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Annual Statement for the year 2020ofthe Oklahoma Surety Com pany

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

. Total Invested Assets

Long-Term Bonds (Schedule D, Part 1):

1.01 U.S. GOVEMMENES.......couuiirrireireieie e
1.02
1.03
1.04

All Other GOVEIMMENTS...........cvuieiieieeieeireeieeieeiss s
U.S. States, Territories and Possessions, etc., Guaranteed.............
U.S. Political Subdivisions of States, Territories and

P0SSesSIioNs, GUAraNteed...........c.uereeeueernieneeeeseeneese e eeees
U.S. Special Revenue and Special Assessment Obligations,

etC., NON-GUAraNtEE..........courierircieiiee s
Industrial and MiSCElANEOUS............cvuurereerereerneircieieeieeseese e
1.07 Hybrid Securities.............
1.08 Parent, Subsidiaries and Affiliates...........ccoreurererneneneinnineneene
1.09 SVO Identified Funds

1.05

1.06

1.10 Unaffiliated Bank LO@NS...........ccccoeveuirereiercieeesee e
1.11 Total Long-Term Bonds..........cccoevreeneirrineneeneieeeeneiseeseessessseseeeesees

Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)....
2.02 Parent, Subsidiaries and Affiliates...........c.ccoerrurrnrineneneiineneneies
2.03 Total Preferred StOCK.........ocvierrerriinincieeeseiseseieeesese e

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.
3.04 Parent, Subsidiaries and Affiliates Other.............cccoceveeviveirerrirerenaen,
3.05 MUtUI FUNGS......ociiiiicieccce ettt
3.06 Unit INVESIMENE TIUSES. ......ooveeieirececereie e
3.07 CloSed-ENd FUNGS........ccovurriinineireiriscneiseess et seseeenns
3.08 Total COMMON SOCKS. .......crerrerirrireieieesneeneeseeseieeseseseseessssessseenees

Mortgage Loans Schedule B):
4.01 Farm MOMGAGES. .....ovuvererrerererereieeseesneeseeseesssssesseesessesssessessssessseseees

4.02 Residential MOMGages.......ccvvuvrmrrrruremerneessesisesessessssessssessssesssssenenns
4.03 Commercial MOrGages........cccuverurrrnrereueeneeneiseeseseessseesessesssseesseesnes
4.04 Mezzanine Real Estate Loans.........cccocoevevevveeeeveeseeceeeesce e
4.05 Total Valuation AllOWANCE...........coveeveevivierereiseresee e
4.06 Total MOrgage LOoanS..........cervererenrcnrinniseesnsseeesssssssesssssssesssessees
Real Estate (Schedule A):

5.01 Properties Occupied by COMPaNY.......c.coeveevivsiereereeseeeeiese e
5.02 Properties Held for Production of INCOME..........cccocvvvvreverrereriernnnn.
5.03 Properties Held for Sale..........ourimrerrerninensreieessenseseesssssseseesesenes
5.04 Total Real EState.......cccovuriverrerrricieiceissssesese s ssessssseenes
Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1)........cccouvveeveeieieeece s
6.02 Cash Equivalents (Schedule E, Part 2)........c..ccooeevveveevecereenerciiernnnns
6.03 Short-Term Investments (Schedule DA)..........ccccceevevveveereerrererennnns
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............
CONTACE LOBNS......covirircvicirisie sttt ensnes
Derivatives (SChedule DB).........cc.couveuerernrieisiesiesssssesesssses s

Other Invested Assets (Schedule BA)...........ccoeeeveeeiceeeeeesere e

. Receivables for SECUMLIES...........vrerieiiniireessessessesese s
. Securities Lending (Schedule DL, Part 1).......cccocveverveneverssssseresssnes
. Other Invested Assets (Page 2, Line 11).....ccccvveeerernereieisnsesenssieninns

.............. 5,116,775
.............. 5,051,216

................. 7.9
................. 0.0
................. 0.0

.............. 5,116,775
.............. 5,051,216

.............. 5,116,775
.............. 5,051,216

................. 79
................. 0.0
................. 0.0

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

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

................... 57,041
.............. 4,436,252

................... 57,041
.............. 4,436,252

15,911,283

15,911,283

Sio1




Annual Statement for the year 2020ofthe Oklahoma Surety Com pany

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI. ...ttt e et ss s s s8Rttt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cvirierrirriririreiseeeie ettt st sssseseas

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........corririnrircreseeese et esaees

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt s sttt bttt s b eesennas

3.2 Totals, Part 3, COIUMN 1 ...ttt et sttt e sttt s bt sesennas
4. Total gain (10SS) 0N diSPOSAIS, PArt 3, COIUMN 18........ouivieiiiieeieictece ettt a st s s bbbt s b ae st a bbb bbb e b s sa et s st en e
5. Deduct amounts received on disposals, Part 3, Column 15..........cc.ccvvveeee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ieiieireieiecsiees sttt

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

74 Totals, Part 1, COIUMN 12. ... sss st n s

7.2 Totals, Part 3, COIUMN 10........oiimiiriirieeiee e sessssee st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ...ttt

8.2 Totals, Part 3, COIUMN O.......vvuuirirriiuciiereiicsiresisesess sttt
9. Book/adjusted carrying value at end of current period (LINES 14#2+3+4-5+8-T-8).........ccovuierrririeieiisissiieissesse sttt sttt bses
10.  Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiiii bbb bbb
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c..uruuuriimiimriieiiieeiesiieresisesessessse s sssse sttt

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PO YEAI.........c..cuiveiveiicieieeeetcie ettt bbbt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cccceieiueeicieieeee ettt bbbt ssenaas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cocueieieiirieicse e
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12.........iiii bbb

3.2 Totals, Part 3, COIUMN 1 ...ttt bbb bbbt a bbb seen s
4. ACCTUAL OF GISCOUNL.......couieeieieeite ettt bbb e £
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbbt saes

52 Totals, Part 3, COIUMN 8. NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18.........cccccvvvvnrncrnrrrcncencn . N - IR v
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt et b s s bbbt bbb s s aenais
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES...........ouuiurirririr ettt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 3.ttt bbb s bbbttt been s

9.2 Totals, Part 3, COIUMN 3.ttt sttt bbb seen s
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 1. ..ottt sttt a st a ettt sas st saes et

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cccerrurrrrrireuncereirsineseseseseeeeeeeseeseeseeeees
12, TOLAl VAIUGLON GIOWEANCE........ceurerrirrirerriseiineeseseise sttt ss e ss st st s s s8R 882848 s et ren
13, SUDLOLAI (LINE 11 PIUS LINE 12)....cuuceuieiiresieisesissesetseesessssesseessessssssessessesssssssesessessssssessessassssssesssssssessessessssssessessassssssessassasssessessessasssnssessassnssessessessusssnssessnssnssnssessneas
14, Deduct total NONAAMITIEA @MOUNTS...........cvuieeiciieieseise sttt
15. Statement value of mortgages owned at end of current period (LiNe 13 MINUS LINE 14)........cvcvirieeieircreieiereee ettt sa s benen

S102
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13.
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........coiuririierereieieeissie sttt ettt
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st
3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e

ACCTUAL O QISCOUNL........oovevicvieese ettt ettt e b bbbt bbb s e s s s bbb e s b bes s b et s b e s st b s b b s bt s b e b s s s ss st e st ettt s b s s s see st entes et

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.........coeviieeieerceeeeee e N ‘ N W B
5.2 Totals, Part 3, Column 9.........ccoevverererereereeeee e ) - B e

Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19..........ciiiiiriieiciieesie sttt sttt a bbb st es s b bbb e s e s b st bbb s s b en s e s st enas
Deduct amounts received on disposals, Part 3, COIUMN 16...........cccvveeiireieie ettt ettt ss bbb bbb s e sa bbb bbb en st e s s s e st enes
Deduct amortization of premium @Nd EPIECIALION. ..........c.cuiveie ettt a bbb st s bbb se et b b st s s st s s bt s e seneaes
Total foreign exchange change in book/adjusted carrying value:

9.1 T0talS, Part 1, COIUMN 17....c.oiiririiiici st

9.2 Totals, Part 3, COIUMN 14 ...ttt

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15.......ociiices sttt bbb r s
10.2 Totals, Part 3, COIUMN T1.. ..ottt bbb b bbbt r s

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccccerurireierieriieieiesse sttt st s
Deduct total NONAAMILEA GMOUNTS.........c..iuiieiriieiireiciei bbb bbb

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

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........vvuririierireieiesissiee sttt ss sttt
Cost of bonds and Stocks aCQUIFE, Pt 3, COIUMN ..ottt sttt bbb s sttt et bbbt e st s et et en s s baen
ACCTUBI OF GISCOUNT. ...t e8RS RS
Unrealized valuation increase (decrease):

A PAMET, COIUMN 12, .t

4.2 Part2, SECtion 1, COIUMN 5.ttt

4.3 Part2, Section 2, COIUMN 3.t s

44 Partd, COIUMN TR

14,522,772

1,250,000

14,596

0

Total gain (10ss) on diSPOSalS, Part 4, COIUMN 19..........ciiiiiiiieieiiesie ettt s st s e st
Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7..........cccuiriieisiesee ettt st nes
Deduct aMOTHZAtION Of PIEMIUML.........cciieiciiieee ettt et s e bbbttt b e b e s b st s st et e e b b e s s be s s st et n bttt s s et s st s s st ettt enen
Total foreign exchange change in book/adjusted carrying value:

8.1 PArt 1, COIUMN 5.ttt

8.2 Part 2, SECHON 1, COIUMN 19. ...ttt bbb

8.3 Part 2, SECHON 2, COIUMN 16..........eiuuuirirreimirieeiiseeisress st bbb bbb

8.4 Part 4, COIUMN 15, .ot s bR

14,421

4,327,181

56,617

Deduct current year's other-than-temporary impairment recognized:

9.1 Pt 1, COIUMN 14 .ottt
9.2 Part 2, SECHON 1, COIUMN 17 .....cuouiiiririreiiisieeisessie iR
9.3 Part 2, SECHON 2, COIUMN T4......coouiiiieieeiiiieceies st sss bbb
94 Part4, Column 13

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cc.cueieircieieineieiiesesse st sesens

)

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10
Deduct total nonadmitted amounts......

Statement value at end of current period (LiNe 11 MINUS LINE 12).........cciuiieiiiciieieiteeise ettt et bbb sttt a st

Si03

11,417,991

11,417,991




Annual Statement for the year 2020ofthe Oklahoma Surety Com pany

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States... | ..1,250,000
Governments (Including all obligations 2. Canada........
guaranteed by governments) 3. Other COUNtTIES.........ccevivers [ ereririeiesesiesisisesissassernias
4. Totals...............
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ...t | ereiisieseiisiesesssississenersnies | erresiesissessesssssssssesserssseniesins | eriesessessessessssassesessstesessntens | srossessesisssstes st st ens st enaenaens
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOHAIS. ... eerereeiserissiseisisninnes | eereiens st ss e snene | enesneseeenssnsseesensenssnssnnsensenes | eesententsseseesenssne s sen et snnes | eneesess st et see sttt
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. T0talS. e | v 5,116,775 | oo, 5,250,193 | oo 5,143,535 | oo 4,991,399
Industrial and Miscellaneous, 8. United States..........cocvcuveicnes | v 4,057,145 | oo, 4,195,772 | oo 4,051,156 | oo 4,065,757
SVO Identified Funds, Unaffiliated Bank Loans 9. CANAUA........cvieieeiceteveiees | et einies | ettt estenns | sreesestese sttt s et bens | cressesies st ns
and Hybrid Securities (Unaffiliated) 10. Other Countries.......coveeeieinns | corveriesssneseissenns 994,071 | oo 995,638 | .oviiiiireneiieiens 993,963 | .o 993,963
11, TOalS. e | e 5,051,216 | coooovvrenrisniennns 5,191,410 | oo, 5,045,118 | oo 5,059,720
Parent, Subsidiaries and Affiliates 12, TORAIS. ... | | eesesssens s sens st sentes | cbessens st ens s snnies | chinb st
13. Total Bonds....
PREFERRED STOCKS 14. United States...

Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...

Parent, Subsidiaries and Affiliates 18. Totals......covevveerarnnes

19. Total Preferred Stocks..

COMMON STOCKS 20. United States...............
Industrial and Miscellaneous (Unaffiliated) 21. Canada........
22. Other Countries...........ccc.....
23. Totals......coveviiiiiiiiinisiini | i 0 s 0 [ o 0

Parent, Subsidiaries and Affiliates 24, TOMAIS....cuovecviiiieieisisieiieises | crtereiisiesesssresssessssssensesins | erissessessesssssssessesssssssesssssnsens | crossessessssassesessntesessssensesaens

25. Total Common StoCKS.....cee. | oovivviviininiinisisieeinens (O P [0 R 0

26. Total StOCKS......cvurerrersrrerrenne | covriiiiiieiiiisisieseissiereians 0 | o [0 0

27. Total Bonds and Stocks...... | ....c..cccoevuvn. MA17,991 | 11,687,306 | .oovvvvvrrrinns 11,438,653

Si04
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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

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% 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)

1.1

1.2
1.3
1.4
1.5
1.6
1.7

U.S. Governments

..... 1,250,000

............... 1,250,000

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

............... 1,250,000

2.1

2.2
2.3
24
25
2.6
2.7

3.1

3.2
3.3
3.4
3.5
3.6
3.7

Totals..

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

Totals

1,014,447

5.1
5.2
53
5.4
55
5.6

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 Column 7 as a 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)
. Industrial and Miscellaneous (unaffiliated)
8.1 NAIC Tttt | ereesessenenenn 714,594 | ..o 3,400,067 | .ooveriinenne 902,128 | ..ovveviirenee 33,571 | v LG — 99,9 OIS DR 5,051,216 | .ooocerrerrercireenn 442 | 6,354,352 | .coooreriiienn 438 | e 124914 | ... 4,926,302

7.7 Totals

90IS

Parent, Subsidiaries and Affiliates
NAIC 1.

. Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC3
104 NAIC4
10.5 NAIC5
10.6 NAIC6
10.7 Totals




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

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
Column7asa
% 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)

111
11.2
1.3
1.4
115
11.6
1.7
11.8

Total Bonds Current Year
NAIC 1
NAIC 2
NAIC 3...
NAIC 4
NAIC 5
NAIC 6

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

................. 154,393
......................... 1.4

121
12.2
12.3
12.4
12.5
12.6
12.7
12.8

Total Bonds Prior Year
NAIC 1
NAIC 2
NAIC 3
NAIC4...
NAIC 5
NAIC 6

....392,416

Totals
Line 12.7a52 % 0f COL 9.

....392,416
......................... 2.7

13.1
13.2
133
134
135
13.6
13.7
13.8
13.9

Total Publicly Traded Bonds
NAIC 1ottt

................. 120,821

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

............... 2,147,593
....33.1
...18.8

................. 120,821
.19
.1

14.1
14.2
14.3
14.4
14.5
14.6
14.7
14.8
14.9

Total Privately Placed Bonds

............... 3,275,152

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

................. 714,594
. 145
......................... 6.3

............... 3,275,152
...06.5
...28.7

................. 902,128
..183
..... 79

0.7
.03

............... 4,926,302
...100.0

G

=

Includes $.....4,926,302 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes §$..........0 current year of bonds with Z designations and
Includes §.......... 0 current year of bonds with 5GI designations, $

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 §

LI 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.
.......... 0 prior year of bonds with 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

0; NAIC2§.........

0; NAIC3S....... ;

NAIC 4§

NAIC5$

NAIC 6

LI 0.
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Annual Statement for the year 2020 ofthe Oklahoma Surety Com pany

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 3 4 5 6 7 8 9 10 " 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

101

1.02
1.03
1.04

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

..1,250,000 |...

2109 ..
.00 ..
.00 ...

1,250,000

201

2.02
2.03
2.04
2.05

301

3.02

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations
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
5.04
5.05

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..

1,081,765 |.

522,108 | ...

.115,000 | ...

772,678

120,821

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..

...549,208 |.

2,572,240 |...

...156,896 |.

714,594

3,400,067

902,128

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..

8.01

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




Annual Statement for the year 2020 ofthe Oklahoma Surety Com pany

SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

1 Year
orLess

Total from Column

Through 10 Years | Through 20 Years

1
Total

Publicly Traded

12
Total
Privately Placed

9.
9.01
9.02
9.03

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

10.
10.01

10.02
10.03

Unaffiliated Bank Loans

Unaffiliated Bank Loans - ISSUE............ccoeveverereiiecreicee s

Unaffiliated Bank Loans - Acquired..

1.
11.01

11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year

ISSUET OblIGAtIoNS.........cvucveieciirie e

Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities..
SVO Identified Funds...........cccovrierinenne

Affiliated Bank LOANS..........ccveireviierieieiriiciiesieseesss e ssessssnens

Line 11.08 as a % of Col. 7......

60IS

12.
12.01

12.02
12.03
12.04
12.05
12.06 Affiliated Bank Loans...
12.07
12.08
12.09

Total Bonds Prior Year

ISSUET OBlIGAtIONS........vececrieciiriresee s

Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.
SVO Identified Funds.........ccocevrvvvrrnnnnes

Unaffiliated Bank Loans...

Line 12.08 as a % of Col. 9

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

268,881

.............. 1,514,017
..1,495,532 |..

13.
13.01

13.02
13.03
13.04
13.05
13.06 Affiliated Bank Loans...
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds

ISSUET OBIIGAtioNS.......cvevieeeriiecieieieee e

Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds.........ccoccevrieerninnes

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

.............. 1,374,914
.423,088 |..

14.
14.01

14.02
14.03
14.04

Total Privately Placed Bonds

ISSUET OBlIGAtIONS.....vvveeiireieiie s

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

14.05 SVO Identified Funds...........ccocvviverernnes

14.06 Affiliated Bank Loans...
14.07 Unaffiliated Bank Loans,
14.08 Totals
14.09 Line 14.08 as a % of Col. 7..
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11

................. 499,404
...548,553

714,594
.145
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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, SI14
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Annual Statement for the year 2020 ofthe Oklahoma Surety Com pany

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1ta| Boids Money Markef Mutual Funds Oth:r (a)

1. Book/adjusted carrying valug, DECEMDET 31 OF PHIOM YEAI.......c.ceieiiiriieieieisie sttt tenseses | eessessessesesses e s s s s s s s st s st en st bensenae 2,686,909 [ ..ot | ererei e 2,686,909 [ ..o
2. Cost of cash equivalents acquired 4,787,283 AT8T,283 | oo s
3. ACCIUAL OF QISCOUNL......ooviiiiiieiieii ittt | Hbebb bbb bbb 0 [ s | e | Sh et bbb
4. Unrealized valuation INCIEASE (AECIEASE).........uuivreiriiriieieiieieie ettt bbb sa bbbt b s s s bt essessnssnss | Sebsessssessessesesses e s s s s s bbb s s bt s bbb n s s b sses 0 | oottt ettt | ebetesa st s et s ettt s et n s st en s s bnta | Hietstebset et e st R e b bR Rttt ann
5. Total gain (I0SS) ON QISPOSAIS..........ceveiireiiiireieiieie sttt et bbbttt b et st b s bbb b s s b bt e bbb bt es s aebebanaes | shesessssebessseses s s sebes s s s e b e s e s et e s s e b s s b b s s s s aeee B0 [ ettt | ettt ettt b et s a st B0 [
6. Deduct consideration reCeIVEA ON QISPOSAIS..........c.cvcucveiiirireiiictetee sttt ses bbbt se bbbt s s b b s st ess e s besantes | bessesessssssesessssesessssebe s s se s e s s e b et s e st b anes 3,038,030 [ .uviveiieieiiicieitee ettt sietes | eresieiebes ettt bbb 3,038,030 [ .vvuiveiicieieiee e s
7. Deduct amOrtiZation Of PIEMIUM.........cciiueiicteiei ettt bbb bbb s b s st s s s b s s et e s s seaebnns | saesesssssesesssseses s sse b s e s e s s s aebessn s s b st et s s s s ees 0 [ ettt et tes | chebisea et s et b b s et s s b bbbt seea b s e st et s et benne | Hbsaeteses et st a st b R s e e bbb s bbbt s e
8. Total foreign exchange change in boOK/adiUSEA CAITYING VAIUE............cccveveviieeicicceese ettt s st s s ssesas | stesissessssssssssssssssssssesssssssesses s bessesasbnssssesanasseesas 0 [ ettt e seaetes | chesisea et st e b st s s bbb b s a et s e st s ansebebenne | Hbsaeteseseae b st e bt et b s s e a bbb st s et s e
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........ccceuieviieiireisiieee ettt | eresetssissesessss s et sssb et es s es s ses et ensns b s st enenseaesnsnns 0 | ittt ettt n s sa bt erensnaetes | chetiseaeteseret et ssaetebnsetes st et benseretessesebessnsetessssnteranse | 4bstetessseaetasestetessaet et e A e b es e ea et s At et s h et st b s naeee
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

11. Deduct total NONAAMItIEA AMOUNLS............cccuiiiieieiiciccce ettt s s s b s s b s s s s ssssesessnsesesas | oebebssesesssnsesessesesessasetes et eb et s et ebensesenessnsetensnsenas 0 | ettt ettt ettt n s ea et s srerensnnenes | eretssssetesseresessssetesanseres s eaebensesesessesetessnsenessnseteranne | 4bessetesssesesasseteteseaes et et et et e eAe s s At et s et s s st etennaene
12. Statement value at end of current period (LINe 10 MINUS LINE 11).....uvuiviuiiisiciiieseeieiiet sttt tsseesessssesssssssnsessssses | essessesssssssssssssessssessesssassessnsassessssnsesaess 4,436,252 | oo 0 ] o 4,436,252 | .ot 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment:............ccooveveririerininenns N/A
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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

EO1, E02, EO3, E04, E05, E06, E07, E08, E09



Annual Statement for the year 2020 ofthe Oklahoma Surety Com pany

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

oL3

1 2 Codes 6 7 Fair Value 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
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive 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. Government - Issuer Obligations
91282C AJ 0 |UNITED STATES TREASURY. SD.. |.. 1A. 910,000 910,000 09/02/2020. | 08/31/2025.
91282C  AJ 0 |UNITED STATES TREASURY 340,000 340,000 . | 09/02/2020. | 08/31/2025.
0199999. U.S. Government - Issuer Obligations ...1,250,000 1,250,000 0 0 XXX XXX
0599999. Total - U.S. Government . . 1,250,000 1,250,000 0 0 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3140QC DT 0 |FN CA4613 - RMBS ...103.848 186,513 188,788 (636) | .. 11/07/2019. | 11/01/2049.
31418D  HY 1 |FN MA3846 - RMBS ...102.895 233,687 234,300 (131)].. 10/18/2019. | 11/01/2049.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities...........c..coocerrennas . . XXX 420,200 423,088 0 (767) XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligati genci ts and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
20775B D8 6 [CONN ST HSG FIN AUTH HSG MTG FIN PG........ccccoomurunnee . AFE s | s 2101183 | 70,828 | oo 70,000 ....70,595 (1,213)] .. 11/21/2012. | 11/15/2035.
31397P PP 9 [FHM M012 AA3 - CMBS . B | i 716,456 |...102.885 | .......coorveeen. 737,125 716,456 716,456 6 |.. 11/06/2014. | 08/15/2051.
31397P PV 6 |FHM M012 A31- CMBS ...716,456 |...102.670 ...735,585 716,456 716,034 (182)|.. 05/11/2015. | 08/15/2051.
45129Y S6 4 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R........ . ...544,140 |..115.280 | .. ...564,872 490,000 540,359 (4,224)| .. 10/04/2019. | 01/01/2050.
57419T DL 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C . CFEi | v 537,140 {...108.503 | ....ccooovrenne 542,515 500,000 532,827 (3,571)] .. 10/04/2019. | 03/01/2050.
60416Q FZ 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... ..101.271 ...323,837 319,773 319,773 0 08/13/2014. | 09/01/2044.
60416Q GD 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... [ ..103.831 | .. ...392,598 378,112 378,112 11. 03/11/2015. | 04/01/2045.
61212R 4G 8 |MONTANA ST BRD HSG.......ccccsuvurrrrnnee . BFE s | i 102,828 |...102.251 | .cooovvrerrrnnee 102,251 100,000 100,788 (674)|.. 08/29/2013. | 12/01/2044.
63968M UU 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG . . ...491,758 |...110.333 ...507,532 460,000 488,237 (5,486) | .. 10/03/2019. | 09/01/2049.
647200 X4 1 |NEW MEXICO MTG FIN AUTH - MBS.......covririiiriernineerssissiessnines . . ....180,674 |...102.007 | .. ...185,226 181,582 181,131 [ e [ e 27 08/29/2014. | 07/01/2043.
647200 X6 6 |NEW MEXICO MTG FIN AUTH - MBS.....c.oovoiriiinerierienieisesisesenienes . BFE s | v 544,773 |...102.612 | .cocoovvvrrnene 537,502 523,820 534,375 (6,822)] .. 08/08/2013. | 10/01/2043.
686087 NS 2 | OREGON ST HSG & CMNTY SVCS DEPT MTG REV . ....115,000 |...101.025 ..116,179 115,000 115,000 . 05/31/2013. | 07/01/2034.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities s 4,719,566 XXX . 4,816,051 | .o 4,571,198 4,693,687 0 (22,139) XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations................. [ 5,143,535 XXX | e 5,250,193 | oo 4,991,399 5,116,775 0 (22,906) XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligations
57629W CD 0 | MASSMUTUAL GLOBAL FUNDING Il.....ccoieririeiiieirieieierissiesrssisessnisenes | veneee [ 1BFE s | s 482,832 |...102.858 485,000 484,422 04/10/2017. | 04/13/2022.
57629W CD 0 |MASSMUTUAL GLOBAL FUNDING Il......vveurerrrrerinnineereriserseniseseseenns 1510000 I O 1BFE s | s 14,933 |...102.858 | ....ccoorveren15,429 | i 15,000 ....14,982 04/10/2017. | 04/13/2022.
89236T GL 3 |[TOYOTAMOTOR CREDIT CORP.......ocviiiiereriniesisnisisessnssssssssssesssssssnnes | vnnene R 1[1.EFE..... ...105.330 125,000 124,914 10/02/2019. | 10/07/2024.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations e s XXX 625,000 624,319 0 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
46639A  AA 7 [JPTEP A= CMO/RMBS.....oooveoeeeeeeeeeseeeeseeesereseeeeseeeseseseseessseseseesessseens | coneenn - ..103.213 131,522 126,809 08/11/2014. | 12/27/2042.
74968R  AA 3 |RPIT 191 A - CMO/RMBS......coiiiiiieiiaiisineississsissessesssssssssisssssssssesssssnens | eeens I ...100.508 | .. . 424,508 421,744 10/09/2019. | 10/25/2063.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SeCUrities. .........o.veririsrsrisinneans . .. 547,483 XXX |, 562,412 556,030 548,553 0 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00085U  AJ 0 [ABPCI4 ATB = CDO....oevuriercerriirierieesiesssssissssessssesssessesssssssssssssssnees. | neens (o] I A 1AFE. s | oo 500,000 |...100.100 | ...cocrvvernvcne 500,500 500,000 500,056 | ...cvoorereercriirins | e 12 [ s [ [ e 3.800 |...... 3.812 |JAJO.. | v 3747 | e 19,000 | 12/20/2017. | 01/20/2030.
68269C  AA 4 [OMFIT 2018-2 A= ABS......oriiiiiiieieiineiesiesie e ssssississsssns | eeens [ A[1TAFE s | s 499,893 |...105.659 | .....coooornven. 528,297 500,000 499,952 | oo | s 24 | e | e | s 3.570 |..... 3.600 |MON... | .coovrrrrinnes 843 | .o 17,850 | 03/12/2018. | 03/14/2033.
78411K  AC 8 |SCFET 2018-1B-ABS ...100.559 502,793 500,000 499,887 05/17/2018. | 12/22/2025.
78449P  AB 5 |SMB 2018-A A2A - ABS ...105.886 | .. 476,491 450,004 449,963 03/14/2018. | 02/15/2036.
803169 AQ 4 |SRANC 3R AFR-CDO ...100.238 | .. ...495,138 493,963 494,015 04/30/2018. | 06/24/2030.
83404R AB 4 |SOFI2018-B A2F - ABS, ...102.924 ...451,391 438,566 438,313 03/13/2018. | 08/25/2047.
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Annual Statement for the year 2020 ofthe Oklahoma Surety Com pany

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

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

F NAIC

0 Designation Current Year's

r Modifier and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive 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
89613T  AA 6 [TAH 18SFRT A-RMBS.........cocoiiiiiriisiiciiei s | e ...106.439 496,158 496,158 IV I 3.530 |...... 3.517 |MON... | ............1,460 | .......... 17,793 | 04/11/2018. | 05/19/2037.
92917W AN 8 |VOYA 184 A2B - CDO....cooooumviiimiiiiniissiissiisssisssssssssssssssssssssnssnne | anneees ...500,000 | ...100.066 ...500,329 500,000 500,000 e 4.490 |...... 4515 [JAJO.. | ..o 4739 | oo 22,450 |12/17/2018. | 01/15/2032.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities.. 3,874,983 XXX .3,983,043 ..3,878,690 3,878,344 0 204 XXX XXX XXX 147,590 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). 5,045,118 XXX 5,191,410 ..5,059,720 5,051,216 0 1,164 XXX XXX XXX 177,551 XXX XXX
Totals
7699999.  Total - ISSUEE OBIIGAtIONS..........cveueieerciie i | nniesneees 1,872,653 XXX | v 1,891,657 | e 1,875,000 1,874,319 0 474 | .. L0 XXX XXX XXX | 4,353 | 15,000 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities 971,452 XXX 976,230 971,641 0 (281)] .. .0 XXX XXX XXX | e 1,597 | 28,499 XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities 8,594,549 XXX ..8,449,889 8,572,031 0 (21,936) | .. ...0 XXX XXX XXX 287,853 XXX XXX
8399999. Grand Total - Bonds. XXX 11,301,119 | ccceveaeee 11,417,991 0 .(21,742)] .. 0 XXX XXX XXX XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1D . 1E . 1F .
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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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
91282C  AJ 0 [UNITED STATES TREASURY. 09/02/2020. GOLDMAN. .ttt | cerensens ettt | eesenerenes 1,250,000 1,250,000 26
0599999. Total - Bonds - U.S. Government...........ccocoviniiiciieninnieas 1,250,000 1,250,000 26
8399997. Total - Bonds - Part 3 1,250,000 1,250,000 26
8399999, Total - BONAS. ... s 1,250,000 1,250,000 26
9999999. Total - Bonds, Preferred and Common Stocks ....1,250,000 XXX 26
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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
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. Political Subdivisions of States
414004 5F 4 |HARRIS CNTY TEX IAM COML PAPER NTS 3/A2 . | 10/01/2020. | Maturity @ 100.00........coovmmvevveveiiievsmenenn | L 1,000,000 | ...... 1,000,000 | ....... 1,176,740 018447 i | oo (18887 | i | e (14,84T) | oo | ..1,000,000 | o....... 0 52,500 | 10/01/2020.
2499999. Total - Bonds - U.S. Political SUDAIVISIONS Of SHALES..........ccccvvvrrriiiirciiits e | 1,000,000 | ....... 1,000,000 | ....... 1,176,740 L A014447 |0 | (14447 | 0 | (14447) | 0].........1,000,000 | ... 0 0 0 52,500 XXX
Bonds - U.S. Special Revenue and Special Assessment
207758 D8 6 |CONN ST HSG FIN AUTHHSG MTGFIN PG..........ccccoocvenneenae .. [ 09/17/2020. | Direct. 45,000 | oo 46,579 45,277 11/15/2035.
3133N3 VN 1 |FHRE6021-RMBS........... -+ | 03/20/2020. | VAITOUS.....vvvvveverrrrvcensisssesssseesissssnas 496,882 | .......... 498,823 498,758 11/01/2049.
31397P PP 9 |FHM MO012 AA3 - CMBS .. | 12/01/2020. | Paydown A77,355 | .......... 177,355 177,361 08/15/2051.
31397P PV 6 |FHM M012 A31-CMBS .. [ 12/01/2020. | Paydown A77,355 | .......... 177,355 177,304 08/15/2051.
3140QC DT 0 |FNCA4613 - RMBS.......covvierirreirinireriesieeeseeissssesiesssenens .. [12/01/2020. | PaydOwN............ccoovviecrisecisscsisscicinnn | L 304572 | o 304572 | 309,473 309,325 11/01/2049.
31418D HY 1 |FN MA3846-RMBS........ .. [ 12/01/2020. | Paydown 263,620 263,594 11/01/2049.
45129Y S6 4 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R .. | 07/01/2020. | DIFECE.......coorvverenrvversneessirssseviiissnnnes | 40,000 | e 10.000 | 11,105 10,032 01/01/2050.
60416Q FZ 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F.. - [ 12101/2020. | Paydown......cccccccocvvvvvvcnsssvsvcnneneenns | b 44215 | 114215 | 114,215 114,215 09/01/2044.
60416Q GD 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF........... [ 12101/2020. | Paydown.......cccccocovvvvvvvvvsssssisisvnrnensesss | L 455425 | . 155425 | ... 155,425 155,424 04/01/2045.
61212R 4G 8 |MONTANA ST BRD HSG <. | .. [ 12/01/2020. | Direct. 45,129 12/01/2044.
63968M UU 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG................ .. | 12/01/2020. | Direct 40,251 09/01/2049.
647200 X4 1 |NEW MEXICO MTG FIN AUTH - MBS.... .. | 12/01/2020. | Paydown 47,453 07/01/2043.
647200 X6 6 |NEW MEXICO MTG FIN AUTH - MBS.... .. [ 12/01/2020. | Paydown 85,170 . 10/01/2043.
686087 NS 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV............. .. [ 10/01/2020. | Direct e 45,000 I I 45,000 ..45,000 07/01/2034.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS...............ccccivvviiiinies wiveesviincsiisssssisssssissssssssssssisss s | 2,003,587 | ...... 2,003,575 | ... 2,021,058 2,014,292 0 2,005,340 XXX
Bonds - Industrial and Miscellaneous
46639A AA 7 [JPTEP A-CMOIRMBS........ccooomirieririirieninerieriesesseisniens .. | 12/01/2020. | Paydown...........covvvemsnvvveisnscvviissnnsiieens | L 70044 | 70,044 67,242 67,487 12/27/2042.
74968R AA 3 |RPIT 191 A - CMO/RMBS .. | 12/25/2020. | Paydown ...70,526 69,980 70,001 10/25/2063.
75574W  AA 5 |RCMT 18FL2 A - CDO...covrurvirriirceiieeiiseiseessssssseesneeees .. | 08/25/2020. | Paydown 170,832 | v 170,832 170,821 06/25/2035.
78449P AB 5 |SMB2018-A A2A - ABS .. [ 12115/2020. | Paydown..........ccoveeemmemvveissmmnivissscsieiinns | 40006 | o 49996 | 49,987 49,990 02/15/2036.
803169 AQ 4 |SRANC 3RAFR - CDO......coooiierierieieiesiesiseseissesees s C | 12/22/2020. | Paydown 6.037 6.038 06/24/2030.
83404R  AB 4 |SOFI2018-B A2F - ABS......coovieiiririnerierieeiseisesssssiensenes .. | 12/25/2020. | Paydown 61,370 61,390 08/25/2047.
872400 AJ 9 |TCW 2018-1 A2B - CDO .| 07/27/2020. | Paydown 500,000 500,053 04/25/2031.
89236T GL 3 |TOYOTAMOTOR CREDIT CORP.......ccocviverremeririrmerirerircens .. | 06/16/2020. | BNP Paribas............ccoousmureveveveeessssssssee | 390884 | L 375000 | .o 374,663 374,678 10/07/2024.
89613T AA 6 |TAH 18SFR1 A-RMBS . | 12/01/2020. | Paydown . 3,820 05/19/2037.
3899999. Total - Bonds - Industrial and MISCElIANEOUS...............ccvvureiemreiineiieciisssiessiieniis e | 1303503 | 1,307,712 1,303,932 0 3,120 0 XXX
8399997. Total - BONAS = PAM 4........oooooeeiiiri s e | 4,327,181 | ....... 4,311,287 | ....... 4,501,729 | .........4,333,039 | ..., 0| (20,279) | oovevrrrrened 0 XXX
8399999, TOtAl - BONAS .o s || 4,327,181 | ....... 4,311,287 | ....... 4,501,729 0 (20,279) 0 XXX
9999999. Total - Bonds, Preferred and COMMON SLOCKS..............cueriviimminiiiiiissiicsiinninii coviissssissssissssss sy | 4,327,181 XXX | 4501,729 | ... 4,333,039 | oo (VN (P24) ) [—— 0 XXX
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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
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SCHEDULE E - PART 1 - CASH

1 3 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
The Bank of New York Mellon New YOrk, NEW YOrK.........covvuriinriiriiiscinsisnissisnssssssssssssssssssins | eovnnes | seveend 0.01 5,646 | XXX
Mabrey Bank TUISA, OKIBNOMA........cvvviieiceciciee s | eraenins 0.25 51,395 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 57,041 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 57,041 | XXX
0599999. Total Cash XXX | XXX 0 0 57,041 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 51,341 | 4. April 49,632 | 7. July. 99,676 | 10. October. 168,525
2. February. 50,579 |5. May. 49,575 | 8. August 87,928 | 11. November. 69,091
3. March 54,998 |6. June 135,141 | 9. September. 69,172 [ 12. December. 57,041
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
825252 40 6 | INVESCO TREASURY INST ...ttt sisess st 12/30/2020................ 0.010 | oo | 4,436,252 37 13,958

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO.............oiiiinnnriiiiniiiiiinns 37 13,958
8899999. Total - Cash Equivalents 37 13,958
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A 0 1B s 0 1C 0 1D e 0

1E 0 TF e 0 16 s 0

2A 0 28 .. .0 2C .. 0

3A 0 3B .. .0 3C .. 0

4A 0 4B .. .0 4C .. 0

5A 0 5B .. .0 5C .. 0

6 0
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SCHEDULE E - PART 3 - SPECIAL DE

POSITS

1 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
1o AIBDAMA.. .o dAL | et [
2. Alaska
3. ANZONA...... .
4. ArKansas.........coocovvrvereneeneen AR | i B.... [PROPERTY AND CASUALTY ...ooiiriiiiiiiniieinsisisesssie et ssssensenes 419,982 | oo 419,037
5. California...
6.  Colorado.... .
7. ConNECHCUL........cveveciererircrinns CT v
8. Delaware
9. District of Columbia .
10 Florida......cooeveeviniiercnenics FL | crtiirie | ettt
11, GEOMGia. e GA|..
12.  Hawaii . HI|..
13.  Idaho...... ID [ oo [ et s
14.  lllinois L
15.  Indiana IN|..
16. lowa A
17.  Kansas KS|..
18, Kentucky.......ccoevveeveereerereieieens KY]..
19, LouiSiana.......cccvvveverirernririnend LA| ..
20.  Maine. ME|..
21.  Maryland MD|..
22.  Massachusetts............cocovrvrnnee MA| ..o
23.  Michigan....
24, Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana....
28. Nebraska
29.
30.  New Hampshire.
31 NEW JETSEY . tNU | s | e
32.  New Mexico...
33.  New York
34.  North Carolina...
35.  North Dakota.
36. .| PROPERTY AND CASUALTY ...couivmmrirreiersneiseessessessesssessssssssssssssssssenssssens 505,000 503,264
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania.
40.  Rhode Island
41.  South Carolina...
42.  South Dakota
43, Tennessee.......cocovmreirerninnne TN ..
44,  Texas TX] ..
45,
46.
47.  Virginia...
48.  Washington
49.  West Virginia..
50.  Wisconsin..
51.  Wyoming....
52.  American Samoa
53.  Guam.
54.  Puerto Rico
55.  US Virgin Islands.
56.  Northern Mariana Islands.. .
57, €aNada......ccoverrerenererneernnee e CAN [ [ s
58.  Aggregate Alien and Other. XXX XXX 0 0 0 0
59.  Total.irrirrirrerins XXX XXX 505,000 503,264 419,982 | oo 419,037
DETAILS OF WRITE-INS
BB0T. ettt | srreienie | et bR
5802.
5803.
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)........cc.cocveiiiiiiniians XXX XXX 0 0 0 0
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