... 270,000 270,000 | ..o [ | | e | s 2.500 |...... 2.500 | JJ....... ...7,005 | 05/31/2013. | 07/01/2034.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHES...........ooovurvrerierieieisiieies e 5,293,448 XXX ] .. 5,269,592 | ... 5248724 | ............. 5,288,566 | ....................... 0. (96,880) 0 0 XXX XXX XXX 59,976 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGations.............cuu i ssssneenes 6,461,068 XXX | 6,274,262 | oo 6,248,724 | ............. 6,291,181 | oo 0] (118,055) 0 0 XXX XXX XXX | 35,243 | L. 209,976 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
478115 AA 6 [JOHNS HOPKINS 5.25 07/01/2019......ccouiiniiciiniiciienississiesissiiesisnins | ceveees 131,908 |..104.473 | ...cccooovevnanee 137,905 | oo 132,000 131,987 8 | o [ [ 5.250 03/19/2009. | 07/01/2019.
57629W  CD 0 | MASSMUTUAL GLOBAL 2.50 04/13/2022........cccvemiernimiisisssisssnssnessessssisssssnns | sovene 497,765 |..... 99.190 500,000 498,068 K10 RN [PRRPRR B 2.500 04/10/2017. | 04/13/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ 629,673 XXX ....632,000 ..630,055 312 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
225418 5S 3 | CSFB 2005-FIX1 A3 4.8 05/25/35.......c0cmrereerieierieriesesnessssissessessesssnessssinns | oevenns ..146,875 |...100.680 147,980 | covovvvrrinnes 146,980 146,980 | .ovouveerererierinees [ e [ e | e | e 4.800 01/10/2005. | 05/25/2035.
46639A AA 7 |JPTEP 2012-5 A PT 2.50 12/27/2042. .271,250 |..... 92.160 .260,400 282,552 271,894 1470 [ | [ 2.500 08/11/2014. | 12/127/2042.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 418,125 XXX | e 408,380 | e 429,532 | .o 418,875 | oo 0 1,470 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00085U AJ 0 |ABPCI2017-2A A1B CLO SSNR 3.8 01/20/30 ..500,000 {...100.000 500,000 500,000 ......3.800 12/20/2017. | 01/20/2030.
46617U AN 1 | JFINR 2015-3A COMB CLO MEZ 3.00 04/20/23 . ..248,820 (...100.000 | .....ccccer....248,820 | .oocvvrnerneen. 248,820 248,820 | ..o | errrnenienineienns | e | e | arene 3.600 03/24/2015. | 04/20/2023.
67575N  AY 9 |OMART 2017-T1 AT1 ABS SSNR 2.4989 09/48...........ccovvvmrinriiiriniinniierienes ..500,000 {...100.000 | .................500,000 | ....... 500,000 500,000 (V1 UOORORTOROONPORN IOUPPOORSPORTRIORTORPPOR PPOOON 2.499 09/08/2017. | 09/15/2048.
83405L  AA 8 | SCLP 2017-5 A1 ABS SSNR 2.14 09/25/2026 . 414,313 ...414,330 414,314 4 .2.140 09/15/2017. | 09/25/2026.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securitie: 1,663,132 1,663,150 | ..occoveuee 1,663,134 | .o 0 4 0 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (UN@ffiliated)......... ..o 2,710,930 XXX s 2,704,140 | oo 2,724,682 | ....cc..uc... 2,712,064 | .o 0 1,786 0 0 XXX XXX XXX
Totals
7799999. Total - Issuer Obligations...........covrvrverisriierinraninns 2,974,033 XXX ] e 2,731,853 [ oo 2,632,000 | ...ccoceune 2,684,052 | ..cooviiiinnns 0 [ (38,444) 0 0 XXX XXX XXX XXX XXX
7899999. Total - Residential Mortgage-Backed Securities. 418,125 XXX ....429,532 418,875 1,470 0 0 XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities 6,956,580 XXX | ... ..6,931,499 ...6,951,700 20 (96,876) 0 0 XXX XXX XXX XXX XXX
8399999, Grand Total - BONGS............uvveuivirririeiieiieieiiiesieneei ettt ssssessesssisenienenns | bonerinenes 10,348,738 XXX | 10,071,732 | coovvverneee. 9,973,406 | ........... 10,054,627 | ...coovvvrvrrernnn. 0] . (133,850) 0 0 XXX XXX XXX XXX XXX
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Sch.D-Pt.2-Sn. 1
NONE

Sch.D-Pt.2-Sn. 2
NONE
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Annual Statement for the year 2017 ofthe Oklahoma Surety company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8
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 - Industrial and Mi:
00085U  AJ 0 |ABPCI 2017-2A A1B CLO SSNR 3.8 01/20/30 12/20/2017........ NATIXIS............ 500,000
57629W CD 0 | MASSMUTUAL GLOBAL 2.50 04/13/2022 04/10/2017........ MORGAN STANLEY ....c.ocviiiernriereisriesisereeseneenes 497,765
67575N  AY 9 | OMART 2017-T1 AT1 ABS SSNR 2.4989 09/48 09/08/2017........ CS FIRST BOSTON.......oiiiiiiiiiciinsisissisiiesissesssiessienes 500,000
83405L  AA 8 | SCLP 2017-5 A1 ABS SSNR 2.14 09/25/2026..........ovviimmiiiiiiriniinisississisesi s 09/15/2017........ GOLDMAN SACHS................. 499,979
3899999. Total - Bonds - INAUSEIAl AN MISCEIANEOUS................ocuevieiteiiicteteicteeeeteeeee ettt tesete et e tetereete evaetetesesseeesesseteseseeaeeessssetesessesesensesetesesassesansesetesssesesansesetessnsetesnsesesesassesessrsssessees 1,997,743 | .....cccocoeceunn..........2,000,000 | ... 0
8399997, Tl - BONAS = P ...tttk h o0 f bt beh e re L4 1eheeEeE 1 ehEEeebeh e e h b oL E e E L E oL E e L E e E e E L h R h bbb 1,997,743 | covviiiiiiniinnnn..2,000,000 | . 0
8399999, Total - BONAS.......oveiieiiiiciiniisiisi s 1,997,743 | oo 2,000,000 | ..... 0
9999999. Total - Bonds, Preferred and Common Stocks 1,997,743 XXX ] 0




Annual Statement for the year 2017 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
11 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
¢} isposa umber o 0ok/Adjuste ncrease mortization) | Impairment | in B/A.C.V. ange in arrying Value at | Gain (Loss ain (Loss 0sS) on eceive aturity
Di | Number of Book/Adjusted | Amortizati Impai inB.JA.C.V. Ch: in | Carrying Val Gain (L Gain (L L Received | Maturi
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. Special Revenue and Special Assessment
207758 D8 6 |CTHSGFIN AUTH F-22.75 11/15/2035................ - [ 12/21/2017. | Sinking Fund Redemption..........coocccees | | 70,000 | ..ocoonnee. 70,000 | .ocooneee. 72,456 | c.oovvvcrene 72,125 | oo | i (2,143) (V) T IO 70,000 11/15/2035.
373541 G2 1 |GAMUN ELEC Z 5.50 01/01/2020.. -|01/01/2017. | Sinking Fund Redemption............. | 155,000 | ......... 155,000 | .......... 176,700 | covvvvee... 162,247 | oo | e (7,247) (023 ) P — 155,000 01/01/2020.
60416Q FZ 2 |MNHSG FIN B 2.95 09/01/2044 . [ 12/01/2017.| MBS Paydown..........cccocovvvmemmcrvivmsnnnns | k122661 | 122661 | 122,661 | 122660 | o 0 09/01/2044.
60416Q GD 0 |MINNESOTA ST HSG FIN 3.00 04/01/2045............ .. [12/01/2017. | MBS Paydown..........c.ccoocvvmecvvmsvvcisancena | k416145 | o 116445 | o 416445 | o 16446 | o 0 (0) 04/01/2045.
61212R 4G 8 |MT ST BRD OF HSG B-1 3.50 12/01/44 .1 12/01/2017. | Partial Call..........coovvvoveeecceseneecevvvvcieeana | 80,000 | 80000 | o 82262 | i 81573 i (1,573) (1,573) 12/01/2044.
64577B  JH 8 |NJ ECON DEV-PREREF 5 17 12/15/2017.. | [ 1211612017, | Maturity..........ooovvvveeeecvrissscvesvssnsencenes | L 980000 | .........980.000 | ... 1.013.667 | ... 994544 | | (14,584) | covoeoers | oo (14,584) | cooveee 12/15/2017.
64577B  JJ 4 |NJ ECON DEV-UNREF 5 17 12/15/2017................. o | 1211512017, | MALUIItY..c...ovveeveiicereseeienies 20,207 |..... (297) (297) 12/15/2017.
647200 X4 1 |NMMTGE FIN CL | B-1 2.85 07/01/2043.... [ 12/01/2017. | MBS PaydowN....ccccooevvccvcmssmsciines | | atgea | 41058 | 41743 | 41,796 | .. (82) (82) 07/01/2043.
647200 X6 6 |NMMTGE FIN SFM C 14.50 10/01/2043.... . [ 12/01/2017. | MBS Paydown. 68,677 |..... 96,968 10/01/2043.
686087 NS 2 |ORHSG & CMNTY SVCS B 2.50 07/01/2034......... .. 10/06/2017. | Partial Call..............coooomvvvvvrisnnvrcisssnnena | ok 45.000 | 45000 | oo 45000 | 45,000 | oo, 0 45,000 07/01/2034.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS..............  ccvvvreervvviisnncssisscsiissssssissessssssssssissssssssssseesnne | 1697431 | ... 1.697.131 | ......1.760392 | oo 1,725,066 | ................. 0 o 71,081 | oo (V) 71,081 | .o [V 1,697,131 XXX
Bonds - Industrial and Miscellaneous
08179X AA 3 |BSP 2013-IA AT CLO FLT 07/15/2024... . 106/29/2017. | DISHDULON. vvvvecevvecorrssrmesscmmeens | | 500000 | ......... 500.000 | ... 498,250 | oo 499,356 | ... 163 163 07/15/2024.
12549B AC 2 |CIFC 2013-2A A1L CLO FLT 04/21/2025 . 1 10/18/2017. | MBS Paydown. ..498,683 499,477 | ..... 523 523 04/21/2025.
225418 58 3 | CSFB2005-FIX1 A3 4.8 05/25/35 ... | 12/25/2017.| MBS Paydown. ..279,192 ..279,391 0 05/25/2035.
46617U AN 1 |JFINR 2015-3A COMB CLO MEZ 3.00 04/20/23..... .. | 10/20/2017. | MBS Paydown. . 512441 | . ..512,441 0 04/20/2023.
46639A AA 7 |JPTEP 2012-5 APT 2.50 12/27/2042.. .| [12/2712017.| MBS Paydown..........ccocvvvevmsmvvvvvmmnnscens | ...53,390 .51,254 | ... 51,345 | ..... 739 739 12/27/2042.
66859) AC 5 |WOODS 2012-9A A CLO FLT 01/18/2024.. .1 07/18/2017. | MBS Paydown. 500.000 500,000 500,000 500,000 0 01/18/2024.
83405 AA 8 |SCLP 2017-5 A1 ABS SSNR 2.14 09/25/2026 . [ 12/25/2017. | MBS Paydown..........ccoovvvemsmvvvevsmncsieens | 85,670 | ..........85,670 | ............85,666 2 09/25/2026.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS...............ccocvvvvvmrriiiniiiiiiins v | 2,430,892 | ... 2,430,892 | ....... 2,425 485 0 1,426 0 XXX
8399997. Total - BONAS = PAt 4........ooorrrerieinssrrenecin s e | 4,128,022 | ...... 4,128,022 | ....... 4185877 | ......... 4,067,076 | ..cooooccc..0 | ... 72,508 | ............... [ 72,508 | .o, 0 XXX
8399999. Ot - BONMS. - R e | 4,128,022 | ...... 4,128,022 | ...... 4,185,877 | .0 4,067,076 | oo | 072,508 | e (L] I 72,508 | .oooviid 0 XXX
9999999, Total - Bonds, Preferred and COMMON SIOCKS........o.vevesvvsvsivssinsivsss vt | 4,128,022 XXX | 4,185,877 | ... 4,067,076 | oo | i 72,508 | e (L] 72,508 | oo 0 XXX




Annual Statement for the year 2017 ofthe OKlahoma Surety COmpany

Sch.D -Pt. 5
NONE

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

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

Sch. DA - Pt. 1
NONE

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

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25



Annual Statement for the year 2017 ofthe OKlahoma Surety company

SCHEDULE E - PART 1 - CASH

1 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
Mabrey Bank Tulsa, Oklahoma 174,955 | XXX
The Bank of New York Mellon. New York, New York . 2 5,030 | XXX
0199999. Total - Open Depositorie XXX XXX 2 0 179,985 | XXX
0399999. Total Cash on Deposit. XXX XXX 2 0 179,985 | XXX
0599999. Total Cash XXX XXX 2 0 179,985 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 133,018 | 4. April 143,046 | 7. July. 143,011 | 10. October. 204,273
2. February 133,339 | 5. May. 143,014 |8. August 143,215 | 11. November. 203,985
3. March 133,359 |6. June 142,984 | 9. September. 129,304 | 12. December. 179,985

E26




Annual Statement for the year 2017 ofthe Oklahoma Surety Company
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

2 3 4 5
Description Code Date Acquired Rate of Interest

6 7 8 9
Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

1

CUSIP Identification
Exempt Money Market Mutual Funds as Identified by the SVO

825252 40 6 |Invesco Advisors Inc. Treasury Portfolio Institutional Class
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO...

8899999. Total - Cash Equivalents

XA




Annual Statement for the year 2017 of the

Oklahoma Surety Company

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... PROPERTY AND CASUALTY, 435,592 452,402
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida .
11, GEOMGi@.u e
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.
33.
34.
35.  North Dakota. .
36.  Ohio... PROPERTY AND CASUALTY 525,691 546,665
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina.............ccceevveeereees SC|..
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas X .. PROPERTY AND CASUALTY 105,138 109,333
45, Utah...
46.  Vermont.
47.  Virginia
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 525,691 546,665 540,730 561,735
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
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