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Annual Statement for the year 2016 of the MOU NTAI 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 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUNY SECUMHES........vvureerereireiieiieisseiseiseiseessesseeseeissssesiessssissins | eesssesnnees 5,544,085 | ........... A7 | 5,544,085 | .....coovvrrrinriiriiinnns | s 5,544,085 | ............. 4.7
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations...............ccccovvvevees | covvree 51,956,391 | ........... 444 | ... 51,956,391 | ...oveveierereeeeieens [ e 51,956,391 | ........... 44 .4
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations............ccccoeevererrinenerenneenenens | corieeenn,400,286 | 138 | 4,400,286 [ oo | e 4,400,286
1.43 Revenue and assessment obligations . 46,583,928
1.44 Industrial development and similar obligations...............ccoevveveieiieiceniiens e | e 0.0 [ | e | e 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevverveueneivees | cevereresieesseniens | cevvevieinns 0.0 [ eroieieereeieieieies | e | e (01 IO 0.0
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ o v | e (V1 I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccovwt [ coonrnrnninrnnireiinnnns | ceeeinninns 0.0 [ e | e | e (0} I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 Al ONEI ..ottt stess s sssssensns | sssesssssssssessnnssssnssnns | sssessesenes 0.0 [ o e | e (V1 I 0.0
2. Other debt and other fixed income securities (excluding short-term):

© o N o

2.1 Unaffiliated domestic securities (includes credit tenant loans and

hybrid securities)

2.2 Unaffiliated non-U.S. securities (including Canada

2.3 Affiliated securities
Equity interests:
3.1
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
33
3.31 Affiliated
3.32 Unaffiliated
34
3.41 Affiliated
3.42 Unaffiliated
35
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:
41
42
43
44
45
46
Real estate investments:

Agricultural

Investments in mutual funds

Construction and land development

Single family residential properties
Multifamily residential properties.

COMMENCIAl IOANS.......oorveiiirieiesiese st ees
Mezzanine real estate loans

Publicly traded equity securities (excluding preferred stocks):

Other equity securities:

Other equity interests including tangible personal property under lease:

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

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

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

5.1 Property occupied by COMPANY........cccocuiiieieiciirieiesisseeie s essssessesssnns | sessesssssssessessssessenies | soessessssens 0.0 [ oo | e | e (01 IO 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........cccoevirieiiniseeeseenns | e | e 0.0 [ | e | e (01 IO 0.0
5.3 Property held for sale (including $......... 0 property acquired in
satisfaction of debt)........cccovvviiiiiecece s | e | o020 | [ | (01 IO 0.0
CONFACE I0ANS.......coverieieeerieeeieereeeeteeeseiseessseseeseesessssesessesssesessessssssssssssensssssessensas | sessesssessessessenssensenses | seeseseesnss020 [ eiimininmiinissneiniiens [ revresensisessinseinses | oeveesssseseseeessesennsaees (V1 I 0.0
DEMVALIVES. ...t ssesssisensssissensessnesesssssssssssessnssnenns | ernnsnssnensessnnnneneniens | eeeenenenens0:00 | v [ | e (V1 IO 0.0
Receivables for SECUMHIES.........o.vurerirereireiecreireieeseeseesscreseseessseessesessenssssseessnsens | csnssesssessessensssssessenss | neereesenend0:0) | rriniinsiimiissnsnniinsns | reeseseseseessssessnnsnees | oeesssessnseessessnnssneans (V1 I 0.0
Securities lending (Line 10, Asset Page reinvested collateral)..............ccceevveerveveenes [ cervevereveveeeereieieees | veverienennnd0.0 [ e XX | i )9, RN IR XXX...
. Cash, cash equivalents and short-term investments.............ccccceveveeveereevesieceeens | 0o 8,485,674 | 1ot 7.3 | 8,485,674 | oo | s 8,485,674 | ............. 7.3
. Other inVeSted @SStS.........ocuviericreinieenerrerneieesissnenensesnensesssssenenessssenens | seesnensssenssnssnsnensenns | seeneneeenes020 | crininiineinsienne | i | s 0] i 0.0
. Total INVESIEd @SSELS.......c.oeececececeeccceee s e e enenenenenenenenenenenenenns | 00 116,970,364 | .........100.0 | ........116,970,364 | ..o 0 | e 116,970,364 | ......... 100.0
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Annual Statement for the year 2016 of the MOUNTAIN LAUREL ASSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

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

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9
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Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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Annual Statement for the year 2016 of the MOUNTAIN LAUREL ASSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):

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

6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 91,480,730
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 35,543,267
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 2,898
4. Unrealized valuation increase (decrease):
A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
44 Partd, COIUMN Tttt 0
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 76,553
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 16,719,082
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 1,899,676
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 0
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 108,484,690
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 108,484,690
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Annual Statement for the year 2016 of the MOU NTAI 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 Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........couvevvcrrnens | corveeevcrineninnens 5,544,085 | .....cocoorrvririninne 5,419,056 | oooovrvrnerrireiinne 5,547,389 | oo 5,530,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS.... oo | e 5,544,085 | oo 5,419,056 | ..o 5,547,389 | .o 5,530,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieieeeieiiiessicees | v 51,956,391 | ..o 52,204,888 | .....cccoovrvennn 55,082,492 | ..oovieias 47,530,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereeeiiieeieieee | e 4,400,286 | ......coovvernans 4,397,140 | oo 4694141 | oo 3,885,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals ..A47,432404 ...44,317,000
Industrial and Miscellaneous, SVO Identified 8. United States
Funds and Hybrid Securities (unaffiliated) 9. Canada
10. Other Countries
11. Totals
Parent, Subsidiaries and Affiliates 12, TOAIS.....coiviiereieeiieieeecereis | iesissens | esseesesssssesesessessssssssessnssssens | cresesessessesssssssssssssessessssessens | crossessessmssssessessssssesssssssnenns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 108,484,690 | ...cocoovvvrennns 108,012,241 | .o 112,756,426 | ..coccovvvrenens 101,262,000
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....cccccouevuenec 108,484,690 | ....ccooorvvrernns 108,012,241 | cooovvveverrins 112,756,426
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Annual Statement for the year 2016 of the M OU NTAI 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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 10.7

9
Total from Column
6 Prior Year

10
% from Col. 7
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

......................... 4.7
......................... 0.0
......................... 0.0

......................... 7.2
......................... 0.0
......................... 0.0

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

4.7

Totals

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




Annual Statement for the year 2016 of the M OU NTAI 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 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

...5,485,674 . 4,999,878 5,485,674

90IS




L0IS

Annual Statement for the year 2016 of the MOUNTAIN LAUREL ASSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Total Bonds Current Year

10.6 NAIC6 0 0 0 [ (€0 | 000 [ XXX [ e XK e [0 | s 0
10.7 TotalS....coevevevrrreiiinne ..34,799 5,485,674
10.8 Line 10.7a5@ % 0f Col. 7......cccovvvvereriesiiieeciiceviieeenieieinns | ceversrieieiininienennn294 | iviiiiiiciiieendT | i 278 |00 | 0.0 | 0.0 | i 100.0 |t XXX e b XK e XK | e 993 | s 4.7

1. Total Bonds Prior Year
............. 42,564,042 revereneeennn 439,857 reeeerenennn 4,999,878

Line 11.7 as a % of Col. 9.

42,564,042
..404

Total Publicly Traded Bonds

Totals
Line 12.7 as a % of Col. 7.....
Line 12.7 as a % of Line 10.7, Col. 7, Section 10

............. 55,126,752

............. 55,126,752
..49.4

Total Privately Placed Bonds

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

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

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

0.0

Includes $.....5,485,674 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
.......... 0 current year, $..........0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

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

Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....8,485,674;

NAIC 2§.......... 0;

NAIC3§......... 0;

NAIC 4 §

0;

NAIC 5§ 0;

NAIC6S.......... 0.
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Annual Statement for the year 2016 of the M OU NTAI N LAU RE L ASS U RAN C E COM PANY

SCHEDULE D - PART 1A - SECTION 2

ed December 31

Maturity Distribution of All Bonds Own
1 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 Issuer Obligations .5,007,719 |... ...536,366 |. 7,547,225 5,544,085 |.

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

.............. 5,007,719

................. 536,366

.............. 7,547,225

.............. 5,544,085

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

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

3.5 TOtAIS...evivciieieeseicseesisse s enssnsnenenssssnsenensnsensens | eenenienes 11,009,828 [ orrrinrenn 19,598,636 | .vierre 17,521,932 | o) | i 0], XXX e
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBlIGAtIONS.......cocvvrericririerireieresieeresissisenesessisseseeniesinnine | sesenninennssnnsnnnnssenns | erneerenenen 29801, 12 [ evvvrneine 1,542,914 | Lo | e | e ) .9 S
4.2 Residential Mortgage-Backed SECUNTIES. ..........crirrrininicreiniieins | eerinrinennessinnineenins | erveeesissesesesssnssenns | eenesesessssssenesesenes | seressesinesesessnssensens | cossesesessesssssnenessnssnns | seererenes XXX

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

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

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals
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Annual Statement for the year 2016 of the M OU NTAI 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

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8

Column7 asa
% of Line 10.6

9
Total from Column
6 Prior Year

10

% from Col. 7
Prior Year

Publi

11
Total
cly Traded

12
Total
Privately Placed

9.1
9.2

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

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Total Bonds Current Year
Issuer Obligations..........c..cerevveerirereunn.
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified FUNAS.........ccoevireiriicieiceesee s
Totals
Line 10.6 asa % of Col. 7.........

111
11.2
11.3
11.4
11.5
11.6
11.7

Total Bonds Prior Year
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed SeCUIES.........cvvvevrerrvrrrrrerrrieineens
Other Loan-Backed and Structured Securities
SVO Identified Funds
TOtAIS. ...cvvicee et
Ling 11.6 @52 % Of COL ....cvvviveiiice e

................. 439,857
........................ 0.4

........................ 4.7

121
12.2
12.3
12.4
12.5
12.6
12.7
12.8

Total Publicly Traded Bonds
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds
Totals

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

XXX.

XXX.

XXX...

34,799

XXX.

............ 24,215,470
L2107
...20.7

............ 32,107,669
...28.8

.................. 34,799
........................ 0.0

131
132
133
13.4
135
13.6
13.7
138

Total Privately Placed Bonds
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed SECUMtIES. ........ccvveveriverreiisrieieirins
Other Loan-Backed and Structured Securities
SVO Identified Funds
TOtAIS....cvvce et
Line 13.6 as@ % 0f COl. 7....couvvvrrrrerercecenes
Line 13.6 as a % of Line 10.6, Col. 7, Section 10
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Annual Statement for the year 2016 of the MOUNTAIN LAUREL ASSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term inVEStMENS ACGUIFET. .........c.oviveiriiieieiiee ettt sesseses | sresesssessssssssesssesessssstesessnsesnnaes 14,964,739 | oo T4,9684,739 | oottt ees | etetet ettt ettt ettt ettt et ettt et et et et et et et es et es et esans | Stetetetetete ettt e et et et ettt et ettt et et ettt et et et anenans
3. ACCIUAL OF QISCOUNL. .......coivvitcteiects ettt bbb s s b bbb s b s bt s s bans | 4ebsssesesssebessssese s s se b e s s s e s s s b b nsetens 20,935 | oo 20,935 | 1ottt | shesaeae s a e s bbbt b s st seeaes | Sebseaebsse e et s a bbbt s e bbbt b s neen
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived ON dISPOSAIS...........c.vurvriiurueiiieieisieisisieieisse st ssse s sssesssns | stesesssssssssnsesessnsssessssssesessssesesans 10,240,000 | ooooveveeeeeeeeeeeee e 10,240,000 [ ...oeoeeeeeeeeeee e eeaes | etetet ettt et et et et ettt et et et et et et et et et et s et et esesenesenans | Stetetetetetetet et et et et et et et et et et et et et et et et ettt e st e anans
7. Deduct amortization Of PrEMIUML..........cueieiriuiirieieiiee ettt sse sttt entens | eeesessessesastes et setesses s s esens s antenses 171482 | oo LA O U DO
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)........cccvimiuririrrirninnriinis | o senns 8,485,674 | oo BL485,674 | oo 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.euiiiiriisrieiisissisreissesssssssssssssessesssesss | sossessssssssssessessssessesssssssessasssassans 8,485,674 | ..o, 8,485,674 | ... (O O [0 P 0




Annual Statement for the year 2016 of the M OU NTAI N LAU RE L ASS U RAN C E CO M 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

Si11, SI12, SI13, Sl14



Annual Statement for the year 2016 of the MOUNTAIN LAUREL ASSURANCE COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

. Cost of cash equivalents acquired

. Book/adjusted carrying value, December 31 Of Prior YEar..........ccevevverieieiiiseeie e

3. ACCTUAI OF QISCOUNL.......couiitiiiiici bbb snnes | nbsnss bbb 5,919 | s 5,919 |
4. Unrealized valuation iNCrease (ABCTEASE)........uuiuerrireriiiisrieieissiessesssssssesesssssssessessssssessessessssssssses | essesssssssesessessssessesssssssesseseses 0 [ oo | e
5. Total gain (I0SS) ON QISPOSAIS........eviviierieiriicirireieieisse ettt sss st sssssnss | sbessesssssssessesssantessessssensessesanes 0 | oo sssseneees | e
6. Deduct consideration received 0N dISPOSAIS..........curvieireiiiriirieiriisieieiss et ssessssnes | sesssessesssssssesesesnnes 29,200,000 | vovoevrirrierieieinins 29,200,000 | .ovveeerirrrieireieierie s
7. Deduct amortization Of PrEMIUM...........cccveieieieieece ettt ss st sae s ssstns | sresessesssssssssssssesses st sssesses s sanes 0 [ oot | e
8. Total foreign exchange change in book/adjusted Carrying VAIUE...........cc.ccovveveveieeeieieiseeeseseeieeiens | ceveevisisss e ssseseesessanes 0 [t | ererere e
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5-8-7+8-9).......cccceccvrrrrrrrinns | covrrrmrnrrrerreisssseseiesesissieennd 0 | o [0 U 0
11. Deduct total nNONadMitted @MOUNES............cvvuiicrieieriirereieeseie e nienesenens | torersess s sense s sensenssnesenssesas 0 | et | erer et
12. Statement value at end of current period (Line 10 MINUS LINE 11)....cvoveirririnrinsiiniinisnessessrenessesssnns | cormesessnsssssssssssnssssssssssssnessesas 0 ] s 0 | e 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment....

SI15




Annual Statement for the year 2016 of the M OU NTAI N LAU RE L ASS U RAN C E CO M PANY

Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09



Annual Statement for the year 2016 of the MOUNTAIN LAUREL ASSURANCE COMPANY
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

0L3

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

F

0 Current Year's

r Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912828 Q3 7 |US TREASURY NOTE.......coomiriririiirinniierienieesseisssisesienssessessssssssessensss | soenes o] ..5,008,984 |..... 97.606 | ..............4,880,300 | ..............5,000,000 | ............. 5,007,719 (1,266) [ ..o | v | s 1.250 |...... 1.212 |MS...... 15,968 .31,250 | 04/15/2016. | 03/31/2021.
912828 VS 6 |US TREASURY NOTE....... SD.. [..[... . 538,405 |...101.652 | .... 536,366 [0 TR RN PP 2.500 |...... 2.303 |FA....... 5,005 | ..........13,250 | 08/26/2014. | 08/15/2023.
0199999. U.S. Government - ISSUEr OblIGations...........cciiiriieieisimiiierissisesssessessssssessssssssssnessens 5,547,389 XXX ] s 5,419,056 [ ...coooverenns 5,530,000 | ...ocovennn 5,544,085 | ..o, 0 (2,147) 0 0 XXX XXX XXX | i 20,973 | ...l 44,500 XXX XXX
0599999. Total - U.S. GOVEIMMENE........ivruirisireeissrsisesssesissesssssssssssens s 5,547,389 XXX s 5,419,056 | ..o 5,530,000 | ..oovvernnes 5,544,085 | ..o 0 (2,147) 0 0 XXX XXX XXX | s 20,973 | s 44,500 XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
605579 AN 8 | MISSISSIPPI ST.....ouivuvirrirrirerierseriesseseseesssssssessensessseesssssssssessessssessns | seeees [P SRR IOV 1FE| oo 1,188,890 |...104.124 | .............. 1,041,240 | ..ccooovvvenee 1,000,000 | ..ccovvreeee 1,025,341 [ .o | verreeeene(26,976) | v v [ 5.500 |...... 2.680 |JD....... 06/22/2010. | 12/01/2017.
605580  4C 0 | MISSISSIPPI ST...oouivirrimeereriseieriesseeessesssssssessesssessssesssssssssesssssssssssssens | eovnees | 0 | wveverenes | vevens 1FE ...1,305,456 |...103.386 ..1,240,632 1,200,000 1243608 | | e (52,045) | s [ [ 5.000 |...... 0.620 |MN...... 10/20/2015. | 11/01/2017.
605580 5A 3 |MISSISSIPPI ST | s e R 1FE]| .. ...6,128,050 |..117.471 | ... .5,873,550 | ... .5,000,000 ...5,948,623 5.250 |...... 1.765 | AO...... 11/02/2015. | 10/01/2022.
605580 5B 1 | MISSISSIPPI ST....ouiiuiieeireireriesesesiessssissesssssssessessesssesssssssssssesssessssssas | seeees [P ISR IOV 1FE| oo 4,154,358 |..119.402 | ...ccconneen. 4,059,668 | .........c... 3,400,000 | ..ocrernes 4,042,347 | ..o | e (87,297) [ e [ e [ 5.250 |...... 2.220 |AOQ...... 09/15/2015. | 10/01/2023.
605580 7S 2 | MISSISSIPPI ST....ooiiiiiiriiriisiissiiiesisisneississsiesiesissssssssissssssssssssnssnsies | coenes | o [ svesirenis | oenees 1FE ...1,536,164 |...103.111 ..1,443,554 1,400,000 | ......cc..... 1,439,308 | ...ooovvvvrivericnnns | eerreeene(22,054) | oo [ [ 3.000 |...... 1.370 |AO...... 07/02/2012. | 10/01/2018.
605580 7T 0 |MISSISSIPPI ST e | seenes [T 1FE]| .. ..2,819,347 |...109.586 | .... ..2,553,354 | ..... .2,330,000 | ... 2,548,184 | ....ovvvvrrerrnrnnns | e TT148) [ s | e | s 5.000 |...... 1.510 |AO...... 06/01/2013. | 10/01/2019.
605580 DD 8 | MISSISSIPPI ST.....ouiiuiiieireireriseisseisesississessssissesssesssesssesssssisssssessessssssas | seeees [P ISR IOV 1FE| covieie 7,915,056 |...103.594 | .............. 6,686,993 | ..ocoone 6,455,000 | ..ocvvnnes 6,690,987 | .cooovvvrerierineinens | ereereene(281,118) [ o | e | s 5.250 |...... 0.837 |MN...... 08/01/2012. | 11/01/2017.
605581  BL 0 | MISSISSIPPI ST....oiieiriieririeierisisisssiessnssseessssssssesssssssssssenssssssssessssssssses | nevvene | oo | svseerenins | soeves 1FE ...8,391,826 |...114.369 ..8,228,850 7,195,000 | ..o 7,995,864 | oo | v (145,041) | s [ [ 5.000 |...... 2.532 |MN...... 03/21/2016. | 11/01/2021.
605581 BM 8 | MISSISSIPPI ST st | s N [T 1FE]| .. ...1,427,900 |...110.700 | .... ..1,383,750 1,250,000 | .ovreeren 1,383,339 [ oo [ e (21,312) [ [ e [ e 4.000 |...... 2.050 |MN...... 11/17/2014. | 11/01/2022.
605581  FH 5 | MISSISSIPPI ST.....ouiiiiiiiieieiisiisesiiesiseissessssiss st sssssesssesssas | soeees e | 1FE| oo 2,331,750 |...109.586 | .............. 2,241,034 | ... 2,045,000 | .oo0rrerrn2,269,838 | oo | ereeneenn(81,912) [ o | e | s 5.000 |...... 0.940 |AO...... 03/21/2016. | 10/01/2019.
605581 FQ 5 |MISSISSIPPI ST s | seenes . 2| 1FE 1,442,863 |...119.649 ..1,423,823 1,190,000 | ..oveoeeren 1,413,204 | oo [ v (22,859) [ s [ e [ 5.000 |...... 2.590 |AO...... 09/01/2015. | 10/01/2026.
605581 FT 9 |MISSISSIPPI ST bt | s [P ISR IOV 1FE| oo 4,869,040 |..119.244 | .... ..4,769,760 4,000,000 | .oovrerernd 734,418 | oo | ereeeennn(85,307) [ oo | e | s 5.000 |...... 2.390 |AO...... 05/26/2015. | 10/01/2024.
605581  HE 0 | MISSISSIPPI ST.....ouiiiiririrriririeriiesiesiereseesssssssssessessseesssssssssesssesssssses | seenes [P PPN IOV 1FE| coririneee 2,000,000 |...100.016 | ....ccc.ucen. 2,000,320 | .oovrernne 2,000,000 | .covererrn2,000,000 | voorvonirierireninins [ e e | | e 1464 ... 1464 |JD....... 12/07/2016. | 12/01/2018.
880541  NZ 6 | TENNESSEE ST....ccoiiiiiriririerieeieesssisssiesseseessssssssssessesssessssssssssesssnsss | soeees . 2| ... 1FE 3,644,453 |...103.772 ..3,398,533 | ..... .3,275,000 3,345,442 | s | e (BTAT2) | s [ e [ e 4.000 |...... 2.350 |MN...... 10/28/2010. | 05/01/2019.
880541  WH 6 | TENNESSEE ST......coiiiiiiiiiiiiiiisisniississini s ssssssisssssnnss | weenes i | e 1FE] i 5,927,339 |...101.206 ..5,859,827 | ..... .5,790,000 | .. ..5,875,888 | oo | v (51,451) | o | [ 3.000 |...... 0.451 |FA....... ..60,795 |.. 07/27/2016. | 08/01/2017.
1199999. U.S. States, Territories & Possessions - Issuer Obligations. ........c.ccocnivnnne: . 55,082,492 XXX ....52,204,888 51,956,391 0 0 XXX XXX XXX [ s 463,028 | ..... 1,955,888 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). 55,082,492 XXX ....52,204,888 51,956,391 0 0 XXX XXX XXX | ... 463,028 | ..... 1,955,888 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
783244  CJ 3 |RUTHERFORD CNTY TENN........ccouuvnnee FSSPTRRNRIRNN IOOON ] ...1,452,690 |...110.766 ..1,345,807 1,215,000 | .ovreeren 1,350,567 | coooververcernrinenns | overreenee(B0,439) [ oo [ e [ e 5.000 160,750 | 05/28/2014. | 04/01/2020.
783244 CK 0 |RUTHERFORD CNTY TENN.......ccccvvvnee. RS 1,606,999 |...113.306 ..1,506,970 .1,330,000 ......5.000 .66,500 | 05/28/2014. | 04/01/2021.
783244  CL 8 |RUTHERFORD CNTY TENN........ccouvvuues [SSSTRRRTRIRN IO [ I . ...1,634,452 |...115.251 1,340,000 | ..o 1,542,915 | oo [onneeend(36,368) [ oo [ | 5.000 05/28/2014. | 04/01/2022.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: ettt 4,694,141 XXX 4,397,140 | ... .3,885,000 0 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession .. 4,694,141 XXX .4,397,140 | . .3,885,000 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
60535G AX 0 |MISSISSIPPI HOME CORP... N, [ 2] ... 1FE| i 1,023,806 |...104.163 | .................989,549 | ................950,000 | .......c.c...... 980,884 | ..ooooviiiniriiins | errrreneene(6,787) [ v [ [ 4.500 11/05/2010. | 12/01/2031.
60535Q ND 8 | MISSISSIPPI HOME CORP 2| ... 1FE 2,145,018 |...103.588 ..2,092,478 .....3.500 11/03/2016. | 12/01/2038.
88045R  B7 6 | TENNESSEE HSG DEV. . 2| 1FE 6,052,308 |...103.842 ..5,903,418 5,991,308 | .o [ et (18,552) [ oo | e | 3.500 04/30/2015. | 07/01/2045.
88045R BB 7 | TENNESSEE HSG DEV. [SSSTURTRRTRPRPEN BTN . 2| 1FE 182,068 |...100.013 175,023 . 175,000 | cooovvevrrverirerirenes [ evrererneeee($,320) [ oo | e | s 5.500 06/01/2014. | 01/01/2038.
88045R WH 1 | TENNESSEE HSG DEV. SOOI BN . 2| 1FE 1,702,171 |...104.489 | .... 1,692,722 | ..............1,620,000 | oo 1,677,992 [ .o | 2554 | e s [ 4.500 03/01/2013. | 07/01/2031.
88045R  YE = 6 | TENNESSEE HSG DEV......coeiviiiiiiiniieiniieieissieisssssiesssssssssesssesssssseensnnes. | ovenes . 2] ... 1FE 712,145 [..105.407 | ccovovverinnee 679,875 | .ovviirnn 645,000 | ... 680,101 [ .voevcrrvrerervinns | eerereereeee(d,804) [ s [ | e 4.500 10/01/2012. | 07/01/2037.
88045R ZG 0 | TENNESSEE HSG DEV. [SSPTURRRRRTEN BT . 2| ... 1FE 2,480,320 |...104.656 ..2,359,993 | ........ 2,255,000 | .... 2,365,252 | coovvvnerrerincennns | eerernennn(15,398) [ oo | v | e 4.000 10/17/2012. | 07/01/2038.
880461 BD 9 | TENNESSEE HSG DEV. JSOTOURPORRRTPOITEN IOV . 2| 1FE 6,555,482 |...101.845 | .... 6,299,113 | v 6,185,000 | ............. 6,391,167 | ..ovveerrvrverrrienns | errreened(38,005) [ oo | e | s 3.000 |...... 1.607 |JJ....... v 92,775 04/19/2013. | 07/01/2038.
880461 CE 6 | TENNESSEE HSG DEV......coiviiiiiieiiieienirisiiesinesieseesessssssssesesiessenens. | svenes . 2| 1FE 6,308,680 |...104.006 | .............. 6,117,633 | .covvereene 5,882,000 | ..ocoorneet 6,129,496 | ....coovverrerrerrnnns | crerreen(54,359) [ oo | e | s 4.000 |...... 2.246 | Jd.coes | v 117,640 10/24/2013. | 07/01/2043.
880461 EU 8 | TENNESSEE HSG DEV. SOOI BN . 2| 1FE 7,275,518 |...104.983 ..7,096,851 | ..... 6,760,000 2 T,159,927 | e | e (80,423) | s [ [ e 4.000 |...... 2.354 | JJ....... .135,200 05/14/2015. | 07/01/2045.
880461 GG 7 | TENNESSEE HSG DEV. [SSTTURTORIOITRPOPEN BTN . 2| 1FE 3,776,544 |..104.681 | ... ..3,690,005 | ..... .3,525,000 3,728,760 | oo | e (BT,883) | s [ [ e 4.000 |...... 2.353 | Jd....... v 10,500 | e 09/24/2015. | 01/01/2046.
880461 HR 2 | TENNESSEE HSG DEV.......covveiiecrierieeieriseirsseisesssesiesssessssesssssssensessesens. | veneees . 2| ... 1FE 6,412,920 |..103.115 | .oovvernvene 6,186,900 | ..ocvvvuvene 6,000,000 | ..ocvvrnees 6,363,579 | .ooovvvrerierirncinens | cerereenn(89,341) [ oo | e | s 3.500 |...... 2.030 |ddeires | v 130,083 | .cvoouvvrireris 04/14/2016. | 01/01/2047.
880461 KB 3 | TENNESSEE HSG DEV.......covvuiiriiiniieiieeineiseiissiessiesississessssisessssssseness. | sovnees . 2| 1FE 2,805,424 |..103.541 | ...cccooonee. 2,707,597 | .oovveenn. 2,615,000 | ..ooovenee. 2,797,927 | oo | e TA97) [ s | e | s 3.500 |...... 1.950 [Jdecoovre | v 18,559 | oo 09/14/2016. | 01/01/2047.
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Annual Statement for the year 2016 of the M OU NTAI 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
7

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

F

0 Current Year's

r Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... et | e 47,432,404 XXX [ 45,991,157 | ..ccoooeuuc 44,317,000 | .......... 46,583,928 | ..o 0 (296,897) 0 0 XXX XXX XXX | e 174772 | ... 1,268,233 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ e | s 47,432,404 XXX | e 45,991,157 | ........... 44,317,000 | ........... 46,583,928 | ..o 0 (296,897) 0 0 XXX XXX XXX | e 174772 | ... 1,268,233 XXX XXX
Totals
7799999. Total - ISSUET OBlIGAtIONS. ........veuiiieiiiiiiiiieriitiissiesii e snssnnies | coennians 112,756,426 XXX | s 108,012,241 | .......... 101,262,000 | ......... 108,484,690 | ....ccoovviivini, 0] . (1,556,630) 0 0 XXX XXX XXX | ... 1,307,336 | ..... 3,462,871 XXX XXX
8399999, Grand Total - BONGS............coueuiiiiriiiiiriiieiieeie e | e 112,756,426 XXX | 108,012,241 | .......... 101,262,000 | ......... 108,484,690 | ....ccooovvvrrin) 0. (1,556,630) 0 0 XXX XXX XXX | ... 1,307,336 | ..... 3,462,871 XXX XXX




Annual Statement for the year 2016 of the M OU NTAI N LAU RE L ASS U RAN C E CO M PANY

Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12



€3

Annual Statement for the year 2016 of the M OU NTAI 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 Interest and Dividends
Bonds - U.S. it

912828 Q3 7 |US TREASURY NOTE  1.250% 03/31/21....ccviviiiieiiriieisiississnsssisnssneenes | 04/15/2016........ 5,008,984 3,074

0599999. Total - Bonds - U.S. Government.......... 5,008,984 3,074
Bonds - U.S. States, Territories and P:

605581  BL 0 |MISSISSIPPI ST 5.000% 11/01/21 03/21/2016........ Goldman Sachs... 1,434,586 23,734

605581 FH 5 |MISSISSIPPI ST 5.000% 10/01/19. 03/21/2016.. Royal Bank of Canada 2,331,750 ...49,137

605581 HE 0 |MISSISSIPPI ST 1.464% 12/01/18 12/07/2016........ Raymond, James & ASSOCIAtES..........ccvvreverrreererinninns 2,000,000

880541  WH 6 | TENNESSEE ST 3.000% 08/01/17.....covvviimirirninrirerisnissisnssersessnesenes 07/27/2016........ Citicorp Securities Inc........... 5,927,339

1799999. Total - Bonds - U.S. States, TEITHOMES & POSSESSIONS............ccveiiiiiiieeiieisieeiteriietsssesietistssesssesssssssasesssians | sssssssessessesassessesssssssessessessssessesssssssesssssessssassessessessssassessssassessesssssssassessesansessessesnsan 11,693,675 72,871
Bonds - U.S. Special R e and Special A

60535Q ND 8 |MISSISSIPPI HOME CORP  3.500% 12/01/38 11/03/2016........ Bank of America Corp 2,145,018

880461 HR 2 |TENNESSEE HSGDEV 3.500% 01/01/47. . 04/14/2016........ Royal Bank of Canada 6,412,920

880461 KB 3 | TENNESSEE HSGDEV  3.500% 01/01/47.....ccovvivniivinnines 09/14/2016........ Citicorp Securities Inc........... 2,805,424

3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 11,363,362 | ..o, 10,635,000 | ... 0

8399997. Total - BONAS - Part 3. s 28,066,021 75,945

8399998. Total - Bonds - SUMMAIY HEM fTOM PAIt 5........... oottt ettt ettt eet et e steeeeeseesessnteese | eesetessessetasseeseesesseseeseeseEeeeeseeseE et eeEeE e e e A eeE e e s eE e e eeEeLE e e e e A e e s ee et et en b ek se bt ensensee et enee TATT246 | oo 7,500,000 5,316

8399999. Total - BONS.......cooiiiiiiiiisiiisiisnssiss e 35,543,267 | oo 34,165,000 ....81,261

9999999. Total - Bonds, Preferred and Common Stocks 35,543,267 XXX




Annual Statement for the year 2016 of the M OU NTAI 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

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912828 M5 6 |US TREASURY NOTE 2.250% 11/15/25............ | . ‘ 02/05/2016. | Goldman Sachs............c..coorveieriiinriicnsnies e | v 2,064,375 | ....... 2,000,000 | ....... 2,010,859 | ........... 2,010,807 | ..... (110) (110) | oo | e 2,010,697 | ..ooovoviivanis | o 53,678 | ........ 53,678 | ...... 10,508 | 11/15/2025.
0599999. Total - BONdS - U.S. GOVEIMMENT. ...ttt eebsess e sas bbb | cisnes 2,064,375 | ....... 2,000,000 | ....... 2,010,859 | ...cocoeee 2,010,807 | .ooovvrinnns 0 (110) 0 (110) 0 [ e 2,010,697 | ..o 0 [ 53,678 | ...ooo.u 53,678 | ...... 10,508 XXX
Bonds - U.S. Special Revenue and Special A t
605356 AX 0 |MISSISSIPPIHOME CORP 4.500% 12/01/31.... | .. | 12/01/2016. | Call ~ 100.0000..........ccccommrvmmrirerimrirenns [ eomriiriisniieiieninns | i 360,000 | .......... 360,000 | ......... 387,968 | ..o 374,275 | oo [ (14,275) | ovvveervi 12/01/2031.
88045R B7 6 |TENNESSEE HSGDEV 3.500% 07/01/45. .. [ 11/01/2016. | Call ~ 100.0000 s [ | 1,315,000 | ....... 1,315,000 | ....... 1,399,962 | ..........1,390,144 | ..o | e (75,144) | ..o 07/01/2045.
88045R BB 7 |TENNESSEE HSGDEV 5.500% 01/01/38. .| 08/01/2016. | Call ~ 100.0000............. 925,000 925,000 | .......... 962,361 (22,834) 01/01/2038.
88045R WH 1 |TENNESSEE HSGDEV 4.500% 07/01/31 ..112/01/2016. [ Call ~ 100.0000.........cccrmrrrerrrrrrrererirrirnnns | ceererrrernmsneiensninne | cernnes 415,000 | .......... 415,000 | .......... 433,247 | .coeeeeen826,015 | i | (11,015) [ oo 07/01/2031.
88045R YE 6 |TENNESSEE HSGDEV 4.500% 07/01/37. .| 11/01/2016. | Call ~ 100.0000 et | s | s 155,000 | .......... 155,000 | .......... 171,136 | oo 164,590 | i | e (9,590) . . 07/01/2037.
88045R ZG 0 |TENNESSEE HSGDEV 4.000% 07/01/38.......... .| 11/01/2016. | Call  100.0000............. 555,000 555,000 | .......... 610,456 | .............585,925 | ...ccoooiimrriians | (30,925) | ..ovvevvrriiens [ rreerreene(30,925) | i | e 555,000 07/01/2038.
880461 BD 9 | TENNESSEE HSG DEV 3.000% 07/01/38 .. [ 11/01/2016. | Call ~ 100.0000 et [ s | s 1,320,000 | ....... 1,320,000 | ....... 1,399,068 | ... 1,372,111 | oo | e (52,111) N [ 1,320,000 |.... 07/01/2038.
880461 CE 6 |TENNESSEE HSG DEV 4.000% 07/01/43 .. [12/01/2016. [ Call  100.0000..........coocurrrererrerereiienes | cevvereeerierseieeniiins | ceies 1,195,000 | ....... 1,195,000 | ....... 1,281,685 | ..........1,256,326 | ..ooooorrvririins | e (61,326) 1,195,000 |.... 07/01/2043.
880461 EU 8 | TENNESSEE HSG DEV 4.000% 07/01/45 ..112/01/2016. [ Call ~ 100.0000.........cccrmrrrerrrrrrererirrirnnns | ceererrrerismsneirennninne | cernneaed 640,000 | .......... 640,000 | .......... 688,806 | .............683,583 | .o | e (43,583) 07/01/2045.
880461 GG 7 |TENNESSEE HSG DEV 4.000% 01/01/46. .. [ 12/01/2016. | Call  100.0000..........couemreeirieiemiieanes | covvesnniessmiessnienns | ceveosa 275,000 | .......... 275,000 | .......... 294,624 | ..........293,820 | ..o | e (18,820) ...275,000 01/01/2046.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments............ ettt ettt eet ettt n s st et en st et s et ensesetententernnsntens | teriers 7,155,000 | ....... 7,155,000 | ....... 7,629,313 7494623 | ..o 0 | o (339,623) | . 7,155,000 XXX
8399997. Total - Bonds - Part 4... . .......9,219,375 | .......9,155,000 | ....... 9,640,172 9,505,430 | o0 | (339,733) | . 9,165,697 XXX
8399998. Total - Bonds - Summary Item from Part 5..........cccooviriinnnicnniinniis OO OO OO OO OO OO PO PO PO PO OPPOPTOPPPPTOUUOR IPVPOOON 7,499,707 | ....... 7,500,000 | ....... 7,477,246 (A1) [ oo [ e (A1) [ | s 7,476,832 XXX
8399999. T0tal = BONGS.....cevieiiitiii s bbb | sras 16,719,082 | ..... 16,655,000 | ..... 17117418 | ..........9,505430 | ....coeee..0 | i (340,147) 0 0 [ e 16,642,529 XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS..............iiiiiiiiiiiiiiiiies i | e 16,719,082 XXX | ... 17,117,418 | .........9,505430 | ... | (340,147) | ..o 0 [......(340,147) | .ccoccccreenc (U 16,642,529 20 ] 76,553 | ......... 76,553 | ..... 303,269 XXX
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Annual Statement for the year 2016 of the M OU NTAI 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 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Government
912828 P7 9 |US TREASURY NOTE 1.500% 02/28/23.........ccocvvvvrerirneee .| 03/21/2016 | Goldman Sachs.................... 04/20/2016 | Barclays Capital..............ccccvrvvereens | ovivenes 2,500,000 | ......... 2,468,262 | ........ 2,479,980 | ......... 2,468,606 344 | s e384 [ [ | e 11,375 | ... 11,375 | ....... 5299 | ... 2,242
912828 Q3 7 |US TREASURY NOTE  1.250% 03/31/21.....cccivinniriinninnns .. | 04/15/2016 | CSFBAIrect.........ovverrrenrrnncs 09/22/2016 | Barclays Capital...........coueweseeneieins | covie 5,000,000 | ........5,008,984 | ......... 5,019,727 .5,008,226 (758) [ ovvevevenrennene | envenerenneees(T58) [ covireriinniins [ onnvinsiinsnns | v 11,500 | ...... 11,500 |...... 30,055 | ...... 3,074
0599999, Total - Bonds - U.S. Government.... . 7,499,707 7,476,832 0 (414) 0
8399998. TOMAl = BONAS.........ovveveoveeeeeeeseeeeeeeveeeee e seeessseeesenessesssesssesnessenesanes oessssesssnsansssssssssssnsesnesanssssesssnssssesnssiennsssessnsessssnssnsssssnssessssesnssnsssnnsssniosnnennne | eveeenne ;500,000 | covoeo. TATT,246 | ......... 7,499,707 | .........7,476,832 0 (414) 0
9999999. Total - Bonds, Preferred and COMIMON STOCKS. ...........c.ciiueiiiiieieicieteeeceteiietceeiies evaetetessaetet s s te s e s seetes s s eaebesees et et ssetebesse s et s s s et e b s es s et s s ee b e b s es s et s se et s s aetes s setetessnsetesansntesesnaetasnsnaens | evernes TAT7,246 | ... 7,499,707 | ........ 7,476,832 0 (414) 0
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Annual Statement for the year 2016 of the M OU NTAI N LAU RE L ASS U RAN C E COM PANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
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.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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Annual Statement for the year 2016 of the M OU NTAI 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 7 8

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase | (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion Recognized B./AC.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Bonds - U.S. States, Territories and P: ions (Direct and Guaranteed) - Issuer Obligations
MISSISSIPPI ST....oooivieireissrissrsensneseseessssessssssnsssssssnsnns | consersonne | or | 11/15/2016. | Royal Bank of Canada..........ccouuenerrieriniiissisnsiis 110172017 | oo 3,000,000 | ..vevremnirnnninnne [ e | e 3,000,000 3,000,000 | ..ooovrnnees 3,142 | L1233 | 1.233 [MON.. | .cooecen. 3,032 | e 1,718
1199999. U.S. States, Territories and Possessions (Direct and Guaranteed) - ISSUET OblIGAtIONS.........iviiie it | serssnenees 3,000,000 | ................... (U (| 0 0 3,000,000 3,000,000 | .......... 3142 | 0 XXX XXX XXX | o 3,032 | ... 1,718
1799999. Total - U.S. States, Territories and Possessions (Direct and Guaranteed)..........cooveverrninieniinins coveenreernenes 3,000,000 (] (| 0 0 3,000,000 3,000,000 | ............ 3142 | 0 XXX XXX XXX [ e 3,032 | . 1,718
Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obligati
HSBC USA INC | ........... | . | 09/28/2016. | J.M. Lummis & CO.....cuuurveriiniriririirissiiisnieenienes 03/27/2017. | c.oovvvvenes 5,485,674 5,500,000 5,469,750 ..1.100 ... 1121 [MAT.. [ [
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUBT OBIIGALIONS. ...........ruirieiei ittt sisiist eeistsiessessse et essens et eeses et et ensensen s et enses et st ensesssssnsensensesensantensesns | eessisssecs 5,485,674 0 5,500,000 5,469,750 XXX XXX XXX
3899999. Total - Industrial & MISCEIANEOUS (UNGFFIIBIEA)..........vvuiiesiisieisisiisesisie etttk 5,485,674 0 5,500,000 5,469,750 XXX XXX XXX
Total Bonds
7799999. Subtotals - Issuer Obligation: ...8,485,674 0 8,500,000 8,469,750 XXX XXX XXX
8399999. Subtotals - BONGS........ccriwriiiireriirissrissrissrieneenes 8,485,674 0 8,500,000 8,469,750 XXX XXX XXX
9199999. Total - ShOM-TEMM INVESIMENES. .........covurieeiereeieeiieiseie ettt eiee | eeesee s s e e b sttt sisnssnsnnn | eeeissinns 8,485,674 0 XXX 8,469,750 XXX XXX XXX




Annual Statement for the year 2016 of the M OU NTAI N LAU RE L ASS U RAN C E CO M 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

E18, E19, E20, E21, E22, E23, E24, E25



Annual Statement for the year 2016 of the

MOUNTAIN LAUREL ASSURANCE COMPANY

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 Depositories
CITIBANK NEW YORK, NY ..ottt sssesssssesssnens | woeneins XXX
0199999. Total - Open Depositorie: XXX XXX 0 XXX
0399999. Total Cash on Deposit: XXX XXX 0 XXX
0599999. Total Cash XXX XXX 0 XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 4. April 7. July. 10. October.

2. February. 5. May. 8. August 11. November.

3. March 6. June 9. September. 12. December.

E26
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Annual Statement for the year 2016 of the MOUNTAIN LAUREL ASSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7

Amount of Interest Due & Accrued

8

Amount Received During Year

NONE




Annual Statement for the year 2016 of the MOU NTAI 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 Value
1. Alabama......c.cverieriineries AL [
2. AasKa.......ccoooeronrenrenreereen AK |
3. Arizona
4. Arkansas...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida .
11, GEOMGi@.u e
12.  Hawaii HI
13.  Idaho. D]..
14.  lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32.
33.
34.
35.  North Dakota. .
36.  Ohio... COLLATERAL FOR INSURANCE UNDERWRITING 536,366 538,756
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | .
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0
59. Total XXX XXX 536,366 538,756 0
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0

E28




2016 ALPHABETICAL INDEX -- PROPERTY & CASUALTY ANNUAL STATEMENT BLANK

Assets Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58
Cash Flow 5 Schedule P-Part 2H-Section 1-Other Liability-Occurrence 58
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2H-Section 2-Other Liability—Claims-Made 58
Exhibit of Net Investment Income 12 | Schedule P-Part 2I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2K-Fidelity, Surety 59
Five-Year Historical Data 17 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
General Interrogatories 15 | Schedule P-Part 2M-International 59
Jurat Page 1 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Notes To Financial Statements 14 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Overflow Page For Write-ins 100 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 61
Schedule A-Part 1 E01 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 61
Schedule A-Part 2 E02 | Schedule P-Part 28-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 3 E03 | Schedule P-Part 2T-Warranty 61
Schedule A-Verification Between Years Sl02 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule B-Part 1 E04 | Schedule P-Part 3B-Private Passenger Auto Liability/Medical 62
Schedule B-Part 2 E05 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 3 E06 | Schedule P-Part 3D-Workers' Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Verification Between Years SI02 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule BA-Part 1 EQ7 | Schedule P-Part 3F-Section 1 -Medical Professional Liability—-Occurrence 63
Schedule BA-Part 2 E08 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 63
Schedule BA-Part 3 E09 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 1-Other Liability-Occurrence 63
Schedule D-Part 1 E10 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 63
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 3 E13 | Schedule P-Part 3M-International 64
Schedule D-Part 4 E14 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 5 E15 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 1-Products Liability—Occurrence 66
Schedule D-Summary By Country Sl04 | Schedule P-Part 3R-Section 2-Products Liability—Claims-Made 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 3S—Financial Guaranty/Mortgage Guaranty 66
Schedule DA-Part 1 E17 | Schedule P-Part 3T-Warranty 66
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4B-Private Passenger Auto Liability/Medical 67
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB—Part A-Verification Between Years SI11 | Schedule P-Part 4D-Workers’ Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part B-Section 1 E20 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4F-Section 1-Medical Professional Liability—Occurrence 68
Schedule DB—Part B-Verification Between Years SI11 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 68
Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4H-Section 1-Other Liability—Occurrence 68
Schedule DB—Part D-Section 1 E22 | Schedule P-Part 4H-Section 2-Other Liability-Claims-Made 68
Schedule DB-Part D-Section 2 E23 | Schedule P-Part 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
Schedule DB-Verification Sl14 | Schedule P-Part 4J-Auto Physical Damage 69
Schedule DL—Part 1 E24 | Schedule P-Part 4K-Fidelity/Surety 69
Schedule DL—Part 2 E25 | Schedule P-Part 4L-Other (Including Credit, Accident and Health) 69
Schedule E-Part 1-Cash E26 | Schedule P-Part 4M-International 69
Schedule E-Part 2-Cash Equivalents E27 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 3-Special Deposits E28 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Verification Between Years SI15 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
Schedule F-Part 1 20 | Schedule P-Part 4R-Section 1-Products Liability—Occurrence 71
Schedule F-Part 2 21 | Schedule P-Part 4R-Section 2—Products Liability—-Claims-Made 71
Schedule F-Part 3 22 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 7
Schedule F-Part 4 23 | Schedule P-Part 4T-Warranty 7
Schedule F-Part 5 24 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F—Part 6-Section 1 25 | Schedule P-Part 5B-Private Passenger Auto Liability/Medical 73
Schedule F—Part 6-Section 2 26 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 74
Schedule F-Part 7 27 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation) 75
Schedule F-Part 8 28 | Schedule P-Part 5E-Commercial Multiple Peril 76
Schedule F-Part 9 29 | Schedule P-Part 5F-Medical Professional Liability-Claims-Made 78
Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5F-Medical Professional Liability-Occurrence 77
Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5SH-Other Liability—Claims-Made 80
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5H-Other Liability—Occurrence 79
Schedule P-Part 1-Summary 33 | Schedule P-Part 5R—Products Liability—Claims-Made 82
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5SR—Products Liability—Occurrence 81
Schedule P-Part 1B—Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 6C—Commercial Auto/Truck Liability/Medical 84
Schedule P-Part 1D-Workers' Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 6D-Workers' Compensation (Excluding Excess Workers Compensation) 84
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 40 | Schedule P-Part 6H-Other Liability—Claims-Made 86
Schedule P-Part 1F-Section 2-Medical Professional Liability-Claims-Made 41 | Schedule P-Part 6H-Other Liability-Occurrence 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6M-International 86
Schedule P-Part 1H-Section 1-Other Liability—Occurrence 43 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P-Part 1H-Section 2-Other Liability—Claims-Made 44 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6R-Products Liability—Claims-Made 88
Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 6R-Products Liability-Occurrence 88
Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P-Part 1M-International 49 | Schedule P Interrogatories 93
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule T-Exhibit of Premiums Written 94
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule Y=Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P-Part 1R-Section 2-Products Liability-Claims-Made 54 | Schedule Y=Part 2-Summary of Insurer’s Transactions With Any Affiliates 98
Schedule P-Part 1S—Financial Guaranty/Mortgage Guaranty 55 | Statement of Income 4
Schedule P-Part 1T-Warranty 56 | Summary Investment Schedule Sl01
Schedule P-Part 2, Part 3 and Part 4 - Summary 34 | Supplemental Exhibits and Schedules Interrogatories 99
Schedule P-Part 2A-Homeowners/Farmowners 57 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 2B—Private Passenger Auto Liability/Medical 57 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 57 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 57 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 2E-Commercial Multiple Peril 57 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2F-Section 1-Medical Professional Liability-Occurrence 58 | Underwriting and Investment Exhibit Part 3 11
Schedule P-Part 2F-Section 2-Medical Professional Liability—Claims—Made 58

INDEX




	JURAT PAGE
	SUMMARY INVESTMENT SCHEDULE
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - SUMMARY
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1 FOOTNOTE
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE DA - VERIFICATION
	SCHEDULE DA - VERIFICATION FOOTNOTE
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - VERIFICATION
	SCHEDULE E - VERIFICATION FOOTNOTE
	SCHEDULE A - PART 1
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE B - PART 1
	SCHEDULE B - PART 2
	SCHEDULE B - PART 3
	SCHEDULE BA - PART 1
	SCHEDULE BA - PART 2
	SCHEDULE BA - PART 3
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 2 - SECTION 1
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 3
	SCHEDULE D - PART 4
	SCHEDULE D - PART 5
	SCHEDULE D - PART 6 - SECTION 1 FOOTNOTE
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART A - SECTION 2
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 2
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 2
	SCHEDULE DL -  PART 1
	SCHEDULE DL -  PART 2
	SCHEDULE E - PART 1
	SCHEDULE E - PART 3
	SCHEDULE E - PART 3 WRITE-INS
	INDEX

