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Annual Statement for the year 2018 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 1,033,220
1.43 Revenue and assessment obligations 4,800,847
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 242,276 | oo 14 | 242,276 | .o | eoverieeieniis 242,276 | ............. 14
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 Al ONEI ..ottt stess s sssssensns | sssesssssssssessnnssssnssnns | sssessesenes 0.0 [ o e | e 0 [ oo 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) 5,127,591 | ..o 295 | e 5,127,591 | oo | e 5,127,591
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 2018 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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© o N o

10.

1.
12.
13.

Eal

® N o o

10.
1.
12.
13.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e

Cost of acquired:

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

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

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

ACCIUAL OF QISCOUNL. ... vttt sttt s s s st b8 8284 R s8R R bR st b sttt es

Unrealized valuation increase (decrease):

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

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

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

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-849-10)........cceverririrereirereiesce ettt saenes

Deduct total NONAAMILEEA BMOUNES..........c.ccviveiteieicies ettt et s st seb bbb s et s b s ettt s s b b s s e e s b sa st st s st enee

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

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

10,054,627

Cost of bonds and stocks acquired, Part 3, Column 7

4,496,197

ACCIUAL OF QISCOUNL. .....vovvervsiseesicteeises sttt s st s b8 s b8 808888822 E AR e bR bR bbbt en

2,760

Unrealized valuation increase (decrease):
41 Part1, Column 12..............
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11

Total gain (loss) on disposals, Part 4, Column 19..........cccccvevevververerennnn.

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

2,820,989

DedUCt @aMOTtiZAtION Of PIEMIUM........cvuveereeieerereeiseesssessesessesessessseessseseesessssesee st ess et ees e s e ses s e s e E e s s s 8 ee £ s s8R e n b s e en s st

30,244

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part 2, Section 2, Column 16.
8.4 Part4, Column 15

Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94  Part4, Column 13

0

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LiNg SR(2).........coeurierierriiineireineneseeeeiseieessesseseeseseesseeees

1,584

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-9+10).......c.curiiuiiriiiiiiieieiese ittt nse s

11,703,936

Deduct total NONAAMILEEA BMOUNES..........c.ciiiiteieictes ettt bbb bbb bbb s s bbb s bbb bbbt e bbbt

Statement value at end of current period (LiNe 11 MINUS LINE 12)........cuiuiuiiiiiiisieiestete ettt bbbttt

11,703,936

Si03



Annual Statement for the year 2018 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, 1,033,220 | .o 1,056,600 | oo 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........... 4,800,847 4,808,687
Industrial and Miscellaneous, 8. United States 5,369,867 5,367,792
SVO Identified Funds, Bank Loans 9. CANAUA. ... | et | et | crie ettt
and Hybrid Securities (Unaffiliated) 10. Other Countries 500,000 500,000
11. Totals......ccoocoe. 5,869,867 5,867,792
Parent, Subsidiaries and Affiliates 12, TOAIS....cviviccreiieeiiiiesicceeis | et saensness | eressssessssssesessssesessssessnsssesens | sessssessssesessnsesessssesesnsesasnns
13. Total BONGS......cmrerseeemsrnnns | onveeecninsieennns 11,703,935 | .ooovvcvenernnnnn 11,622,512 | v 11,853,218
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. 11,703,935 | oo 11,622,512 | oo 11,853,218

S104




GoIs

Annual Statement for the year 2018 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 11.7

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

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

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

4.7

Totals

......................... 8.8

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

.......... XXX
.......... XXX
.......... XXX

XXX
XXX..

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 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
6.1 NAIC1... 187,486 |.... ..2,010,848 212,713 L XXX.. ..5,869,868 |.. 50.2 2,712,064 27.0 5,869,868

XXX

SVO Identified Funds
NAIC1...

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Bank Loans
NAIC 1
NAIC 2
NAIC 3
NAIC 4
NAIC5...
NAIC 6

TOtAlS. ...t

.......... XXX




L0IS
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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 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Total Bonds Current Year

Line 11.7asa % of Col. 7.........

Total Bonds Prior Year

............... 3,277,116 |............. 1,137,551 | .............2,394,689 | ................983,245

2,394,689 | .. ...983,245
2238 | i 9.8

Line 12.7 as a % of Col. 9.

13. Total Publicly Traded Bonds
13,1 NAIC Tttt nnenes | seeesensesennens 219,628 |...cccovvnenne 2,017,278 | oo 744,620 |............... 2,008,308 | ..coovvrrerenns 844,233 | ..o | s 5,834,067 | c.oovorreeins 49.8 | oo 7,621,530 | oo 75.8 | oo 5,834,067 |........... XXX
13,7 TOIS. .o nenes | censteeereneeens 219,628 |...ccocovvnne 2,017,278 | o 744,620
13.8 Line 13.7 as a % of Col. 7..... . 38 . .46 | .. .12.8
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11........cccovvvvvvvee | cvreeeeeeeenee, 1.9 | i, 172 | ol 6.4
14, Total Privately Placed Bonds
141 NAIC Tttt ssenes | sbeeensesennens 187,486 |....cccvvvvne 3,450,578 |...coevenne 2,010,848

Line 14.7 as a % of Col. 7.....
Line 14.7 as a % of Line 11.7, Col. 7, Section 11

Includes $.....5,869,867 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes §.......... 0 current year of bonds with Z designations, §.......... 0 prior year of bonds with Z designations and §.......... 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 of bonds with 5GI designations, $.......... 0 prior year of bonds with 5* or 5GI designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5GI" 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; NAIC2S.......... 0; NAIC3S........ 0; NAIC4§ .0; NAIC5S......... 0; NAIC6S......... 0.
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SCHEDULE D - PART 1A - SECTION 2

ed December 31

Maturity Distribution of All Bonds Own
1 2

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed

1.1

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

1.2
1.3
14

2.1

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

22
23

3.1

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

32
3.3

3.4 Other Loan-Backed and Structured Securities

3.5 TOHAIS...eviiiiii et nensnnensens | sesnensersnsenenssreneesd | vernennsnieninsnensenned | i [0 RO 0 I ISR 0], D8 S [ 0
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

4.1 1SSUET OBlIGAtioNS.........cvuriricrrcrierrereiernniereresinsisenreenissisesensesinnine | esennenennssnnsnnnssenns | eneerenenen 1,083,220 [ cviniiiieiniineirerierinns [ v | conrreesessssenesssnenes | ceeeeenes ) .9 S

4.2 Residential Mortgage-Backed SECUNTIES. ..........crirrrininicreiniieins | eerinrinennessinnineenins | erveeesissesesesssnssenns | eenesesessssssenesesenes | seressesinesesessnssensens | cossesesessesssssnenessnssnns | seererenes XXX

43
44
4.5

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

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

219,628

984,058

................. 744,620

.2,008,308

................. 844,233

.............. 4,800,847

.............. 5,288,566

.............. 4,800,847

................. 219,628

984,058

................. 744,620

2,008,308

................. 844,233

.............. 4,800,847

.............. 6,291,181

.............. 4,800,847

Industrial and Miscellaneous (unaffiliated)
ISSUET OBlIGAtIONS. ... s

498,500
85,806

................. 630,055
................. 418,875

" 81

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

8.2
8.3
8.4
8.5
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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

60IS

1 2 3 4 5 6 7 8 9 10 1 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 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
SVO Identified Funds
.......... XXX | e XK [ e e XX i [ e XX i [ e XXX s | e | cevveeneinennnsneneens0 | e 0000 [ |00 | e | e
.......... XXX vveneenens e XX e e XX e | v e XX [ XK [ | vrenssesnissssseen0 [ iviininnnnn000 | |00 [ [
.......... XXXvvenrenens [ e XX e e XXX | e XX [ XK [0 |0 |00 | 0 | 0.0 |0 |0
Bank Loans
10.1 BanK LOANS = ISSUBA.......coovuiiiiriircirieieieisessieseisnse s | ereseenisssssssesnsssesens | erersssssinssssessnsssesnsnes | siesneesssnmessssssesennnes | sosmnssesnssssesssnsesssnses | sressesssnsessssssesnmenes | sensesines 9,9, GO IO [0 R 0.0 [ XXX vivrinees [ v XXXvtrireiriee et | e
10.2 Bank LOANS = ACQUITE........cueuririreiiiiiririireisieieieisieesissseisssssesessnessesees | eosreenssssessnsssssssnsnernns | ersrsnssssnsssssnsssnnnns | eosrsmsessnmsssssssesnnnes | eonrnssssssssssnssersssnses | srssesnsnssessnssesssssees | sesssersnes XXX vvrinis | v [ I 0.0 [ 0.0, SO P XXX
10.3 TOAIS. ...t nssessssnsen e snsenssnsssensensees | cesnesssrsssenssnsnsnnnensQ | sorerssenmensessnananas [V (O I [V 0 |, DY T IO O 0.0 | . S XXX
Total Bonds Current Year
111 1SSUET OBlIGALIONS. ......veveieceriieiieie ettt essentnes | censessesesesessenennene (V10 R 1,531,721 | oo (0 L1 (VN [ ) .0, SO PR 1,531,721 | oo, 131 | ) .0 SO I ) 0.0 S IS 1,033,220 |..oovrernnes 498,500
11.2 Residential Mortgage-Backed SECUMtIES...........covreevrirnierneiniieirinis | eereireieeennes 25429 | oo 85,806 | .eoverirne 65,676 | ..ooooreereenns Y V72 I 8,243 | ......... ) 0.9 SN O 242277 | v 2.1 | )., SO I D0, O ISR (01 O 242,277
11.3 Commercial Mortgage-Backed SECUMtIES...........cvuriurirrrerninieininns | cerreereirerseeeneeseens 0 | o0 | e | 0 |0 [l XXX | 0 | 0.0 | ) 0.9 RN PR ). 0.0, GO IR {1 0
11.4 Other Loan-Backed and Structured Securities.............ccooeveeeevciveeiies | eovviviieiens 381,684 |..............3,850,330 |..............2,689,792 | .............2,163,899 | ........c.......844,233 | .coco... XXX [0000009,929,938 | oo 848 [ XXX [ ). 9.0. G IR 4,800,847 |..ccooueenee 5,129,091
11.5 SVO Identified FUNDS.........cvveieiieiniiniiieeineisereieisesesesssiseiseeenins | seeneraes XXX | eerereeee XK [ e e XX e [ e XX i e XX e | e | 0 | 0.0 e )., SO IO ) .0 S
11,6 BaNK LOANS. .....cvviviiiiciricieesi s | cbebessesessnsssassnsssenas 0 i [ [0 {0 [ ek XX |0 |00 [ .0, SO PR XXX
117 TORAIS. oo | e 407,114 |.............5,467,856 |.............2,755468 |...........2,221,021 | ...cc0ce0esn.852,476 | o0 [ 11,703,935 | i 100.0 | e )9, SO IO ) 0,9, SO IR 5,834,067 |.....ccocuen 5,869,868
11.8 Line 11.7.85@ % 0f COl. 7. sensessnessieeens | onessssessenissensssens 35 | BT | 235 | 190 | e T3 0.0 | 1000 [ XK X [ D0, ST [P XXXocviviinnen | rerninninsineenes 49.8 | e 50.2
Total Bonds Prior Year
12,1 1SSUET OblIGAtIONS........cvvereiriericisceicsee et | ensressennees 1,002,615 | .ovoveeeen 1,681,437 | oo [ errvenienenseennens | cennenensnnieenssnnes | vrennee XK e | vrneeece XXX s e e XXX [ 2,684,052 | overirereininns 26.7 | coererines 2,185,984 |....cocvvvrrrnn 498,068
12.2 Residential Mortgage-Backed SECUMtIES...........covvvevveierireeiiiceeiiees [ creivieieinines 175148 | ovoviieen95,190 | i 73121 | 64,161 | 11,255 | XXX e e XXX e [ XXX s [ 418,875 | oo 4.2 i 146,980 |....cccoeveve. 271,895
12.3 Commercial Mortgage-Backed SECUMEIES............vrrrurireiriirieiieinines [ reerereneirsissnneinsnens [ eveeeeensnseensensenees | eveensinssessssnssnsssnsnes | sessseesessssssensesnnsenes | sesserseessenseesssnseesenne | eoneseenee XX Kunererrernens [ eonrrenee XXX octriennens [eoveneesed XXX | v (0 0.0 [ o | e
12.4 Other Loan-Backed and Structured Securities............ccocovverenirerenernes [ vvvrene. 1,084,263 | .............. 1,500,489 |.............1,064,430 |.............2,330,528 |...ccce0e00eeen.971,990 | oo XXX e XXX i [ XK i [ e 6,951,700 | .oovvevrrcieinne 69.1 | 5,288,566 |........cc.... 1,663,134
12.5 SVO Identified FUNDS........coovverrerririernrrerinrnersieeneneeneennnneneennnns | eeeneenese XX irinrineen v e XXX e | e XK | e XK [ e e XXX e e [ XXX [ e e XXX e | e (O 0.0 [ o [ e
12.6 BanK LOANS.......covvecereeeincincineieineineineinsneesneiseeesssnessensesssensnessesensnns | seeneenese XK eerernennnnes | oonennese XK rinmmnernnne | onmnen e XX | eonrnne e XK [ eenneeene XX [ XX e XX | XX [ 0., S 0.0 S DS S P XXX
12.7 TOAIS..ccoueeeeeereieeeseeeeseeiseeenesssissssesnssnssesensssssnssenens | eensnenerneenn2y 202,026 | viriinenn 3,277,116 | i 1,137,551 | 02,394,689 | .983,245 | i e XXX [ e XXX e [ s 10,054,627 | .ooovvereeienne 100.0 | .oovveennee 7,621,530 |.coveerenee 2,433,097
12.8 Line 12.7.35@ % 0f COl. 9...ovviviiiiiiiiisnssnsisssssssnssssenensnsnne | cernnnsnssnsnenns @260 | covineinnninenneenn32:0 | ovvinrinncnninnnn 113 | 238 |38 |00 | XXX [ e XXX [ v 100.0 .o D00, S [P JEX T I 24.2

Total Publicly Traded Bonds
13.1 Issuer Obligations
13.2 Residential Mortgage-Backed Securities...
133
134
135
13.6

13.7

13.8 Line 13.7 asa % of Col. 7.........

13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11..........ccccocevevererereveres | covvreerieriienna 1.9

. Total Privately Placed Bonds

14,1 1SSUET OblIgAtIONS........cvvveireiiieiieicieie e sesnns | essssessesss st essnsenes 898,500 | e s | e | ereese X XXX i | e 498,500 498,500
14.2 Residential Mortgage-Backed Securities... 25,429 .65,676 242,277 242277
14.3 Commercial Mortgage-Backed SECUMHIES. .........c.vurrirrreirnieiieiniens | rernereseissinsesinniens | ernseeseinssssesnssnsesiess | eneensnsessssnsessessenns | seessessssssssssessesssseses | sessesssssssensessssensensenss | serreense XK Kurmrersennnns | veversesessenessseesenns 0 | coorererernrreneen0.0 | 0 0.0 [ b XXX | e 0
14.4 Other Loan-Backed and Structured SecUrities...........ccovoveveveveveeerreeieecs | eovvverivivinenns 162,057 1,945,171 5,129,091 | o838 [ 1,663,134 | 165 | XX XK e 5,129,091
14.5 SVO Identified FUNGS.........ccoeveveieeieieereicisee et | seeveeaas XXX oo | e e XX e e XX e e XXX i | e e XX s | et | v 0 [ cooveeeeeeereereeen0.0 | o0 i 0.0 [ b XXX | e 0
14.6 BaANK LOANS......c.couiveieiiicieiciciesicisseeie et ssse s sssesenss | aresesssisssssssssessssssesens | aversssssesessnsesssssesensns | eresssseessssesessssnessnsns | sesssesessnsessssnsesensnses | snsnesessnsessssnsesessnsnes | seversnsss X0 urersnreranes | sreressssssessnssesssnnas (1 [N 0 X0 [ [FFOORON. 0.9, COUURRTRIR) [RRROD 0.0, CHRRTTS [RTRRRD 0.0 CORORRRnl [POOvrrorrRRRn 0
14.7 Totals 187,486 |.............. 3,450,578 |...ccouue. 2,010,848 212713 | 8243 | 0 5,869,868 | ....ccccovrvereeeenn50.2 | 2,433,097 | o242 | b XXX [ 5,869,868
14.8 Line 14.7:a5 @ % Of COL. 7...uovveieeieeieece et seiniens | evessissssssesnssneas 3.2 | e 58.8 343 ] 36 | 0 0.0 | 100.0 [oveeee e XXX [ e e XXX e e XX [ e e XK s | e, 100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, SECtON 1. ..c.cvoivererciisiieiiins | cvverrsisiciisiinias 16 | e, 29.5 W AT2 | 18 | i 0 0.0 | 50.2 | oot XX e et XXX e XXX | e XX K | e 50.2
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Sch. DA - Verification
NONE

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

SI10, SI11, SI12, SI13, Sl14



Annual Statement for the year 2018 ofthe Oklahoma surety Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 O PHIOF YBAI........curuiereeeirirecireire et sses st esess s sesssssssessessessssssessens | stsssssssessossssssessessasssssessassasssssnssessssnnes 8,768,345 | ..o enne | ettt 6,768,345 | ..o
2. Cost of cash equivalents acquired 3,759,480 [ ..ottt rnas | s sttt 3,759,460
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 reCeived ON QISPOSAIS...........c.cucuiveieiciiecie ettt sttt s b b st s sssns | ssesssassessssastes e s s s es b b es s sse s s sse st anea 4,983,200 [ ..ouoeeviiecreieeeeieee sttt en st renesaenes | everieiet et ettt en et es s s senad 4,983,200 | ..ottt
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)..........ccceveiirrireieiiiieeeisieesssiesiesiens | sevissssiesis et snae 5,544,805 | ..o 0 | e 5,544,805 | ..ooviiieeeeeeee e 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 5,544,605 | ..o 0 | oo 5,544,605 | ..o 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
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol 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.. | . | ............ ‘ 1,176,740 |...105.660 ..1,056,600 1,000,000 (18,162) 5250 |...... 3.280 |AO...... ..13,125 .52,500 | 01/08/2010. | 10/01/2020.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 1,176,740 XXX ..1,056,600 .1,000,000 .(18,162) 0 0 XXX XXX XXX .52,500 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 1,176,740 XXX ..1,056,600 1,000,000 (18,162) 0 0 XXX XXX XXX .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 - Other Loan-Backed and Structured Si
20775B D8 6 |CT HSG FIN AUTH F-2 2.75 11/15/2035......ccvumerereirerineineiiesiseesseesssisensnns | eeenns ..165,614 |...100.827 ....160,000 164,415 (208) | evvveererineirees [ e [ e 2.750 |...... 2.547 |MN...... 11/21/2012. | 11/15/2035.
31397P PP 9 | FHM MO012 A1A3 2.65 08/15/2051.........c0cvurrirerieieereiesiseisesieisnsssisnsssiessensnnes. | covenns . ...1,000,000 |...100.396 21,000,000 | ...ocovveuee 1,000,000 | ceovveererieriinrrirens [ v | e | e [ 2.650 |...... 2.665 | MON.. 11/06/2014. | 08/15/2051.
31397P PV 6 |FHM MO012 AB31 2.50 08/15/2051.........ccourrvmereeerirericersseinersseriesssensseessnnnens | vevene | or | wevvverinene | eore TFE | it 1,000,000 |..... 99.901 .1,000,000 999,927 (P23 RN ISR IO 2.500 |...... 2.507 |MON.. 05/11/2015. | 08/15/2051.
60416Q FZ 2 |MNHSGFIN B 2.9509/01/2044..........coooiimriieiniiiiinrineissinsiserssisiessssiesenins | seveees 557,914 |.... 95.922 ....557,914 557,914 | oo | o | oneiessiieseesins | e | avenan 2.950 |...... 2.968 | MON.. 08/13/2014. | 09/01/2044.
60416Q GD 0 |MINNESOTA ST HSG FIN 3.00 04/01/2045...........ccoovvvnerimrrreriereseinseienninens | vvenes 651,410 |..... 96.197 | .ovvvierrrenn626,637 | oo 651,410 B5T,411 [ oo e | e | e | e 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.........cocovrrmerierineinneinseineriieseseessninns | ceies 205,656 |...101.765 | .................203,530 | ....... 200,000 202,790 (580) | evvreermernrinens [ erreerenineinnerienes [ e 3.500 |...... 3.159 |JD....... . 08/29/2013. | 12/01/2044.
647200 X4 1 |NMMTGE FIN CL | B-12.85 07/01/2043..........ccccvvvmerierimrneeisnineiiseriesinennns | voenes 272,328 |..101.322 | .....ccc....... 277,314 | ... 273,696 272,954 363 | e | e | s 2.850 |...... 3.011 | MON.. . ..7,800 | 08/29/2014.| 07/01/2043.
647200 X6 6 |NMMTGE FIN SFM C 14.50 10/01/2043..........ccooevemermeeiereieernerieesseessensenens | voreees 745,764 |...102.089 | ...ccooveeren 732,061 | oo 717,081 741,436 (5,348) [ ..oocvrnrererrerins | v | e 4500 |...... 3.649 |[MON...| ...........2,689 | .......... 32,269 |08/08/2013. | 10/01/2043.
686087 NS 2 |ORHSG & CMNTY SVCS B 2.50 07/01/2034..........ccocoovuniiiniiniiiciienisiiissninns | s 210,000 ....210,000 | ... 210,000 [ .ovviviriieninrinnnees [rriersnssennns [ [ | o 2.500 |...... 2.500 |JJ....... ..5,558 | 05/31/2013. | 07/01/2034.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHES. ........c.vrieiriiiiiiiieisiei s 4,808,687 | XXX | .....4,742/410 | ... 4,770,101 | .o 4,800,847 | ..o (5,797) 0 0 XXX XXX XXX . 44,873 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations............ouevierirruerieieiiiesiieissieserssesessessses e ssseesneas 4,808,687 | XXX | ....4742410 | ............. 4,770,101 | ............ 4,800,847 | oo (5,797) 0 0 XXX XXX XXX | .......14,401 | ... 144,873 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
57629W CD 0 ‘ MASSMUTUAL GLOBAL 2.50 04/13/2022...... |SD.. | | ............ ‘ ...... 153 497,765 |..... 97.255 | v 486,275 | oo 500,000 498,500 432 | | | 2.500 |...... 2.596 |AO...... | v 2,708 | oo 12,500 | 04/10/2017. | 04/13/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OblIGAtIONS. .. ...c.uureriveiiiiiereisisir s 497,765 XXX ] s 486,275 | ..ovovercinns 500,000 | ..oovirieean 498,500 | ..o 432 0 0 XXX XXX XXX | s 2,708 | .......... 12,500 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
46639A AA 7 IJPTEP 2012-5 APT 2.50 12/27/2042.....c..ovviiviiiiisiiisiiississi s | ....... | .. | ........... 1 l ...... 153 241,547 |..... 94.600 | .o 238,025 | ....... 251,612 242,276 147 [N [ORRRRN [ 2.500 |...... 3.115 |MON... | coooeriiris 524 | o 6,290 | 08/11/2014. | 12/27/2042.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 241,547 XXX | s 238,025 | ..o 251,612 | oo 242,276 | oo 1,282 0 0 XXX XXX XXX ] s 524 | ........... 6,290 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00085U  AJ 0 | ABPCI 2017-2A A1B CLO SSNR 3.8 01/20/30........cocvvverrrirerininernrireisseirennnes [rovene [ | veveverinnns | ceveee TFE]| i 500,000 {.....98.000 | .................490,000 | ....... 500,000 500,034 34 | e | e [ 3.800 JAJO.. | s 3,747 | e 14,039 | 12/20/2017. | 01/20/2030.
68269C AA 4 |OMFIT 2018-2A A ABS SSNR 3.57 03/14/2033..........cevvmereeenrnisnrnerirennnennes | cevveee | o [ eererienes (. TFE| oo 499,893 |...101.228 | .................506,140 | ....... 500,000 499,906 14 | s [ e [ 3.570 MON... | covvrrer 843 | e, 13,140 | 03/12/2018. | 03/14/2033.
75574W  AA 5 |RCMT 2018-FL2 A CLO SSNR FLT 06/25/2035..........c.covrvrerermrneermrneisnnenenns [ revene [ | eeriveeen | e 1FE 499,993 |....99.320 | .................496,593 | ......cccoouue. 499,993 499,991 (2) | cevvrrrereriiereens | ererieeiesieeisseens | e 3.356 MON... ..7,560 | 06/15/2018. | 06/25/2035.
78411K  AC 8 |SCFET 2018-1A B ABS MEZ 3.97 12/20/2025...........ccovvrvveevenneirnnismsiienisnnsans | eevevee | oo | evvvnnieen T | s 1FE ...100.070 500,000 499,821 23 | oo [ s [ e 3.970 MON... 11,414 | 05/17/2018. | 12/20/2025.
78449P  AB 5 | SMB 2018-A A2A ABS SNR 3.50 02/15/2036...........oconererererncersirnmninneineniinnens | eevnne [ oo | eevvneeen T [ s 1FE ...100.717 ....500,000 499,922 14 | s [ e [ e 3.500 MON... .12,833 | 03/14/2018. | 02/15/2036.
803169 AQ 4 | SRANC 2014-3A AFR CLO SSNR 4.088 06/30............cccvvveeremnirernneeniisninens [ v | oo | envicveine | e IFE | 1iiiinr2..500,000 | ... 99.125 ....500,000 499,994 (6) ver4.088 MJSD. .12,321 | 04/30/2018. | 06/22/2030.
83404R  AB 4 | SOFI2018-B A2FX ABS SNR 3.34 08/26/2047.........cccovuvmeremieenervnrrrmennennsninns | werinee oo [eorneveenT | el TFE | . 499,481 | ... 99.710 500,000 499,553 72 ISR ISR DO 3.340 MON... 03/13/2018. | 08/25/2047.
83405  AA 8 | SCLP 2017-5 A1 ABS SSNR 2.14 09/25/2026.............covverevemrrenneiecrrnrenennneens [ eovnes | oo | convvene 1| et IFE | 132,289 | .o 99.450 132,295 132,291 A | e | e | 2.140 MON... 09/15/2017. | 09/25/2026.
872400 AJ 9 | TCW 2018-1A A2B CLO SNR 4.14 04/25/2031 ..500,000 |..... 97.647 500,000 500,034 34 w4140 JAJO.. 04/12/2018. | 04/25/2031.
89613T AA 6 |TAH 2018-SFR1 A ABS SSNR 3.53 05/17/2037 .......ovverererrenerierineerseiseeians | oeeenns L4977 | 97.712 500,000 497,543 426 [ .o | e [ e 3.530 MON... 04/11/2018. | 05/17/2037.
92917W AN 8 |VOYA 2018-4A A2B CLO SNR 4.49 01/15/2032......ccuvrivirensiinissirsnsennsisseianies | overes 500,000 |...100.000 500,000 500,000 [ .ooririiiriiinns [ | |, | o 4.490 JAJO.. 12/17/2018. | 01/15/2032.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities, 5,128,480 XXX ..5,099,203 .5,132,288 613 0 0 XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 5,867,792 XXX ..5,823,502 5,883,899 2,328 0 0 XXX XXX XXX XXX

Totals




Annual Statement for the year 2018 ofthe Oklahoma Surety company

SCHEDULE D - PART 1

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

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol 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
7799999. Total - Issuer Obligations...........cweerrrersnrerserssiinnns 1,674,505 XXX | s 1,542,875 | oo 1,500,000 | ..oooovnenne 1,531,721 [ o0 | s (17,730) 0 0 XXX XXX XXX XXX XXX
7899999. Total - Residential Mortgage-Backed Securities. 241,547 XXX 242,276 1,282 0 0 XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities... . 9,937,166 XXX ..9,841,613 9,929,938 (5,183) 0 0 XXX XXX XXX XXX XXX
8399999, Grand Total - BONGS............cccuuiiiiiiiiiiiiiiiic e | e 11,853,218 XXX ....11,622,512 1,703,935 | o0 | (21,631) 0 0 XXX XXX XXX XXX XXX

1'0Ld
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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 2018 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 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - Industrial and Mi:

68269C AA 4 | OMFIT 2018-2A A ABS SSNR 3.57 03/14/2033 03/12/2018........ CITIGROUP.......ccovvrrirvrirrines 499,893

75574W  AA 5 |RCMT 2018-FL2 A CLO SSNR FLT 06/25/2035............ 06/15/2018........ JP MORGAN SECURITIES INC.......evrriririereiieeirerersciesieereeseneenes 500,000

78411K  AC 8 |SCFET 2018-1A B ABS MEZ 3.97 12/20/2025 05/17/2018........ BANC OF AMERICA SECURITIES. 499,798

78449P  AB 5 | SMB 2018-A A2A ABS SNR 3.50 02/15/2036 03/14/2018........ BARCLAYS CAPITAL......cooiiiiiieineieieiseiesieensesssiesesisseessessees 499,909

803169 AQ 4 | SRANC 2014-3A AFR CLO SSNR 4.088 06/30.. 04/30/2018........ JEFFERIES & CO....ccooviriiiceiceereesscienieies 500,000

83404R  AB 4 |SOFI 2018-B A2FX ABS SNR 3.34 08/26/2047............. 03/13/2018........ BANC OF AMERICA SECURITIES. 499,481

872400  AJ 9 | TCW 2018-1A A2B CLO SNR 4.14 04/25/2031.........oovereriririrerirereeiesierssiseiesisssssssessssssssensenanns | sevsernesnnens 04/12/2018........ NATIXIS............ 500,000

89613T  AA 6 | TAH 2018-SFR1 A ABS SSNR 3.53 05/17/2037 04/11/2018........ DEUTSCHE BANK .....ouitriiiitieiieisee s 497,117

92917W AN 8 | VOYA 2018-4A A2B CLO SNR 4.49 01/15/2032.......coiiiiiiiiiiiiiieisiscississisnsssessni s C 12/17/2018........ MORGAN STANLEY, 500,000
3899999. Total - Bonds - Industrial and Miscellaneous.. 4,496,197 | .ccocoevvveerecrnn.....4,500,000 | ... 0
8399997, TOtal - BONMS = Pt 3.0 fEeh e 4,496,197 | .oooviiviniiiiniennnn.4,500,000 | 0
8399999, Total - BONAS.......oveiieiiiiciiniisiisissnsnr s 4,496,197 | oo 4,500,000 | ..... 0
9999999. Total - Bonds, Preferred and Common Stocks 4,496,197 XXX ] 0
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Annual Statement for the year 2018 ofthe Oklahoma Surety company

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Special Revenue and Special Assessment
207758 D8 6 |CTHSGFINAUTHF-22.7511/15/2035............... .. | 08/30/2018. | Sinking Fund Redemption...........coccovmwee | L 60,000 | ............ 60,000 | .....co... 62,105 81,741 | oo | s (1,760) (1,760) 11/15/2035.
574204 TT 0 |MARYLAND ST DEPT TRAN 5.00 02/15/2018..... |.. | 02/15/2018. | MtUFY.......oovvvversccvevecesesscssssinn | 1,000,000 | ....... 1,000,000 | ....... 1,167,620 | ........... 1,002,615 | oo | i (2,615) (2,615) 02/15/2018.
60416Q FZ 2 |MNHSGFIN B 2.95 09/01/2044...........coovvverernne .| 12/01/2018. | MBS Paydown... 83,271 | oo oo 0 09/01/2044.
60416Q GD 0 |MINNESOTA ST HSG FIN 3.00 04/01/2045.......... .. | 12101/2018. | MBS Paydown.............ccooowwwrvvvevvcesisissssnac | o 498646 | 14128616 | o 128616 | o 128,617 (0) 04/01/2045.
61212R 4G 8 |MT ST BRD OF HSG B-13.50 12/01/44 . | 12/01/2018. | Partial Call 61,011 (1,011) 12/01/2044.
647200 X4 1 |NMMTGEFIN CLIB-12.8507/01/2043............... | .. | 12/01/2018. | MBS Paydown 25,085 (134) 07/01/2043.
647200 X6 6 |NM MTGE FIN SFM C14.50 10/01/2043............... .. [ 12/01/2018. | MBS Paydown 63,048 (395) 10/01/2043.
686087 NS 2 |ORHSG & CMNTY SVCS B 2.50 07/01/2034....... .| 10/01/2018. | Partial Call 60,000 0 X 07/01/2034.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS........ccc.  wovevereerverieveeerennes 652,381 ..1,486,287 0 (5,915) 0 0 ... 33,777 XXX
Bonds - Industrial and Miscellaneous
225418 5S 3 |CSFB 2005-FIX1 A3 4.8 05/25/35... .| 06/25/2018. | MBS Paydown 146,980 ..146,980 ..146,875 ..146,980 0 05/25/2035.
46617U AN 1 |JFINR 2015-3A COMB CLO MEZ 3.00 04/20/23... | .. | 01/20/2018. | MBS Paydown... ..248,820 ..248,820 ..248,820 ..248,820 0 04/20/2023.
46639A AA 7 |JPTEP 2012-5 A PT 2.50 12/27/2042.. .| 12127/2018. | MBS Paydown ...30,940 ..29,703 29,773 40 12127/2042.
478115 AA 6 |JOHNS HOPKINS 5.25 07/01/2019... .| 12/13/2018. | Make Whole Call 133,584 131,908 | ovvvvve 131,987 13 07/01/2019.
67575N AY 9 |OMART 2017-T1 AT1 ABS SSNR 2.4989 09/48.... | .. | 08/15/2018. | MBS Paydown 500,000 ..500,000 500,000 |..... 0 0 09/15/2048.
75574W  AA 5 |RCMT 2018-FL2 A CLO SSNR FLT 06/25/2035.... | .. | 12/25/2018. | MBS Paydown... 7 .7 7 (0) 06/25/2035.
83405L AA 8 |SCLP 2017-5 A1 ABS SSNR 2.14 09/25/2026 . | 12/25/2018. | MBS Paydow! 282036 282 036 ..282,024 9 e 09/25/2026.
3899999. Total - Bonds - Industrial and MISCEIANEOUS..............cccvuviriiiciiiiiiiiiiiis i | 1,342,367 | ....... 1,340,783 | . /339,336 0 62 0 0 ......28,311 XXX
8399997. TOtal - BONAS = P 4.t s | 2,820,989 | ...... 2,819,406 | ....... 2,991,717 0 (5,853) 0 w0 [0 62,088 XXX
8399999, TOtal - BONAS...oooeeesrenrrren s s | 2,820,989 | ...... 2,819,406 | ....... 2,991,717 0 (5,853) 0 I P 62,088 XXX
9999999, Total - Bonds, Preferred and COMMON STOCKS...........c..iiviiriiiciiiiniins i | 2,820,989 XXX | 2,991,717 0 (5,853) 0 0 [0 [ 62,088 XXX




Annual Statement for the year 2018 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 2018 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, OKIBNOMAL.........c.cvoveeveeeiceeeiee s sessessensnes | sensnes | eveeead 0.70 112,605 | XXX
The Bank of New York Mellon. New York, New York RV I 0.85 43 5,080 | XXX
0199999. Total - Open Depositorie XXX XXX 43 0 117,685 | XXX
0399999. Total Cash on Deposit XXX XXX 43 0 117,685 | XXX
0599999. Total Cash XXX XXX 43 0 117,685 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 178,991 |4. April 150,061 | 7. July. 149,248 | 10. October. 137,251
2. February 179,351 | 5. May. 150,014 |8. August 150,099 | 11. November. 136,677
3. March 209,573 | 6. June 149,032 | 9. September. 126,781 | 12. December. 117,685

E26
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Annual Statement for the year 2018 ofthe Oklahoma Surety Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1
cusip

2
Description

3 4
Code Date Acquired

5

Rate of Interest

6
Maturity Date

7

Book/Adjusted Carrying Value

8
Amount of Interest Due & Accrued

9
Amount Received During Year

Exempt Money Market Mutual Funds as Identified by the SVO

825252 40 6 |Invesco Advisors Inc. Treasury Portfolio Institutional Class 2.300 5,544,605
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO............cccccoviiiriiiiciinniinicccs 5,544,605
8899999, Total - Cash Equivalents e e 5,544,605




Annual Statement for the year 2018 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, 428,243 437,228
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 516,610 528,300
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 103,322 105,660
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 516,610 528,300 531,565 542,888
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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