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Annual Statement for the year 2021 of the M OU NTAI N LAU RE L ASS U RAN C E CO M PANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS.......cvreeireieiiesiseiesesssssesesesiessssssssessssssessessessas | seveessesens 26,724,383 | ...covvve 10.6 | .oovrerne 26,724,383 | ..o [ e 26,724,383 | ..o 10.6
1.02 All Other GOVEIMMENLS..........ccuiveirierieiesiesesesesesessesssssessessssssses | cerssesessssssssssssssessnnss | eesiessesssnsnss 0.0 | ooveeeeeeeeveieneens [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | cocuu..... 117,861,237 | covvverrnnes 46.7 | .......... 117,861,237 [ .o | e 117,861,237 | ..coevneee. 46.7
1.04 U.S. Political Subdivisions of States, Territories and
P0sSESSIONS, GUArANLEET...........oecveeieciceieiee e eisseins | e | eevesiesesnnead 0.0 [ | e | e (1] I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., Non-Guaranteed...........coceueercrererneieeeseee e sesesees
1.06 Industrial and MiSCElIANEOUS...........c.ccriverreiiierreieireee e
1.07 Hybrid Securities.............
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNDS........ccoooiiereeieieeececee e
1.10 Unaffiliated Bank LO@NS...........ccccoeveuirereiercieeesee e
1.11 Total Long-Term Bonds..........cccoevreeneirrineneeneieeeeneiseeseessessseseeeesees
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)....
2.02 Parent, Subsidiaries and Affiliates...........c.ccvevieeeirereieiieeeeieea
2.03 Total Preferred StOCK.........covviveieieriiieeseee e
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ........cc. | coeereneenenrnninininn | e 0.0 | oo v | e (1] I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) .............cccvvvereenn.
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other.............cccoceveeviveirerrirerenaen,
3.05 MUtual FUNGS........cooevcicieicicce et
3.06 Unit INVesStMent TIUSES..........ccveuieiceeicecseee e
3.07 Closed-End FUNS...........ccccvivieiirisicieseece e
3.08 Total CommMON STOCKS.........cccevivireiercreiie e
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAGES......vvueereeerereeereieesnesnseeeseessssssessssessesssssssssssssssnssssss | weeessessessessssssessessnssnns | corssessssensenn 0.0 | oo v | e (U] I 0.0
4.02 Residential MOMGAGES. .....cccvvurerrrrrerenirnsensessesnssnsssssssessssssssssssssesssns | eesesesssssessssssessessnnssns | conssessssessens 0.0 | ervrrerrrrrerrennnnns v | v (1] I 0.0
4.03 CommErcial MOMGAgES........veverurrerneereirenerneereessseseseessssssssssssssssenes | weessssssessessnsssessessensnne | coresessesensens 0.0 | oo v | e (1] I 0.0
4.04 Mezzanine Real Estate LOans..........ccoceveveveieecvceseeeseeceeeseienes | eeseeeeseeseeeeeseneens | covevesesensenns 0.0 [ | e | s (1] I 0.0
4.05 Total Valuation AllOWANCE............cocveureeeieeeereeeeseeeseteseesessesssesssssnes |ersssresesssssesessessesssenss | coesseseesensenes 0.0 [ e |, (L I 0.0
4.06 Total MOrgage LOaNS.........cceuerrrunrieinrinsiseiessessssessssssessessssssessenss | sevessesssssssesssessenens (V1N (U0 (0] O (U] I (U] I 0.0
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY.......cccoeverieieiesereseiseieseeseeseseens | eeresesessesessssessssesens | ceverssesinnnns 0.0 [ | e | e (1} I 0.0
5.02 Properties Held for Production of INCOME..........ccoeeveveereeieerersienes [ veereeeeesieeesieens | cevereieinann 0.0 [ | v | s (1] I 0.0
5.03 Properties Held for SAlE..........ourrrurrerienrenrireirnensissieessssssssesssssssnnes | essssessssssssssssssessssesss | eosssessssssesns 0.0 | o | e (L] I 0.0
5.04 Total Real EState.......cc.cevvrirrireririiieieieiessssesessssesesssssssssssessnnes | vveessssssssssssessensnnes (V1N (VX0 (0] O (VN IR (U] I 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).........cccooueeeiieereescesereseseeessseessssees | esresesiesesssesessssenens | eevesssessinanns (010 R
6.02 Cash Equivalents (Schedule E, Part 2)........ccccooveveveeeecereeneeesesnens [ corereeeeessseesssenens | cevevsiieninnnns (010 SR
6.03 Short-Term Investments (Schedulg DA)..........ccocveveevevrereeveerieniens [rorierisiiesisiesesisiisnens | eoersiessinnans (ORI
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| voeevveveveriereeinnnnns (01 I (00 [ 0
7. COMTACE LOBNS.......oovvivciieicrisicie st tess et ssssss s ssessessnss | nsssessessnssssssessssesssnss | sesessesssssens (00
8. Derivatives (SChedUlg DB).........ccccevuriererreiieisissinsessssessssssssessssesssssens | cosssesssssssssssessssessnnss | sesiessessnssnens (00
9. Other Invested Assets (SChedule BA).........coeeceeeiceveenieeeeeeisesseseens | coeveeeeenisiseessesines | evveeseninnnnd (010 R
10. Receivables for SECUMHES. ........ccvverrieierseiieiesss e sesssssssesssnes [ sresssssisssesssssssesssnsens | oesiesssssnss (00
11. Securities Lending (Schedule DL, Part 1).......cccoceeeverernerieiesnsiieiienienes [ eoneevesissessssissessniens | coevvesssssnen (0
12. Other Invested Assets (Page 2, LiNe 11).......ccovveverernniesrnnseiesiessseniens [ersersesissesssssesssesessees | osseessesreerses0a0 [ eooiisisiissssississaneas
13. Total Invested Assets 252,480,512 252,480,512
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Annual Statement for the year 2021 of the MOU NTAIN LAUREL ASSU RANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

3. Current year change in encumbrances:

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

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

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

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

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

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

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cccerrurrrrrireuncereirsineseseseseeeeeeeseeseeseeeees
12, TOLAl VAIUGLON GIOWEANCE........ceurerrirrirerriseiineeseseise sttt ss e ss st st s s s8R 882848 s et ren
13, SUDLOLAI (LINE 11 PIUS LINE 12)....cuuceuieiiresieisesissesetseesessssesseessessssssessessesssssssesessessssssessessassssssesssssssessessessssssessessassssssessassasssessessessasssnssessassnssessessessusssnssessnssnssnssessneas
14, Deduct total NONAAMITIEA @MOUNTS...........cvuieeiciieieseise sttt
15. Statement value of mortgages owned at end of current period (LiNe 13 MINUS LINE 14)........cvcvirieeieircreieiereee ettt sa s benen
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Annual Statement for the year 2021 of the MOU NTAIN LAUREL ASSU RANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA.........c. ittt sttt s s s E ettt

2. Cost of acquired:

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

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st

3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e

4. ACCIUAI OF QISCOUN.......ovoeieceeececicteee ettt b s bbb bt s et s s s s s A bbb s s s b s bbb s s e s s s st et s s st s b et e s e ss et et s sttt s s baes

5. Unrealized valuation increase (decrease):

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

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17ttt bbbt bbb

Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19..........ciiiiiriieiciieesie sttt sttt a bbb st es s b bbb e s e s b st bbb s s b en s e s st enas

Deduct amounts received on disposals, Part 3, COIUMN 16...........cccvveeiireieie ettt ettt ss bbb bbb s e sa bbb bbb en st e s s s e st enes

Deduct amortization of premium @Nd EPIECIALION. ..........c.cuiveie ettt a bbb st s bbb se et b b st s s st s s bt s e seneaes

9.2 Totals, Part 3, COIUMN T4.......oiiiieie ettt ettt bbbt

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

10.2 Totals, Part 3, COIUMN T1.. ..ottt bbb b bbbt r s

11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10).........cccccerrerererirerieiesseie sttt baees
12, Deduct total NONAAMILE GMOUNTS..........c.iuiireiieticiiir bbbt

13. Statement value at end of current period (LiNE 11 MINUS LINE 12)........ccviiiieiiiieieisciese sttt sttt b bbbttt

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA. ...t isessssssesssessssssessee s st ss st sse st s s s st es s s E e s st es sttt

> wDn

Unrealized valuation increase (decrease):

4. P, COIUMN 12ttt s s E SRRttt aen

192,590,047

Cost of bonds and Stocks aCQUIFE, Pt 3, COIUMN ..ottt sttt bbb s sttt et bbbt e st s et et en s s baen

131,216,803

ACCIUAL OF QISCOUNL......vecvvveirieiscisesies sttt s8££ 8848 R e b s en

41,579

4.2 Part2, SECtON 1, COIUMN 15. ...ttt

4.3 Part2, SECton 2, COIUMN 13......oieieierieieiesss sttt

A4 Partd, COIUMN 11 ettt s bbbttt aen

0

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COMUMN 5.ttt ittt bbb

Total gain (10ss) on diSPOSalS, Part 4, COIUMN 19..........ciiiiiiiieieiiesie ettt s st s e st

42,965

Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7..........cccuiriieisiesee ettt st nes

69,464,083

Deduct aMOTHZAtION Of PIEMIUML.........cciieiciiieee ettt et s e bbbttt b e b e s b st s st et e e b b e s s be s s st et n bttt s s et s st s s st ettt enen

1,946,799

8.2 Part2, SECHON 1, COIUMN 19.. ...ttt bbbt st st enaa

8.3 Part2, SECHON 2, COIUMN 16........ucviriiieicieieste ettt sttt s bbbt

8.4 Partd, COIUMN 15, ...ttt bbbt s bbbt b bbb bbbt

9. Deduct current year's other-than-temporary impairment recognized:
9.1 PArt 1, COlUMN 14 ..ottt

0.2 Part 2, SECHON 1, COIUMN 17 ...ttt bbbt bbb b s bbbt nn

0.3 Part 2, SECHON 2, COIUMN 14.......coiiiieeecicie ettt et bbbt bbb a bbbt seens

94 Part4, Column 13

10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2..........ccvueirieciiieeiciie s

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

12. Deduct total nonadmitted amounts......

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

Si03

252,480,512

252,480,512




Annual Statement for the year 2021 of the M OU 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... ....26,724,383 ....26,788,408 ....26,727,132 ....26,730,000
Governments (Including all obligations 2. Canada........
guaranteed by governments) 3. OthEr COUNTIES.......cvecvriiieis [ erriieieiesietesesesiisisssssssines | aesessesisssssesssssssssssssssssssesins | svessessesssssessssssesssssssessessnsens | sressossessssssessssnsessessssansassess
4. Totals.............. ....26,724,383 ....26,788,408 ....26,727,132 ....26,730,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.....cooovoveeereeereeeeens | e 117,861,237 | ..o 119,727,304 | .................... 118,448,717 | ... 117,055,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOHAIS. ... eerereeiserissiseisisninnes | eereiens st ss e snene | enesneseeenssnsseesensenssnssnnsensenes | eesententsseseesenssne s sen et snnes | eneesess st et see sttt
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals. ..o | v 107,894,892 | ....ocoovvviis 109,645,346 | ..occoovvvrennnens 109,996,566 | .....ooooceeeens 101,277,000
Industrial and Miscellaneous, 8. UNited SEALES........coucvicriciiies e [ s | s | s
SVO Identified Funds, Unaffiliated Bank Loans 9. CANAUA........cvieieeiceteveiees | et einies | ettt estenns | sreesestese sttt s et bens | cressesies st ns
and Hybrid Securities (Unaffiliated) 10, Other COUNIES. .....veveiiieriens | eereiisisiessissiesessssssiesissssss | sonssssessessssensesssssnsessassssensasse | essessesansessessnsessessesensessessnses | sesassessessssessassessnsassessessnsasses
11, TOIS e | e (O O (O O 0
Parent, Subsidiaries and Affiliates 12, TORAIS. ... | | eesesssens s sens st sentes | cbessens st ens s snnies | chinb st
13. Total Bonds....
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...
Parent, Subsidiaries and Affiliates 18. Totals......cocvvineinniennes
19. Total Preferred Stocks..
COMMON STOCKS 20. United States...............
Industrial and Miscellaneous (Unaffiliated) 21. Canada........
22. Other Countries...........ccc.....
23. Totals......coveviiiiiiiiinisiini | i 0 s 0 [ o 0
Parent, Subsidiaries and Affiliates 24, TOtAIS......veiieiieiicisiiiciieis e | s | srrenni e
25. Total Common StOCKS.....ees | oviiiiiiiniiiiicissisiian 0 [ o 0 [ oo 0
26. Total StoCKS......cnrermrersernsenns | i 0 [ oo (O R 0
27. Total Bonds and Stocks...... | ...cccccouvvennce. 252,480,512 | oo 256,161,058 | ...oooevvernrennn. 255,172,415
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Annual Statement for the year 2021 of the MOU NTAIN LAU REL ASSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

1.1

U.S. Governments

1.2
1.3
1.4
1.5
1.6
1.7

...11,927,833

2.1

2.2
2.3
24
25
2.6
2.7

3.1

3.2
33
34
35
3.6
3.7 Totals..

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

4.7 Totals

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1
5.2
53
54
55
5.6
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Annual Statement for the year 2021 of the MOU NTAIN LAU REL 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 Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
B.1 NAIC Tttt sttt | retsessessente e es st eniaees | eetseesestestaneessessentanes | eetesses st entaneentestanes | estenesestentest st essentenes | estesiesensenteneesiestenes | siessesens D 0.9, CONINI ISV | ) DRSO 0.0 |1 [ e 0.0 [ i [ e
.......... ) .9 O IS 0.0 [ 0.0
.......... ) 0.9 GO IR 0.0 [ 0.0
.......... ) .9, O IR 0.0 [ 0.0
.......... ) .9, O I 0.0 [ 0.0
.......... .0 I [N 0.0 [ 0.0
.......... .0 T [N 0.0 |0 0.0
7.
............................................................................................................ 0.0
............................................................................................................ 0.0
............................................................................................................ 0.0
............................................................................................................ 0.0
............................................................................................................ 0.0
7.7 Totals
8. Parent, Subsidiaries and Affiliates
8.1 NAIC 1.
9.
10. Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC4
10.5 NAIC5
10.6 NAIC6
10.7 Totals
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Annual Statement for the year 2021 of the MOU NTA'N LAU REL 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

NAIC Designation

1
1 Year
or Less

2

Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

6

No Maturity

Date

7

Total
Current Year

8
Column7asa
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

111
11.2
1.3
1.4
115
11.6
1.7
11.8

Total Bonds Current Year

NAIC 1
NAIC 2
NAIC 3...
NAIC 4
NAIC 5
NAIC 6
Totals

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

........... 67,871,197

................... 83,888
......................... 0.0

121
12.2
12.3
12.4
12.5
12.6
12.7
12.8

Total Bonds Prior Year

NAIC 1
NAIC 2
NAIC 3
NAIC4...
NAIC 5
NAIC 6
Totals

Line 12.7a52 % 0f COL 9.

7,732,973
......................... 3.8

13.1
13.2
133
134
135
13.6
13.7
13.8
13.9

Total Publicly Traded Bonds
NAIC 1ottt

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

........... 146,377,501
...58.0

14.1
14.2
14.3
14.4
14.5
14.6
14.7
14.8
14.9

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

Total Privately Placed Bonds

G

=

Includes $
Includes $
Includes $

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
0 current year of bonds with Z designations and $
0 current year of bonds with 5GI designations, $

..0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
0 prior year of bonds with 5GI designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §..........

0; NAIC2§$

0; NAIC3S.......

0;

NAIC 4§

0;

NAIC5$

0;

NAIC 6

LI 0.



Annual Statement for the year 2021 of the MOU NTA'N LAU REL ASSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

2 3 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 Issuer Obligations .14,796,550 |. XXX... ..26,724,383 ..106 |...........35,827,452 ..26,724,383 |.

00 [
.00 ...

1.02 Residential Mortgage-Backed SECUMHIES. ..........ccvvrireirieieinieeiriieiies [ v .
1.03 Commercial Mortgage-Backed Securities..... .
1.04 Other Loan-Backed and Structured SECUNHIES...........cevirverieeeiieens [ .
............ 14,796,550

35,807,452

o 26724383 [ 0

XK Lo 26,724,383

2.01
2.02
2.03
2.04
2.05

0
.0
.0

0

e 0 [ 0] R 0 [ 0

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations
3.02 Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities.....

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations
4.02 Residential Mortgage-Backed Securities...
4,03 Commercial Mortgage-Backed Securities.
4,04 Other Loan-Backed and Structured Securities
4.05

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
5.01 Issuer Obligations
5.02 Residential Mortgage-Backed Securities
5.03 Commercial Mortgage-Backed Securities.
5.04 Other Loan-Backed and Structured Securities..
5.05

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations
6.02 Residential Mortgage-Backed Securities.
6.03 Commercial Mortgage-Backed Securities
6.04 Other Loan-Backed and Structured Securities..
6.05

. Hybrid Securities
7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities
7.03 Commercial Mortgage-Backed Securities.
7.04 Other Loan-Backed and Structured Securities..
7.05

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities..
8.05 Affiliated Bank Loans - Issued
8.06
8.07
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Annual Statement for the year 2021 of the MOU NTA'N LAU REL 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

Distribution by Type

1
1 Year
orLess

2

Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5 6
Over 20 No Maturity
Years Date

7
Total
Current Year

8
Column7asa
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

1
Total
Publicly Traded

12
Total
Privately Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO........ccccooviniinninennns

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

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

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEA...........covrirririeiriinieieisieiessisneieens
10.02 Unaffiliated Bank Loans - Acquired..
10.03 TOAIS......c.vuiecviiiiiieiic et

1. Total Bonds Current Year
11.01 1SSUET OblIGAtIONS.........cvvviriiieririreie e
11.02 Residential Mortgage-Backed SECUNHIES...........ccevevererierrieieicisiines
11.03 Commercial Mortgage-Backed Securities.....
11.04 Other Loan-Backed and Structured Securities..
11.05 SVO Identified Funds...
11.06 Affiliated Bank Loans...
11.07 Unaffiliated Bank Loans...
11.08

11.09 Line 11.08 @52 % Of COL 7....cucvvivieiicectcee e

.................. 83,888
........................ 0.0

12.
12.01
12.02
12.03

Total Bonds Prior Year
ISSUET OBlIGAtIONS. . ... v
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....

12.04 Other Loan-Backed and Structured Securities..
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans.
12.07 Unaffiliated Bank Loans...
12.08 Totals.......cocovevvrrrrrrrnenens
12.09 Line 12.08 as a % of Col. 9..

.............. 7,732,973

13. Total Publicly Traded Bonds
13.01 ISSUEr OblIGatioNS.........c.cuverereiiirieieiree e
13.02 Residential Mortgage-Backed SECUNtIES...........vvvivrrerierriniiieiriiennes
13.03 Commercial Mortgage-Backed Securities
13.04 Other Loan-Backed and Structured Securities..
13.05 SVO Identified Funds.........cccccevrvrrerrnnnes
13.06 Affiliated Bank Loans...
13.07 Unaffiliated Bank Loans...
13.08 Totals.......corevrrrrrerrrininns
13.09 Line 13.08 as a % of Col. 7......
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

14. Total Privately Placed Bonds
14.01 ISSUET OBlIGAtIoNS.........corvieeieicieieicece s
14.02 Residential Mortgage-Backed Securities...........coovvirrrieeninieeniienns
14.03 Commercial Mortgage-Backed Securities
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans.
14.07 Unaffiliated Bank Loans...
14.08 Totals.......ccouervrerrrrennnen.
14.09 Line 14.08 as a % of Col. 7......
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11




Annual Statement for the year 2021 of the M OU NTAI N LAU RE L ASS U RAN C E CO M PANY

Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si10, SI11, SI12, SI13, SI14
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Annual Statement for the year 2021 of the MOU NTA'N LAU REL ASSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

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

1. Book/adjusted carrying valug, DECEMDET 31 OF PHIOM YEAI.......c.ceieiiirireieiiisie sttt sttt ten s | eessessessesesses e s s s s s s st s st es st bensenas 9,999,765 | ..ot 9,999,765 [ ...ovieeiireiieieieiese sttt ns | eretess ettt ettt
2. Cost of cash equivalents acquired ....18,399,893

3. ACCIUAL Of QISCOUNL......coveeieiiiiiie etttk bbbt | Hoebb bbb bbb BA2 | o BA2 | e | e
4. Unrealized valuation INCIEASE (AECIEASE).........uuivreiriiriieieiieieie ettt bbb sa bbbt b s s s bt essessnssnss | Sebsessssessessesesses e s s s s s bbb s s bt s bbb n s s b sses 0 | oottt ettt | ebetesa st s et s ettt s et n s st en s s bnta | Hietstebset et e st R e b bR Rttt ann
5. Total gain (I0SS) ON QISPOSAIS..........cevevireriiircteisieie sttt ettt s e b b s bbb bbb b s s s e b b s et e s s st s st ebesssaebasans | oaebessassesesssseses s sese b s e s e s s s e et b ae bbb st et s e st s ens 0 [ ettt st ssaetes | cheseeaet e s bbb bbb s b bbbt s e s et s s s eaesasaebebenne | Hbsaebesasaeae b st ettt bbb e At st b et bbbt et s e
6. Deduct consideration reCeIVEd ON QISPOSAIS..........ccccviuereiireriiireteiitee et b bbb a s s st bbb s st b ssebes s sssebasans | bebessesessssssesesssesesssssbebessesesssssaebessnseeas 28,400,000 | ..ocvereriereee s 28,400,000 [ ..ovivivirerereicieiie et etes | setes st ea e et s e sttt ettt s e b nebena
7. Deduct amOrtiZation Of PIEMIUM.........cciiueiicteiei ettt bbb bbb s b s st s s s b s s et e s s seaebnns | saesesssssesesssseses s sse b s e s e s s s aebessn s s b st et s s s s ees 0 [ ettt et tes | chebisea et s et b b s et s s b bbbt seea b s e st et s et benne | Hbsaeteses et st a st b R s e e bbb s bbbt s e
8. Total foreign exchange change in boOK/adiUSEA CAITYING VAIUE............cccveveviieeicicceese ettt s st s s ssesas | stesissessssssssssssssssssssesssssssesses s bessesasbnssssesanasseesas 0 [ ettt e seaetes | chesisea et st e b st s s bbb b s a et s e st s ansebebenne | Hbsaeteseseae b st e bt et b s s e a bbb st s et s e
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........ccceuieviieiireisiieee ettt | eresetssissesessss s et sssb et es s es s ses et ensns b s st enenseaesnsnns 0 | ittt ettt n s sa bt erensnaetes | chetiseaeteseret et ssaetebnsetes st et benseretessesebessnsetessssnteranse | 4bstetessseaetasestetessaet et e A e b es e ea et s At et s h et st b s naeee
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

11. Deduct total NONAAMITEEA AMOUNLS..........vueiiieieicircre et es ettt s s es s enses s ensesses | eeseesssansseseeseses et s ee b st sttt nnes L0 OO [T OO PO O OO OO PO oSO P ST
12. Statement value at end of current period (Line 10 MINUS LINE 11).....uiuriereireiseresressesresssssssssssnssessssssssssssssesssssssssesssssssssssses | soossosssssessonsssssessessanssnsssssessansssssessessasssnsssssessaseas 0 et 0 | et 0 | et 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment:............ccooveveririerininenns
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO1, E02, EO3, E04, E05, E06, E07, E08, E09
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Annual Statement for the year 2021 of the MO U 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

1 2 Codes 6 7 Fair Value 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828  BR 6 |US TREASURY NOTE........ocoiiiiiiiiiiinriiineiissesisssissssissesssnssissssssnssens [ avinne | oo | cvoseieinns TA i | s 3,024,023 |...103.270 | ....oooouves 3,098,100 | ..o 3,000,000 3,011,645 (4,846) | ..o | e | e 2250 |..... 2.078 05/28/2019. | 04/30/2024.
912828 VS 6 |US TREASURY NOTE SD.. B I 538,405 |...102.992 530,000 531,645 (987) | covververnrrrireens [ e | 2002500 | 2.303 08/26/2014. | 08/15/2023.
912828 ZR 4 |US TREASURY NOTE .14,783,813 | ..... 99.984 14,800,000 | ........... 14,796,550 8,356 | ovvvrrrrrnrrrrienns [ e | 000125 [ 0.182 06/22/2020. | 05/31/2022.
91282C  CG 4 |US TREASURY NOTE.......ccocoummmrrmririnrnrinnnrissnsiissessesssssssssssssssssssnsnenes | eenvns | oo [ evvveenenne | TA i | e 3,378,352 | . 98.527 ..3,400,000 3,382,047 3,695 | oovveverrrieiieenns | cevrreriensenniinneens | 000.250 [ 0.467 06/28/2021. | 06/15/2024.
91282C DK 4 |US TREASURY NOTE......iimurmmernmmmrssmmsssmssssmssssssssssssssssssssssssssssssssees | svneees | oo | eevnnnneenne | 1A iiisnninnns | ooreennnnnnn.5,002,539 ... 99.938 ..5,000,000 5,002,496 (43) [ oo [ | 00001250 [, 1.239 12/07/2021. | 11/30/2026.
0199999. U.S. Government - Issuer Obligation: XXX . covvnn..26,730,000 26,724,383 0 6,175 XXX XXX XXX
0599999. Total - U.S. Government XXX [ s 26,788,408 | ........... 26,730,000 26,724,383 0 6,175 XXX XXX XXX
U.S. States, Territories & Pc (Direct and Guaranteed) - Issuer Obligations
605580 6K 0 |MISSISSIPPI ST ...103.002 | ..o 2,060,040 | ...ovveonene. 2,000,000 2,017,373 (20,356) | ..evvvveeerrrerins | cevrerenreinerinennes e 131 | 3.063 07/25/2018. | 11/01/2022.
605580 6U 8 |MISSISSIPPI ST ...104.748 4,189,920 4,069,506 | ......ovoorrieriiins | e (38,432) | ..evvevreveriiins | cerevreniiieriinenens [ 10 3.543 | 2.520 12/06/2017. | 10/01/2023.
605581 AH 0 |MISSISSIPPI ST ...101.590 .1,015,900 1,002,887 BANT) | s [ e [ 2414 | L 2.061 06/03/2019. | 11/01/2022.
605581 CB 1 |MISSISSIPPI ST ...101.889 1,528,335 . 1,503,337 (B,576) | ooonerrreeererenes [ erveeirneeririrennnens [ 000002597 | 2.349 05/23/2019. | 12/01/2022.
605581 CE 5 |MISSISSIPPI ST ...106.687 ..1,000,000 1,013,100 (3,135) | oo [ e [ 00003.027 2672 30,270 | 05/23/2019. | 12/01/2025.
605581 EV 5 |MISSISSIPPI ST ...101.470 ..7,250,000 7,246,327 4,620 | ..ooovvveeeireeni | e | 00002.395 | e 2.461 173,638 | 04/02/2019. | 10/01/2022.
605581 FB 8 |MISSISSIPPI ST ...109.898 465,000 457,711 940 | oo | e |00 3.229 [ 3.491 08/14/2018. | 10/01/2028.
605581 GE 1 |MISSISSIPPI ST ...104.363 225,000 223,841 397 | oo | ceveerrinseeniiirenees | 2,679 [ 2.874 02/28/2019. | 10/01/2024.
605581 LM 7 |MISSISSIPPI ST ...110.838 . 4,067,430 | ...ooovveiniinriiins | e (64,198) | ..o | e [0 3751 | 1.849 10/03/2019. | 11/01/2026.
605581 LN 5 |MISSISSIPPI ST ..112.669 | . 8,557,211 | v 7,595,000 | ..cveomrrerenieieneins [ e | e | cenevnenessenennens | 20 3.881 | 3.851 10/18/2018. | 11/01/2027.
605581 MC 8 |MISSISSIPPI ST ..101.826 | .coocviinne 7,199,008 | ...cocvenee 7,070,000 7,070,000 [ .oocvoievreieerrienien | eeeerereennerenens e e [0 1850 [ L 1.850 09/27/2019. | 10/01/2023.
605581 MD 6 |MISSISSIPPI ST ...102.399 ..3,000,000 3,008,569 (3,022) [ oo | e | 0000 1.950 | e 1.843 10/23/2019. | 10/01/2024.
605581 MG 9 |MISSISSIPPI ST ...103.319 ..9,785,000 9,785,000 | ..vevuvererrirennins [ e | e | e | 2.168 | 2.165 09/27/2019. | 10/01/2027.
605581 MY 0 | MISSISSIPPI ST......ccoooiiriiireriinerisrniiennrissneissnsissssessssssssesssssssssssssssnens | wvevene | oo | cosneeveene | LOFEuiiiiiiis | 1101......5,000,000 |...... 99.281 ..5,000,000 5,000,000 | .vveoereerrreennneens [ e | e | e | 2000422 | 0.422 07/24/2020. | 11/01/2023.
605581  NA 1 [ MISSISSIPPI ST......ccoovvirriiinriiinriissniisnnissnisssissssssssssssssssssssnsssnnnss | wvvene | oo | conneneinnne | O FEiiiii | 100, 13,495,220 | ..., 97.988 | . 3,228,380 | ............13,500,000 | ........... 13,495,594 374 | oo | e |l 0.715 [ 0.724 08/31/2021. | 11/01/2025.
605581 PB 7 |MISSISSIPPI ST 100.941 | oo 8,075,280 | ...vvvevrnee. 8,000,000 8,122,826 | ...oeevveeercrrriins | v (62,934) | cvvvevrrreiires | e [ 201,350 | e 0.263 04/07/2021. | 06/01/2023.
605581  PF 8 | MISSISSIPPI ST.....ovvvvierrirrrienrinesnienrisssssesssssssssssssssssssssssssssssnnns | avveee | oo | coveerennen | 1O FEuviiiiins | r0000000.2,825,000 ... 99.201 12,802,428 ..2,825,000 2,825,000 | .cvererrerenrirennins [ | e | e | e 1.360 | 1.360 03/19/2021. | 06/01/2027.
605581 QK B | MISSISSIPPI ST......cooviiiriieeiirerisrniieeeesseeisssnsissssissnssssessssssssesssssnens | evivene | oo | coeneveveene | LOFEuviiiiiis | 10ii0002.7,695,000 ... 99.561 7,661,219 7,695,000 | ..o [ e | e | e e 11220 | 1.122 11/19/2021. | 10/01/2025.
880541 A5 6 | TENNESSEE ST ...101.002 1,414,028 1,400,000 | ovovvreriiirirnrirenins | e | e | | 018000 | 1.800 [MS...... | ...........8,400 | .......... 25,200 |09/18/2019. | 09/01/2022.
880541 A7 2 | TENNESSEE ST ...102.537 | . 1,435,518 | ..o 1,400,000 [ ..o | cevriereeieenniennnes [ e | eeverersenessnnennnns | e 1870 i 1.870 [MS......| e 8,727 | e 26,180 | 09/18/2019. | 09/01/2024.
880541 A9 8 | TENNESSEE ST .. 103.706 | oo 1,451,884 | ..ccconne. 1,400,000 1,400,000 | ..ooevievnericininies e | e [ | 002,060 | 2.060 [MS......| ..........9,613 | ... 28,840 |09/18/2019. | 09/01/2026.
880541 B3 0 | TENNESSEE ST ...103.869 .1,454,166 ..1,400,000 1,400,000 [ ..o | e [ e | venerienensenennnns | 00000 2.220 | e 2220 (MS.....| .........10,360 | .......... 31,080 |09/18/2019. | 09/01/2028.
880541 B5 5 |TENNESSEE ST ...104.159 1,458,226 ..1,400,000 1,400,000 [ .oooovernrveeriiienns | eevrinnnrineneinennes [ e | e | 0000 2:3200 | oo 2.320 (MS.....| ... 10,827 | ......... 32,480 |09/18/2019. | 09/01/2030.
880541  F5 1 | TENNESSEE ST....ccooiiiiiiriieceiieceiseceiseneiseseenenessssessssesssssssssssssnsonns | wvevene | oo | coeneveveene | TAFE i | 117,165,000 ... 98.800 17,165,000 | ........... 17,165,000 | ..o | cevvieeeeienniinnnies [ e | eveeesenesnenenens | e 1221 | 1.221 |MN......| ........34,931 | ... 62,875 |06/23/2021. | 11/01/2027.
880541 QT 7 |TENNESSEE ST . ...104.574 ..3,240,000 3,407,013 | coovveeenienin [ s (80,620) | ..ecvvvverrirrriis | cerverenriierrirennns [ 2000 3.528 | i 0.263 [FA......| ... 47,628 | .......... 57,154 | 03/24/2021. | 08/01/2023.
880541  QV 2 | TENNESSEE ST.....coccooiiiiimiiinmiissniissninssnesssssssssessssessssessssssssssssssesnns | eovnne | oo | connneeennne | TAFE i | i 4,160,000 |...109.701 -.....4,000,000 4,090,723 (PR IY00) IS [N PUCK. v.: 1 IS 3.153 153,120 | 12/17/2018. | 08/01/2025.
1199999. U.S. States, Territories & Possessions - Issuer Obligations..... . 118,448,717 XXX . 119,727,304 17,055,000 ..117,861,237 .(296,936) | .. XXX 1,968,392 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)............coocuweirieoiriiiniiisssisssicssisssnsssieenisnees | v 118,448,717 XXX | e 119,727,304 | .........117,055,000 | ......... 117,861,237 .(296,936) XXX XXX | 511,444 | ... 1,968,392 XXX XXX
U.S. Special Revenue & Special A ment Oblig and all Non-Guaranteed Obligations of Ag and Authorities of Gover ts and Their U.S. Political Subdivisions - Issuer Obligations
592041 XN 2 | MET GOVT NASHVILLE CNTY oo | o | [ [1BFE e | o 1,812,030 | .. 103587 | . 1,937,077 | o 1,870,000 1,835,470 Y <3 P N [...2300[...2013 [AO.. ] 173 | o 44,693 | 03/07/2019. | 10/01/2025.
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Annual Statement for the year 2021 of the MO U NTA' N LAU RE L ASS U RAN C E COM PANY

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

1 2 Codes 6 7 Fair Value 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
60535Q ND 8 |MISSISSIPPI HOME CORP ...104.746 ....691,324 660,000 679,076 (3,555) 03500 .o 1.915 [ID.vcis | v 1,925 | i 23,100 | 11/03/2016. | 12/01/2038.
60535Q PH 7 |MISSISSIPPI HOME CORP ...106.604 1,284,578 | ... 1,205,000 1,254,240 (7,305) ...4.000 |...... 2.117 05/18/2017. | 12/01/2046.
60535Q PL 8 |MISSISSIPPI HOME CORP ...106.783 .1,500,301 1,474,267 (9,835) [ cvoourverrrienies | wvereiieneiinneinens | 004000 | 1.684 10/24/2019. | 12/01/2043.
60535Q RN 2 | MISSISSIPPI HOME CORP ...109.047 11,155,898 1,094,747 )| e [ | 4000 | 2.835 09/21/2018. | 12/01/2044.
60535Q TX 8 |MISSISSIPPI HOME CORP ...107.699 .1,400,087 1,382,248 )| e [ e | 03500 | 1.442 01/23/2020. | 12/01/2049.
60535Q VD 9 | MISSISSIPPI HOME CORP ...109.065 5,742,272 5,673,552 )| oo [ e |0 3750 | 1.331 03/03/2020. | 06/01/2049.
60535Q YQ 7 |MISSISSIPPI HOME CORP ...107.932 8,272,988 | ... . 8,361,044 )| e e | 00:3.000 | 0.934 11/30/2021. | 06/01/2051.
88045R  B7 6 | TENNESSEE HSG DEV .105.977 | 2,199,023 | oo 2,075,000 2,140,554 )| cevveererenniienns e | 03500 | 2.055 04/30/2015. | 07/01/2045.
88045R  YE 6 | TENNESSEE HSG DEV ...100.000 20,000 | ..cocviriirns 20,000 ....20,239 Y[ e | e | 045000 | 2.085 10/01/2012. | 07/01/2037.
88045R  ZG 0 | TENNESSEE HSG DEV ...100.000 25,000 ....25,276 ) [ oo | e | 40000 | 1.772 10/17/2012. | 07/01/2038.
880461 3K 2 | TENNESSEE HSG DEV ..107.212 ..10,410,285 | .............9,710,000 | ........... 10,540,728 | ... | e (B7,447) | ..o | cervvenicreciinenns [ 20.3.000 | v 0.768 08/17/2021.| 01/01/2051.
880461 4P 0 | TENNESSEE HSG DEV L A07.672 | 7,526,273 7,572,168 (88,173) | .evvvrrevrrrreres | veveererrenserenenees [ 000003000 | i 1.020 (oo | s 104,850 03/24/2021.| 07/01/2051.
880461 5T 1 |TENNESSEE HSG DEV ...108.176 .2,607,042 2,649,645 | .....ovvvieriiecei [ s (12,562) | ..ecvvevrvvieneires | cerevreneicreciinenes [ 2002.3.000 | ecce 0.850 [Jduccees | v 18,276 . | 08/25/2021. | 01/01/2052.
880461 6V 5 | TENNESSEE HSG DEV ...108.518 4,597,313 (2,887) | coooevererernrernies | e | 000:3.000 | oo 1.269 |JJ....... 11/18/2021. | 01/01/2052.
880461 BD 9 | TENNESSEE HSG DEV ...102.028 955,730 (5,591) [ oo | e | 00003.000 | e 1.669 |JJ....... 04/19/2013. | 07/01/2038.
880461 CE 6 | TENNESSEE HSG DEV ...103.335 1,151,280 (8,058) | ...oovverriinries | e | 00040000 2.359 [JJ...... 10/24/2013. | 07/01/2043.
880461 D3 9 | TENNESSEE HSG DEV ...110.155 4,678,528 | ....oovverrriicriiiies | e (49,076) | ...ccooorvveerriins | cervereneireneirennns [0 3.750 | i 1672 |JJ...... 09/05/2019. | 01/01/2050.
880461 EU 8 | TENNESSEE HSG DEV ...105.413 1,956,243 A(11,832) | s | e [ 204000 | L 2.287 [JJ...... 05/14/2015. | 07/01/2045.
880461 G9 3 | TENNESSEE HSG DEV ...109.519 | . . . 4,120,316 . (33,949) | .. | e [200.3.500 | i 1.804 |JJ....... 11/07/2019. | 01/01/2050.
880461 GG 7 | TENNESSEE HSG DEV ..106.000 | .coocvvirne 2,756,000 | ...ccconvne 2,600,000 2,684,407 | ....ooovvrvriricrens | e (14,676) [ ..ovovvrerrercvines | crvererisninrirnnnnns | 000 4.000 oo, 2.313 | Jd...... 05/21/2019. | 01/01/2046.
880461 HR 2 | TENNESSEE HSG DEV ...105.467 12,299,181 ..2,180,000 2,251,420 | oo | i (T1,179) | e | e [ 200.3.500 | e 1.986 |JJ....... 04/14/2016. | 01/01/2047.
880461 KB 3 | TENNESSEE HSG DEV ...105.664 1,162,304 1,139,500 (6,381) | cvovvrererrerineires [ vrrernnisersnieins [ 0003500 | 1.906 | JJ....... 09/14/2016. | 01/01/2047.
880461 L7 1 |TENNESSEE HSG DEV ...109.246 16,052,228 6,093,111 | coooerererceirninens [ e (13,244) | oo [ v [200.3.500 | oo 0.937 [J....... 10/07/2021. | 07/01/2050.
880461 LF 3 | TENNESSEE HSG DEV ...105.765 | . 1,316,774 | ... . 1,297,274 (TB1) [ oo | v | 20003.500 | 1.679 | ... 10/18/2019. | 01/01/2047.
880461 NL 8 | TENNESSEE HSG DEV .107.521 | 2,290,197 | covvvereenne 2,130,000 2,215,859 | oo | i (12,915) | v | e [ 204000 | i 2.286 |JJ....... 02/23/2017.| 07/01/2042.
880461 NP 9 | TENNESSEE HSG DEV ...107.557 .3,710,717 ..3,450,000 3,610,085 (18,503) | covvvrererinies v | 2004000 | e 2,143 | JJ....... 05/18/2017. | 01/01/2042.
880461 VZ 8 | TENNESSEE HSG DEV ...109.371 .3,401,438 ..3,110,000 3,242,515 (18,228) | .o [ e [ 24250 | 2.657 [JJ....... 08/08/2018. | 07/01/2049.
880461 XF 0 | TENNESSEE HSG DEV ..110.874 8,919,813 ..8,045,000 8,431,634 (AT.815) | oo [ | 2004500 | 2.836 [Jdooois | s 181,012 | ........ 362,025 | 10/04/2018. | 07/01/2049.
880461 YM 4 | TENNESSEE HSG DEV ...109.834 | . 4,300,001 | ... ..3,915,000 4,114,988 (30,644) | ..o | e [ 4250 | 2440 (o | o 83,193 | ....... 166,388 | 02/13/2019. | 01/01/2050.
880461 ZU 5 | TENNESSEE HSG DEV.......ccoviviririiiirieeieisinsierisnsssesssisseesssssssssssssnnes | svinens | oo | sveserenens 2[1BFE s | v 8,658,859 |...110.843 | .............. 8,706,718 | ..cevvvuvnee 7,855,000 8,445,748 | ..o | e (T4131) [ e | e | 004,000 e, 1.861 |Jdovn | v 157,100 | ........ 286,811 | 03/04/2021.| 01/01/2048.
880558 FB 2 | TENNESSEE ST SCH BOND AUTH.......ccoooviiiiiiiiniiiniiissiessniissscnssnnies | covnne | oo | onnnieonna 2{1BFE.. | oo 2,262,600 |...108.946 | ............. 2,178,920 -.....2,000,000 2,205,687 (56,913) | v | e |0 4207 | 0.544 [MN......| .o 14,022 | ......... 84,140 | 03/12/2021. | 11/01/2044.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer OblIgations..........cewiuiiiirniinneeississ s sensnssseensssinns | avessenes 109,996,566 XXX 109,645,346 | ..........101,277,000 | ......... 107,894,892 | ...coovvvvrerann 0].....(760,167) | .. XXX XXX | ... 1,441,345 | ... 2,602,573 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGAtONS..............cuwirieiiriiinsiisrie s | s 109,996,566 XXX | 109,645,346 | .......... 101,277,000 | ......... 107,894,892 | ....cccoovvvnriinnnn 0| s (760,167) XXX XXX | . 1,441,345 | ..... 2,602,573 XXX XXX
Totals
7699999. Total - Issuer Obligations.. 255,172,415 XXX | s 256,161,058 252,480,512 0 .. (1,050,928) | .. XXX XXX XXX | . 1,976,873 | ..... 4,674,465 XXX XXX
8399999. Grand Total - Bonds. 255,172,415 XXX ] 256,161,058 252,480,512 0. (1,050,928) | .. XXX XXX XXX | e 1,976,873 | ..... 4,674,465 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A, 1A 78,306,293 1B 85,835,164 1C s 88,339,055 D s 0 TE 0 TF s 0 L LCTR 0
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Annual Statement for the year 2021 of the MO U NTA' N LAU RE L ASS U RAN C E COM PANY

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

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

F NAIC

0 Designation Current Year's

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

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

g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
1B.
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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 2021 of the MO U 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. Government
91282C  CG 4 |US TREASURY NOTE  0.250% 06/15/24...........ovovvimererneirerninrirerirenes 06/28/2021........ BarClays CaPital..........cevuuerreiiieieescierie e nes | erenns e et nines | esieranes 3,378,352 3,400,000 325
91282C DK 4 [US TREASURY NOTE 1.250% 11/30/26... 12/07/2021 Barclays Capital. ... e 5,002,539 5,000,000 1,374
0599999. Total - Bonds - U.S. Government 8,380,891 8,400,000 1,699
Bonds - U.S. States, Territories and P
605581  NA 1 |MISSISSIPPI ST 0.715% 11/01/25. 08/31/2021 Morgan Stanley. 3,495,220 3,500,000 8,411
605581 PB 7 |MISSISSIPPI ST 1.350% 06/01/23 04/07/2021 First Tennessee 8,185,760 8,000,000 4,200
605581  PF 8 |MISSISSIPPI ST 1.360% 06/01/27. 03/19/2021 Piper Jaffray & Co, 2,825,000 2,825,000
605581 QK 6 |MISSISSIPPI ST 1.122% 10/01/25. 11/19/2021.. Wells Fargo Bank....... 7,695,000 7,695,000
880541 F5 1 |TENNESSEE ST  1.221% 11/01/27.....cvvoervrrirerninrirerirens 06/23/2021 JEFfENIES & €O INC..ovieiei e | ceress et | eerenes 17,165,000 | ..coovvorrrieereecenis 17,165,000
880541 QT 7 | TENNESSEE ST 3.528% 08/01/23.........cccosuivviiiniiiciianinens 03/24/2021 First Tennessee. 3,487,633 3,240,000 17,146
1799999. Total - Bonds - U.S. States, Territories & Possessions.. 42,853,613 .42,425,000 29,757
Bonds - U.S. Special R and Special A
60535Q  YQ 7 |MISSISSIPPI HOME CORP = 3.000% 06/01/51......ccovmireieiereriniieeeiissiseieeise s ssiesessisseeniees 11/30/2021 Raymond James MOrgan KEEGaN.............cuuiiuuiiiiiieiiieisiieiesiss s esissssssenes | seresssssesesisssssssessessnssesssessssssssessessnes | oessessnes 8,420,575 7,665,000 139
880461 3K 2 | TENNESSEE HSG DEV 3.000% 01/01/51. 08/17/2021.. Raymond James Morgan Keegan 10,608,175 9,710,000 38,840
880461 4P 0 | TENNESSEE HSG DEV  3.000% 07/01/51....... 03/24/2021 Raymond James MOrgan KEEGaN...........c.cuiimuiiiiiieiiieissiesiss s sissssssenes | serisssssssesssssssssessessnssesssessssssssessessenes | oessessnes 7,660,341 6,990,000
880461 5T 1 |TENNESSEE HSG DEV 3.000% 01/01/52....... 08/25/2021 Royal Bank of Canada 2,662,207 2,410,000
880461 6V 5 | TENNESSEE HSG DEV 3.000% 01/01/52. 11/18/2021.. Citigroup 4,600,200 4,250,000
880461 L7 1 |TENNESSEE HSG DEV  3.500% 07/01/50....... 10/07/2021 Raymond James Morgan Keegan 6,106,354 5,540,000 54,400
880461 ZU 5 | TENNESSEE HSG DEV  4.000% 01/01/48.........cooivemiiieiiniiieierississiiesieseseesssiessseessesssennes 03/04/2021 Raymond James Morgan Keegan 1,538,155 1,369,428 | .o 10,195
880558 FB 2 | TENNESSEE ST SCH BOND AUTH 03/12/2021.. JP Morgan Securities Inc.. 2,262,600 2,000,000 31,553
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 43,858,607 | ...cocerne. 39,934,428 135,127
8399997. Total - Bonds - Part 3 .95,093,111 190,759,428 | ..o 166,583
8399998. Total - Bonds - Summary Item from Part 5....... .36,123,692 .34,160,572 5,243
8399999. Total - Bonds ...131,216,803 +124,920,000 [ .o 171,826
9999999. Total - Bonds, Preferred @Nd COMMON STOCKS..............v.iiiueiireririesieieiiieiiereesesseeiseiee e tes s biees | eesetesateseess st ese e es et s s s e s ek e e R s ee s e R R e bR ee e e R LR bRk E e ee ettt eesiets | Liestsesssetes et e b st et st nesteenss | ebiesesesesnnsseseenesiessieens 131,216,803 XXX | e 171,826




Annual Statement for the year 2021 of the MO U NTA' N LAU RE L ASS U RAN C E COM PANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

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

o 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
91282C BA 8 |USTREASURY NOTE 0.125% 12/15/23............ ].A|01/15/2021. Goldman Sachs............cooewvvvvcvmsevvrvisesnn | | 7482422 | ... 7,500,000 | ....... 7,490,332 | ooooo...... 7,490,368 161 S Y 7,490,528 | oo | e (8,106) | .......... (8,106) | ...vevvnv 901 | 12/15/2023.
0599999. Total - BoNdS - U.S. GOVEMMENL.........ovrrvveeermiinserrrersesssissssssrsssssssss ossssssssssssss s ssssssssssssssesssssssssssssssssssssnees | 7482422 | ... 7,500,000 | ....... 7,490,332 | ........... 7,490,368 | oo, () [ I (] 161 [ 0 | i 7,490,528 | ...covviiriend [ (8,106) ] .......... (8,106) | ....ovveveee 901 XXX
Bonds - U.S. States, Territories and Possessions
605581 EU 7 |MISSISSIPPIST 2.195% 10/01/21... - [ 10/01/2021. | MARUFiY.....ooovomevvenrnneiisssesnisssssesiiissnns | 2,000,000 | ....... 2,000,000 | ....... 1,967,160 | ...oo..o. 1,991,774 | oo | 8226 [ oo 8,226 | v | e 2,000,000 0. 43,900 | 10/01/2021.
605581 HH 3 |MISSISSIPPIST 2.875% 12/01/21... | 1200172021, | MRUTIY ..o | 1,405,000 | ....... 1,405,000 | ....... 1,434,252 | ... 1,415,955 | cooooevvveveeeeieiis | ernn(10,955) [ oo | e(10,955) | oo | e 1,405,000 0 ... 40,394 | 12/01/2021.
1799999. Total - Bonds - U.S. States, Territories & Possessions. 3,405,000 | ...... 3,405,000 | ...... 3,401,412 | ........... 3,407,729 | o0 | o729 | o0 [ eoeeeeeennn(2729) [0 | s 3,405,000 |.......oooveeend (o I () 0 ... 84,294 XXX
Bonds - U.S. Special Revenue and Special Assessment
528236 AC 6 |LEWISBURG TN INDLDEVBRD SOL................. ~[02/01/2021.]Call 100.0000........ccooooorrrrroo 7,500,000 7,500,000 | ...... 7,500,000 | oo 7,500,000 | oo oo o | ol 7,500,000 0 07/02/2035.
60535Q ND 8 |MISSISSIPPI HOME CORP  3.500% 12/01/38.... | .. | 12/01/2021. | Redemption ~ 100.0000.. 270,000 | .. 270,000 286,710 279,258 | oovereeeccers | o [CILT:)) p— coveeere(9,258) 0 12/01/2038.
60535Q PH 7 |MISSISSIPPI HOME CORP  4.000% 12/01/46.... | .. | 12/01/2021. | Redemption  100.0000.. B 385,000 | ........ 385,000 | ....... 414,630 403,067 | oo | o (18,067) ..(18,067) 0 12/01/2046.
605350 PL 8 |MISSISSIPPIHOME CORP  4.000% 12/01/43.... | .| 12/01/2021. |Redemption  100.0000..........c...cerv.e. 3 . 475,000 | oo 475,000 | ..o 506,497 501,675 | vooverrverersee | oo (26,675) ...(26,675) 0 12/01/2043.
60535Q RN 2 |MISSISSIPPI HOME CORP  4.000% 12/01/44.... | .. | 12/01/2021. | Redemption ~ 100.0000.. 225,000 225,000 236,819 233,296 | ..oovreiinins [ e (8,296) (8,296) 0 12/01/2044.
60535Q TX 8 |MISSISSIPPI HOME CORP  3.500% 12/01/49.... | .. | 12/01/2021. | Redemption ~ 100.0000.. 150,000 150,000 | ... 163718 161,321 (11,321)]. 11,321) . 0 12/01/2049.
60535Q VD 9 |MISSISSIPPI HOME CORP  3.750% 06/01/49.... | .. | 12/01/2021. | Redemption  100.0000.. R 710,000 710,000 | oo 783745 773913 | oo | o (63,913) .(63,913) 0 06/01/2049.
88045R B7 6 |TENNESSEEHSGDEV 3.500% 07/01/45......... .| 12/01/2021. | Redemption ~100.0000.. ) . 615,000 | oo 615,000 654,735 637,804 | oo | oo (22,804) . 0 07/01/2045.
88045R WH 1 | TENNESSEE HSGDEV 4.500% 07/01/31... - 01/01/2021. | Various...... . . 470,000 | .......... 470,000 | .......... 494,000 AT4651 | oo | e (4,651) (4,651) 0 07/01/2031.
88045R YE 6 |TENNESSEE HSGDEV 4.500% 07/01/37 .| 12101/2021. | Redemption ~ 100.0000.. 110,000 110,000 | oo 121,451 112214 2218 e (2,214) 0 07/01/2037.
88045R ZG 0 |TENNESSEE HSGDEV 4.000% 07/01/38.......... | .. | 12/01/2021. | Redemption ~ 100.0000.. 370,000 370,000 | .......406,970 376,387 (6,387)]. ) 1(6,387)|. 0 07/01/2038.
880461 BD 9 |TENNESSEE HSGDEV 3.000% 07/01/38......... .| 12/01/2021. | Redemption ~100.0000.. N 880,000 880,000 | ..o 932,712 895,199 | vooocrvrererree | oo (15,199) cerren(15,199) 0 07/01/2038.
880461 CE 6 |TENNESSEE HSGDEV 4.000% 07/01/43.......... .| 12/01/2021. | Redemption ~ 100.0000.. B 785,000 | oo 785,000 | ... 841,944 803.958 | oo L (18,958) e (18,958) 0 07/01/2043.
880461 D3 9 |TENNESSEE HSGDEV 3.750% 01/01/50... .| 11/01/2021. | Redemption  100.0000.. R 470,000 | oo 470,000 500182 510,799 | oo | (40,799) e (40,799) 0 01/01/2050.
880461 EU 8 |TENNESSEE HSGDEV 4.000% 07/01/45 .| 11/01/2021. | Redemption ~ 100.0000.. s 800,000 | ........ 800,000 | ........ 861,008 828579 | | (28,579) e (28,579) 0 07/01/2045.
880461 GO 3 |TENNESSEEHSGDEV 3.500% 01/01/50.......... | .. | 11/01/2021. | Redemption  100.0000.. N 405,000 | .......... 405,000 | .......... 439,741 434,749 (29,749) e (29,749) 0 01/01/2050.
880461 GG 7 |TENNESSEE HSGDEV 4.000% 01/01/46.......... | .. | 11/01/2021. | Redemption  100.0000.. I T 960,000 | ......... 960,000 | ...... 1,015,453 996,585 | oo | o (36,585) 36,585) 0 01/01/2046.
880461 HR 2 |TENNESSEEHSGDEV 3.500% 01/01/47.......... | .. | 11/01/2021. | Redemption  100.0000.. N 715,000 | ......... 715,000 | .......... 764,206 742,091 | oo | e (27,091) oo (27,091) 0 01/01/2047.
880461 KB 3 | TENNESSEE HSGDEV 3.500% 01/01/47... . [ 12/01/2021. | Redemption ~ 100.0000.. R 325,000 | .......... 325,000 | .......... 348,667 338,556 | ..oveereeeeenis | e (13,556) rerevennnn(13,556) 0 01/01/2047.
880461 LF 3 |TENNESSEEHSGDEV 3.500% 01/01/47 .| 12/01/2021. | Redemption  100.0000.. N 370,000 | ......... 370,000 | ......... 389,795 387,797 | oo | oo (17,797) oo (17,797) 0 01/01/2047.
880461 NL 8 | TENNESSEE HSGDEV 4.000% 07/01/42..........| .. | 11/01/2021. | Redemption ~ 100.0000.. N 590,000 | .......... 590,000 | ......... 635,589 617,360 | oo | e (27,360) e (27,360) 0 07/01/2042.
880461 NP 9 | TENNESSEE HSGDEV 4.000% 01/01/42... .| 11/01/2021. | Redemption ~ 100.0000.. 1,025,000 | ... 1,025,000 | ...... 1411203 | oo 1,078,059 | oo | o (53,059) 53,059) 0 01/01/2042.
880461 VZ 8 |TENNESSEE HSGDEV 4.250% 07/01/49... .. | 11/01/2021. | Redemption  100.0000.. 695,000 | ......... 695,000 | .......... 745172 728,687 | vvooerreereeernne | e (33,687) corrennnn(33,687) 0 07/01/2049.
880461 XF 0 | TENNESSEE HSG DEV 4.500% 07/01/49... - | 11/01/2021. | Redemption  100.0000.....ooccvvvemseccce | 1,645,000 | ....... 1,645,000 | ....... 1,767,964 | ........... 1,733,793 [ oo | e (88,793) covennnn:(88,793) 0 07/01/2049.
880461 YM 4 | TENNESSEE HSGDEV 4.250% 01/01/50 . [11/01/2021. | Redemption ~ 100.0000..........oocoveuvvrere | 715,000 | oo 715,000 | .......... 774,145 757,120 | oo | e (42,120) ..(42,120) 0 01/01/2050.
880461 ZU 5 | TENNESSEEHSGDEV 4.000% 01/01/48.......... | .. | 11/01/2021. | Redemption  100.0000.. N 879428 | ......... 879428 | .......... 965,550 946,705 | oo | o (67,277) . ...879,428 0 01/01/2048.
3199999, Total - Bonds - U.S. Special Revenue and Special Assessmentt - | ....22,539,428 | .....22,539,428 | .....23,682,606 23,253,623 0. (714,195) | cooorsen0 | e (714,195) | o0 | 22,539,428 | .oooiviiecc |0 | 0]...535492 | XXX
8399997. Total - Bonds - Part 4............ccooorvvveveerissnnnsrnrrnecnnnnns 33,426,850 | ..... 33444428 | ... 34,574,350 | ......... 34,151,720 | oo, 0 ... (716,763) | ovvvvcereen0 | oeeeenn(716,763) | o0 | e 33,434,956 |........c.......0 | .......(8,106) | .......... (8,106) | .....620,687 XXX
8399998. Total - Bonds - Summary ltem from Part 5 36,037,233 | .....34,160,572 | .....36,123,692 | .cooceicimisssiiinns | o | oo (137,529) | oo | erreeen(137,529) | oo | s 35,986,162 | ..ococccrsssrine | e 51,071 | v 51,071 |....161,992 | XXX
8399999. Total - Bonds, 69,464,083 | ..... 67,605,000 | ..... 70,698,042 | ........ 34,151,720 [0 | e (854,292) | ...ccocevernn0 | iirr(854,292) | oo | o 69,421,118 |..cceee...0 | ... 42,965 | ......... 42,965 | ... 782,679 XXX
9999999. Total - Bonds, Preferred and Common Stocks................. 69,464,083 XXX | 70,698,042 | ......... 34,151,720 | o0 | o (854,292) | .ovvvvevreini0 | e (854,292) | a0 | e 69,421,118 | ..ccoevveani0 | ......42,965 | ... 42,965 | ..... 782,679 XXX
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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
¢} 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
o 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.JA.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - U.S. Government
91282C BP 5 |USTREASURY NOTE 1.125% 02/29/28........ .. | 03/12/2021 | Barclays Capital.............ccc.ourveemreernrreenns 04/05/2021 | Morgan Stanley...........c..ouuwvverrrns | ceveernes 5,000,000 | ......... 4,949,219 | ... 4,916,406 | ........ 4,949,610 391 | [ 397 [ v | 00(33,204) | .. (33,204) | ........ 5656 | ... 2,446
91282C BQ 3 |US TREASURY NOTE 0.500% 02/28/26........ .. | 03/12/2021 | Barclays Capital.............cc.ccovewrurrerereinnas 04/05/2021 | Goldman Sachs...............ccovewvurvers | cevvernns 5,000,000 | ......... 4,919,336 | ......... 4,901,172 | ......... 4,920,244 908 | .o [ e 908 | s v [ n(19,072) | e (19,072) ] ....... 2514 | ... 1,087
91282C  CG 4 |US TREASURY NOTE 0.250% 06/15/24........ .. | 06/28/2021 | VAIIOUS......coovverieiiiiissiissniissnii i 09/24/2021 [ VariOUS........ccoovrvererieiesiiissiissniis | v 15,400,000 | ....... 15,317,180 | ....... 15,324,906 | ....... 15,322,107 | .... L4928 | 4928 | [ | 002,799 | 2,799 | ... 7,231 | . 346
0599999. Total - BONAS - U.S. GOVEIMMENL.... ... oo | o 25,400,000 | ....... 25,185,735 | ....... 25,142,484 | ....... 25,191,961 26227 | v | 6227 | 0 0] L (49477) | (49477)|...... 15,401 | ... 3,879
Bonds - U.S. Special Revenue and Special A it
499815 B6 4 |KNOXVILLE TN WSTWTR SYS REVENU......... .. | 03/26/2021 | Barclays Capital.............cc.cccocvwrurrerariinnae 08/17/2021 | Wells Fargo Bank...............ccccceceees | cevevuncs 8,535,000 | ....... 10,687,015 | ....... 10,669,177 | ....... 10,568,629 |......oocoovvvvenns | e (118,386) | ...oooovvveernne | cererree(118,386) | oo | v [...100,548 ... 100,548 |....142,250 |................
880461 3K 2 |TENNESSEE HSGDEV 3.000% 01/01/51...... .. | 08/17/2021 | Raymond James Morgan Keegan............ 11/01/2021 | Redemption ~ 100.0000..........cooee | cevverrvrenae 70,000 76,475 70,000 70,000 | oo | e (6,475) 0 | e 700 | oo 280
880461 4P 0 | TENNESSEE HSGDEV 3.000% 07/01/51...... .. | 03/24/2021 | Raymond James Morgan Keegan 07/01/2021 | Redemption  100.0000 ...10,000 10,959 10,000 10,000 (959) 0 53
880461 ZU 5 |TENNESSEE HSG DEV 4.000% 01/01/48...... .. | 03/04/2021 | Raymond James Morgan Keegan 11/01/2021 | Redemption  100.0000 45572 | v 163,508 | ...cccooe.n. 145,572 | oo 145,572 | oo | i (17,936) . 0 | . 3588 | ...... 1,084
3199999. Total - Bonds - U.S. Special ReVENUE aNd SPECIal ASSESSMENES. ... rviriereiisiessriietsssisseersesssesesssssseess et ses s st see sttt ses sttt ens s ses st st entsnsessanssnssensanes | cnssseses 8,760,572 | ....... 10,937,957 | ....... 10,894,749 | ....... 10,794,201 | oo 0 ... (143,756) | ..o 0 [ ... (143,756) | ....o.o.n0 | o0 [.100,548 ... 100,548 |....146,591 | ...... 1,364
8399998. TOHAL = BOMAS.....c ke bt sttt | erines 34,160,572 | ....... 36,123,692 | ....... 36,037,233 35,986,162 0] . (137,529) | o0 [ 00(137,529) | vvvvnn0 | cinl0 ] 51,071 | L 51,071 |...161,992 | ...... 5,243
9999999. Total - Bonds, Preferred and COMMON SEOCKS...............iiuiiiiiiiiiiiiins ot | areiens 36,123,692 | ....... 36,037,233 | ....... 35,986,162 | ................ 0] ... (137,529)| ..o [ (137,529) | o0 | 0051071 | 51,071 |...161,992 | ... 5,243
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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.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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



Annual Statement for the year 2021 of the

MOUNTAIN LAUREL ASSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance
Open Depositories
CITIBANK NEW YORK, NY.....oovorrriiiimmiiiisiiisssissssssssssssssssssssssssssssssssssssssnss | coseees XXX
0199999. Total - Open Depositorie XXX XXX 0 0 XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 XXX
0599999. Total Cash XXX XXX 0 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.

E27
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Annual Statement for the year 2021 of the MOU NTA'N LAU REL 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
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
Line Nuber Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A 0 {1 1C 1D e 0
1E 0
1B. 2A 0
1C. 3A 0
1D. 4A 0
1E. 5A 0
1F. 6 0




Annual Statement for the year 2021 of the MOU NTAI N LAU RE L ASS U RAN C E CO M 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 AIBDAMAL. e AL | s | s
2. Alaska
3. ANZONA......
4. ATKansas.........coocoveevenivrvennen AR | i
5. California...
6.  Colorado.... .
7. ConNECHCUL........cveveciererircrinns CT v
8. Delaware
9. District of Columbia . . . .
10 Florida......cooeveeviniiercnenics FL | cotieiris | ettt
11, GEOMGia. e GA|..
12.  Hawaii HI|..
13.  Idaho........ ID [ oot | et
14.  lllinois IL|..
15.  Indiana IN|.. .
16. lowa A
17.  Kansas KS|..
18, Kentucky.......ccoevveeveereerereieieens KY].. .
19, LouiSiana.......cccvvveverirernririnend LA| ..
20.  Maine... ME|..
21. Maryland MD|.. .
22.  Massachusetts............cocovrvrnnee MA| ..o
23.  Michigan....
24, Minnesota..
25, MiSSISSIPPi....ccoervrvrernriernnneeee MS | i,
26.  Missouri.
27.  Montana....
28.  Nebraska.........ccccceververrivereren NE | i
29.
30.  New Hampshire. . .
31 NBW UETSEY .t NU | s | s
32.  New Mexico...
33.  New York
34.  North Carolina...
35.  North Dakota. .
36. . | INSUR UNDERWRITING COLLATERAL.....cccoouririerrinrimerieseiseiseesssissessssnsens 531,645 545,858
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania.
40.  Rhode Island
41.  South Carolina...
42.  South Dakota
43, Tennessee.......cocovmreirerninnne TN ..
44,  Texas TX] ..
45,
46.
47.  Virginia...
48.  Washington
49.  West Virginia..
50.  Wisconsin..
51.  Wyoming....
52.  American Samoa
53.  Guam.
54.  Puerto Rico
55.  US Virgin Islands.
56.  Northern Mariana Islands.. . . .
57, €anada......cccoovervenineene d CAN | s | s
58.  Aggregate Alien and Other. XXX XXX 0 0 0
59.  Total.irrirrirrerins XXX XXX 531,645 545,858 0
DETAILS OF WRITE-INS
BBOT. oot | frereineis | eeee e
5802.
5803.
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)........cc.cocveiiiiiiniians XXX XXX 0 0 0
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