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Annual Statement for the year 2015 of the MO U NTA' N LAU RE L ASS U RAN C E CO M PANY

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount
1. Bonds:

1.1 U.S. treasury SECUMHES.........oveviveirereiiesieiessie et ssesnns | svessesesnens 2,548,054 |............ 24 | e 2,548,054 | ....ooovveveeereiens | e 2,548,054 |..
1.2 U.S. government agency obligations (excluding mortgage-backed

© ® N &

. Cash, cash equivalents and short-term investments
11.
12.

securities):
1.21 Issued by U.S. government agencies
1.22 lIssued by U.S. government sponsored agencies
1.3 Non-U.S. government (including Canada, excluding mortgage-
bACKEA SECUMHES)........vvivriviecieieiec et
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations......................
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations..............cccccoveeenricrcennnnnn,
1.43 Revenue and assessment obligations
1.44 Industrial development and similar obligations
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA..........ccccovveverrinrnneeeireinne
1.512 Issued or guaranteed by FNMA and FHLMC
1.513 All other....
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA...........
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521
1.523 All other.
Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDFId SECUMEIES)......ecveveiecici et
2.2 Unaffiliated non-U.S. securities (including Canada)...........c.cccecevvvevevennnnen.
2.3 Affiliated SECUMHIES. ... rvueereeeeireeeeieeeee ettt enees
Equity interests:
3.1 Investments in mutual fuNdS..........cocureeerrieneeneieie e

3.2 Preferred stocks:

321 AFIlIALEA. ...

3.22 UNQffiliated........covererrerirrisiinsiseise et
3.3 Publicly traded equity securities (excluding preferred stocks):

3,31 AFFIlIALEA. ...

3.32 Unaffiliated........ccorieieeieiinirereeee e
3.4 Other equity securities:

341 AFIlIELEA. ... s

3.42 Unaffiliated........coevrrerieisresisee e
3.5 Other equity interests including tangible personal property under lease:

3.51 AFFIlIALEA. ....veoeeeereeeeeieere s

3.52 Unaffiliated........cccvivnimieeiininrcsee e
Mortgage loans:
4.1 Construction and land development.........cccocueveereieienieesieeseeeeees
4.2 Agricultural
4.3 Single family residential properties
4.4 Multifamily residential ProPerties............ovureueerereerrureneneeneessesseeeeseessieens
4.5 Commercial loans
4.6 Mezzanine real estate loans
Real estate investments:

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

property acquired in satisfaction of debt)...........ccccoorrrenrrrinrrereiee
5.3 Property held for sale (including $.........0 property acquired in

satisfaction Of AEDE).........cruuririeriirerr e
Contract loans

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

Other invested assets
TOtal INVESIEA ASSELS.........eoeveereieieieeece e snees

..13,910,531

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

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

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

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

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

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

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

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




Annual Statement for the year 2015 of the MOU NTA'N LAUREL ASSU RANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHOI YBAN.........cccuiiveiieiieeieieie ettt bbbt ettt s bbb e bbbttt
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ccc.cueiuriieieieeseee et bbb aaes

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........cc.ccoiiiiriiiiiieeeeee et

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13.. ...ttt bbb bbbt
3.2 Totals, Part 3, COIUMN 11, ittt bbb bbb bbb

4. Total gain (10ss) 0N diSPOSAS, Part 3, COIUMN 18.........c.oiiieiicieieisisc ettt bbbt bbbt s bbb bbb

5. Deduct amounts received on disposals, Part 3, Column 15...........ccoecee... IO ... 0 IR B e
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15, ...t

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

74 T0tals, Part 1, COIUMN 12.......oiieieierireieerie i bbb

7.2 Totals, Part 3, COIUMN 10........iuiieiirireeieerieeieseesieeesse s es bbb
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN T1.....oomieieieeireieri iR

8.2 Totals, Part 3, COIUMN O......uouuuiiriiiiiieiscie it
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-546-T-8).........cccovrurrrreieriniesissiieiesssiessss sttt ettt ens s ssees
10.  Deduct total NONAAMILEA BMOUNLS............coiiiiiiir bbb
11.  Statement value at end of current period (Line 9 MINUS LINE 10).........ceieriiiiiieisiiesissiesssteise sttt bbb s st aeen

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEN 31 Of PHIOT YEAT...........cuuuierierierierierieriserierise st

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ccerrrruririnrnseieiesssessessesss st sssssssessessesssssssssessessesssnens

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.couvruririrrininrnrrres st

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COUMN 12.......c.ouiiiiieecse ettt bbb bbb bbbt ettt st b baes
3.2 Totals, Part 3, COIUMN 11 ...ttt ettt bbbt es bbb et s st senaes
4. ACCIUAI OF QISCOUNL.......cvueviicviieiecietsiee ettt ettt a bbbt et b b b e s s b b s b s es 2 s b s bbb bbb b s b e s s s b e s b b s bbb bbb s bbb s b et e b e bt n st st

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN ..ottt bbb bbb bbb sttt b st

52 Totals, Part 3, COlUMN 8.........cocooemierreeereece e NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovvvvnrnrrrrrnrrncrn J o N IR vt
7. Deduct amounts received on disposals, Part 3, COIUMN 15............c.cuiiiiiiieiciie ettt bbb st bbbttt benee
8. Deduct amortization of premium and mortgage interest points and COMMITMENT FEES.........vuruririiriirrirrrs ettt nsen
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13.......coieiceece ettt s bbbttt bbb saes

9.2 Totals, Part 3, COIUMN 13.......c.oiiieiccese ettt bbbt bbbt bbbt st naes
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 17ttt a bbb bbb s bbbt

10.2  Totals, Part 3, COIUMN 10 ...ttt a bbbt s bbb

11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)

12, TOtAl VAIUGHON GIIOWANCE.........cocveviiticiciie ettt ettt s s b s bbb s A st s s b b s bbb s b s s s b st s s bbbt s s bt n s e s st s et st
13.  Subtotal (Line 11 plus Line 12)

14. Deduct total nonadmitted amounts

15. Statement value at end of current period (LINE 13 MINUS LINE 14). ...ttt st b s bbb sttt n e



Annual Statement for the year 2015 of the MOU NTA'N LAUREL ASSU RANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOT YEAI.......ccvuiuiieirieeiieiieieite ettt sttt b bbb b s bbbt s bbb bbb sttt
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccceuiurieiiiriieisiees ettt

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.......c..ouicieeseec ettt s bbb bbbttt nen
3.2 Totals, Part 3, COIUMN 2. ...ttt bbbt bbb bbb a bbbt

4. ACCIUAI OF QISCOUNL.......couivuieiecictcie ettt bbb b4 bbb s bR bbb 4 et s s b bbb AR b e bR bbb s R bbb bbbt bbb sttt

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.........ccoeuireeceesese s . 0 W W R
5.2 Totals, Part 3, Column 9........cccoeuvereieiererseeeeeessese s .- B i

Total gain (10ss) on disPoSals, Part 3, COIUMN 19.........cciiiiiiiiieiscie e ettt bbbt bbb s bbb e bbb a st
Deduct amounts received on disposals, Part 3, COIUMN 16............ccciuieiiiiiieie ettt b bbbt bbb bbb st s st b st

Deduct amortization of premium @nd AEPIECIAtION............c..cvueiuirieicieiiesie ettt bbb bbb st bbbt

© ®©® N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...ttt
9.2 Totals, Part 3, COIUMN T4 ...tk

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 5. ...t bbb bbb
10.2  Totals, Part 3, COIUMN 17 ...ttt bbb

11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccceerrirerririrereiicesceieeess et s s s s b s s es s sesssstenees
12, Deduct total NONAAMILIEA BMOUNLS..........ccviiueieiriiiiieie ettt et s 18£8ttt

13. Statement value at end of current Period (LINE 11 MINUS LINE 12)......vcueieicirieieiee ettt es st es sttt st ss st b st a s et ss et b sttt en et eneesas

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAT..........rurirrierieirrrireirieiseeesssse s ssssssesse st ess s es st et sns e sse st s s s et
Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7.ttt s st

ACCTUAL OF QISCOUNL......ooeeieicicte ettt sttt a b s s s s st e et et s s bbb s s se R e e s bR st s st b s s bbb b et s s st b sttt st s bbb bt s e s taen

> wn

Unrealized valuation increase (decrease):

A1 P, COIUMN 12ttt ettt et b bbbt bbbttt b bbbt sesa st ns st
4.2 Part2, SECHON 1, COIUMN 5. ...ttt sttt et bbb a st s st s s e s s s sesssnaenes
4.3 Part2, SECHON 2, COIUMN 3.ttt bbb s bbb s st s s s s s e s naenes
A4 Partd, COIUMN Tttt bbb bbbttt s bt b bbb bbb ss st st st

Total gain (10sS) 0N diSPOSAlS, Part 4, COIUMN 19........oiiiiiiiiieiiee ettt ettt bbb bbb bbb bbb bbb bbb st bbb st
Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

DeduCt aMOMtiZAtION OF PIEIMIUML.........riiiriieiireieirec ettt st se bt s s8££ 8 ee 8RS58 RS s e E e n b s nreen

©® N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COMUMN 15, sttt bbb s bbbttt bbb a e bt st st
8.2 Part 2, SECHON 1, COIUMN 19.......u ittt ettt bbb bbb s s
8.3 Part 2, SECHON 2, COIUMN 16........cueuieiiieiicieiee ettt ettt et bbbt s s bbb e
8.4 Partd, COIUMN 15........oioiieeeee ettt bbb st et b s bbbt a e b st st

9. Deduct current year's other-than-temporary impairment recognized:
9.1 Part 1, COIUMN oottt bbbt bbb bbb bbbttt
9.2 Part2, SECHON 1, COIUMN 17......omiiei ettt bttt
9.3 Part2, SECtON 2, COIUMN T4.........oiiiceiecee ettt bbbt bbb bbbt
9.4 Part4, Column 13

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

11.  Deduct total nonadmitted amounts

12.  Statement value at end of current period (LINE 10 MINUS LINE 11)..... .ttt sb bbbttt



Annual Statement for the year 2015 of the MO U NTA' N LAU RE L ASS U RAN C E CO M PANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Valt
Description Carrying Value Fair Value Actual Cost of Bond
BONDS 1. United States.......ovveenvereeees [ wervvvermeeernreennns 2,548,054 | ..oovrrrirris 2,539,274 | oo 2,549,264 | ..o 2,
Governments (Including all obligations 2. CANAA. ... | e [ s stensnes | essessssses st ssessensnnsns | srsessensnsest st ansnes
guaranteed by governments) 3. Other COUNHES.....ivererrerrirs | corerrnmessesessssesssssssessssssansans | ersmessssssssssessssssnssessssssssenssnss | oonsesssnssesnssasssnssssssssessasssnsss | sssosssnsssssessessassnes
4. TotalS....ooorrsrinrirnriisriinnne | e 2,548,054 | ..o 2,539,274 | .ooovivvrrrirs 2,549,264 | ..o 2
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....coivresirrinrnscisinnns | v 45,920,587 [ ..o 47,013,265 [ ..o 48,082,958 | .....cooovviiiennns 40
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TOtAIS.....ioviisierierisieiesnnns | erersnessisisssensssessessssnseneens | ersnessesssssesenssnssnsssessssensenssnes | oensenssnsessessensanssnssssensenssness | snsesssnssssessensaseanes
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..oooivresirssrnecisinns | oo 43,012,089 [ ..o 43,166,063 [ .....ccoocorvrennc 43,698,354 | ....coooiriiiennns 40
Industrial and Miscellaneous and Hybrid 8. UNited SEAtES.....ovvireeiries | e [ s isesssssstensees | eeseesssses st ssesssssnnens | sesesessesessssessenenes
Securities (Unaffiliated) 9. Canada
10. Other Countries........ccvcvencees [orrnsieniiiniiniisssisisssene [ [ | s
11, Totals....cvcncscisciscincinies [, [0 RO 0 [ (O
Parent, Subsidiaries and Affiliates 12, TotalS....coeciciscincincincincis [ | | | e
13. Total Bonds.....cooeuvuevmsernssne | covvveiiinen, 91,480,730 [ .o 92,718,602 | ..o 94,330,576 | ..coooosiieeniiennes 83
PREFERRED STOCKS 14, UNited StatES.......cverererrrrnes [ | cevenenieesnessesesssssssesens | e
Industrial and Miscellaneous (Unaffiliated) 15, CANAGA. ... | et | ettt nnees [ ettt
16. Other Countries........ccocveneres [ovieniieniicsiieniesiesiesicsiesi [ L
17, Totals....covcvcincincisciscicnies [, [0 R 0 o) 0
Parent, Subsidiaries and Affiliates 18. Totals......oocvrerriincinciniincies [ [ L
19. Total Preferred Stocks....... | .ccocoviiviiniiniisiisiinnee, [0 N [0 OO 0
COMMON STOCKS 20. United StALES.......oueevecrrrrnes [ errrreeiierineeincrinesicrinenis | e [ cessesiese s
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....co e | e | e | s
22.
23.
Parent, Subsidiaries and Affiliates 24.
25. Total Common Stocks
26. Total Stocks.......ceeeeuseruinane
27. Total Bonds and Stocks.... | .........cccccoevene. 91,480,730 [ .ovvvrcrrererrnns 92,718,602 | ..o 94,330,576
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Annual Statement for the year 2015 of the M OU NTA' N LAU RE L ASS U RAN C E COM PANY

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

1.1
1.2
1.3
14
15
1.6
1.7

U.S. Governments
NAIC 1.
NAIC 2.

2.1
22
23
24
25
26
2.7

31

32
33
34
35
3.6
3.7

Totals

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed

24,369,355

12,346,180

439,857

30,281,855

43,012,089
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Annual Statement for the year 2015 of the M OU NTA' N LAU RE L ASS U RAN C E COM PANY

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
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privatel

Industrial and Miscellaneous (unaffiliated)

................. 4,999,878

............... 10,799,505

8.7

Totals...
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Annual Statement for the year 2015 of the M OU NTA' N LAU RE L ASS U RAN C E COM PANY

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
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privatel

Total Bonds Current Year

Line 9.7858 % 0f COL B..ucvueeiiiec e

Total Bonds Prior Year

Line 10.7a5a % 0f COL 8. s

11. Total Publicly Traded Bonds
14,767,350 439,857
11T OIS ettt es st sssssensns | eveesaenaenians 14,767,350 | ............... 42,564,042 | ............... 42,620,134 | oo 439,857 | oo (0] 100,391,383 | wovrvrreeerrerernad 953 [ oo 86,490,038 | ...ccovvvrrerenen 100.0 | cooverenee. 100,391,383 | ....cevuues
11.8 Line 11.7.858 % Of COL B.......covcrerrcrecrecrecrecieeiseiessiessiessiennes | eevnersessssesneeee 1T [ iiiieiceiiececn2.8 | e 425 [ oo 04 | e, 0.0 [ oo 1000 [ ) 0.0 S P ) 0.0 S P ) .0 S (DS 100.0 | covevrerrnes
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........ccoceerervccercens | coveererenennenneenee 1420 | o048 | o, 404 | oo 04 | oo, 0.0 | oo, 953 [ L. S .0 S O T 95.3 |,
12. Total Privately Placed Bonds

(d

Includes $.....4,999,878 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes §.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §

......0 current year, §....

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
Includes §.......... 0 current year, §......... 0 prior year of bonds with 5* designations and $
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.
NAIC6S.......... 0.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§......... 0;

.....0current year, §...

NAIC2 $

.......... 0; NAIC3S.....

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

NAIC5S§.......... 0;

0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on



Annual Statement for the year 2015 of the MOUNTA'N LAUREL ASSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

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

U.S. Governments
1.1 1SSUET OblIGAtioNS........c.cvvcveiiiveiciceeee s . 2 s 7,547,225 |............
1.2 Residential Mortgage-Backed Securities.. . . .
1.3 Commercial Mortgage-Backed Securities
1.4 Other Loan-Backed and Structured Securities..........cccocuvereeverrrnnrac.
1.5 TO1AIS. .o vereeeci ettt sttt

All Other Governments
2.1 1SSUET OBlIGAtIONS. .....cvuvveveeicrceeie ettt
2.2 Residential Mortgage-Backed Securities..
2.3 Commercial Mortgage-Backed Securities....
2.4 Other Loan-Backed and Structured SeCUMiES.........cocovrurrrererrurrernieneenns
2.5 TOHAIS. ..ottt es

............................... (0 I

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS........ceuieceeieireeisiire et
3.2 Residential Mortgage-Backed Securities..
3.3 Commercial Mortgage-Backed Securities....
3.4 Other Loan-Backed and Structured Securities............cccoeuerverrisirnnnnns
3.5 TOHaIS. ..ottt s

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBIIGAtIONS. .....uveeececereee ittt
4.2 Residential Mortgage-Backed Securities..
4.3 Commercial Mortgage-Backed Securities....
4.4 Other Loan-Backed and Structured Securities...........ccooeuvereevernrnnnnc.

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET ODlIGAtIONS........coueeeeeireiiecineire ettt
5.2 Residential Mortgage-Backed Securities..
5.3 Commercial Mortgage-Backed Securities
5.4 Other Loan-Backed and Structured Securities.........c..cccovuernerreisiinnnnns
5.5 TOtAIS. . ovuieiieitsie ettt ettt

Industrial and Miscellaneous (unaffiliated)
6.1 ISSUET ODlIGAtiONS........ccevvrieieiiersee e
6.2 Residential Mortgage-Backed Securities..
6.3 Commercial Mortgage-Backed Securities
6.4 Other Loan-Backed and Structured SeCUNtIES. ........covvrvrrrererrerrenrennenns
6.5 TOHAIS. ...ttt s

Hybrid Securities
7.1 1SSUET ODlIGAtIONS........cvuieceeeeieeeis et
7.2 Residential Mortgage-Backed Securities..
7.3 Commercial Mortgage-Backed Securities.... . . . A .
7.4 Other Loan-Backed and Structured Securities............cococuervrriiiirncnnns . 0 | | e

7.5 TOAIS ...t sssensssnsenessnsensens | sesrensenenenssnrensesenseneesD | enereeresenisnessensnrerees0 | evvereeensseesisenseneenes0 | ervereeesisiieneeninieneens0 | eeeeiesieseseiesesneeneens0 | e | o020 [ 0 00 [0 |
Parent, Subsidiaries and Affiliates

8.1 ISSUET ODlIGAtioNS........ccvvrveierierisese e i O SUOSRORIINY IS

8.2 Residential Mortgage-Backed Securities...........c.coveerrurineeneeneineencenenns . 0 [ [ e

8.3 Commercial Mortgage-Backed SeCurities.............ccoevveurerersrrncrrereninns | 0 e | e
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Annual Statement for the year 2015 of the M OU NTA' N LAU RE L ASS U RAN C E 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

1 2 3 4 5 6 7 8 9 10
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Prival

9.1
9.2
9.3
94
9.5
9.6

Total Bonds Current Year

Issuer Obligations...........cc.ccuerunnnes
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities,

Totals...cocovcveeeieries
Line 9.5 as a % of Col. 6

10.1
10.2
10.3
10.4
10.5
10.6

Total Bonds Prior Year
Issuer Obligations...........coevreerenrense
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
TOtalS ..o
Line 10.5 as a % of Col. 8

11.1
1.2
1.3
11.4
11.5
11.6
1.7

Total Publicly Traded Bonds

Issuer Obligations...........cccceeerenenee
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.
TOtalS. oot

Line 11.5a5 @ % Of COL B....oovverereeieresseieesssese s

Line 11.5 as a % of Line 9.5, Col. 6, Section 9

12.1
12.2
12.3
12.4
125
12.6
12.7

Total Privately Placed Bonds

Issuer Obligations............c.cccevunnne.
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.
TOtAlS. .o

Line 125858 % Of COL B.....oocvverceerecieteees et

Line 12.5 as a % of Line 9.5, Col. 6, Section 9




Annual Statement for the year 2015 of the M OU NTA' N LAU RE L ASS U RAN C E COM PANY

Short-Term Investments

SCHEDULE DA - VERIFICATION BETWEEN YEARS

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiar
Total Bonds Loans Assets (a) and Affiliates

oLIS

10.

1.

12.

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

. Cost of short-term investments acquired

. Accrual of discount

. Unrealized valuation increase (decrease)....

. Total gain (loss) on disposals

. Deduct consideration received on disposals.

. Deduct amortization of premium

. Total foreign exchange change in book/adjusted carrying value

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

.............................................. 3,920,305

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

Deduct total nonadmitted amounts




Annual Statement for the year 2015 of the MOU NTA' N LAU REL ASSU RAN CE COM PANY

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



Annual Statement for the year 2015 of the MOU NTA'N LAUREL ASSU RANCE COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3

Total Bonds Other (a

1. Book/adjusted carrying value, December 31 of Prior YEaI..........ccocevevreicieiseneseie e esessssssses | esvessesssssssesenes 10,799,505 | ...ooveivererreirne 10,799,505 | ...oveverierererrieienns
2. Cost of cash eqUIVAIENTS ACQUIMEM..........c.ccveveeverieiereee ettt besse s ssssnees | evessessesssssssseeses 34,995,442 | oo 34,995,442 | ..o,
3. ACCIUA Of GISCOUNL. .....vvereeereiiriseerisise sttt | sbsessseents s eene s 4102 | oo, 4102 | oo,
4. Unrealized valuation INCTEASE (AECTBASE)..........cvwurererrrerereereisresneseeessesessessessessssssssssssessessssssssssssessessas | sesessessnsssssssssessassssssssessessanes 0 | oo | e
5. Total gain (I0SS) ON QISPOSAIS.........cevurrirrierieicieiesieste ettt b et s s s st ssens | sessesssstssssessessss s b s ssestans 0 [ ooy [ e
6. Deduct consideration received 0N diSPOSAIS...........c..c.cuiviieeiieeieiieieieieeee s ssessssessessnses | evessessesssssssseeses 35,800,000 | covoeverererierenne 35,800,000 [..coveercrereririiiennns
7. Deduct amortization Of PrEMIUM..........cccueirireicee st s st s et essneas | sessessessesss s ssessss s b sessestans 0 | | e
8. Total foreign exchange change in book/adjusted Carrying ValUe..............ocrirrenirrirenensenereeeeeneens [ e 0 | oo | e
9. Deduct current year's other-than-temporary impairment reCognIzed............ooveieenenieinnnnienninns |eosressesisessssessessssssesssesses 0 oo | e sneeeeeas
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccccevevreveces [ e 9,999,049 | oiiiii0000.9,999,049 | e,
11. Deduct total nonadmitted @MOUNS...........cc.cvrierrririiiicnrressee e eesssssesssssessesens | st eseesseens 0 | | v,
12. Statement value at end of current period (Line 10 miNUS LiNE 11).....ov i ssisisnissisniens | onensessessessesnssnees 9,999,049 | .o 9,999,049 | ..o

)

D
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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



Annual Statement for the year 2015 of the M OU NTA' N LAU RE L ASS U RAN C E COM PANY

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

0L3

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21
F
© Current Year's
r Unrealized Other-Than- Total Foreign
ei NAIC Rate Used Valuation Current Year's Temporary Exchange
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec.
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/AC.V. Rateof | Rateof | Paid | Due & Accrued | During Year Acquir
U.S. Government - Issuer Obligations
912828 M5 6 |US TREASURY NOTE 2,010,859 |....99.776 1,995,520 2,000,000 2,010,807 (53) 5,810 12/14/2/
912828 VS 6 |US TREASURY NOTE el 538,405 |...102.595 543,754 530,000 537,247 (867) [ oveenrevnrrensriinniis | cerieriiissnisssiienens | o 2.500 |.....2.303 [FA.......| ccovronerinnncs 5,005 | .cocrinn 13,250 | 08/26/2
0199999. U.S. Government - Issuer Obligation: 2,549,264 XXX 2,539,274 2,530,000 2,548,054 0 (914) 0 0 XXX XXX XXX XXX
0599999. Total - U.S. Government. 2,549,264 XXX 2,539,274 2,530,000 2,548,054 0 (914) 0 0 XXX XXX XXX XXX
U.S. States, Territories & F ions (Direct and ) - Issuer Obligations
605579 4N 8 |MISSISSIPPI ST. ...108.850 1,088,500 1,000,000 1,052,317 (26,267) +rrr5.500 4,583 55,000 | 06/22/21
605580 4C 0 |MISSISSIPPIST. ...107.589 1,291,068 1,200,000 1,295,653 (9,803) | oo | e | e 5.000 |......0.620 |MN......{ oo 10,000 | oo 30,000 | 10/20/21
605580 5A 3 |MISSISSIPPI ST. ...122.993 6,149,650 5,000,000 6,104,060 (23,990) 5.250 |....1.765 | AO...... 65,625 11/02/21
605580 5B 1 [MISSISSIPPI ST. - ..124.767 4,242,078 3,400,000 4,129,644 (28,714) | e | veervenenessessssenns | oo 5.250 2.220 [AO...... 44,625 89,250 | 09/15/21
605580 7S 2 [MISSISSIPPI ST.....ooiiiiiiiiiiiissieiis s | s . ......1,536,164 | ...105.326 1,474,564 1,400,000 1,461,362 (VAIN55) ) RRRRRTRIORN DRI PR 3.000 |.....1.370 |AO...... | ccovvrreen. 10,500 | oo 42,000 | 07/02/2:
605580  TT 0 [MISSISSIPPI ST....ooiiriiiriireiieiieesisessiseessss st sssss sttt sttt | eneees - ..2,819,347 |...113.970 2,655,501 2,330,000 2,625,332 (75,996) | ..ooovvvveerrceiinniins | s | wevves 5.000 |......1.510 |AO...... [ coovrrireeren. 29,125 | oo 116,500 | 06/01/2!
605580 DD 8 [MISSISSIPPI ST.....ocoiiiiiiiiiriiiieiseiis i | s e ..7,915,056 |...108.042 6,974,111 6,455,000 6,972,105 (278,780) | cvvveveeerrevrnerreenen | cevereireeernesisennenns | e 5250 |.....0.837 |MN...... 56,481 338,888 | 08/01/2
605581  BL 0 [MISSISSIPPI ST.......ooiiiiiiniiiiiisisssss s ssss s sssssssssans | coneees o ...6,957,240 |...119.342 7,160,520 6,000,000 6,706,320 |....covvvvrrenriinnns | e (110,036) [ ovvoovvvecrernrirniins [ e | e 5.000 |.....2.798 |MN...... . 08/30/2
605581  BM 8 [MISSISSIPPI ST......ccooiiiiiciiiiiieieseiie it | s e ..1,427,900 |...114.741 1,434,263 1,250,000 1,404,651 (PIUR:1: 72 ) ISR DRSNS PO 4.000 |......2.050 [MN...... . 1117/21
605581  FQ 5 [MISSISSIPPI ST.......oiiiiiiiiiriiinisisssis s | ennees . ......1,442,863 | ...124.050 1,476,195 1,190,000 1,435,664 (7,199) | v | | o 5.000 2.590 [AO...... 14,875 09/01/2
605581  FT 9 [MISSISSIPPI ST....ooiiiiiiiriiiiii ittt | s e ..4,869,040 |...123.810 4,952,400 4,000,000 4,819,725 (49,315) | oo | reriiereiseniineniins | e 5.000 |......2.390 |AO...... . ....50,000 05/26/2
783244  CJ 3 [RUTHERFORD CNTY TENN......coiiiiiiiiiriiriiinsieseiesi s ssssssssssssenas | ceneees o ..1,452,690 |...115.799 1,406,958 1,215,000 1,391,006 (39,851) | oo | e | e 5.000 |.....1.471 |AO...... . ....15,188 05/28/2
783244  CK 0 [RUTHERFORD CNTY TENN....cooiiiiiririimrriremmerisesssseessssesssse st sssssssssessssssssssssssssssssssssssssssssnas | soseees ol ...1,606,999 |...118.705 1,578,777 1,330,000 1,546,555 ((CICH (/T4 IOUNRRORRRIRRRRIOR DUURRSRRRORROO PPN 5.000 |....1.741 |AO...... 16,625 05/28/2!
783244  CL 8 [RUTHERFORD CNTY TENN.......coiiiiiiiiiiiiiiiieciiseiiesiie i | eneees o cevenn. 1,634,452 | ...121.055 1,622,137 1,340,000 1,579,283 (35,868) | ..o | i | e 5.000 |.....1.951 |AO...... | v 16,750 05/28/2
880541  NZ 6 [TENNESSEE ST.......cooiiiiiioiisiissisisi s | coneeee o 1] 1FE| .............3,644,453 |...107.070 3,506,543 3,275,000 3,396,913 (50,283) [ ..o | [ 4.000 2.350 [MN...... 10/28/2!
1199999. U.S. States, Territories & Possessions - Issuer Obligation: 48,082,958 XXX ..47,013,265 40,385,000 45,920,587 0 (813,606) 0 0| XXX XXX XXX | 414,543 | e 1,476,638 XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). 48,082,958 XXX ..47,013,265 40,385,000 45,920,587 0 (813,606) 0 0] XXX XXX XXX | e 414,543 | 1,476,638 XXX
U.S. Special Revenue & Special A Obligati and all N Obligati of Agencies and Authorities of Governments and Their U.S. Political ivisi - Issuer Obli:
60535G  AX 0 [MISSISSIPPI HOME CORP..........cocrvieriiriiiiriiriissiieniiissisesesisssssssssssssssssssssssssssssssssssssssssnnsnss | svveeee | oo | connennsd [ 1FE 1,411,774 | ...105.065 1,376,352 1,310,000 1,361,946 ((CR7:2<) 1 ORI DRSO DRI 4500 |.....2.775 |JD....... 4,913 58,950 | 11/05/2!
88045R  B7 6 | TENNESSEE HSG DEV.....oovtrerrriereririmeriresisessssssssessssssssessssssssssssssssssesssssssssesssssssssesssensssnes | aveene | oo | vovenees ] [ eevens 1FE ..7,452,270 |...105.481 7,383,670 7,000,000 7,400,004 ((GVAV513)]) USSP [N 3.500 |.....2. 04/30/2!
88045R BB 7 | TENNESSEE HSG DEV.......cociiiriiiiiinsiincriisssiscsiisssisesssssssssesssssssssssssssssssssssssssssssssnssssesssensssonss | aovene | or | covennn [ 1FE ..1,144,429 | ...102.053 1,122,583 1,100,000 1,127,154 (11,853) | oo | eoveviieneisssiineniins | o 5.500 |.....1. 06/01/2
88045R  WH 1 | TENNESSEE HSG DEV.......coovoiriirreiriicricciisssissiisssiissssssssssssssssssssssssssssssssssssssssssssssssnsssnns | sooene | oo | o [ 1FE ..2,135,418 |...106.011 2,157,324 2,035,000 2,101,453 (10,588) | ..o | e | o 4.500 |......3. 03/01/2
88045R  YE 6 | TENNESSEE HSG DEV.......oociiiiriiiriiieiiieriisssisesiissssssesssssssssesssssssssssssssssssssssssssssssssenssssesssensssonss | eovvene | oo | e [ 1FE 883,280 |...106.124 848,992 800,000 849,495 (8,383) | rvevreerririnenrenns | ereereisiesseinneenns | oo 4500 |......2. 10/01/2!
88045R  ZG 0 | TENNESSEE HSG DEV......cooviiriiiriisriicrissiisssiississsssississssssssssssssssssssssssssssssssssssssssssssossssonns | avvene | oo | oo [ 1FE ,090,775 |...105.621 2,967,950 2,810,000 2,966,576 (32,911) ....4.000 1017/21
880461 BD 9 |TENNESSEE HSG DEV U [PPOOOOOOS B O 1FE | ....c......... 7,954,550 |...103.218 7,746,511 7,505,000 7,801,283 {(CYRTL0) | UPPPPPPPPPPPPPPPPPPPPPTPOTOR RN e 3.000 |.....1. 04/19/21
880461 CE 6 [ TENNESSEE HSG DEV.......ooiiiiiiiiiciiiiiisciiiesisssiissiissssss s sssss s ssssss s ssssssssssssses | eneies P [ 1 1FE | ............. 7,590,366 |...105.952 7,498,223 7,077,000 7,440,181 (68,877) | .oovevereeuerircriinens | e | oo 4.000 10/24/2/
880461  EU 8 [ TENNESSEE HSG DEV.......oociirerrierrermeeiseresesssessssssssesssssssssessssssssssssssssssssssesssssssssssssssssssenseses. | soseees [ 1] 1FE | ..............7,964,324 | ...107.830 7,979,420 7,400,000 7,903,934 (60,390) | ..o | e | eenes 4.000 05/14/2
880461 GG 7 | TENNESSEE HSG DEV.......oouiiiiiiiiiiiiiiisiiis s | oaenes o 1] 1FE] .............4,071,168 | ...107.501 4,085,038 3,800,000 4,060,063 (11,905) | oo | | oo 4.000 |......2. 09/24/2
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: 43,698,354 XXX ..43,166,063 40,837,000 143,012,089 0 (315,441) 0 0 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation 43,698,354 XXX ..43,166,063 40,837,000 43,012,089 0 (315,441) 0 0 XXX XXX
Totals
7799999. Total - Issuer Obligation: 94,330,576 XXX 92,718,602 83,752,000 91,480,730 0 .....(1,129,961) 0 0| XXX XXX XXX | e 1,176,115 | ......... 2,357,543 XXX
8399999. Grand Total - Bonds 94,330,576 XXX 92,718,602 83,752,000 91,480,730 0[....(1,129,961) 0 0] XxX XXX XXX ] s 1,176,115 | ......... 2,357,543 XXX
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Sch.D-Pt.2-Sn. 1
NONE

Sch.D-Pt.2-Sn. 2
NONE
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Annual Statement for the year 2015 of the M OU NTA' N LAU RE L ASS U RAN C E COM PANY

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 Intere
Bonds - U.S. Government
912828 M5 6 |US TREASURY NOTE = 2.250% 11/15/25. . ...cciviiiiiiiiiniiisiistissnisni s | ................ | 12/14/2015........ BarClays CaPItal. . ...ttt | ene ettt | ehsersene e 2,010,859 | .o 2,000,000 | oo
0599999, TOtal - BONAS = U.S. GOVEIMIMEN. .. ..ttt ersste s essserssms s ses e o8 0E s £E 16 fE1eefoeE e oEE SR EEE oL EE£EE SR o0 E R e f o0 E e Ef S8 o0 E 8 LR 1 £EEHEEEEE S8 £ 0 E £ E R 0oL EEEfEE R E LR £EE 0o E o £EE R E 4oL EEf SR eEE e b ee fesEeeeebseE et bt sen e n bt en s nnsent s | enesensensensenesensens s ensenr s 2,010,859 | .o 2,000,000
Bonds - U.S. States, Territories and P
605580 4C 0 |MISSISSIPPI ST 5.000% 11/01/17. ... | 10/20/2015........ GOIAMAN SACKS.......cevveiiriii bbbttt | ebbebe e bbbttt | fenieri et 1,305,456
605580  5A 3 |MISSISSIPPI ST 5.250% 10/01/22 .| 11/02/2015........ MOTGAN SEANIEY.......ooeveeeeieiii bbbt | Sheebs s bbbttt | erisesi et 6,128,050
605580 5B 1 |MISSISSIPPI ST 5.250% 10/01/23. 09/15/2015........ JP MOTGAN SECUMHES.......eovvvuieeiisieeierii sttt sbnes | ehbebeses bbbttt | fressesbnsises bt 4,154,358
605581 FQ 5 |MISSISSIPPI ST 5.000% 10/01/26 ... | 09/01/2015........ JP MOPGAN SECUMHES. .......uveererrireeseieis it | frestseess bbbt ss st | cbseestest st s et enes 1,442,863
605581  FT 9 |MISSISSIPPI ST 5.000% 10/01/24 .| 05/26/2015........ US BaNK. ..t | Chihe ettt | snisnis et 4,869,040 ....4,000,000
1799999. Total - BONAS - U.S. StALES, TEIHOMES & POSSESSIONS. ... vurerereisiteerssiutesersserssesstesers e seeesssess et s sessemsseee foesseteseeseesoEeeeEseE e s oEE R EoEE 88 SR £ E 80880 E S8R £EE S8 E 8L SE £ £ R0 E R4 8080 E R e E e EE e R R e eeE kb enE et 17,899,767 14,790,000
Bonds - U.S. Special R and Special A
88045R  B7 6 |TENNESSEE HSG DEV  3.500% 07/01/45........coiiiieiniiiiieiniireiesineie e nesissenins | seviesssesenen 04/30/2015........ ROYal BaNK Of CANAAA. ........vuurieiiiirciiiiei st | enbseesess bbbttt | bttt 7,452,270
880461 EU 8 | TENNESSEE HSGDEV 4.000% 07/01/45. ... | 05/14/2015........ CHICOTD SECUMHES INC...vvevvvvvvirrircerseieiriesiesisees sttt | ressseess sttt ennts | coresstent s ss s es et enes 7,964,324
880461 GG 7 | TENNESSEE HSG DEV  4.000% 01/01/46 .1 09/24/2015........ RAYMOND, JAMES & ASSOCIALES. ... cvereuriririsiisiissri sttt | ensseesens b s st en s ensnnsnns | ebsessasssessens e en s enes 4,071,168 ....3,800,000
3199999. Total - Bonds - U.S. SPECial REVENUE BNA SPECII ASSESSIMENES. ... v teireieiretsseeeeaseseeeesseieesseseeeeseesssaess | eeeeseessesesaeseseeaseseseesseseeeeseeseeaeEseseeseeseeee8eE1eEaeEoeEeEaeeeE4e8 421 S e LE4EE S 0840 £ e 408408 S0 LEAEE S e840 1 £EAeE 408 £ 08 £E L8 HeE 421 LEeE4EESE8 e e e neE 408 eE e e eeEeeseeseEnetensee | SeseEestessseetsesas et et anteesee et netansenseransees 19,487,762 18,200,000
8399997, TOtAl - BONAS = PAIt 3.tk b 406 o644 o0t L4 E L E L 0L LEf kL0 EEE 0L L L E L E 0L E L L Lt E ke ke 39,398,388 34,990,000
8399998. Total - BONAS = SUMMAIY EM fTOM PAI 5.ttt ettt sttt et et eeses e sesseseseeseesesense | efeesessessesaesesseeesseseeseeseeaeEeeseEeeseEeeseEeEaeEeeseEseE oo e eesee e E e e aeEeEseEeEeeEeEfeEeEeeEee8eEeEoeEeeEeEeEaeEeeseEAeEeEeeEeE Ao EeEeeEeeseE et eeEeeseEaeEseteeseesetantes | oeseesetssessessnsastessessesansantessntansessessnsns | shemsesssssnsessessesnsansessnsnsns 6,387,684 | ...cooveeeee 6,400,000 |..cooovrrererieiiinene
8309999, TOAl - BONAS. ...ttt s8££ LE8eEE RS R EE e E SRS E LSRR bRk L ke 45,786,072 41,390,000
9999999. Total - Bonds, Preferred @nd COMMON SEOCKS...........coiiiiieieiieiieieteteicete ettt sttt e et st et s steteses essstetesassssesssesesasssaeses s sesesasseseses e seses s seses s esetebssseses s seset s s seses e s ete b sseseses e s et s esestebessee et s essedesensee et s ssesesansee et s sssetesanseeesessnsetass | Aebetssssetesssassesassssetesessssesanseaetesnaetenas 45,786,072 XXX e
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Annual Statement for the year 2015 of the M OU NTA' N LAU RE L ASS U RAN C E COM PANY

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
1 12 13 14 15
F Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
ei Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends
g| Disposal Number of Shares of Book/Adjusted Increase (Amortization) / | Impairment BJACV. Change in Carrying Value at | Gain (Loss)on|  (Loss) on (Loss) on Received
CUSIP Identification Description n Date Name of Purchaser Stock C Par Value Actual Cost Carrying Value (Decrease) Accretion Recogni (11+12-13) B.JA.C.V. Disposal Date Disposal Disposal Disposal During Year
Bonds - U.S. Government
912828 MW 7 |US TREASURY NOTE 2.500% 03/31/15... .| .. 1 03/31/2015. | Maturity. ..530,000 ..530,000 527,971 529,873 127 127 530,000 0 6,625
0599999. Total - Bonds - U.S. Government 530,000 530,000 527,971 529,873 0 127 0 127 0 530,000 0 0 0].....l 6,625
Bonds - U.S. States, Territories and F
605579 4L 2 [MISSISSIPPIST 5.500% 12/01/15.......coovivviierierierierieninnins .. | 12/01/2015. | Maturity. 3,000,000 3,000,000 3,569,760 3,089,845 (89,845) 3,000,000 0 |.....165,000
605580 DB 2 [MISSISSIPPIST 5.250% 11/01/15.... co [ TA/01/2015, [ MAHUFLY.....oooccrcriiesiicsissssiesessssiissiies | coesssessssssssnssiees | seeeees 1,400,000 | ........ 1,400,000 | ........ 1,470,658 | ........... 1,459,547 (59,547) | v | v 1,400,000 0 ... 73,500
605580 N6 2 [MISSISSIPPIST 5.000% 12/01/15. .. | 12/01/2015. | Maturity. 2,535,000 2,535,000 | . ,695,922 2,646,376 ..(111,376) 2,535,000 01...126,750
605580 NW 5 [MISSISSIPPIST 5.000% 12/01/15.... co [ | 1210172015, | MAHUFIY. ...t | sonesssssssesesisessienes | cveeees 5,225,000 | ........ 5,225,000 | ........ 5,688,771 5,276,264 (51,264) | oo | v 5,225,000 0] ....261,250
880541 FN 2 |TENNESSEE ST 5.250% 05/01/15.......ccocosiiisiiiisiicsicssie, .. | 05/01/2015. | Maturity. 3,000,000 3,000,000 | ........ 3,494,580 3,034,238 (34,238) 3,000,000 0. 78,750
1799999. Total - Bonds - U.S. States, Territories & Possession: ....15,160,000 |.......15,160,000 |.......16,919,691 | ......... 15,506,270 | ..occvvcrencnad 0 [....(346,270) | ..coocvcrienne. 0 ....(346,270) | ..o, 0] 15,160,000 0 0 0 |....705,250
Bonds - U.S. Special Revenue and Special A
60535G  AX 0 |MISSISSIPPI HOME CORP  4.500% 12/01/31... .|.. 1 12/01/2015. | Call  100.0000..........ccouumruerririrrienrinrinrinninninnins | eeeieeiiseiieiiesiesiins | coreeeeean 385,000 | ...........385,000 | ........... 414,911 402,185 | ..o | e (17,185) | oo | e (17,185) 385,000 0 9,938
60535M A4 1 |MISSISSIPPI HOME CORP  5.500% 06/01/36... .|.. | 03/01/2015. | Call ~ 100.0000 35,000 35,000 37,634 35,534 (534) (534) 35,000 0 367
880459 3L 4 |TENNESSEE HSG DEV 5.000% 01/01/36. .. 106/01/2015. [ Call  100.0000..........ccrveemreeereieeriieeiinrisenniseniies [ oo | ceverenenes 535,000 | ...........535,000 559,669 542,377 ..(7,377) (7,377) 535,000 0 ... 20,958
88045R BB 7 |TENNESSEE HSG DEV 5.500% 01/01/38 .. | 12/01/2015.|Call ~ 100.0000 ,865,000 | ........ 1,865,000 | ........ 1,940,327 | ........... 1,931,135 | oo cerrnnn(66,135) (66,135) | ..cvevnrrereriis | v 1,865,000 0| ....102,025
88045R  WH 1 [TENNESSEE HSG DEV  4.500% 07/01/31........cvvvrvriicrriieris .. [ 120172015, { Call  100.0000...........crmeemrerereieerieieeiieriieeeiieniies [ o | cerereeees 465,000 | ...........465,000 | ........... 481,847 476,704 | .o [ s (11,704) | oo [ (11,704) 465,000 0 ... 20,775
88045R YE 6 |TENNESSEE HSG DEV 4.500% 07/01/37 .. | 10/01/2015.|Call ~ 100.0000 ..170,000 ..170,000 .187,697 182,299 | ..o [ v (12,299) | covvverrvereirens [ e (12,299) 170,000 0]....7,238
88045R ZG 0 |TENNESSEE HSG DEV 4.000% 07/01/38 .. | 12/01/2015. | Call  100.0000 ..560,000 ..560,000 ..615,955 597,762 | ..o | e (37,762) (37,762) 560,000 0f....21,933
880461 BD 9 |TENNESSEE HSG DEV 3.000% 07/01/38. .1 10/01/2015. [ Call  100.0000.........ccovmrvereerrierrierinnienienienieniens | eeeriensissinsinsinnes | cvveees 1,220,000 | ........ 1,220,000 | ........ 1,293,078 | ........... 1,276,704 (56,704) (56,704) | ovooveiriens | v 1,220,000 0. 35,300
880461 CE 6 |TENNESSEE HSG DEV 4.000% 07/01/43. .1 10/01/2015. [ Call  100.0000.........ccmmuuiiieriiiiiisisiissiississsiiins | s | coiesseaad 940,000 | ...........940,000 | ........ 1,008,188 997,388 | ..o | i (57,388) (57,388) 940,000 0]...37,367
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS............couiiiiiiiiisiiiiss o | ceeea 6,175,000 | ........ 6,175,000 | ........ 6,539,306 | ........... 6,442,088 | .................. 0]....(267,088)] ................. 0]......(267,088) 0 6,175,000 0 0 0 |.....255,901
8399997. Total - Bonds - Part 4 -......21,865,000 | .......21,865,000 23,986,968 22,478,231 0 [ .c(613,231) | v 0 1 (613,231) | [V 21,865,000 0 0 0...967,776
8399998. Total - Bonds - Summary ltem from Part 5. s | s 6,412,250 | ........ 6,400,000 6,387,684 11 6,387,696 | ... | v 24,554 w481
8399999. Total - Bond: 28,277,250 28,265,000 30,374,652 22,478,231 0]....(613,220)| .. 0 28,252,696 0] ... 24,554 .....968,257
9999999, Total - Bonds, Preferred and Common Stocks. ....28,277,250 XXX 30,374,652 22,478,231 0 (613,220) | .. 0 28,252,696 0 ..24,554 ....968,257
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Annual Statement for the year 2015 of the M OU NTA' N LAU RE L ASS U RAN C E COM PANY

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20
12 13 14 15 16
Current
F Year's Other-
or Unrealized Than- Total Foreign Foreign Interes
ei Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Change in | Exchange Exchange | Realized Gain Total Gain Divide
g Date Disposal or Number of Carrying Value at Increase (Amortization) / |  Impairment BJACV. Changein | Gain (Loss) (Loss) on (Loss) on Recei
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost C Disposal (Decrease) Accretion Recognized (12+13-14) B.JA.C.V. | on Disposal Disposal Disposal During
Bonds - U.S. Government
912828 J8 4 |US TREASURY NOTE 1.375% 03/31/20........ccccccisiiiisriiirirnne | . ‘ 03/25/2015 | CSFBdirect 04/01/2015 | Barclays Capital............ccoovosnicisiiiccnicss | v 6,400,000 6,387,696 1 M e | | 24,554 | e 24,554
0599999. TOtAl - BONAS = U.S. GOVEIMMENL. ...ttt es8 0808404 eheEseE 8 o0 8 eE 88 E b E e E 884814 E 8888 E 100144880 E b8t b bbbt en e en sttt nennens | neisensa 6,400,000 , 6,387,696 0 1" 0 1 0 0]....24554 | ... 24,554
8399998. TOHAL = BONDS. ...k LieLe oL | e 6,400,000 | ......... 6,387,684 | ......... 6,412,250 6,387,696 0 11 0 11 0 0]....24554 | ......... 24,554 | ..........
9999999. Total - Bonds, Preferred and Common Stock: 6,387,684 | ......... 6,412,250 6,387,696 0 1 0 1 0 0 ..24554 | ... 24554 | ...




Annual Statement for the year 2015 of the MO U NTA' N LAU RE L ASS U RAN C E CO M PANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
Naic Valuation Company Owned
NAIC Method (See Do Insurer's Insurer on Statement
Company Purposes and Assets Include 9
Code or Alien | Procedures Manual |  Intangible Assets
Insurer of the NAIC Connected with
Description Identification | Investment Analysis: Holding of Such Total Amount of Such Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Office) Company's Stock? Intangible Assets Value Number of Shares %
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §..........0.
2. Total amount of intangible assets nonadmitted $..........0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Comg

CUSIP Identification

Name of Lower-Tier Company

Name of Company Listed in Section 1
Which Controls Lower-Tier Company

Total Amount of
Intangible Assets

Included in Amount
Shown in Column 7,
Section 1

Indirectly by Insurer on Ste

5

Number of Shares % ¢

NONE



Annual Statement for the year 2015 of the M OU NTA' N LAU RE L ASS U RAN C E COM PANY

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6

13

1 2 Codes 5 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest
3 4 9 10 1" 12 15 16 17 18 19 20

F Current Year's Amount Due and

or Unrealized Other-Than- Total Foreign Accrued December

ei Valuation Current Year's Temporary Exchange 31 of Current Year

g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in onBond Notin | Nonadmitted Due Effective | When | Amount Received

CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
MISSISSIPPI ST. ‘ ........... | . | 12/09/2015. | JP Morgan Securities 12/01/2016. 3,911,482 (8,823) 3,740,000 | ........... 3,920,305 17,442 || 5.500 | ...... 0481 [UD...c.. |,

1199999. U.S. States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligation 3,911,482 0 (8,823) 0 0 3,740,000 | .......... 3,920,305 17,142 0 XXX XXX XXX
1799999. Total - U.S. States, Territories and Possessions (Direct and Guaranteed) 3,911,482 0 (8,823) 0 0 3,740,000 3,920,305 17,142 0 XXX XXX XXX
Total Bonds
7799999. Subtotals - Issuer Obligation: 3,911,482 0 (8,823) 0 0 3,740,000 3,920,305 17,142 0 XXX XXX XXX [ i 0
8399999. Subtotals - Bonds 3,911,482 0 (8,823) 0 0 3,740,000 | .......... 3,920,305 17,142 0 XXX XXX XXX [ i 0
9199999. Total - Short-Term Investment: 3,911,482 0 (8,823) 0 (U] XXX [ i 3,920,305 17,142 0 XXX XXX XXX | s 0




Annual Statement for the year 2015 of the MOU NTA' N LAU REL ASSU RAN CE COM PANY

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE



Annual Statement for the year 2015 of the MO U NTA' N LAU RE L ASS U RAN C E CO M PANY

SCHEDULE E - PART 1 - CASH

5

Amount of Interest Accrued

Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance
Open D
CITIBANK NEW YORK, NY
0199999. Total - Open Depositorie: XXX XXX 0 0
0399999. Total Cash on Deposit XXX XXX 0 0
0599999. Total Cash, XXX XXX 0 0

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
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Annual Statement for the year 2015 of the M OU NTA' N LAU RE L ASS U RAN C E COM PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Description } Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obligations
TREASURY BILI [ L 12112015 [ 0475 | ...0210412016 4,999,171
0199999. U.S. Government Bonds - Issuer Obligation: 4,999,171
0599999. Total - U.S. Government Bonds. 4,999,171
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
CHEVRON CORP [ I ... 12/07/2015 | ................0.080 |...... 01/12/2016 4,999,878
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligation: 4,999,878
3899999. Total - Industrial and Miscellaneous (Unaffiliated). 4,999,878
Total Bonds
7799999. Subtotals - Issuer Obligation: 9,999,049
8399999. Subtotals - Bond: 9,999,049
8699999. Total - Cash Equivalents 9,999,049




Annual Statement for the year 2015 of the MO U NTA' N LAU RE L ASS U RAN C E CO M PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Vi
1. Alabama. AL
2. Alaska AK
3. Arizona AZ
4. Arkansas, AR
5. California CA
6. Colorado. (o{0]
7. Connecticut CT
8. Del DE
9. District of Columbia DC
10.  Florida. FL
11.  Georgia GA
12.  Hawaii HI
13.  Idaho D
14, llinois. IL
15.  Indiana IN
16.  lowa 1A
17.  Kansas. KS
18.  Kentucky KY
19.  Louisiana LA
20.  Maine ME
21.  Maryland MD
22.  Massachusett MA
23.  Michigan MI
24, Minnesota MN
25.  Mississippi MS
26. Missouri MO
27.  Montana MT
28. Nebraska NE
29.  Nevada NV
30.  New Hampshire. NH
31 New Jersey. NJ
32, New Mexico NM
33.  New York NY
34.  North Carolina. NC
35.  North Dakota ND
36 ONi0..coieiceccce e OH|......B.... | Collateral for Insurance Underwriting 537,247 543,754
37.  Oklahoma OK
38.  Oregon OR
39.  Pennsylvania PA
40.  Rhode Island RI
41, South Carolina SC
42.  South Dakota SD
43.  Tennessee N
44,  Texas X
45.  Utah uT
46.  Vermont VT
47.  Virginia VA
48.  Washington WA
49.  West Virginia Wv
50.  Wisconsin Wi
51.  Wyoming Wy
52.  American Samoa. AS
53.  Guam GU
54.  Puerto Rico. PR
55. US Virgin Islands. Vi
56.  Northern Mariana Island MP
57. Canada CAN
58.  Aggregate Alien and Other.......... OT| XXX XXX 0 0
59.  Total XXX XXX 537,247 543,754 0
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........ccccourveriveiierinnes XXX XXX 0 0




Assets 2 | Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery)
Cash Flow 5 | Schedule P-Part 2H-Section 1-Other Liability—Occurrence

Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2H-Section 2-Other Liability-Claims-Made

Exhibit of Net Investment Income 12 | Schedule P-Part 21-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft)
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2J-Auto Physical Damage

Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2K-Fidelity, Surety

Five-Year Historical Data 17 | Schedule P-Part 2L-Other (Including Credit, Accident and Health)

General Interrogatories 15 | Schedule P-Part 2M-International

Jurat Page 1 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property

Liabilities, Surplus and Other Funds 3 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability

Notes To Financial Statements 14 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines

Overflow Page For Write-ins 100 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence

Schedule A-Part 1 EO1 | Schedule P-Part 2R-Section 2-Products Liability—Claims-Made

Schedule A-Part 2 E02 | Schedule P-Part 25-Financial Guaranty/Mortgage Guaranty

Schedule A-Part 3 E03 | Schedule P-Part 2T-Warranty

Schedule A-Verification Between Years SI02 | Schedule P-Part 3A-Homeowners/Farmowners

Schedule B-Part 1 E04 | Schedule P-Part 3B-Private Passenger Auto Liability/Medical

Schedule B-Part 2 E05 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical

Schedule B-Part 3 E06 | Schedule P-Part 3D-Workers’ Compensation (Excluding Excess Workers Compensation)
Schedule B-Verification Between Years SI02 | Schedule P-Part 3E-Commercial Multiple Peril

Schedule BA-Part 1 E07 | Schedule P-Part 3F-Section 1 —~Medical Professional Liability—Occurrence

Schedule BA-Part 2 E08 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made

Schedule BA-Part 3 E09 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery)
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 1-Other Liability-Occurrence

Schedule D-Part 1 E10 | Schedule P-Part 3H-Section 2-Other Liability—Claims-Made

Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft)
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3J-Auto Physical Damage

Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3K-Fidelity/Surety

Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3L-Other (Including Credit, Accident and Health)

Schedule D-Part 3 E13 | Schedule P-Part 3M-International

Schedule D-Part 4 E14 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property

Schedule D-Part 5 E15 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability

Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines

Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 1-Products Liability-Occurrence

Schedule D-Summary By Country SI04 | Schedule P-Part 3R-Section 2—Products Liability—Claims-Made

Schedule D-Verification Between Years SI03 | Schedule P-Part 3S-Financial Guaranty/Mortgage Guaranty

Schedule DA-Part 1 E17 | Schedule P-Part 3T-Warranty

Schedule DA-Verification Between Years SI10 | Schedule P-Part 4A-Homeowners/Farmowners

Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4B—Private Passenger Auto Liability/Medical

Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical

Schedule DB-Part A-Verification Between Years SI11 | Schedule P-Part 4D-Workers' Compensation (Excluding Excess Workers Compensation)
Schedule DB—Part B-Section 1 E20 | Schedule P-Part 4E-Commercial Multiple Peril

Schedule DB—Part B-Section 2 E21 | Schedule P-Part 4F-Section 1-Medical Professional Liability—Occurrence

Schedule DB—Part B-Verification Between Years SI11 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made

Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery)
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4H-Section 1-Other Liability-Occurrence

Schedule DB—Part D-Section 1 E22 | Schedule P-Part 4H-Section 2-Other Liability-Claims-Made

Schedule DB-Part D-Section 2 E23 | Schedule P-Part 41-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft)
Schedule DB-Verification SI14 | Schedule P-Part 4J-Auto Physical Damage

Schedule DL—Part 1 E24 | Schedule P-Part 4K—Fidelity/Surety

Schedule DL—Part 2 E25 | Schedule P-Part 4L-Other (Including Credit, Accident and Health)

Schedule E-Part 1-Cash E26 | Schedule P-Part 4M-International

Schedule E-Part 2-Cash Equivalents E27 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property

Schedule E-Part 3-Special Deposits E28 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability

Schedule E-Verification Between Years SI15 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines

Schedule F-Part 1 20 | Schedule P-Part 4R-Section 1-Products Liability-Occurrence

Schedule F-Part 2 21 | Schedule P-Part 4R-Section 2-Products Liability—Claims-Made

Schedule F-Part 3 22 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty

Schedule F-Part 4 23 | Schedule P-Part 4T-Warranty

Schedule F-Part 5 24 | Schedule P-Part 5A-Homeowners/Farmowners

Schedule F-Part 6-Section 1 25 | Schedule P-Part 5B-Private Passenger Auto Liability/Medical

Schedule F-Part 6-Section 2 26 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical

Schedule F-Part 7 27 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation)
Schedule F-Part 8 28 | Schedule P-Part 5SE-Commercial Multiple Peril

Schedule F-Part 9 29 | Schedule P-Part 5F-Medical Professional Liability—Claims-Made

Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5SF-Medical Professional Liability-Occurrence

Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5SH-Other Liability—Claims-Made

Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5H-Other Liability-Occurrence

Schedule P-Part 1-Summary 33 | Schedule P-Part 5SR—Products Liability—Claims-Made

Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5R—Products Liability-Occurrence

Schedule P-Part 1B—Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5T-Warranty

Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 6C-Commercial Auto/Truck Liability/Medical

Schedule P-Part 1D-Workers' Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 6D-Workers' Compensation (Excluding Excess Workers Compensation)
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6E-Commercial Multiple Peril

Schedule P-Part 1F-Section 1-Medical Professional Liability—Occurrence 40 | Schedule P-Part 6H-Other Liability—Claims-Made

Schedule P-Part 1F-Section 2-Medical Professional Liability—Claims-Made 41 | Schedule P-Part 6H-Other Liability-Occurrence

Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6M-International

Schedule P-Part 1H-Section 1-Other Liability-Occurrence 43 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property

Schedule P-Part 1H-Section 2-Other Liability-Claims-Made 44 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability

Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6R-Products Liability-Claims-Made

Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 6R-Products Liability-Occurrence

Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 7A-Primary Loss Sensitive Contracts

Schedule P-Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts

Schedule P-Part 1M-International 49 | Schedule P Interrogatories

Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule T-Exhibit of Premiums Written

Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule T-Part 2-Interstate Compact

Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule Y-Information Concerning Activities of Insurer Members of a Holding Company Group
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