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Annual Statement for the year 2019 ofthe OKlahoma Surety COmpany

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1

Amount

2
Percentage
of Column 1

Line 13

3

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

6
Percentage
of Column 5

Line 13

Long-Term Bonds (Schedule D, Part 1):
1.01
1.02
1.03
1.04

U.S. Governments.......
All Other GOVEIMMENS.........ovurererieeerireseerereseiesssssseeeessssssesesseses
U.S. States, Territories and Possessions, etc., Guaranteed.............
U.S. Political Subdivisions of States, Territories and

P0ssessions, GUAranteed.............ovureeeneereurneeneereeeesseeeeeeeseeseeseens
U.S. Special Revenue and Special Assessment Obligations,

etc., NON-GUAranteed...........ccovuivevveiereieee e
Industrial and MiSCEllaNEOUS............oveererrererrrereieeneereeee e
HYDFI SECUMEIES....euveeceiecreere et
Parent, Subsidiaries and Affiliates............cccocovrvevereiieveieceeeeeees
1.09 SVO Identified FUNGS........ccorvvrieeiieinieenieee s esesseees
1.10 Unaffiliated Bank Loans
1.11 Total Long-Term Bonds

Preferred Stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and Misc. (Unaffiliated)..........ccccoveerirereeiieeieiecsinns
2.02 Parent, Subsidiaries and Affiliates...........cccccocevveeeceeieceeec e
2.03 Total Preferred StOCK.........ocwieririneneieeeineise et ieesseseieenes

Common Stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated)
3.02 Industrial and Miscellaneous Other (Unaffiliated)
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccceovvuucne
3.04 Parent, Subsidiaries and Affiliates Other...........c.cocovnenincneineinenn.
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.

1.05

1.06
1.07
1.08

Mortgage Loans Schedule B):

4,01 Farm MOMQAgES. ......ccvverreuiiirieieieiesieie st sessssns
4,02 Residential MOMgages. ..o ssssessenns
4.03 Commercial MOMGAQES. ..ot esssians
4.04 Mezzanine Real Estate LOans..........cocvcuvinirnecrniineenersineresnineine
4.05 Total Mortgage Loans
Real Estate (Schedule A):
5.01 Properties Occupied by COMPaNY........ccocvevevevcrerrreeeiesieesessevenenns
5.02 Properties Held for Production of INCOME............ccovvevecrevercrenisiiennns
5.03 Properties Held for Sale
5.04 Total Real EState.........ccovvuiiererierieineieiss e
Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1).......cccocvveveivereeeieeeeee s
6.02 Cash Equivalents (Schedule E, Part 2)..........ccccvveevverveeeerverernnnns
6.03 Short-Term Investments (Schedule DA)...........ccoevevevvveererrirernnn.
6.04 Total Cash, Cash Equivalents, and Short-Term Investments...........
CONrACE LOANS......coiiiirirriscierie sttt st
Derivatives (SChedule DB)..........cccveureminrerreeinsiseesnisesessisssssssesessessesseens

Other Invested Assets (Schedule BA)..........c.cceveveveereeveceieeeeee s

. Receivables for SECUMLES..........oovveveeeiciereieie e
. Securities Lending (Schedule DL, Part 1).........cccccveveereerverneeeeieieeisieennns
. Other Invested Assets (Page 2, LINe 11).....covvrrrrenrenenrrsinensensereeseseneens

. Total INVESIEA ASSEIES........cecveveveeeeeeeeeeee e

.............. 1,014,447 |.

.............. 7,153,973 |.
.............. 6,354,352 |.

00 ]..

1,014,447

.1,153,973
..6,354,352

.............. 1,014,447

.............. 7,153,973
.............. 6,354,352

..... 0.0
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Annual Statement for the year 2019 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 2019 ofthe OKlahoma Surety COmpany

© 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...

11,703,935

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

4,131,023

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

5,149

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

1,288,432

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

28,903

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

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2........covireiriniinrinineeieeseeseeseese e esesseseseens

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

14,522,772

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

14,522,772
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Annual Statement for the year 2019 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, 1,014,447 | oo 1,029,290 | ..ovoiviiieieas 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........... 7,153,973 .7,164,592
Industrial and Miscellaneous, 8. United States 5,354,293 .5,349,050
SVO Identified Funds, Unaffiliated Bank Loans 9. CANAUA. ... | et | et | crie ettt
and Hybrid Securities (Unaffiliated) 10. Other Countries .1,000,059 .1,000,000
11. Totals......ccoocoe. 6,354,352 6,349,050
Parent, Subsidiaries and Affiliates 12, TOAIS....cviviccreiieeiiiiesicceeis | et saensness | eressssessssssesessssesessssessnsssesens | sessssessssesessnsesessssesesnsesasnns
13. Total BONGS......cmrerseeemsrnnns | onveeecninsieennns 14,522,772 | oo 14,673,268 | oo 14,690,382
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. 14,522,772 | oo 14,673,268 | ...ooovvvverrin 14,690,382
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Annual Statement for the year 2019 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

......................... 7.0

......................... 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

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... 327,848 |.... ..2,025,264 .23,784 L XXX.. ..6,354,352 |.. 43.8 5,869,868 50.2 499,570 |.. 5,854,782

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

XXX
XXX..

XXX

9.1

9.7

SVO Identified Funds

NAIC 1...

Totals

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Unaffiliated Bank Loans

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

TOtAIS. ...t s

.......... XXX
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Annual Statement for the year 2019 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 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
............... 5,467,856

............... 2,755,468

..2,7155,468 |..
..23.5

...852,476
....... 7.3

Line 12.7 as a % of Col. 9.

Total Publicly Traded Bonds
............... 2,006,787

Totals
Line 13.7 as a % of Col. 7.....
Line 13.7 as a % of Line 11.7, Col. 7, Section 11

............... 2,563,610
..29.6

Total Privately Placed Bonds

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

Includes $.....5,854,782 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes $.. 0 current 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.

Includes §.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| 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; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S......... 0.
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Annual Statement for the year 2019 ofthe Oklahoma Surety company

SCHEDULE D - PART 1A - SECTION 2

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 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

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

1.01

1.02

U.S. Governments

Issuer Obligations..........ccccccevievriernnnne.
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

4.01
4.02
4.03
4.04
4.05

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

5.01
5.02
5.03

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

752,618 |...

1,311,422 | ..

.............. 2,064,039

.0

601

6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals

176,792 |.

....998,522
478,180

2,498,455 |...

.30,236

,995,028

................. 998,522
..685,555

................. 498,500
242,217

,129,091

................. 327,848

.............. 2,025,264

.............. 5,869,868

7.01

7.02
7.03
7.04
7.05

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

801

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Affiliated Bank Loans - Issued
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 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 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued......
10.02 Unaffiliated Bank Loans - Acquired...

10.03 TOAIS. ...ttt .0
1. Total Bonds Current Year

11.01 ISSUET ODlGAtIONS.........cooevieeieeiceceietece et | evesniesans 1,014,447 | ..o 998,522 2,012,969 1,514,017 | .o 498,952
11.02 Residential Mortgage-Backed Securities... ..268,881 1,230,798 |... 2,181,087 1,495,532 |. 685,555

11.03 Commercial Mortgage-Backed Securities
11.04 Other Loan-Backed and Structured Securities
11.05 SVO Identified Funds
11.06
11.07
11.08
11.09 Line 11.08 as a % of Col. 7.......
12. Total Bonds Prior Year
12.01 Issuer Obligations
12.02 Residential Mortgage-Backed Securities
12.03 Commercial Mortgage-Backed Securities
12.04 Other Loan-Backed and Structured Securities..
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans.
12.08 TOtAIS......cviviveiiecieiicie et
12.09 Line 12.08 @5 @ % 0Of COL 9. s
13. Total Publicly Traded Bonds

13.01 ISSUEr OBlGAtIONS.........cvviviieireieiieieiere et | eresniennns 1,014,447 |................. 499,570
13.02 Residential Mortgage-Backed Securities 117,824 ....752,618
13.03 Commercial Mortgage-Backed Securities.....
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNAS.........cccerireiriicieircereee s
13.06 Affiliated Bank Loans.....
13.07 Unaffiliated Bank Loans.
13.08 Totals.......corvrrrerrerennns
13.09 Line 13.08 as a % of Col. 7...

13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

14, Total Privately Placed Bonds
14.01 Issuer Obligations . 3 e XXX e e 498,952
14.02 Residential Mortgage-Backed Securities... .
14.03 Commercial Mortgage-Backed SECUMLIES............cccovierrieienieerieees | vt .
14.04 Other Loan-Backed and Structured Securities.. . .
14.05 SVO Identified FUNDS.........ccoeivrieiereeieeeieeesieessssessssenens | ceveeeee XXX i .
14.06 Affiliated Bank Loans. .
14.07 Unaffiliated Bank LOANS........c..cveuiirieieiniinieieinseiesississsesesssesseseses | sersssessssssssassessssanees .
14.08 Totals.......ccooevervrrirereines ..327,848
14.09 Line 14.08 as a % of Col. 7... .5.6
14.10 Line 14.08 as a % of Line 11.08, Col.

e 5,854,782
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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
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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 PHIOF YEAI.........cu et ssss et essss s sessssssssessessessssssessens | stssssessessossssssessessasssssessassassssssnssessssnnes 5,544,805 | ..ot etnnne | ettt 5,544,605 | ....cvovirieeiieieeeee e
2. Cost of cash equivalents acquired TTET,564 | .ottt sentens | evess ittt 1,767,564
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 4,625,200 [ ..oeoecviieereiceeeiee et en st eneresessnaetes | everieset ettt ettt en et et es s e senas 4,625,200 | ...ovecveieeeeeeeeee et
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)..........cccceueiirrireieiiiieieieissieiiessiesie s | seisssssiesis e nae 2,686,969 | ..o 0 | oot 2,686,969 | ....ovieireieee 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 2,686,969 | ..o 0 | oo 2,686,969 | ..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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Annual Statement for the year 2019 ofthe Oklahoma Surety company

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 TEX. . iiiiieersieierinesisinsinsssssssssssensssessssssssssssssssssnsssssansasssssaneas |SD.. | | ............ ‘ 1,176,740 |...102.929 ..1,029,290 1,000,000 (18,774) 5250 |...... 3.278 |AQ...... .52,500 | 01/08/2010. | 10/01/2020.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 1,176,740 XXX ..1,029,290 .1,000,000 .(18,774) 0 0 XXX XXX XXX .52,500 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 1,176,740 XXX ..1,029,290 (18,774) 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 - R tial Mortgage-Backed Securities
3133N3 VN 1 [FHREBD21 - RMBS......ooiiiiieiiciisieeieeisecsesssssise s sssssssssssessesssesenns | sesnes 1 ..498,823 |...100.633 498,758 [(G1<) ) SRR ISV IOV 3.000 |..... 2.918 |MON.. 10/11/2019. | 11/01/2049.
3140QC DT 0 |FN CA4613 - RMBS.......oiiiiiiriiieiieieieniseiesissssissssssesssssesssssssssessssssssessses | ovenes 4. 1. ..498,989 |...102.028 498,750 (239) [ ovvrrrerrrrieirens | cevrerivernnieeenines [ s 3.500 |...... 2.954 | MON.. 11/07/2019. | 11/01/2049.
314180 HY 1 [FN MA384B - RMBS.......oooiviiiriiriririsnrssrisnssessssessssnsssssssnsssnsssssssnssssssssnssssss | covnene | | eoneneenes 4].. 1 498,074 |...100.633 498,024 [(GI0) ) IR [OOSR 3.000 |...... 2.931 |MON... 10/18/2019. | 11/01/2049.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . 1,495,885 XXX | ... ..1,500,657 | ...........1,484,412 | ............. 1,495,532 | oo, 0 (353) 0 0 XXX XXX XXX 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 Securities
20775B D8 6 |CONN ST HSG FIN AUTH HSG MTG FIN PG......cccoovveiricririceiseiseriseinenes | ceeenne 2| 1FE 119,035 |..101.475 | oo 116,696 | i 115,000 117,085 (1,945) [ oo | e | e 2.750 |...... 1.760 [MN...... 11/21/2012. | 11/15/2035.
31397P PP 9 [FHMMO12 AA3 - CMBS........ooiriirierirriieisnieesieniesesseissssessesssssssssssnnies | ennnen | oo | vevesneenns Z ) I L1 [ 893,811 |...102.761 | .................918,489 | ...... 893,811 BI3,811 [ oo e | v | e | e 2.650 |...... 2.607 |MON.. 11/06/2014. | 08/15/2051.
31397P PV 6 [FHMMO12 A31 - CMBS.......ovvuirireririereeiseierieneeessessssssessessssessssnssssssenins | onene | oo | vevesneenns 7} I L1 893,811 |...102.400 | .................915,262 | ....... 893,811 893,520 (225) | cevereererineinens [ e [ 2.500 |...... 2.473 |MON.. 05/11/2015. | 08/15/2051.
45129Y  S6 4 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R....ccovvriierieieieriseineirernnes | vveres . 2| 1FE 555,245 |...110.165 | ...cc.cc00.r...550,825 | oo 500,000 554,615 (630) | vvveeveeiriiens [ s [ 4.000 |...... 3.024 | JJ....... 10/04/2019. | 01/01/2050.
57419T DL 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C ISR IO . 2| 1FE 537,140 |..107.048 | .................535,240 | ....... 500,000 536,399 (U] ) [T UUTRRRTRION DR 3.500 |...... 2.602 |MS...... 10/04/2019. | 03/01/2050.
60416Q FZ 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.......ccccovvvmrrimrincrincinns [ s . 2| 1FE 433,988 |...100.491 | ... 436,119 | oo 433,988 433,988 ((0)]) FSUSSTUSTRRURRIR IVPURIRINN BV 2.950 |...... 2.950 |MON.. 08/13/2014. | 09/01/2044.
60416Q GD 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F......cooovreriiirvineierivinns | vevees . 2| 1FE 533,537 |...103.564 | .................562,5652 | ....... 533,537 533,535 (2) | covvererrerereiiens [ verereeereisesnens | e 3.000 |...... 2.999 | MON.. 03/11/2015. | 04/01/2045.
61212R 4G 8 |MONTANA ST BRD HSG.......cocierrinirierisisseissssisensessessssesssssssssessesssnsens. | seveees . 2| 1FE 149,101 |...102.094 | ......c.cc...... 148,036 | cooooirerirnnee 145,000 146,591 (1,038) [ coooernrenerrerins | eevrveineeserinees | e 3.500 |...... 3.159 |JD....... 08/29/2013. | 12/01/2044.
63968M UU 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG cerrn | . 2| 1FE 534,520 |...105.310 | .................526,550 | ....... 500,000 533,974 (1<) IO ISPRORRRTR PPN 3.750 |...... 2.901 |MS...... 10/03/2019. | 09/01/2049.
647200 X4 1 |NEW MEXICO MTG FIN AUTH - MBS.. ISR IO . 2| 1FE 228,014 |..101.780 | .................233,239 | ....... 229,160 228,556 18 | s [ e [ e 2.850 |...... 2.865 |MON.. 08/29/2014. | 07/01/2043.
647200 X6 6 |NEW MEXICO MTG FIN AUTH - MBS.. ISR IO . 2| 1FE 630,505 |...102.455 | .........cc......621,138 | ooovriiirnns 606,255 626,367 (A79) | cevvreereerneieens [ e [ e 4500 |...... 4.277 |MON.. 08/08/2013. | 10/01/2043.
686087 NS 2 | OREGON ST HSG & CMNTY SVCS DEPT MTG REV. [ERSTRRN P . 2| 1FE 160,000 |...100.185 | ....c..ccc..... 160,296 | ovoviiivinanes 160,000 160,000 | .o e i | | oo 2.500 |...... 2.500 | JJ....... 05/31/2013. | 07/01/2034.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHES. ... ...c.vrieriririirieieisiiei e 5,668,707 XXX | 5,714,444 | .5,510,562 (5,590) 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGatioNS. .........verriiiiriiisrisiirisisisssssesrssse s ssessnesees 7,164,593 XXX | 1,215,101 | .o .6,994,974 (5,943) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
57629W CD 0 |MASSMUTUAL GLOBAL FUNDING IL... ..482,832 {...101.401 ....485,000 483,983 438 [ s [ e [ 2.500 |...... 2.595 |AO...... 04/10/2017. | 04/13/2022.
57629W CD 0 | MASSMUTUAL GLOBAL FUNDING II... ...14,933 |...101.401 15,000 14,969 14 | s [ [ 2.500 |...... 2.595 |AO...... 04/10/2017. | 04/13/2022.
89236T GL 3 | TOYOTA MOTOR CREDIT CORP......coouuiiiirirriseissnessssssnssssssesssssesssnssnsenees | seeeeas 499,550 |..... 99.665 ....500,000 499,570 20 | s [ [ 2.000 |...... 2.019 |AOQ...... 10/02/2019. | 10/07/2024.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ 997,315 XXX 1,000,000 ..998,522 472 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
46639A  AA 7 [JPTEP A- CMO/RMBS........ccooiiiriiiieririnnnisiesiesissississisessessssssens | coenne | oo [ eevernenndt | e 1FE| .o 193,503 | ... 99.956 201,566 194,209 122 [ s e [ 2.500 |...... 3.143 | MON.. 08/11/2014. | 12/27/2042.
74968R  AA 3 |RPIT 191 A- CMO/RMBS.. vt | oo | oo | e | 1FE| .o 491,202 ... 99.090 491,346 144 | [ [ 2.750 |...... 3.001 | MON... 10/09/2019. | 10/25/2063.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities........... XXX | eeien..692,006 | .................696,600 | ................ 685,555 | .oorereieirina 0 266 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00085U  AJ 0 |ABPCI4 A1B - CDO......ccvomrvcerriericrissrnerienissesssesssssssessesssssssssssssssnssnenes. | seinee | G ot | el IFE | ecieenn...500,000 | ... 99.390 500,000 500,044 10 12/20/2017. | 01/20/2030.
68269C AA 4 |OMFIT 182 A-ABS.............. ...102.640 500,000 499,928 22 03/12/2018. | 03/14/2033.
75574W  AA 5 |RCMT 18FL2 A-CDO ...100.004 ...170,832 170,821 (11) ...5,451 | 06/15/2018. | 06/25/2035.
78411K AC 8 |SCFET 181B- ABS ...100.356 500,000 499,831 10 .19,850 | 05/17/2018. | 12/22/2025.
78449P AB 5 |SMB 18A A2A - ABS - ...103.656 500,000 499,940 17 .17,500 | 03/14/2018. | 02/15/2036.
803169 AQ 4 | SRANC 3R AFR = CDO......ovuuiirireircrieniessesssisessssssssssesssssssssssssssssssnns | seeees Cloond| 1FE ...100.323 500,015 20 .20,440 | 04/30/2018. | 06/24/2030.
83404R  AB 4 |SOFI 18B A2F - ABS.......cooiiiiciiiinisiissiccsiessssisnsssissssssisssssssssssinnnns. | covenns | oo | eovesinenndt | s 1FE ...101.661 499,643 90 .16,700 | 03/13/2018. | 08/25/2047.
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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
87240U  AJ 9 [TCW 181 A2B = CDO.....cveuurerrerriieeieieisesisssiessesssseesssssssssssssesssesesssssnnss | cenees | o | weeeveneees 4 ... 1 =5 500,000 |...100.050 | ................500,248 | ....cccovvrnne 500,000 500,053 18 | e [ e [ e 4.140 |...... 4.159 |JAJO.. | oo 3,795 | e 20,700 |04/12/2018. | 04/25/2031.
89613T  AA 6 [ TAH 18SFRT A= ABS.......oieivririiiscneeiessesessssesssssssssssesssssssssessssssnses | vovenes | oo [eovsenernidh | i 1FE 497,117 |..102.740 | ...............513,702 | ....... 500,000 500,000 2457 | oo e [ 3.530 |...... 3.524 |MON... .17,650 | 04/11/2018. | 05/19/2037.
92917W AN 8 |VOYA 184 A2B - CDO.....ccoiviirrriririessissnsssensensssesssnsssssssenssesssssssssssssnsssnsenes | snvenes ..500,000 |...101.326 500,000 500,000 | ..o [ | | e | s 4.490 |...... 4.515 | JAJO.. .15,964 | 12/17/2018. | 01/15/2032.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNEIES............oveveevriererierieieisiesee e 4,667,029 XXX e 4731542 | 4,670,832 | ............. 4,670,275 | oo 0 2,635 0 0 XXX XXX XXX ..171,105 XXX XXX
3899999. Total - Industrial & Miscellaneous (UN@ffiliated). ... s 6,349,050 XXX | i 6,428,877 | i 6,367,432 | ..ooovns 6,354,352 | oo 0 3,373 0 0 XXX XXX XXX 191,256 XXX XXX
Totals
7699999. Total - Issuer Obligations...........ccovwvrverirsriierinraninns 2,174,055 XXX ] s 2,034,620 [ ..ccocvenne 2,000,000 | ...ccocouen 2,012,969 | .o 0 [ (18,302) 0 0 XXX XXX XXX | e 18,167 | e 65,000 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities. 2,180,590 XXX 2,192,663 2,181,012 ..2,181,087 (87) 0 0 XXX XXX XXX | 4,562 | s 14,050 XXX XXX
7999999. Total - Other Loan-Backed and StruCtUred SECUMHES..............cvrvererieeieiieeieieiesieieieissiesies et eesssesseseis s sssnsensessesnss | sesiesnes 10,335,737 XXX worenen. 10,445,985 ..10,181,394 | .. 10,328,716 (2,955) 0 0 XXX XXX XXX ........289,444 XXX XXX
8399999, Grand TOtal - BONGS.............urveuirireririerieiieiiiiesieseseei ittt sssieenieninns | bonerienes 14,690,382 XXX | 14,673,268 | ............ 14,362,406 | ........... 14,522,772 | .o, (V)] [ (21,344) 0 0 XXX XXX XXX | .........64,194 | ... 368,495 XXX XXX
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Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12
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SCHEDULE D - PART 3

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

€3

1 2 5 6 7 8
CUSIP Identification Description Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Special R e and Special A
3133N3 VN 1 |FH RE6021 - RMBS. CREDIT SUISSE SECURITIES (USA) 501,953 667
3140QC DT 0 |[FN CA4613 - RMBS Bank of America Merrill Lynch... 504,845 580
31418D  HY 1 |FNMA3846-RMBS..........ccccocenee. CREDIT SUISSE SECURITIES (USA) 501,640 875
45129Y  S6 4 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTGR.... BARCLAYS CAPITAL INC FIXED INC. 555,245
57419T DL 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C.... Bank of America Merrill Lynch.. 537,140 .
63968M  UU 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG 534,520 ..500,000
3199999. Total - Bonds - U.S. Special REVENUE aNd SPECIAI ASSESSMENES. ... . iuieieereiteeiseiieeseseeieesseaeeeessesesesstsaeats | eestasseseeaseseseeseeseeaeeeeseeeeseseesee£EseEee8eEAeEseE s a8 eE 1 e e eeE e e s e e e neE et ee e et eesee et st ansenserntes 3,135,343 | oo 2,996,849 2,121
Bonds - Industrial and Miscell
74968R  AA 3 | RMF PROPRIETARY ISSUANCE TRUST, SERIES 2........ NOMURA SECURITIES/FIXED INCOME........ 496,130 | oo 500,000
89236T GL 3 | TOYOTA MOTOR CREDIT CORP................. HSBC SECURITIES.......oiiiiiiiieiintisensiessissni s senssnss e snssseenes 499,550 500,000
3899999. Total - Bonds - INduStrial AN MISCEIIANEOUS............uuuiiuiiiiiiiiiis sttt o8 see b0 08808088t 995,680 . ...1,000,000 0
8399997, TOtal - BONMS = P 3.ttt eE e E R fE8 L8 EE R SEEeE R R 4,131,023 | oo 3,996,849 2,121
8399999. Total - BONS.......ouoiiiiiiiiiiiniiiiisi s 4,131,023 | o 3,996,849 2,121
9999999. Total - Bonds, Preferred and Common Stocks 4,131,023 XXX 2,121
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Annual Statement for the year 2019 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
11 12 13 14 15
Total Foreig
Foreig n
n Excha
F Current Excha nge Bond
0 Year's nge Gain Interest /
r Unrealized Current | Other-Than- Chang (Loss) Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | ein Book/Adjusted on Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. [B./A.C| Carrying Value at | Dispo | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) V. Disposal Date sal | onDisposal| Disposal | During Year Date
Bonds - U.S. Special Revenue and Special Assessment
20775B D8 6 |CONN ST HSG FIN AUTH HSG MTG FIN PG... .. [ 12/05/2019. | DIFECL.......covvvvvvvvseriiisensesiisssesssiisssisins | 45,000 | vovvvvrrrr 45,000 | oo 46579 | oo 46,242 | oo, (384) .(384) 11/15/2035.
3133N3 VN 1 |FH RE6021 - RMBS .. 1 12/01/2019. | Paydown 3118 (12) (12)] ... 11/01/2049.
31397P PP 9 |FHM MO012 AA3 - CMBS . [12/01/2019. | Paydown.........ooevvvvvvennnevisssnsiisssssisins [ 106,183 . 08/15/2051.
31397P PV 6 |FHMMO012 A31- CMBS o | 1210172019 PAYAOWN. ..o | 106,183 | ..rc. 106,189 | v 106,189 | oo 106,175 08/15/2051.
3140QC DT 0 |FN CA4613~ RMBS....oocoooeorecoesomssosseomssmsssesssoessessnons .| 12101/2019. | Paydown 5764 | o 5764 | o 5857 | ... 11/01/2049.
31418D HY 1 |FNMA3846 - RMBS.......cccccovvmiririiinnivcieniens .. | 12/01/2019. | Paydown 3555 | 3555 | 3567 | ... 11/01/2049.
60416Q FZ 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .| 12/01/2019. | Paydown 123,927 ) ) 123907 ; 09/01/2044.
60416Q GD 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF.... .. | 12/01/2019. | Paydown 117,873 117,873 117,873 117,873 117,873 04/01/2045.
61212R 4G 8 |MONTANA ST BRD HSG o+ | 1210212019, [ DIFECL........ovovvvvvssserrsissiiiissssssssiinns ...55,000 ....55,000 ...56,555 ...55,767 ....55,000 12/01/2044.
647200 X4 1 |NEW MEXICOMTG FIN AUTH - MBS - | 12/01/2019. | Paydown ....44,536 ....44,536 ..44,313 ...44.415 ....44,536 07/01/2043.
647200 X6 6 |NEW MEXICO MTG FIN AUTH - MBS... ... |.. | 12/01/2019. | Paydown 110,826 110,826 115,259 114,590 110,826 10/01/2043.
686087 NS 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV............ o | 110172019, | DIFCE .o 50,000 | oo 50,000 | ... 50,000 ...50,000 ..50,000 07/01/2034.
3199999 Total - Bonds - U.S. Special Revenue and Special ASSESSMENES.....c.uivussnsivssss woisssisssississ s | 771,965 | .o 7977 | o 779,438 | oo, 765,172 | v (o [CR10)] [— () (4,310)] ....... (L] 771,965 XXX
Bonds - Industrial and Miscellaneous
46639A  AA T |JPTEP A= CMOIRMBS...ooocorsvvrssssessssnssssssssssssssss s o | 1200172018 | PaYAOWN. s | 50,046 | .......... 50,046 | ...000...60,833 | coooirerrn 88,189 [ oo | v 1,857 [ oo | v 1,857 [ v | v 50,046 |......... 12/27/2042.
T4968R AA 3 |RPIT 191A - CMO/RMBS | 1212512018 | PayYdOWN...ccoovvesesvsssssssssesens | 4,966 | ..oooe.. 4,966 38 38 4,966 |......... 10/25/2063.
75574W AA 5 |RCMT 18FL2 A - CDO .| 12/26/2019. | Paydown 329.161 329.161 ) 1 ol 329161 [ .o | 06/25/2035.
83405L  AA 8 |SCLP 175 AT -ABS........ooviiiiiiiiiininncsssinssnes - | 09/01/2019. | PAydOWN....ovoeveeesveeesveeesscce | 132,295 | ......... 132,295 | ......... 250,119 | ccovccce 132,291 | oo 3 LI P P 132,295 | covvoeees | oo | vvvneeesssssinnd 0 |, 959 | 09/25/2026.
3899999 Total - Bonds - Industrial and MiSCEllANEOUS..........ooccccvrrssiirrressresres s 516,468 516,468 645,041 X 0 | LRI — [ 1,900 | ....... 0 516,468 | ...... Lo N 1 N ] P 7,831 XXX
8399997. Total - Bonds - Part 4 01,288,432 288,444 | ......1,424,479 274,812 0 (2,410) 0 (2410)) .....0 288,432 | .....0 Ol 24,164 | XXX
8399999. Tl - BONGS ..o s | 1,288,432 | ...... 1,288,444 | ....... 1424479 | ... 1,274,812 | oo 0. [ 210) () (2410)] ....... 0 [ 1,288,432 | ...... () (o — 0 ... 24,164 XXX
9999999 Total - Bonds, Preferred and COMMON StOCKS.......o..ccvvvsvvvssvvrssvsesssssssssessssessss s || 1,288,432 XXX | 1424479 | .......... 1,274,812 | ... (o — 2410)] oo (U — (2410) | ... U — 1,288,432 | ... (o — (U — 0 .. 24,164 | XXX




Annual Statement for the year 2019 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.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



Annual Statement for the year 2019 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
Mabery Bank. . 0.50 46,106 | XXX
The Bank of New York Mellon. New York, New York e 0.25 2 5,395 | XXX
Cash Held With SECUMEIES ON DEPOSIL........c..cvuvuiuciciiieieiesiscic et sesiesiess esaessessess s s s s ses s st s bbb s st bbb bbbt s st s s ses s nssnsannns | ensseins 188 | XXX
0199999. Total - Open Depositorie: XXX XXX 2 0 51,689 | XXX
0399999. Total Cash on Deposit XXX XXX 2 0 51,689 | XXX
0599999. Total Cash XXX | XXX 2 0 51,689 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January 115,942 | 4. April 107,507 | 7. July. 84,896 | 10. October. 74,622

2. February 116,006 |5. May. 103,965 |8. August. 83,710 | 11. November. 74,370

3. March 115,940 | 6. June 86,207 | 9. September. 63,734 | 12. December. 51,689

E27
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Annual Statement for the year 2019 ofthe Oklahoma Surety Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUsIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
825252 40 6 |INVESCO TREASURY INST 1.480 114,049
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO 114,049
8899999. Total-Cash Equivalents e s 114,049




Annual Statement for the year 2019 of the

Oklahoma Surety Company

OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

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. 420,935 427,114
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 507,223 514,645
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 101,445 102,929
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 507,223 514,645 522,379 530,043
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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