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Annual Statement for the year 2018 of the MOU NTA'N LAU REL ASSU RANCE COM PANY

SUMMARY INVESTMENT SCHEDULE

Gross Admitied ASSETs as Reported |
Investment Holdings In the Annual Statement
T Z 3 z 5 13
Secunties Lending| I otal
Reinvested (Col. 3+4)
Investment Categones Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. treaSUMNY SECUMHES.......ovverueirrvvesserreriasreniesee s sessssseesssseseenees 8,215,373 [ .o 5.7 [ IVAETCTECTH [N S 8,215,373 ... 5.7
1.2 U.S. govemment agency obligations (ex cluding mortgage-backed
securities):
1.21 Issued by U.S. govemment agenCies..........ccreerrurerenrinerennernennsssnenes | evvevrnsnnsssnesnsssneesne o 0.0 [ [ e [ (V1N IO 0.0
1.22 Issued by U.S. govemment Sponsored @genCies............ouwverrveeereeerenenes | erveernernesnneensnsnenn o 0.0 [ JESTTTPRRURTUIN IROTRTRRRRRRN (V1N IO 0.0
1.3 Non-U.S. govemment (including Canada, ex cluding mortgage-
DACKEA SECURTIES).........vvverirerrivicriecii s sieesesiesessessssenins [ ereserisssssissnesessseses | 0.0 [ e | e e 0 [ 0.0
1.4 Securities issued by states, tenitories and possessions and political
subdivisions in the U.S.:
1.41 States, tenitories and possessions general obligations.... ....58,602,475 |...........406 |........... 58,602,475 ....58,602,475 |............ 40.6
1.42 Political subdivisions of states, tenitories and possessions and
political subdivisions general obligations.............ccccreeerervrerrnirneeeneens forreiinin 4474166 |...ccooee 31 [ AATA166 | ..vvoveeeceeererien | 4474166 |.............. 3.1
1.43 Revenue and assessment obligations...........occreeerernrenneerneenneeneenneens ferneeennnd 64,333,008 |..........446 |.......... 64,333,008 ....64,333,008 |............ 44.6
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............coocormrnniinmrermmreneenneeneens | eoneenrennenneeneenneeens o000 | oo
1.512 Issued or guaranteed by FNMA and FHLMC...........ccoccvvrneennenns e Jorernnennen 0.0 ||
1.513 Al OtET... .o rseenesssssnisessssensssssssssenssss | coneeennessisssssssssnes [orrseonenn 0.0 |,
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........ccccoo. | o o (001 e e 0 [ 0.0
1.522 Issued by non-U.S. Govemment issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Ling 1.521.........ccccoovvunrrmmernnerneenneennenneees | oo Jorrenneenne 00 |
1.523 All Other....ooorcvrevverreeeeieeeiiieeens
2. Other debt and other fix ed income securities (ex cluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDId SECURTIES).....vvvecevrereeeeieiir e seeeeeiseiseeisenssesssesssssssssssssesssns | eessnneesnnssnnessnsssnnsssnns [eesrnnennenens 0.0 [ eveneeisiineenseiscinnnd | oo
2.2 Unaffiliated non-U.S. securities (including Canada)............ccccvvvnerneeneenneens [eerrnrennenneensinnennes [ 0.0 oo
2.3 Affiliated SECURTIES.........rveerreecreeicrrireriniereincenisesssisssnesssssensensseessesesssees | eeessissssninesssseessesnens [eerennenens0.0 o o
3. Equity interests:
3.1 Investments in MUtUAl fUNAS...........cccoouveriinnniiciniriiicensniiiens | e (U O reereesensenn e 0 [ 0.0
3.2 Prefemed stocks:
3.21 ASfIlIAEEA. .vvveerreeeeerreere s seeessssssssssssssnsssssssssssssssssesssss | eveesssnesssensssssssssnsnes [ oossseseesns (001N O reerriesnensis e e 0 foerd 0.0
3.22 Unaffiliated. ......oocreveerrcrerierecriiseseisessesseessssssesessssssssessesssssssssssnns | evvensesssssssnsssssssnsees [oonseesessnns [0V SRS RRTRRRTPION SOPTTRR (V) IO 0.0
3.3 Publicly traded equity securities (ex cluding prefemed stocks):
3.31 AfIlIAEEA. . vvveerreeeriree s sesesessssssss s ssssssessssssssssssss | eveesnssesssenssnssssssnes [ oosssessesns (001N O RSSO (SO (VN R 0.0
3.32 UN@ffiliated. .....ooucrereerrereriereceeenereeinseeesessssessssssesessssssssessesssssssssssnns | evvennsssssessnssssssnnsees [ oossseeessonns [0V SRS RRORTPION SO (V) IR 0.0
3.4 Otherequity securities:
341 AFFIIAEEA. . vvveervee e seesssssesssesssssssssssssssssssssssssssssss | eveesnsnssssessssssssssnes [ oosssessesenns (001N O RSSO (SO (VN 0.0
342 UNaffiliated. .......ereveerrerereerseceeeseseeensseeesesssesessssssssessssssssessssssssssssssnns | eveennsnsssssnsnsssssssnsees [ oossseseesnns [0V [OOSR SO (U IS 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFflIAE........voooeeeeeeeereeseessesesereneessseesesssisssssssssnnssssssensesssssssnssssssans | svssnnsessissssnssssssnsees fornsesssenss0.0 [ coveeiiesseseienee s,
3.52 UNaffiliated........cccvenrrerrinereerinecnerisnesisesniensnssnsenesssssesssssessinne | coneeennessienssssessssnes [orseesonenen 0.0 ||
4. Mortgage loans:
4.1 Construction and land development...
4.2 Agricultural..
4.3 Single family residential PrOPEMIES...........couvevverrevnnerricrrierrinenrisnrnieeresneees | evevneernnenesnsersnnennes fronneeenineen 0.0 v [
4.4 Multifamily residential PrOPERIES..........cccvvvereverernnrernerrnseesneseeeseresssssenssnenns | eeneesnsssnnssseessessnens fronnerrnnnennd0:0 [ |
4.5 ComMEICIal 108NS.........ccvrirrrerirnnsinsresneissssssssesssssssssssssssssssssssssesssssssss | evesnessnsenesssssssesssns [onneeennee 0.0 e [ o
4.6 Mezzanine real estate loan
5. Real estate investments:
5.1 Property occupied by COMPANY........c.ireirrreririirierierieesseeseessesssesssssesses | eeeesesesssinsssssesss fersessennns 0.0 [ [ e [ (V1N IO 0.0
5.2 Property held for production of income (including $.......... 0 of
property acquired in satisfaction of debt)...........c.ccoueurrrrnrenrinnrinneinnrenreneenns [ e 0.0 [ oo | e feereeereereee e (] IO 0.0
5.3 Property held for sale (including $ 0 property acquired in
satisfaction of debt)..........ccccouvirerirerrinenns
6. Contract loans.
7. Derivatives
8. Receivables for SECUMIES............cccvuuurivieriiinii e
9. Securities lending (Line 10, Asset Page reinvested collateral)..
10. Cash, cash equivalents and short-term investments

1.
12.

Otherinvested assets

Total invested assets
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Annual Statement for the year 2018 of the MOUNTA'N LAU REL ASSURANCE COM PANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cc.rrurrrurreerrreneineeeeeee e seess s sttt st neees

2.2 Additional investment made after acquisition (Part 2, Column 9)........... RSN

3. Cunment year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13.......ooieeiieieccecieee ettt ettt st st ssanes
3.2 Totals, Part 3, COIUMN 1. ..ottt bbbttt sttt e sttt nen

4. Total gain (105S) 0N diSPOSAIS, PaMt 3, COIUMN T8.........uuiiuiiiriiiriiiiieesseesseesse st

5. Deduct amounts received on diSpoSals, Part 3, COIUMN 15..... ... . ueerreeseeesieeeseeeseeeeeeess et eees s eeesseess et ees s et s e sttt

6. Total foreign ex change change in book/adjusted canying value: N O N E
6.1 Totals, Part 1, ColumNn 15.......c.ccccuveercriieeceeerersre e B R . L. N

6.2 Totals, Part 3, COIUMN 13.......ooiieeieieeeicieciese sttt et sttt bbbt essanes

7. Deduct cument year's other-than-temporary impairment recognized:
T4 Totals, Part 1, COIUMN 2.ttt et se s bt s st es s s s s s nssesansentnen
7.2 Totals, Part 3, COIUMN 10.......ciireiririciciesees s eessss st sss e b s st s s s s s s st bas s ensanes

8. Deduct cument year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ettt ettt s et sttt es st sttt essesantentnes
8.2 Totals, Part 3, Column 9. ettty e A s A AL A bR bR e R AR R bR b A h A A AR b R b b s ettt b bt an

9. Book/adjusted canying value at end of cument period (Lines 142+3+4-5+6-T-8)..........ccevvrrimrrrmnerinrniierenesesessiesssssesennns s

10. Deduct total nonadmitted amounts

11. Statement value at end of cument period (Ling 9 MINUS LINE 10).........ccuurrumumrrireeeereeieeeisesseesseesseessses et sttt

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment ex cluding accrued interest, December 31 Of PrIOr YEar.............coucvuucriiiiiiirisiiss s

2. Cost of acquired:

2.1 Actual cost at time of acquiSition (Part 2, COIUMN 7)..........ccumriurmririnei ettt

2.2 Additional investment made after acquisition (Part 2, COlUMN 8)...........ouuuureeerimriiiiiiisresesessseess s

3. Capitalized defered interest and other:
3.1 Totals, Part 1, COIUMN 2.ttt sttt s st st as st et reene s sesaesansares
3.2 Totals, Part 3, Column 11

4. ACCTUAL OF GISCOUNL.......oureeieeisirtiie ettt s b s8££ 18£8 R bbbttt

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 9.ttt bbbt b e e

5.2 Totals, Part 3, COIUMN B.........c.ciieiceeieie ettt e bbb bbb
6. Total gain (loss) on disposals, Part 3, Column 18............ccooeveuummmmerririnmcrreniinnsseenirenn NNE .................................................
7. Deduct amounts received on disposals, Part 3, Column 15........c.ccoovvmmrvnrcrncrncerncrs Jo - 8 B e .
8. Deduct amortization of premium and mortgage interest points and COMMIIMENT FEES ...........uurvmrirriimrrii s
9. Total foreign ex change change in book value/recorded investment ex cluding accrued interest:

9.1 Totals, Part 1, COIUMN 3.ttt sttt ena s st et ses s s s seneens e s s s seren
9.2 Totals, Part 3, Column 13...

10. Deduct current year's otherthan-temporary impaimment recognized:
10.1 Totals, Part 1, COUMN ...ttt
10.2 Totals, Part 3, COUMN 10.......c.oieeeeeeireseeeeceeseeeete st se et ses s sss st es s s s s sesenesnsanans

11. Book value/recorded investment ex cluding accrued interest at end of cument period (Lines 142+3+4+5+6-7-8+9-10)..........ccvrmrvrerrerinirierineresieesessieniens

12, TOtAl VAIUBLION @IIOWANCE. ......cvuiveriiiiieiseisitie sttt s bbb 8888 bbb

13, SUDLOLAI (LINE 11 PIUS LINE 12)....oeuuveerereersiriereresssessiseeess e issesessssssessse et st 8888

14, Deduct total NONAAMILEA GMOUNES...........c.urrerrereeireeseeeseee st ees et sess et 8 888888888

S102



Annual Statement for the year 2018 of the MOUNTA'N LAU REL ASSURANCE COM PANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

© © N o

> oL N

© N o o

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

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8)..........c.cc.cocvuerrevnenne

2.2 Additional investment made after acquisition (Part 2, Column 9)...........

Capitalized defemred interest and other:

3.1 Totals, Part 1, Column 16.................

3.2 Totals, Part 3, Column 12.................

Accrual of discount.............c.......

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.................

5.2 Totals, Part 3, Column 9 ettt nen

Total gain (loss) on disposals, Part 3, Column 19.........ccccvvvmrrnernnnrneennennnne

Deduct amounts received on disposals, Part 3, Column 16

Deduct amortization of premium and depreciation...............ccoveerereernicrinienns

Total foreign ex change change in book/adjusted canying value:

9.1 Totals, Part 1, Column 17.................

9.2 Totals, Part 3, Column 14.................

Deduct cument year's otherthan-temporary impairment recognized:

10.1 Totals, Part 1, Column 15.........oovverveereeieeeeceeeeeie

10.2 Totals, Part 3, Column 11......ccovverieereieeeeceinis

Deduct total nonadmitted @amOouNts...........cooweereereerneeerreeneeeseeneees

. Book/adjusted camying value at end of curment period (Lines 1+2+3+4+5+6-7-8+9-10)..........cccuerrrerririierriin s sssesese st sesess s sesssseees

Statement value at end of cument period (Line 11 minus Line 12).

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

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

132,123,009

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

Accrual of discount....................

62,624,653

Unrealized valuation increase (decrease):

41,365

41 Part1, Column12........

4.2 Part2, Section 1, Column 15. ..o sseeees
4.3 Part2, Section 2, ColuMN 13.......corvrveieeeeerees e

4.4  Part4, Column11........

0

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

42,022)

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

57,183,231

Deduct amortization of premium

Total foreign ex change change in book/adjusted canying value:

8.1 Part1, Column 15..

1,938,752

8.2 Part2, Section 1, Column 19

8.3 Part 2, Section 2, Column 16

8.4 Partd, Column 15. ..o

Deduct cument year's other-than-temporary impairment recognized:
9.1 Part1, Column 14........

9.2 Part2, Section 1, ColUMN 17.....c.cvevierieeereeee et
9.3 Part2, Section 2, Column 14.........ovveriirrenineieeieesee s

9.4 Part4, Column13........

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, Line 5R(2
. Book/adjusted camying value at end of cument period (Lines 1+2+3+4+5-6-7+8-9+10)

Deduct total nonadmitted @MOUNES............cveurverrrereieereeeeieeeeeeee e

Statement value at end of cument period (Line 11 minus Line 12).

135,625,022

135,625,022
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Annual Statement for the year 2018 of the MOU NTA'N LAU REL ASSU RANCE COM PANY
SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......c.ovevvvenecereec Joorereinerirneririn SIALIYECTH R 8,333,069 |....rvvvucrerrerrin 8,218,194 [ ..orvvcrriecirnnad 8,130,000
Govemments (Including all obligations 2. €aNAdA. ..o | e | s | s e
guaranteed by govemments) 3. Other Countries........cvvrvnrens | rerenerererinernnenneenneesessnsnens | e [ e [
4 TOtAlS e [ VAL ICYECTH R 8,333,069 |....rvvvrcrierrrrin 8,218,194 [ ..o 8,130,000
U.S. States, Temitories and Possessions
(Direct and guaranteed) 5. TotalS..coeeeceeeeerereereeierens e 58,602,475 |...ovvvvverrrrrrnnns 58,996,059 |.....ccovvrrerrnnnn 60,828,087 [.....ccovvrerrree. 54,610,000
U.S. Political Subdivisions of States, Temitories
and Possessions (Direct and guaranteed) 6. TotalS...ccoveeeeeerereeeeereeeins e 4474166 ..o 4,418,760 [..ocverrrrrierirnns 4,621,640 [...ocovvnirrieiren 4,000,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Govemments
and Their Political Subdivisions 2 1 RRRRRRITY SRS 64,333,008 [...ooovnmrerierd 63,849,749 |...oorvvrvrrrrnnncnd 65,599,477 |..oovvvrrrrrennenn! 61,117,000
Industrial and Miscellaneous, 8. UNited SAtES.......cceeveereeeeeeces | et | et | errerees s enssssnnns | ceererier st
SVO Identified Funds, Bank Loans 9. CaANAUA.......ooeerecreceereeieeens [ | s | et | sesrrer e s enes
and Hybrid Securities (Unaffiliated) 10. Other COUNRES..........cvveeereees | correrreriseerreriissserereeersesssne | cosreciisnneresneesenieesenes [ e | oo
11, TOtIS eeercreerereneennens [ seenssneeneeend LV OO (1 PR (U OO 0
Parent, Subsidiaries and Affiliates 12, TOtAIS .o | e | ceverss s essesssnes | crsresse e sssessens | serereins e
13. Total Bonds......ccooureermmsreens[cevvvvevicrriianns 135,625,022 |......coomvevrereenne 135,597,637 |...ovvrerrrrrirs 139,267,398 |....ccvvvrvveernnns 127,857,000
PREFERRED STOCKS 14, UNited StALES.....ovvverrrcreermreees | correrreesnecerenisneerensmeerensens | oo [ ceeeesssssseessessessessseessess
Industrial and Miscellaneous (Unaffiliated) 15, CaNAAA....coocrerrireierieeieens [ [ | e
16. Other Countries..........coocuuvvens [ covvvnriinnriiinninniiinens [ e | s
17, TOtAIS oo e (U1 RN 0 feereed 0
Parent, Subsidiaries and Affiliates 18, TOtAIS .cvceeceeireseererereen | e sereeesens | cevesss s ess et sessenesssssnes | seseesee st esaenens
19. Total Preferred Stocks...... [ ..o 0 [rroreeied LU OO 0
COMMON STOCKS 20. United StAtES......cvvrrirrerrene | corrriinerinensiiereisesnissisnes | o | s
Industrial and Miscellaneous (Unaffiliated) 21, €aNA0A. ... | [ e | s
22. Other COUNTIES........cvvveerrien | corrreiieriinerniirereiinsensinesisioes | coetrissssiesesessssssssesssseessssees | sessssnesisessssnssessssssseesessneens
23, TotalS ..o [ 0 [rriiid LU O 0
Parent, Subsidiaries and Affiliates 24, TOAIS ..o | e ieessesiesessse st | cesssesseessesseesseeseessesssesessnesses | sreesses st seees
25. Total Common Stocks.......|...... 20 [ 0
26. Tofal Stocks.... .0 . 0.
27. Total Bonds and Stocks....|...... ..135,625,022 |.... ....135,597,637
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Annual Statement for the year 2018 of the MOUNTAlN LAUREL ASSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

f All Bonds Owned December 31, At Book/Adjusted Carrying

C Designations

Quality and Maturity Distribution o
T

Values By Major Types of Issues and NAI
[ ¢)

Z 3 7 5 3 g T0 T TZ
1 Year Over 1 Year Overbd Years Over 10 Years Over20 No Matunty | otal Column / as a | otal from Column Y% trom Col. 8 | otal | otal
NAIC Designation orLess I'hrough b Years | Ihrough 10 Years | Ihrough 20 Years Years Date Current Year Y% ot Line 11./ { Pnor Year Pnor Year Publicly Iraded | Pnvately Placed (a)

1. U.S. Governments

1 NAIC ettt esssenes |rneesneinnees 8,576,432 |..ccvvvrren. 3,120,820 |..ccoovvrvnnns 5,094,552 | oo | e | e ) .0 N I 16,791,804 16,791,804 | ..o

1.2 0 0.0 [ o000 | | e,

1.3 .0

14 .0

15 XXX.. .0

1.6 s | | XXX.. .0 reervrennssnnnns | eereinenins

1.7 B094552 [ oorrcorceeemreennrreennni0 [evsemmresmmessssersssnerennsQ | wereereres D00 U IS 16,797,804 16,797,804 [ oo 0
2.

2.1 NAIC Tt ssssssssssesssssessssssssssssssssssssss | svssessssessssssnssssnssssssses | evssensssssssssssssssnsssssens | sevssssnssssnssssnssssesssssns | sossssssssssssnsssssssssssnsssss | covesssssensssssessssessssssssses | sessneees XXX.. .0

22 .0

23 .0

24 .0

25 .0

26 . .0

2.7 TOtAIS vttt essssssssssns |erseenssenssennssensensssnensD [erssseessersssnssssssersesnns) |eressersssnssanssessianssnsld |oeveesersssrssseresarssanessnsld |omeeseresoressorsssrssnnenaQ | seveeseres XXX. .0

3. US. States, Territories and Possessions, etc., Guar antee

3.1 58,602,475

32 .0

33 .0

34 .0

35 " .0

36 e | | XXX.. .0

37 28523987 [ cevvvorveereereenerrenses0 evmmerreseeersomeenoneereensQ | eeveneeres D00 ORI IS 58,602,475

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

4.1 NAIC st ssnsssssssssssnssssenss | soesenssnnsssnsssssssnsssses [sssessssense T8 [ oo [ e | e | e ) .0 N I 4,474,166

4.2 NAIC 2.t ssnssssssssssssssenes | sossesenssssssssnsssssssssssnses | crnssesssssnssssnnssnsssnnsssens | srnesssssnsssnssnssssnsssens | eonnsssnssssnssssssssnssssessens | evsnnsssesssesssssnnssnnsns | svvnneens XXX.. .0

4.3 NAIC 3...crvieriieeieseninssssesss s isssssssssssssssssssesssssessens | eeessionsssnssssssnsssssesso | v | s | e | | . XXX.. .0

A4 NAIC ... ssssssssssenss | seesessssssnssssnssssssssssssses | crnssesnsssssssnnsssssssssssens | sesesssssnsssnssnsssnsssens | evnnnssnssssnsssnssssnsssessens | evsnssssessnessssssnssnnsns | seenneens XXX.. .0

45 NAICB....ooorriereineresennssisessssssssssssisssssssssessssessssesssssessnns | veessionsssnsssssssssssesso | v | s | e | | . XXX.. .0

46 XXX.. 0

47 XXX....

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

5.1 NAIC Tooiccrrcerisenisesnisesisesesessssesssssesssssessssssssnenses fvonserennnnn 0,312,244 |00 37,663,159 |..vvvreeren 17,357,805 | oo | e[ e, ) 9.0, ORI RSN 64,333,008
.0
.0
.0

o o

64,333,008
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Annual Statement for the year 2018 of the MOUNTAlN LAUREL ASSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

f All Bonds Owned December 31, At Book/Adjusted Carrying

C Designations

Quality and Maturity Distribution o
T

Values By Major Types of Issues and NAI
[ ¢)

7 3 z 5 3 g T0 T TZ
1 Year Over 1 Year Overb Years Over 10 Years Over 20 No Matunty I otal Column / as a | otal trom Column % trom Col. 8 | otal | otal
NAIC Designation orLess Ihrough b Years | Ihrough 10 Years | 1hrough 2U Years Years Date Curent Year % ot Line 11./ { Pnor Year Pnor Year Publicly Iraded | Pnvately Placed ()
6. Industrial and Miscellaneous (unaffiliated)
B.1 NAIC Tt esssssssssessssssssssssssensns | cvonesssssesesnnesnsssssseses | cenneensnessssssssesssnens | s | s | s | o XXX.. .0 0.0 uverrrreerenn 1,999,856 [ covovvveonrvierciirs LR [T IR
8.2 NAIC 2..coovrrveeeeee s sseseesessssssssssssssessssssssessssssssssssssssses | eesessssssnssssssmsessssssssses | sosseseessnsesssssnmssssssssens | connsseeesssnssssssssssssssssns | eoessmnsssessmsssssnsssseesss | eeveesensseerssssssesssssssnnees | soveevenes XXX.. ...0 0.0
8.3 NAIC ..o ssereenessssessssssssessssssssesssssssssssssnssnens | eevessssssnsessssmnesssssssnnenes | nosseessssnsessessnsesssssssens | conesssessssnsssssssssssssssns | evessnessessmnsssesmssssessns | eevessessnesssssssesssssesnnnes | coseerenes XXX.. ...0 0.0
8.4 NAIC A....ooorceerirseterriiseeressesisnessessessesssssssesssssssssesssnsssens [ eeversssnensessssnnenssssssnenss | nonsesssssnsensssssnsesssssssens | covnnseresssnnessssssesssseons | vessssessessennsssssssnsessss | eevsssesseessensesnensensesnnnes | ooneevenes XXX.. .0 0.0
8.5 NAIC B..coovreveieereseeeenesssseesessssessessssnesssssssssssssssssssssssssnssses | sevessssnnessssssnnessssssnnsses | sosseessssssessssssnssssssssens | covssseessssnssssssssssssssssns | evessmssssessnssssnsnnsessss | eevesssmsenessssssnenssssssnnnes | svseerenes XXX.. .0 0.0
.......... XXX.. .0 0.0
.......... XXX.. .0 0.0
7.
.......... XXX.. .0 0.0
.......... XXX.. .0 0.0
.......... XXX.. .0 0.0
.......... XXX.. .0 0.0
.......... XXX.. .0 0.0
.......... XXX.. .0 0.0
.......... XXX.. .0 0.0
8.
.......... XXX.. .0 0.0
.......... XXX.. .0 0.0
.......... XXX.. .0 0.0
.......... XXX.. .0 0.0
.......... XXX.. .0 0.0
.......... XXX.. .0 0.0
8.7 Tofals........ st [0 [anenn0 L0 o0 Lo 0 XXX.. .0 0.0
9. SVO Identified Funds
9.1 NAIC Toeeernererisssersneinsesserisnsessssesnssssssssssssssesssssssssnseenses | sereeens XK Kuvrennnrnnrenns | eevereens XXX e | v XK X e XXX i v XXX .0 0.0
9.2 NAIC 2....ccricrrcnrnserincerssnsnssnesssssssssessssssssssssssssssesses | oseerene e XK Kuwveerinnnrnns | vnrence XXX e[ e XXX | e XKX ] i XXX .0 0.0
9.3 NAIC 3.corirrrerrreressseereeennsesrenesssssnssesnsnsssssssesssssssssssssssnesses | eeveesens XK Kerrenmmnsnrenns | eevereens XXX v e XK X e XXX e i XXX .0 0.0
94 NAIC4....ooervrcerrinnscerreinnesrerinssssnesnssssseesnsesssesssesssssssssenses | sereerens XK Kevrennemnrenns | eevereere XXX v e XX e XK s i XXX .0 0.0
9.5 NAIC5.....oicrrcnrnserineernsssnssnissssssesessesssssessssessssessos | ooseerees XK Kuwveerivnnenns | ovneence XXX e[ e XK | e XKX ] i XXX .0 0.0
9.8 NAICB.....ooecrrcrricrrinerrirerrinsnrnssnisssssseesesseessenensssenssssessns | roneereee XK Kuwreerivnneens | ovneence XXX | e XK | cevenee XKX ] i XXX .0 0.0
LA I OSSOSO RSORRSTIRRRPIUROOPTS [BUPTTOID 9. 0, COSNPIRROOTSY ISVRRPPPOODY 0.0, CHVRRPPIURIR) INSPOOIED .9, CHRRISPRRIRN INUNROO ¢, FURRRPINN SSPRRS )90 T IR .0 0.0
10. Bank Loans
101 NAIC Teereeeeteeeeesseeess e sssssssssssssssssssssssssesssssssnsnses | aneesssssssesssssnenssssssmnsees | sonsssessssssssssessssssssssnas | ensneessssnssesssssssessssns | evsssmsnesssssnssssssssnneeess | eeeessessssessssssnenssssssnnees | soveesenes XXX.. ...0 0.0
10.2 NAIC 2u..cooeoreereeriirneeseriseseressessssssesssssessssssssessesssssssssnsnsns | eeesssssssesssssssenessessensens | sonsesessssessesesssssssssne | covnmnseessennnessssnnessesns | evesssnessesssnsssssssnessss | eeressesseesssssssnenseseesnnees | onvervenes XXX.. .0 0.0
10.3 NAIC 3. ssssssssssssessesssssssssnsens | eeessssssssessssssenessesssnens | sonsesesssoensssesnesssssssn | cnmnsesssenenessssssnesssses | evesssnensesssssssssssnessss | eevessessnesssseessenmesessennnes | covervenes XXX.. .0 0.0
104 NAIC Aot ssssssessssssssssssnses | onsessinesesssesinsesssenss | eessensessnsssssnssssesessssees | seesssnessnessssessssenessson | sonnsesessssnsesssesssssessns | conneeesssessssnesssssssenenss | ceveeenes XXX.. .0 0.0
10.5 NAIC B...oooooreereriireserisesese s sssssssssssssssssssssssssnnesns | aeesssssssesssssssnessesssnsens | nonsesssssisesessssssssssssne | connsssessssnnnesssssssesseses | evesssnessesssnsssssssssnessss | eeeessesssssssssesnessessssnnees | ovveesenes XXX.. ...0 0.0
10.6 NAICS.... . v | e XXX.. .0 0.0
10.7 TOtAIS oot ssst s nenns [ evtsesessessesseseeesenes (V) PO (VN (RO (1 IR (U P (V) [— XXX.. .0 0.0
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Annual Statement for the year 2018 of the MOUNTAlN LAUREL ASSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

f All Bonds Owned December 31, At Book/Ad

C Designations

Quality and Maturity Distribution o
T

NAIC Designation

Z 3
Over 1 Year
I hrough 5 Years

1 Year
orLess

Overb Years
I'hrough 10 Years

T
Over 10 Years
I hrough 2U Years

Over 20
Years

No Matunty
Date

lotal
Current Year

justed Carrying Values By Major Types of Issues and NAI
| 9 [ ¢)

Column / as a
% otLine 11./

)
I otal from Column
/ Pnor Year

10
Y% trom Col. 8
Pror Year

11
| otal
Publicly Iraded

TZ
| otal
Privately Placed (a)

Total Bonds Current Year
NAIC 1..
NAIC
NAIC 3...
NAIC4...
NAICS...
NAIC6...

=

oS e2ezs

..27,132,403 66,092,906 |..

o o
o o o

o
o o

...50,976,144 |....

....144,201,453

..144,201,453

Totals......... .
Line 11.7:@5@ % OF COL 7.

66,092,906 |..

100.0

Total Bonds Prior Year
NAIC 1...
NAIC 2...
NAIC 3...
NAIC4...
NAIC5...
NAICG...

Totals.........
Line 12.7asa % 0f COL ....vvvrvvereirereninrireesceiens

...0,170,734

Total Publicly Traded Bonds

NAIC Tttt st
NAIC 2...
NAIC 3...
NAIC4...
NAIC
NAIC

........ 27,132,403

.............. 66,092,906

144,201,453

o o

o

o o

0

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

166,092,906

............ 144,201,453

100.0

100.0

.133,123,009

Tofal Privately Placed Bonds
NAIC 1...
NAIC 2...
NAIC 3...
NAICA4...
NAICS...
NAIC6...

Totals.........
Line 14.7asa % 0F COL. 7...o.vvvreieiieninreesceens
Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........ccccevvuvee

o o

coogoocococoo

Includes §.......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes $.

Includes $.......... U cumrent year ot bonds with bGl designations, $.....

.U current year ot bonds with £ designations, ........

U pnor year of bonds with £ designations. | he letter "£" means the NAIC designation was not assigned by the Secunties Valuation Otfice (SVU) at the date of the
statement. "£™ means the SVO could not evaluate the obligation because valuation procedures for the secunty class are under regulatory review.

the Insurers certification that the Issuer Is current in all pnincipal 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 ¥.....8,5/6,437;

NAIC Z§.......... 0;

NAIC 3 $.

......... U; NAIC43....

..... U;

NAIC S §......

.Up NAICES......

0.

U pnor year of bonds with 6™ designations. "oGI" means the NAIC designation was assigned by the SVO In reliance on
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Annual Statement for the year 2018 of the MOUNTAlN LAUREL ASSURANCE COMPAN
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 Z 3 4 ) [ 4 <] E)

10 11 1Z
1 Year Over 1 Year Overo Years Over 10 Years Over 20 No Matunty I otal Column /as a | otal from Column Y trom Col. 8 lotal lotal
Listnbution by 1ype orLess I hrough 5 Years Ihrough 10 Years | Ihrough 2V Years Years Date Curent Year Y% ofrLine 11./ [ Pnor Year Pnor Year Pubplicly |raded Privately Flaced

T. US Governments
1.1 Issuer OUbligations
1.2 Residential Morigage-Backed Secunties
1.3 Commercial Mortgage-Backed Secunties
1.4 Other Loan-Backed and Structured Secunties . .1l . .
1.5 lotals....... e 8,010,432 1. 3,120,820

8,976,432 |..

16,791,804 16 10,412,220
Y (VA
.0 0.0
v 0.0

16,791,804

16,791,804 1. U

16,797,804 T1.6 10,472,220
er vernmen
2.7 1SSUEr UDIIGALONS.........curviiiieicieiceeiecie st | e B U DU [ el 00 | e
2.2 Residential Mortgage-Backed Secunties... U DU [ el U0 | e
2.3 Commercial Mortgage-Backed Secunties.. .0 0.0 | ferniiiiinnnl D0 L s
2.4 Other Loan-Backed and Structured SECUNtIES...........coevuvenee Y] D0 | [l 00 |
2.0 lotals... Y U0

3. U.S. States, errllarles ana Possessions, Guar anteed

3.1 Issuer Ubligations 9,243,(2( ....20,834,/61 08,002,419 40.6 91,311,982 380 08,002,410 |.......

3.2 Residential Mongage-BaCKed SECUNMIES...........wwwwwermmeeressmmeresssssessnens | evvernsersssnnmessssssnseeess | eeveseessesessenmnessssessnns w0 o0 e [ 00 || s
3.3 Lommercial Mortgage-Backed Secunties )
3.4 Other Loan-Backed and Structured SECUNIES...........vevernnne. . i} .
35 lotals........ 9,283,727 20,834,767 58,602,475 205 51,311,987 .38.0 58602475 |-
OTitic al SUDJIVISIONS O S, Terriories and

Possessions, Guaranteed
4.1 IssuerUbligations 4,4(4,166 4,414,166 3.1 8,886,845 4,4(4,166
4.7 Residential Mortgage-Backed Secunties... .0 v
4.3 Commercial Mortgage-Backed Secunties.. .0 0.0
4.4 Other Loan-8acked and STUCIUMEA SECUMMIES..........vvvwermerrerersmereseerns | crnvneeresmnnneeressssessssses | ovennecnsennesesennenees i} (VXVJN [SPURURTPRRTIRITS (SRRPIRRRIRRRORN | | B DR o
45 lotals....... - 2775166 3T 5,856,845 ZA73T606 |-..

mﬁmm.,

Non-Guaranteed
9.1 ISSUET UDIGAUONS ...vvvvvevveveeresieesesseessesmsesssssessssssessesssseesssssssessssess fevessenesnenns Y,312,2848 |.covverrn 31,603,199 64,333,008 445 62,451,962 .o 46.2 64,333,008 | ..o
5.2 Residential Mortgage-Backed becuntles WU [0 ][00 |
5.3 Commercial Mortgage-Backed Secunties.. 2 00 e [0 || e
5.4 Uther Loan-Backed and SUCIUMEA SECUMIES...........wrvermmmrrereeerrereess | evvernnerniemnnesesssnseness | eevereeseereneesmneesssesenns 2 LoD [0 | o
55 lotals......... ~..37,063,159 64,333,008 276 6Z,45T,962 64,333,008 [

ndustrial and Miscellaneous (unatmliated)
6.1 Issuer Ubligations ) () UICEERCE IV (SRR I 1 IURRIRRTRPIION PO
6.2 Residential Mortgage-Backed becunues ] 0.0 | [0 | e
6.3 Commercial Mortgage-Backed Secunties ] (VXU OPPOURPIORPIOYRPOUROPURY SVURPORPRPORRPTORRoR o I IVSPORPIORRSTOORPIRRORPOON IROVOOR
6.4 Uther Loan-Backed and Structured Secunties . B - i} (V)
6.5 lotals...... Jr LV PO Y Y Ay TIIIBOG [ TD | cooromrrerorrreerorroend LV PR U

7. Hybrid Securies
£.1 1SSUET ODHGAUONS ..vvevvveevevressaeensesesesessssseesssssssesssssssessessssesssssssssessssess | cvvenenne ] [ i}
/.2 Kesidential Mongage-Backed Secunties... )
1.3 Commercial Mortgage-Backed Secunties.. i}
/.4 Other Loan-Backed and Structured S€CUNMIES............wcvernnee. )
15 10tals......... =0
arent, subsidiaries and Afliates

8.1 IssuerUbligations
8.2 Residential Mortgage-Backed becunues
8.3 Commercial Mortgage-Backed Secunties
8.4 Other Loan-Backed and Structured SECUNTES...........c.eueveuees
8.5 lotals.........

dc ccc
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Annual Statement for the year 2018 of the MOUNTAlN LAUREL ASSURANCE COMPANY
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
b I 8

T Z 3 L3 5 ) T0 TT TZ
1 Year Over 1 Year Overo Years Over 10 Years Over 20 No Matunty | otal Column / as a | otal from Column Y% trom Col. 8 I otal | otal
Distnbution by 1ype orLess Ihrough b Years | Ihrough 10 Years | 1hrough 2V Years Years Date Cument Year Y% ot Line 11./ { Pnor Year Pnor Year Publicly Iraded | Pnvately Flaced
[9. SVO [denfified Funds
9.1 .0 00 |. 0.0
9.2 .0 00 |. 0.0
9.3 .0 0.0
10. BankLoans
10.1 Bank Loans - Issued..........c.cc....... N v e e | e | [ XXX .0 0.0 | )%, G PR XXXKstvrvireens | e | e
10.2 Bank LOANS = ACQUIMEM.........cerereeeererreernieneereenseesenseesseseesessessesssssssees | sevmeeesnsessessesssssssenees et | s .0
10.3 TotalS..oovrerirecrrrireeinne I O e O e 0 )
11 Total Bonds CurrentYear
11.1 Issuer Obligations SO UURURRTRPRTRRRRRTROTEY ISR 27,132,403 |............. 66,092,906 |............. 50,976,144 |.....ooorvrrrrrrnennnd (U 0] e D 0.9 G I 144,201,453
11.2 Residential Mortgage-Backed Securities .0
11.3 Commercial Mortgage-Backed Securities.... .0
11.4 Other Loan-Backed and Structured Securities .0
11.5 SVO Identified Funds 0 .0
11.6 Bank Loans... .0
117 TotalS . I 0l 144,207,453
11.8 Line 11.7:@5@ % OF COl. 7o oo 18.8 | 458 [ 354 [ 0.0 [.ons 0.0 [ 0.0 100.0

12. Total Bonds Prior Year
12.1 Issuer Obligations
12.2 Residential Mortgage-Backed Securities
12.3 Commercial Mortgage-Backed Securities
12.4 Other Loan-Backed and Structured Securities..............ccocueuue.
12.5 SVO Identified Funds
12.6 Bank Loans...
12.7 Totals......... .
12.8 Line 12.7a5@ % Of COl. 9...covvuvreierctesseiese e
13. Total Publicly Traded Bonds
13.1 Issuer Obligations
13.2 Residential Mortgage-Backed Securities.....
13.3 Commercial Mortgage-Backed Securities....
13.4 Other Loan-Backed and Structured Securities..............ccocoeuue.
13.5 SVO Identified Funds
13.6 Bank Loans...
13.7 TotalS.irerreeis
13.8 Line 13.7a5@ % Of COl. 7...ouvuirrireirrireieeciesseiserse et sienieens
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11........cccccovermmrrnrrnnenns
14. Total Privately Placed Bonds
14.1 Issuer Obligations
14.2 Residential Mortgage-Backed Securities
14.3 Commercial Mortgage-Backed Securities
14.4 Other Loan-Backed and Structured Securities..........c...cocuunnee )
14.5 SVO Identified Funds
14,6 Bank Loans...
14.7 TotalS...ooverrrercrreiiis
14.8 Line 14.7a5@ % OF COl. 7.
14.9 Line 14.7as a % of Line 11.7, Col. 7, Section 11.....cccovvveervererreerriennns

144,201,453
100.0 |....
100.0

oo ocoooo

......... 0.0 [eeveeeee 0.0 0.0
......... 0.0 [eeveeene 0.0 0.0
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Annual Statement for the year 2018 of the MOUNTAlN LAUREL ASSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

T Z 3 1 9
Other Short-term Investments in
Mortgage Investment Parent, Subsidianes
lotal Bonds Loans Assets (a) and Affiliates

1. Book/adjusted camying value, December 31 Of PHOI YEAI...........ovuuriereriieereeieeesseeeseeeseessssssesssessesssessesssas |onsessssssseessses st ssssssnees 1,000,000 |.ooovvreeeereiceieeeee e 1,000,000 [ 1voverieeeeces et sssesesesseses | erterees st st essesaenasanens | srerteraeten et sttt et st en e et ne ettt e tnes
2. Cost of Shortem INVESIMENS ACUIME..........ccuurerrrerriereieeeie e ees et sees sttt esss st ssssssses eeesees st ssess sttt ettt L0 O DOl PO OO OO O OO
3. ACCIUAI OF QISCOUNL........ooooiiea ettt s sttt 0
4. Unrealized valuation iNCrEaSE (AECTEASE)...........cvuuurrerrrrmerireieeseesseesssesseesseessse st sess st st ssss s sssssssssesss | sbsneess sttt sess st 0 et esss s s | ettt | ettt es st | et
5. Total gain (10SS) ON GISPOSAIS........cvuueerrrerserereiseeseeseeeseesseeseess e sees s ees sttt s bt [ eest ettt bbbttt 0 e | ettt sttt | eebiee ettt bbbttt | bRt
6. Deduct consideration reCeived ON GISPOSAIS............rwuureerreerreeriieiieeieeeseeeseeeseesssssseesssessessseessesssessssessssses [sesssessseesssssssssssess s ssesssessessssansens 1,000,000 |.ooovereevereieceeeee e 1,000,000 [ 1.vovereeeceeceseeieee e seessseseesesseses | certereesess ettt essenaenssaneas | srerterae ettt sttt et st s sttt e tnes
7. Deduct amOrtization Of PIEMIUM............criuueuureereereieeeeseeeseeeseeseess e seesssees et ss e ss st st sses st esssssssenss s eeesnesseess et ssssess st sees st sesnssss s L0 O POl PO OO OO OSSOSO
8. Total foreign ex change change in book/adjusted CAMYING VAIUE...........covvruereerreeeeieieeernecseeeseeeseeeseeessesssees [eeeseeeseeesseesssessssssssesssessseesseesssnes 0 O Do) PO OO OSSOSO
9. Deduct cumrent year's otherthan-temporary impaiment rECOGNIZE..........c.urveureerreerreerreeneineeseeesseeseeesessssesses [eeeseesseessssesseessssessesssasssseessesssssssesssssssssssad L0 O Do) PO PE o OO O OO
10. Book/adjusted canying value at end of cument period (Lines 14#2+3+4+58-7+8-9)..........cevrvuurivnrerierireinnereneees [reresnsrissisiesrisssss s ssseseseeseeeess e (U O LU OO (U OO crd0 [ 0
11. Deduct total NONAAMItIE AMOUNES.............rvvuemriemreierieiieie s ssssss s sesesse e ssst st eesesse s sss st 0 [ oo | e | ettt ettt sessns | seeeese Lt s
12. Statement value at end of cument period (Line 10 MINUS LINE 11).......evureeurieireeeeiireeeineineeeseeesseesseesssssssessses [eessnesseesssessssssssessesesssssssssssssssssssssssssa (01 O (O O (O O cer0 e 0




Annual Statement for the year 2018 of the MOU NTA'N LAU REL ASSU RANCE 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

SI11, SI12, SI13, SI14



Annual Statement for the year 2018 of the MOUNTAlN LAUREL ASSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

GLIS

chtal Boids Money Marke? Mutual Funds Oth:r (a)

1. Book/adjusted camying value, December 31 of PHOr YEar.........c..cuvverrermeerirnesissriserisenens .1,999,856 1,999,856 | ..ovuivrirerrerereieniesse s | v

2. Cost of cash equivalents acquired.............cc..coevvrrnn. TP UTTPROORY SOOI 42,323,993 [ 42,323,993 | ... snssssssssns | siesienins

3. ACCIUAI OF AISCOUNL.......ouueiiiiiiiiiiii bbb [ censins 52,582 |..iviiriiniie s 52,582 | ..oviirienii s | s

4. Unrealized valuation iNCrease (ABCIEASE)...........cuuureririmiririiisiess st eessess sttt i (U1 PR

5. Total gain (loss) on disposals (U1 IR

6. Deduct consideration received on disposals.......... ettt e s ettt ss bt sesaens | eeste st ettt 35,800,000 [..ocvuvveeeirreieriereisiee e 35,800,000 | .vovurvrireireierieieiesiee e seseens | eevenieniens

7. Deduct amortization Of PIEMIUM.............ciuuiie et bbbt | s bbb (V1 ST st | eeerenreees

8. Total foreign ex change change in book/adjusted CaMYING VAIUE...........cccciiiriiriirieiieiieeeseee s esssess e ot (U1 TR OO SURTRTURTRPURTRSPIORTON DTSRI

9. Deduct cument year's otherthan-temporary impaiment FECOGNIZE..........c..ueuvuerrmrrerrieririeisriess s sssse |resse bbbt (U RO OO SURTRTURTRPURTRSPIORTON DTSRI

10. Book/adjusted canying value at end of cument period (Lines 1+2+3+4+5-6-T+8-9)..........ccccrverirriniriirniiisrsseessseses [ 8,576,431 |..ooieeieeeieeree s 8,576,431 |..coooirerrieeieeni 0 [
11. Deduct total Nonadmitled AMOUNTS............ccuuuuiiiiiiiiie s et | s 0 [ | s | s

12. Statement value at end of cument period (Line 10 minus Line 11)......... ettt sttt saesastntas [ etent e ettt st a st 8,576,431 [.uveveeeieeeeeereeeeeesere s 8,576,431 [.eveveereerereeee e O [oeeeeece s

=

) Indicate the category of such investments, for example, joint ventures, transportation equipment:.............c.coovvecvmeereveenes




Annual Statement for the year 2018 of the MOU NTA'N LAU REL ASSU RANCE COM 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, E02, EO3, E04, EO5, E06, E07, E08, E09
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Annual Statement for the year 2018 of the MOUNTAlN LAUREL ASSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 air Value 10 1" Change in Book/Adjusted Carrying Value Interest Dates
314 5 8 9 12 13 14 15 16 17 18 19 20 21 2
NAIC

F Desig- Current

0 nation Year's Other-

r and Rate Unrealized Than- Total Foreign Stated

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

g| Bond |[strative Obtain Book/Adjusted Increase (Amortization) | Impairment Change in Effective | When | Amount Due | Amount Rec. Maturity
CUSIP Identification Description Coden| CHAR | Symbol| Actual Cost Fair Value] _ Fair Value Par Value Carrying Value Decrease / Accretion | Recognized B./A.C.V. Rate of | Rateof | Paid | & Accrued | During Year | Acquired Date
U.S. - Issuer Obligati
912828 4U 1 |US TREASURY NOTE.........ccooviiiriiciiininccicecccccenneeen e Lo e e L IR 2,584,867 |..100.519 |........... 2,613,4% |.......... 2,600,000 |.......... 2,586,278 ....2.625 |....2.751 07/03/2018 | 06/30/2023
912828  5M 8 |US TREASURY NOTE........covvnriireinneiicnnceneeereeneeneens Lo Lo ] e Lo L IR 5,094,922 |..103.795 |........... 5,189,750 |........... 5,000,000 |.......... 5,094,552 ...3.125 |....2.903 12/13/2018 | 11/15/2028
912828 VS 6] US TREASURY NOTE.... ...538.,405 |...99.967 530,000 ....534,543 ..2.500 |...2.303 08/26/2014 | 08/15/2023
0199999, U.S. Government - Issuer Obligations. 8218194 | XXX |. ...8.130.000 |.......8215373 | XXX XXX XXX XXX
0599999. Total- U.S. GOVEINMENt .. cuiwieeieuiiuiiiiiiiiiiiiiii i i s 8.218.194 XXX Qoo 8.333.069 |.......... 8.130.000 |.......... 8.215.373 XXX XXX XXX XXX
U.S. States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
605580  5A 3 |MISSISSIPPI ST....cocoviiiiiiiiiiiiiiicciiciiiccciieciecciieeniniecsieenees oo Lo e | AFE 6,128,050 |..111.742 |........... 5,587,100 |........... 5,000,000 |.......... 5,629,433 | ..o [ (160,997) | oo e | 5.250 |....1.765 |AO.....|........ 65,625 |...... 262,500 | 11/02/2015 | 10/01/2022
605580 5B 1 |MISSISSIPPI ST....covvivvvicciiiiciciccciciccciecicccnnececiecninenees e Lo e | AFE [ 4,154,358 |..114.345 |........... 3,887,730 |........... 3,400,000 |.......... 3,861,862 | ...coooovcvnns | e (91,288) | oo | e 5.250 |....2.220 |AQ.....|........ 44625 | ...... 178,500 | 09/15/2015 | 10/01/2023
605580 6G 9 | MISSISSIPPI ST ...506,475 |..100.651 ....503,922 (2,553) | .|....3.581 |....2.620 | MN.. ..8,953 | 06/11/2018 | 11/01/2019
605580 6K 0 | MISSISSIPPI ST coe.2,084,640 1..104.793 |.. ,076,631 (8,009) |. .|...4.131 |....3.063 | MN.. .41,310 | 07/25/2018 | 11/01/2022
605580  B6U 8 |MISSISSIPPI ST....oovvvvicciiicnieecicicccciececccinececiecnieenees e Lo e | AFE L 4,219,880 |..102.854 ....3.543 |....2.520 12/06/2017 | 10/01/2023
605580 7T 0 | MISSISSIPPI ST .3,385,885 |..102.330 |.. .|....5.000 |....1.460 11/17/2017 | 10/01/2019
605581 BM 8 | MISSISSIPPI ST 11,427,900 |..107.294 |.. . .|....4.000 |....2.050 . 11/17/2014 | 11/01/2022
605581  EU 7 [MISSISSIPPI ST...ovoiiiiiiiciirieiriviieenieninieeeieneniensneneneeieennnes oo Lo e o AFE 1,967,160 |...98.525 |........... 1,970,500 |........... 2,000,000 |.......... 1,970,739 2195 1...2.750 |AO..... ... 10,975 08/22/2018 | 10/01/2021
605581 FB 8 |MISSISSIPPI ST ...454,668 |...98.777 ....454,985 . .|...3.229 |....3.491 | AO... .3 08/14/2018 | 10/01/2028
605581 FH 5 |MISSISSIPPI ST voen4,048,630 1..102.330 |.. 752,955 .(142,740) | . .|....5.000 |....1.024 | AO.... 45,563 10/31/2017 | 10/01/2019
605581  FQ 5 | MISSISSIPPI ST....coiiiiiiveriiriiierienienienenieneenieneeneeneeneneseenienees | oo L oo | o2 G AFE | 3,745,803 |..117.048 |........... 3,733,831 ..o 3,190,000 |.......... 3,659,164 | ...ccoovvvecieiee [ (33,935) | oo | e 5.000 |....2.609 |AO.....]........ 39,875 09/26/2018 | 10/01/2026
605581 FT 9 |MISSISSIPPI ST 14,869,040 |..115.613 |.. .|....5.000 |....2.390 | AO... .50,000 05/26/2015 | 10/01/2024
605581 GA 9 |MISSISSIPPI ST ...985,320 |...98.723 . .|....1.979 | ....2.700 08/21/2018 | 10/01/2020
605581  HR 1 | MISSISSIPPI ST....ooiiiiiiviiieiiieieneniesenenienenenieneesesesesienes | oo L oo | o2 G AFE | 1,735,155 |..118.157 |........... 1,772,355 |........... 1,500,000 |.......... 1,729,369 | .o e (5,786) | oo Lo e 5.000 |....2.830 10/05/2018 | 12/01/2028
605581  JK 4 |MISSISSIPPI ST .5,651,280 |..120.921 .|....5.000 |....2.201 06/16/2017 | 10/01/2027
605581 JY 4 |MISSISSIPPI ST .1,833,843 |...99.976 |.. .|....1.904 |....1.853 06/21/2018 | 09/01/2027
605581 KL 0 [MISSISSIPPI ST....ovvvivicciiiicicicccicicccieciciccnnecenecninenees e Lo | e | AFE | 1,875,000 |...99.28 |........... 1,861,088 |........... 1,875,000 |.......... 1,875,000 | .o e | [ | 1.950 |....1.950 12/06/2017 | 12/01/2019
605581 LN 5 |MISSISSIPPI ST ....7,595,000 |..104.373 |.. .|....3.851 |....3.851 10/18/2018 | 11/01/2027
880541 QV 2 | TENNESSEE ST. ........4,160,000 |..105.081 . .. ..3828]..3153 12/17/2018 | 08/01/2025
1199999, U.S. States, Territories & Possessions - Issuer Obligations. ..o | 60.828.087 | XXX |... 58996059 |......... 54610000 |........ 58602475 |00 0l... (7874400 ). oo O 0] XXX XXX | XXX | ... 537,808 |....1.670,458 XXX XXX
1799999, Total - U.S. States, Territories & Possessions (Direct and Guaranteed)...........cooooooeoriiii 60,828,087 | XXX J.... 58.996.059 |......... 54,610,000 |........ 58602475 |...0oooovnne 0. (787.4400f................ (V1 OO 01 XXX XXX XXX |...... 537.808 |....1.670,458 XXX XXX
U.S. Political Subdivisions of States, Terri &P (Direct and ) - Issuer Obligati
502112 JS 6 [MET GOVT NASHVILLE & DAVIDSON....oovieiiiieis I ...... I I .......... | G AFEL 4,621,640 |.110.469 |........... 4418760 |........4.000000)...... 4474166 | . ... ] (130953 ) o b ] 5000 |.. 1510 JJJ....} ... 100,000 J...... 200.000 | 11/13/2017 | 07/01/2022
1899999 U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations. ....4621.640 | XXX 4418760 f...... 4474166 | O L (130.953)|.. XXX XXX L XXX | 100,000 J...... 200,000 XXX XXX
2499999, Total - U.S. Political Subdivisions of States, Territories & Possessions 4621640 | XXX |......44187601......4.000000]).....4474166 ) .........01J. ... (130.953) | .. XXX XXX ] XXX |...... 100,000 J...... 200.000 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
60534R  YB 9 | MISSISSIPPI ST DEV BANK SPL OB -JAFE] ..105.342 742,614 .|....5.250 |....1.350 .36,750 | 11/17/2017 | 08/01/2027
605356 AX 0 | MISSISSIPPI HOME CORP LLAFE] ..101.962 .372,042 .|....4500 |....2.742 .16,425 | 11/05/2010 | 12/01/2031
60535Q ND 8 | MISSISSIPPI HOME CORP .. IFE ..102.207 ....3.500 |....1.951 11/03/2016 | 12/01/2038
60535Q PH 7 | MISSISSIPPI HOME CORP... GAFE] ..104.102 |.. .|..-.4.000 |....2.152 05/18/2017 | 12/01/2046
60535Q RN 2 | MISSISSIPPI HOME CORP... . LLIFE] ..105.659 |.. ) ...1,500, .|....4.000 |....2.848 09/21/2018 | 12/01/2044
88045R  B7 6 | TENNESSEE HSGDEV.........cccooviiieiiiiiiiciicieeceeseeenns | e ... 1FE ..102.855 |........... 4,170,770 |........... 4,055,000 |.......... 4,237,978 ....3.500 |....2.031 04/30/2015 | 07/01/2045
88045R WH 1| TENNESSEE HSG DEV.. LLAFE] ..103.350 .930,531 (1,662) | .|....4.500 |....3.066 .40,950 | 03/01/2013 | 07/01/2031
88045R YE 6 | TENNESSEE HSGDEV.. .AFE] L ..103.349 .378,744 (2,859) | . .|....4.500 |....2.094 .16,425 | 10/01/2012 | 07/01/2037
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Annual Statement for the year 2018 of the MOUNTAlN LAUREL ASSURANCE COMPANY
SCHEDULE D - PART 1

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

1 2 Codes 6 7 air Value 10 1" Change in Book/Adjusted Carrying Value Interest Dates
314 5 8 9 12 13 14 15 16 17 18 19 20 21 2
NAIC

F Desig- Current

0 nation Year's Other-

r and Rate Unrealized Than- Total Foreign Stated

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

g| Bond |[strative Obtain Book/Adjusted Increase (Amortization) | Impairment Change in Effective | When | Amount Due | Amount Rec. Maturity
CUSIP Identification Description Codeln| CHAR | Symbol] Actual Cost Fair Value]  Fair Value Par Value Carrying Value Decrease / Accretion | Recognized B./A.C.V. Rate of | Rateof | Paid | & Accrued | During Year | Acquired Date
88045R ZG 0 | TENNESSEE HSGDEV.. LLAFE] 1,374,900 ]..102.438 . 1,280,475 |.......... v 1,296,799 ...(4,219)|. .|....4.000 |....1.805 .25,000 |........ 50,000 | 10/17/2012 | 07/01/2038
880461 BD 9 | TENNESSEE HSGDEV.. . AFE].........4,054,118 ]..100.965 |.. 3,861,911 |...........3,825,000 |..........3,921,593 .|....3.000 |....1.660 57,375 |...... 114,750 | 04/19/2013 | 07/01/2038
880461 CE 6 | TENNESSEE HSG DEV. G AFE 3,991,994 |..103.353 |........... 3,846,799 |........... 3,722,000 |.......... 3,858,010 ....4.000 |....2.373 74,440 | ...... 148,880 | 10/24/2013 | 07/01/2043
880461 EU 8| TENNESSEE HSGDEV.. .AFE]..........5,015,372 |..103.634 |.. . .|....4.000 |....2.183 .93,200 | ...... 186,400 | 05/14/2015 | 07/01/2045
880461 GG 7 | TENNESSEE HSGDEV.. LGAFE]. 2,731,968 ]..108.777 . 2,646,314 |.. .|....4.000 |....2.287 .51,000 |...... 102,000 | 09/24/2015 | 01/01/2046
880461 HR 2 | TENNESSEE HSG DEV. LAFE] 4,927,260 |..102.416 |........... 4,721,378 ....3.500 |....1.913 80,675 |...... 161,350 | 04/14/2016 | 01/01/2047
880461 KB 3 | TENNESSEE HSGDEV.. LLAFE]2,301,199 ]..102.515 . .|....3.500 |....1.823 .37,538 |........ 75,075 | 09/14/2016 | 01/01/2047
880461 NL 8 | TENNESSEE HSGDEV.. LGAFE]4,282,148 ]..104.759 | R . .|....4.000 |....2.208 .79,500 |...... 159,000 | 02/23/2017 | 07/01/2042
880461 NP 9 | TENNESSEE HSG DEV. ... 1FE ..104.401 | 6,843,486 |........... 6,555,000 |.......... 6,970,262 ...4.000 [...2.090 [JJ......]...... 131,100 |...... 265,113 | 05/18/2017 | 01/01/2042
880461 VZ 8 |TENNESSEE HSGDEV.. = ..106.580 |...........4,796,100 |...........4,500,000 [..........4,804,969 .|....4.250 |....2.680 .61,094 08/08/2018 | 07/01/2049
880461 XF 0] TENNESSEE HSGDEV.. . 20 AFE] . ..107.965 |. 12415975 | .11,500,000 |. 12,338,429 ...4.500 |...2.860 .66.125 10/04/2018 | 07/01/2049
2599990, U.S. Special Revenue & Assessment Obligations - Issuer Obligations..........oooeeeeeieeiiie Lo 65500477 | XXX |... 63849749 |......... 61,117,000 |........ 64,333,008 XXX XXX XXX |......890.836 |...1.668221 XXX XXX
3199999, Total - U.S. Special Revenue & Special Assessment OblGAtIONS. .....o.vevevvievereieieiiiieiiieiiieiiie e 65509477 | XXX |.... 63849749 |......... 61,117,000 | ........ 64,333,008 XXX XXX | XXX |......890.836 |....1.668.221 XXX XXX
Totals
7799999. Total - Issuer ObGAtIONS. ....eicicieieieieiiiiiiiiiieiiiiieeiiies i Lo 139.267.398 | XXX |... 135.597.637 |........ 127,857,000 |....... 135625022 |..oovovevece 0. .(1298783) ). ............. O 01 XXX XXX | XXX |....1.554.125 |....3.586.054 XXX XXX
8399999, Grand Total - BONAS. ....uiieiiiiiiiiiiiiiiiii i Lo 139.267.398 | XXX |.. 135,597,637 |........ 127,857,000 |....... 135625022 |..00oooviinne 0]..(1298783))............. Od. 01 XXX XXX__| XXX |....1.554,125 |....3.586,054 XXX XXX
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Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12
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Annual Statement for the year 2018 of the MOUNTNN LAUREL ASSURANCE COMPANY

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

SCHEDULE D - PART 3

CUSIPIdentification Desuription

Foreign

5

Name of Vendor

6

Number of Shares of Stock

Adual Cost

Par Value

Paid for Acrued Interestand Dividends

Bonds - U.S.Government

912828  4U 1|US TREASURY NOTE  2.625% 06/30/23...........ccovvvverininiiicicinns
8

912828 5M US TREASURY NOTE _ 3.125% 11/15/28

Credit Suisse.

arclays Capital.

0599999, Total - Bonds - U.S. Government..

............................. 2,600,000

Raymond James Morgan Keegar
Wells Fargo Bank
First Tennessee....
Raymond James Morgan Keegar
Barclays Capital.
First Tennessee.

Jefferies & Co Inc.
Goldman Sachs..
Raymond James Morgan Keegar
Raymond James Morgan Keegar

Bonds - U S. States, Territories and Possessions
605580 6G 9| MISSISSIPPI ST  3.581% 11/01/19..
605580 6K O] MISSISSIPPI ST 4.131% 11/01/2
605581 EU 7|MISSISSIPPI ST  2.195% 10/01/21..
605581 FB 8| MISSISSIPPI ST  3.229% 10/01/28..
605581 FQ 5|MISSISSIPPI ST  5.000% 10/01/2¢
605581 GA 9| MISSISSIPPI ST  1.979% 10/01/20..
605581 HR 1| MISSISSIPPI ST  5.000% 12/01/28..
605581  JY 4|MISSISSIPPI ST 1.904% 09/01/2
605581 LN 5|MISSISSIPPI ST 3.851% 11/01/27..
880541 Qv 2| TENNESSEE ST 3.828% 08/01/25
1799999. Total - Bonds - U.S. States, Territories & Possessions...
Bonds - U.S. Special Revenue and Special Assessment
60535Q RN 2| MISSISSIPPI HOME CORP  4.000% 12/01/44..
880461 VZ 8|TENNESSEE HSGDEV 4.250% 07/01/49.
880461 XF 0] TENNESSEE HSGDEV _4.500% 07/01/49.

Raymond James Morgan Keegar

Raymond James Morgan Keegal

3199999, Total - Bonds - U.S. Special Revenue and Special Assessment

8390097 Total - Bonds - Part 3.

8399908 Total - Bonds - Summary ltem from Part

| 8390900, Total - Bonds

9999999, _Total - Bonds, Preferred and Common Stocks.
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Annual Statement for the year 2018 of the MOUNTAlN LAUREL ASSURANCE COMPANY
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
Current

F Year's Bond

0 Other- Total Interest /

r Unrealized Current Than- Foreign Foreign Stock Stated

el 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| in B./A.C.V. | Change in | Carrying Value at| Gain (Loss) | Gain (Loss) | (Loss) on | Received | Maturity
CUSIP Identificatio Description n| Date Name of Purchaser | Shares of Stock | Consideration | Par Value Actual Cost | Carrying Value | (Decrease) | ) / Accretion | Recoanized] (11+12-13) | B./A.C.V. | Disposal Date |on Disposal|on Disposal| Disposal | During Year] Date |
Bonds - U.S. Government
912828 F6 2] US TREASURY NOTE 1.500% 10/31/19....] . J12/1012018] Various T e | 1000000 | 9935547 (75274 . (75.274) ... 166,471 | 10/31/2019
0599999. Total - Bonds - U.S. Government. Ao 9.893.652 |....10.000.000 |..... 9,035,547 (7524 ... (75.274)]....166.471 XXX
Bonds - U.S. States, Territories and Possessions
605580 7S 2 |MISSISSIPPI ST 3.000% 10/01/18...... ~[10/0172018 [ Maturity ] T 1200000 | 120000 | 153 162 ] (16,951) | . 1,400,000 [ oo 0 ] 42,000 | 10/01/2018
605581 BL 0 [MISSISSIPPI ST  5.000% 11/01/21.......... ..| 10/18/2018 | Raymond James Morgan Keegan........ . ... 7,763,837 | ... 7.195,000 . ....(130,507) | .. ....(130,507) | . . ..7,707,105 | .. . ...350,756 | 11/01/2021
605581 HE 0 [MISSISSIPPI ST  1.464% 12/01/18. .| 12/01/2018 | Maturity [ IS B 2,000,000 |..... 2,000,000 |.....2,000,000 | ........2,000,000 | ...ccooovvioisferioroo o o (O U IO 2,000,000 [ .ovvovvovie] oo | e 0f.. 29,280 | 12/01/2018
880541 NZ 6| TENNESSEE ST 4.000% 05/01/19. [ 06/01/2018  Call - . 3275000 | ....3.075.000 gy (7703 fo 3275000 Lo b o0 65.500 | 05/01/2019
1799999. Total - Bonds - U.S. States, Territories & Possessions .14.438.837 |....13.870.000 |....15.572.443 |..... 14547265 | ........0 ... (165161 L........0 |...... (165.161) |. ...487.536 XXX
Bonds - U.S. Political Subdivisions of States
783244 CJ 3 |RUTHERFORD CNTY TENN 5.000% ~ [0810972018 [ Stifel Nicolaus...............rroorrvee ] T 1258 | 121500 | 14526% 25,601) | .. (25601 128393 | s a13)] 52,650 | 04/01/2020
783244 CK 0 |RUTHERFORD CNTY TENN  5.000% [ 08/09/2018 |....1,438,767 | .....1,330,000 | ....1,606,999 (25.285) | . .(25,285)|. T . (2300230 57,633 | 04/01/2021
783244 CL 8 |RUTHERFORD CNTY TENN  5.000% ..| 08/09/2018 . 1484144 | 1.340.000 | ... 1634452 |.......1505.835 | ...l 32090 | (B2 | 1482616 | .00 | 1528 ).....1528 |..... 58,067 | 04/01/2022
2499999, Total - Bonds - U.S. Poltical Subdivisions of States..... A..4205420 [, 3885000 | 4604141 ] .. 4281725 ... ol... (74105)|............ 0] (L2515 A 0 420761 0219 168,350 | XXX
Bonds - U.S. Special R and Special A
60528A CG 7 | MISSISSIPPI ST BUSINESS FIN COMM..... |..] 08/15/2018 | Wells Fargo Bank.............cooooooeveeeenc 7,640,000 | .....7,640,000 |.....7,640,000 | ........ 7,640,000 [ .ooororrvvev oo [ [ (U1 ISR IO 7,640,000 11/01/2035
60535G AX 0 | MISSISSIPPI HOME CORP  4.500% ..| 12/01/2018 | Redemption  100.0000. 1285000 |... .285,000 12/01/2031
605350 ND 8 [MISSISSIPPI HOME CORP  3.500% .| 12/01/2018 | Redemption  100.0000 285000 | ) 285,000 12/01/2038
605350 PH 7 [ MISSISSIPPI HOME CORP  4.000% .| 12/01/2018 | Redemption 100.0000. 300,000 |....... 300,000 |........323,088 [..........320,983 | ccoovovrrcrees | o (20,983) | oo o (20,983) | o o 300,000 12/01/2046
88045R B7 6| TENNESSEE HSGDEV 3.500% 07/01/45..]..| 11/01/2018 | Redemption  100.0000. 1 785000 | 785000 | 785,000 07/01/2045
88045R WH 1| TENNESSEE HSGDEV 4.500% 07/01/31..]..[11/01/2018 | Redemption ~ 100.0000.................. . 335,000 [........ . .335,000 07/01/2031
83045k YE 6 TENNESSEE HSGDEV 4.500% 07/01/37....[ 11/01/2018 [ Redemption ~ 100.0000.........cco.] | 135,000 [........ 135,000 [.vvv.. 149,054 |.oooooor 440,441 | oo Lo (8180 [ L (180 [ [ 135,000 07/01/2037
88045R ZG O | TENNESSEE HSGDEV 4.000% 07/01/38..| .| 11/01/2018 | Redemption  100.0000. ags000 | 485000 | o 485,000 07/01/2038
880461 BD 9 | TENNESSEE HSGDEV 3.000% 07/01/38..]..| 11/01/2018 | Redemption 100.0000 130.000 | ..1.130.000 | o 130,000 07/01/2038
880461 CE 6 |TENNESSEE HSGDEV 4.000% 07/01/43..| .| 11/01/2018 | Redemption  100.0000. 1.045.000 | ...1.045.000 07101/2043
880461 EU 8 |TENNESSEE HSGDEV 4.000% 07/01/45..|..| 11/01/2018 | Redemption  100.0000. 1145000 | 1145000 | 07/01/2045
880461 GG 7 |TENNESSEE HSGDEV 4.000% 01/01/46.]..| 11/01/2018 | Redemption  100.0000 555000 | 555,000 |.. o 01/01/2046
880461 HR 2 |TENNESSEE HSGDEV 3.500% 01/01/47..|..[12/01/2018 | Redemption  100.0000. 760,000 |........ 760,000 |........812.303 | 799,265 01/01/2047
880461 KB 3 | TENNESSEE HSGDEV 3.500% 01/01/47..| .| 12/01/2018 | Redemption  100.0000. 1 290.000 |... 307155 ] . 01/01/2047
880461 NL 8 | TENNESSEE HSGDEV 4.000% 07/01/42.. .| 11/01/2018 | Redemption  100.0000.................. ) 380,000 | ) 405,762 25,762)|.. (25762)|. 07/01/2042
880461 NP 9 [ TENNESSEE HSGDEV  4.000% 01/01/42..|..| 11/01/2018 | Redemption 100.0000. . 555.000 |........ 555.000 |....... 601676 |.......... 597.065 | (42,065) | .oooovoioi | (42,065) 01/01/2042
3199999, Total - Bonds ....16,110.000 |... 16,110,000 |. 16,723,083 |...... 16501721 . ... O L. etz 0] (91,721 |. . XXX
8399997. Total - Bonds - ..44647918 | 43865000 |.. 46925214 | . 45267467 |. .. ... 0 (59881 | ... 0. .. (598.817) |. L.(20734)]. XXX
8399998, Total - Bonds +|..12535313 | 12,570,000 |....12.556.388 (212880 (21288)]....91.387 | XXX
8399999, Total - +|...57.183.231 |....56,435.000 |....50.481.602 |. L0 (4200 ... (42,022)].1.281.553 | XXX
9999999, Total - Bonds, Preferred and COMMON SHOCKS.............oouiiiiiiiiis o .. 57.183.231 XXX ....50.481.602 |. 01 (4202 . (42,022)] 1.281.583 | XXX
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Annual Statement for the year 2018 of the MOUNTAlN LAUREL ASSURANCE COMPANY
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 " Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current
F Year's Interest
o Other- Total Foreign and Paid for
r Par Value Unrealized Current Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange| Gain Realized | Total Gain | Received | Interest
o Date Disposal Number of Carrying Value | Increase | (Amortization| Impairment| in B./A.C.V. | Change in| (Loss) on | Gain (Loss)| (Loss) on During and
CUSIP Identificatio Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost | Consideration at Disposal Decrease) | ) / Accretion | Recoanized] (12+13-14) |B./A.C.V.| Disposal | on Disposal| Disposal Year | Dividends
Bonds - U.S. Government
US TREASURY NOTE  2.625%
912828 4U 1] 06/30/23 ..107/03/2018 | Credit SUiSSe.....ovevieiiiiiee 09/27/2018 | Credit Suisse. ......ooovveeiieeiiie | 2,400.000 |....... 2386031 |....... 2365313 |....... 2386600 | ..o ] 569 | L 569 | ...(21288))....(21.288) | ....15408 | ....... 514
0599999. Total - Bonds - U.S. GOVEIMMENt. .o i Lo 2,400.000 |....... 2386031 |....... 2365313 |..... 2386600 |............. (V1 IO 569 | (/1 569 | ... (V1 IO 01..(21.288)]....(21.288)] ....15.408 | ....... 514
Bonds - U.S. States, Territories and Possessions
605581 JY 4 I MISSISSIPPI ST 1.904% 09/01/27' ..|06/21/2018 I Goldman Sachs. ......oveviiieiee |09/O4/2018 I Redemption  100.0000......ocoooief e 170000 |......... 170357 | ......... 170000 | ......... 170000 f .o s [1<EsY4 T IO I G5O e b b ol ... 755 ... 185
1799999, Total - Bonds - U.S. States, Territories & POSSESSIONS..... voviiviiieiiiiiiieiiiiiiiii i s 170,000 J......... 170357 | ... 170,000 § ... 170000 § ..o Ol ... (K741 I Ol ... (K741 DN (VI I Ol ... Ol ... 0l ... 755 ). 185
Bonds - U.S. Special R and Special
STECO T ONT T TN TC T T TDUC TNE
821697 12 3 I&H I ..|06/07/2018 I USBanK. .o, |12/10/2018 I USBanK...oooooieiiiiiiiie ] 10,000.000 | ... 10,000.000 | ... 10,000.000 | ..... 10000000 f .o e b b ol o b L 0..75225 |.... 1778
3199999, Total - Bonds - U.S. Special Revenue and Special ASSeSSMEN ...oovvvieieiiie e | 10,000.000 | ..... 10,000,000 J ... 10,000,000 } ... 10.000.000 75225 ). 1.778
8399998, Total - BONGS. oo ] . 12570000 ] 12,556,388 | ..... 12536313 | ... 12,556,600 91388 |..... 2477
9999999, Total - Bonds, Preferred and CommOn SEOCKS. .....uouiuiiiies oo | 12,556,388 |..... 12535313 | ... 12,556,600 ..(21.288)]....(21.288)] ..91.388 |..... 2411
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Sch.D-Pt.6-Sn. 1
NONE

Sch.D -Pt.6-Sn. 2
NONE

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DL -Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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MOUNTAIN LAUREL ASSURANCE COMPANY

Depository.

SCHEDULE E - PART 1 - CASH

Open Deposi

tories

Rate of | Amount of Interest
Code| Interest | Received During Year

Amount of Interest
Accrued December
31 of Current Year Balance

5 6

CITIBANK....

0599999, Tot

0199999, Total - Open Depositories.
0399999, Total Cash on Deposit..

al Cash.

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January.
2. Februar
3. March. ...

9. September.

10. October.....

.| 11. November..
.112. December..

E26
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Annual Statement for the year 2018 of the MOUNTAlN LAUREL ASSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CusIP Description Code | Date Acquired | Rate of Interest] Maturity Date | Book/Adjusted Carrying Value [JAmount of Interest Due & Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obligations
TREASURY BILL. .| 12/18/2018.... 2.33 | 02/14/2019.... ...6,980,087
TREASURY BILL.... 12/28/2018.... ..2.35 | 02105/2019.... 1596.344

0199999. U.S. Government Bonds - Issuer Obligations..

0599999. Total - U.S. Government Bonds:

Total Bonds

7799999, SUDLOLAIS = ISSUBT OBIGAIONS. ...ttt ettt 2ttt ekttt 1 et h e et b ekt et et e s e o4es e st st et h et ettt h b st s b et e LHet et es oL h ettt h bttt

....8.576.431

8399999. Subtotals - Bonds

....8.576.431

8899999. Total - Cash Equivalents

8,576,431




Annual Statement for the year 2018 of the MOUNTA'N LAUREL ASSURANCE COM PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1o ABDEMAL ... AL ] e | e | |
2. Alaska....
3.
4.
5.
6. Colorado.
7. Connecticut.
8. Delaware.
9. District of Colum
10.
1.
12.
13.
14, llinois..
15, Indiana
16.  lowa...

17.  Kansas..
18.  Kentucky.
19.  Louisiana.

22, Massachusetts.
23. Michigan....

31 New Jersey....
32, New Mexico
33, New York.

34. North Carolina.

40.  Rhode Island..
41, South Carolina...
42. South Dakota.
43.  Tennessee.

44, Texas.
45 Utah...
46.  Vermont.

47.  Virginia...
48.  Washington.
49.  West Virgini
50.  Wisconsin,
51 Wyoming.
52. American Samoa.

54.  Puerto Rico.
55.  US Virgin Islands.
56.  Northern Mariana Islands
57.  Canada..

0|

58.  Aggregate Alien and Oth . . . .
59.  Total...coiiiiiiiiiiiiiiiiis XXX XXX s 534,542 | ..o 529,825 |...coooiiiiis 0 | 0
DETAILS OF WRITE-INS

5801.
5802. . .
5803, e [ f s [ | L [
5898.  Summary of remaining write-ins fol

line 58 from overflow page.......... XXX XXX 0 [ 0 [ 0 [ 0
5899. Total (Lines 5801 thru 5803+5898)

(Line 58 above). .....oviviivrnene XXX xxx b (U1 IO (U1 IO (U1 IO 0

E28
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