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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOUNTAIN LAUREL ASSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES .....vviiiiiiriiieictcieittt sttt o 24,730,868 |............ 7.681....... 24,730,868 |......cooveveicens [ 24,730,868 |............ 7.681
1.02 All OthEr GOVEIMMENLS .........vvvveeceieicieeeteeeeeeee et e eeeeeee [ereneneneneas 0.000 [.-eeeeeereeeeeeenreieins frreeeerneieneenns [ e 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUAFANTEET ...t e [reneenenieaas 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 159,543,337 |........... 49.552 |...... 159,543,337 [ [ 159,543,337 |........... 49.552
1.06 Industrial and MISCEIANEOUS .............ccccveveveveueeeeeeeieeeeeteeeeeeeeeeee e oo eseseeeeeeeeeneenene [erereneneeeas 0.000 [.-eeeeeereeeeeeenreieins frreeeerneieneenns [ e 0.000
1.07 HyDFd SECUMHES .....oveviiiiieicieieiitee et [eeeeeeeeeeas 0.000 [ foererieieieeeierenenees oo foeeieens 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |oeeeeeeiens 0.000 [oveeeeeeeeeeeeeeees oo oo | 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans . . .
1.11 Unaffiliated certificates of depOSit ............cccvceeviveeiceeieieeeeeeieeeseeesee e oo 0.000 [ foererieieieeeieeeeees oo o 0.000
1.12 Total [oNG-term DONAS ....c.cveeeeeieieiceeeeeeeeee e e 287,860,382 |............ 89.406 |..... 287,860,382 |.....coeeeeees [ 287,860,382 |........... 89.406
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cceeeeveveveveeererereeeeee oo e 0.000 [.eeeeeeeeeeeirinreieies frreeeirneiereeens [ e 0.000
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [..eeeeeeeeerreeeieins e [ oo 0.000
2.03 Total preferred StOCKS .........ccviiiecieeeeieieeceeee ettt es e [oeeeeeeienens 0.000 [.-eeeeeeeeeeeerenreieees frreeeerneiereeens [ e 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ..............ccoo.foreeecconnnis s 0.000 [.-eeeeeereeeeeeenreieins frreeeerneieneenns [ e 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........oovvreeeenenes oo s 0.000 [..eeeeeeeerrreeieies e [ e 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............c.ccoeveveeeeec oo s 0.000 [oveeeeeeeeeeeeeeees oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnirennnnceerne o v 0.000 [..eeveeeeeerreeeieins e [ oo 0.000
3.05 MULUAI FUNGS ...ttt s st [oeeeeeeienens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
3.07 ClOSEA-ENA FUNAS ......oveieieiiieeeieececcee ettt et [oeeeeeeienens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
3.08 Exchange traded fUNS ............coeueueeiiinirieieieieeeeesisieeieee e e [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
3.09 Total COMMON SEOCKS ........cuovevevieieiiieicieteteeeeee et e [oeeeeeeienens 0.000 [.eeeeeeeeeeeirinreieies frreeeirneiereeens [ e 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAgeS .........c.cccoiiriiiiiieie e . .
4.04 Mezzanine real eState 08NS ..........c.cceririieeinceeneeseerensene e [oeneeneenes 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cveueurriiinieieieieieeeessieieieeeesese e [ 0.000 [ foererieieieeeieeeeees oo o 0.000
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [..eeeeeeeeeeeieenreieees frreeieirneiereeens [ e 0.000
5.03 Properties held fOr SAIE ............cocveueeveveeeirieieeecee ettt e [eerieiennens 0.000 [ foerereeieieeeerenenes oo o 0.000
5.04 Total re@l ESALE .........ccoeeeeeieeeecececce e e [ 0.000 [.-eeeeeeeeeeeerenreieees frreeeerneiereeens [ e 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccooueueueeiieeeieeeeieeeeee e essses e [ooreeeeenens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccevvveeeeveveinieeeeceereenisses [ 17,997,389 |............ 5.590 |....... 17,997,389 ..o [ 17,997,389 |............ 5.590
6.03 Short-term investments (Schedule DA) ............ccoooveveveueeceeeeeeeeeeeee e 16,111,560 |............. 5.004 |....... 16,111,560 |..eoeeecceen foreene 16,111,560 |............. 5.004
6.04 Total cash, cash equivalents and short-term investments .....................fooo.c... 34,108,949 |........... 10.5% |....... 34,108,949 |.....coovviieces [ 34,108,949 |........... 10.594
7. CoNtract 08NS .........ooiiiii s
8. Derivatives (Schedule DB) ..........ccciiiiiiiiiieieieee s
9. Other invested assets (Schedule BA) .........c.ccoiiiiiiiiiiiieieeee e
10.  Receivables for SECUNtIeS ............ccocciiiiiiiiiiiiiiiicc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) .....ccoiiiiiiiiiiiieiieeeeeeeeees
13. Total invested assets 321,969,331 100.000 321,969,331 321,969,331 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOUNTAIN LAUREL ASSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other than temporary impairment recognized:

A B e = S =T i TR o 10 o e PP PRRTPNS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt

FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column Q .......oeeiieiieeee e e oo

5.2 Totals, Part 3, Column 8 .......c.ccovvvvvve. A .. B ...

Total gain (loss) on disposals, Part 3, Column 18
Deduct amounts received on disposals, Part 3, CHEmn G- ...
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ..o bbb bbb bbb e bbb

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bbb e b e b bbb E b bt e b e b e e b et b e e eb oA e SR oA e e b e b e b et bbbt

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
TOtal VAIUBION @IIOWANCE ...t b et e e e et oot oo e e et S e oo Rt SR e £ Rt £ e oS Re £ R e £ Ee 4R e SR e SR e o e e e e e £ R e £ e e £ R e e eeeE e e R e eR e e Re e e e eRe e aeeeeee e eeeeaeae SR e R e e e bbbt
ST o] ol = I (g T= Y B o TU T RS
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e e e e e e e £ e e e e e e R e e R e £ R e SR e S E e £ R e e R e SR e £ R e e Re e e e e R e e Ee s e e eheeee s eeebeeeeaae s S0esE e b e b e et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......cuiiiiiiiiiiii bbbt bbb sb oo e e e e e aeaees
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOUNTAIN LAUREL ASSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiuiiiiiiiiitiit ittt bbbttt b bbb b b E b E e E e E e E £ E e E b bt ARt e bt e bt bt bt et 2eemme e e e e eeee e e e e e e e eeneens
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uii ittt bbb bbbttt aR e e aeeaesbesreebesaeeaeeaeereeaeanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e e e et e eaeeaae eeabeeabe e et e et e e be s b s s Reesbeeas eeesseesseaseeaseeseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T TR o1 10 o e RSP PPRRPPS

3.2 TOtals, Part 3, COIUMN 12 ...t b bbb bt bbb e b e se e b e 0 b e e b o0 b e e e b e he e b e b e e b e b e saebe S04 E SR e AR SR L LR oA L e b e R e e b e b e e b e b et ebesebeset st
FaXeTe (U= o e =TotoTU o | O OO S
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ......cccoeevvevveeee...... A ...
5.2 Totals, Part 3, Column 9 .........ccccovciiiinnne,

Total gain (loss) on disposals, Part 3, Column 19§ ..... \GEE ...

[DI=Te [0e1g=Tga ol0 gl R (=Ter=TAV=To Mol Wol I oTo k= T o= Ty S TN @2 010 .41 T K drrrrws SO e s U SR rrre S rrreerrrererrrewrre BN
Deduct amortization of premium @nd AEPIECIALION ...........oiiiiiiiie ettt et e et e e s ee e st e es e e ea e e st e st e s e eaeeea b e eaeeem e e es e e ea e e st e st e mseenbeenseenseenseantes Sheeerteesteesseaseeaseeassenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B o] = S =T i TR o1 10 1o e I AP PPRTRPS

9.2 TOtalS, Part 3, COIUMN T4 ...t b et b et b bbb e b b se e b e e b e e b e e b et e b e se e b e b e s b e b e saebe 22840 SRS AR SR L e b oA e e b e b b e b e b e e b e b et esseseabese s ese s
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b b e b et b e b b e b bt e b bt b b e b b e e b et b e e eb o8 e SR e R e e b e b e b e bbb e st n e

O e = T e Ty A A o] [0 T W B OSSR
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiiiiiiiitiie ettt bbb bbbttt ettt e abe s Seeeeseseeee e e e e e e eeeneeas
[DI=e [0 8 (o) e=T Mo o E=Te (g g 11 C=To IR= a0 o0 L ORI

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbttt bbb bbbt bbb bbbt bt bt bt bt s bt b Smsemmeessens e e e e e e e e e e eaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAT ............cccueueueeeeeeececteteeeeeescaete et esesssaesetes et essssesesesesessssesesesesessssssesasesensssesesesasnssestesassssnssansasans seesasssaceesees 239,628,678
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 .............ccuiiiiuieiiteeitet ettt st ete et ete et et et et et et e s et ese et ese st ese st ese st ese st ese s ebess et essesensssensetesesseseasebessese s eseasassenesensesennne 93,677,831
ACCTUAI OF QISCOUNT .......cvveveeeecect et eeectete e eeeess et teseeeescaeaeteseseessaeaesesesensesetesesesensssetesasesensss et sasessnsesetesasesansseetessesnsnantesasassnsnsesesasasnsssesesesannsren 218,528

Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN

4.4, Part 4, COIUMN T ot b bbbt b b e bbb e bR E R b e bbbt bR

Total gain (loss) on disposals, Part 4, Column 19
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocueuiiuiuieieeeeeee ettt te et e et ettt es et e s es e s et ess et ess s essaseeseseeeeaeeneaen 43,100,000
DedUCt aMOTHZAtION OF PIEMIUM ........oiiececeeee i ecececee et eeeeseeete s e s aeaetese s s esassssesesesessssseesesessssssseses s s ssasseses s s sssnseses s s ssanseses s s sssnsesessssanseseses s sssansnsasas sesstsesesetasnas 2,564,655
Total foreign exchange change in book/adjusted carrying value:

I ==V B TR 7o [¥T o o e PPN

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

LT o=V G2 Y=o oo 2 @70 (30 1o e I TP

8.4, Part 4, COIUMN 15 ..ot b b h b bbb e b e oo b e e bbb b b e E e b £ e 4o b e e e e b e e b e e bt bea e e RS A RS ES R SRR b et b et e s eabeseteseeesee et
Deduct current year’s other than temporary impairment recognized:

LT I = B R o] [T T T OO T OTT TP TO PP PP PETOTEPOPRPPTRRION

[ I oV S Y=o oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN T4 ...t b et e bbb bbb b e b e e b e e e 280 s8eResE e b e e s e b e s et e et e b

LS =V B 7o [¥T 4o e OO OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cociiiiiiiiiiiiiii i oo
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......ccceverereeruereeeeeeeeceetetesesesseseseteseseesseesesesesesssaesesesesessssesesasenas seesesssscaesees 287,860,382
(DTt [N Tet i o)l gTeT g F=Te o Ty (=T o JR= T 4o USSR

Statement value at end of current period (LIN@ 11 MINUS LINE 12) .........cccueuiieeeeececteteeeeeeeceete et eeeescaete e esessssete s s esenssssaesesesessssssesesasensssssesasssensssssesesasanas feesesesesesanas 287,860,382
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOUNTAIN LAUREL ASSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........ccoovvevvevicriviiee e 24,730,868 |.....cccevevnne 24,871,950 |..ovvereene 24,721,899 |.....oocveene 25,000,000
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 24,730,868 24,871,950 24,721,899 25,000,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 103,586,177 98,865,899 103,912,783 104,770,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals
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 159,543,337 153,114,617 163,470,973 153,452,000
Industrial and Miscellaneous, SVO 8.
Identified Funds, Unaffiliated Bank 9.
Loans, Unaffiliated Certificates of .
Deposit and Hybrid Securities 10. Other Countries
(unaffiliated) 11.  Totals
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 287,860,382 276,852,466 292,105,655 283,222,000
PREFERRED STOCKS 14. United States
Industrial and Miscellaneous 15. Canada
(unaffiliated) 16.  Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20.  United States ......coceeevrerireerierree i [ [
Industrial and Miscellaneous 21, CANAAA ....ooeeeieeeeeee e s | e [
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks
26. Total Stocks
27. Total Bonds and Stocks 287,860,382 276,852,466 292,105,655

Sl04




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOUNTAIN LAUREL 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
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
1. U.S. Governments
TANAIC T e 32,076,617 |..cccevnvne 24,730,868 56,807,485 6 | 32,518,001

1.2NAIC2 ..
T3NAIC 3 e
TANAIC A .ot e [ [ [ e [ XK [ [ [ [ [ [
TBNAIC S ..o [ [ [ e [ XK [ [ [ e [ [
TBNAIC G ..o

1.7 Totals 32,076,617 24,730,868

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..

2.7 Totals

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1 .. 79,066,349 |............11,022,769 |.............. 3,305,135
3.2NAIC 2 .. e
3.3 NAIC 3 .. o e
3.4 NAIC 4 o e
BENAIC S e [
3.6 NAIC 6

3.7 Totals 79,066,349

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e
42NAIC 2 ..
A3NAIC 3 e
AANAIC A .o
45NAICS ..
ABNAIC B ..o

4.7 Totals

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 NAIC 1 98,236,921
52NAIC2..
5.3NAIC3..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

5.7 Totals 32,141,188 98,236,921 28,896,809 268,419 XXX 159,543,337 49.6 134,731,696 49.6 159,543,337
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOUNTAIN LAUREL ASSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carryi

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

8
Col. 7 as a % of
Line 12.7

ing Values by Major Types of Issues and NAIC Designations
7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1
6.2NAIC 2 ..
6.3NAIC 3 ..
6.4 NAIC 4
6.5 NAIC 5
6.6 NAIC 6
6.7 Totals

7. Hybrid Securities
7.1NAIC1 ..
7.2NAIC 2 ..
7.3NAIC 3
7.4 NAIC 4
7.5NAIC 5
7.6 NAIC 6
7.7 Totals

8. Parent, Subsidiaries and Affiliates
8.1 NAIC 1
8.2 NAIC 2
8.3 NAIC 3
8.4 NAIC 4
8.5 NAIC 5
8.6 NAIC 6
8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 2
9.3 NAIC 3
9.4 NAIC 4
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC 3
10.4 NAIC 4
10.5 NAIC 5
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2 NAIC 2
11.3 NAIC 3
11.4 NAIC 4
11.5 NAIC 5
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOUNTAIN LAUREL ASSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

Total Current Year

12.2NAIC 2 ...

12.5NAICS ...
12.6 NAIC6 ...

12.8 Line 12.7 as a % of Col. 7

123 NAIC 3 .o
124 NAIC A ...

4
Over 1 Year Over 5 Years Over 10 Years
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years
12. Total Bonds Current Year
12ANAICT (e (D) el 76,442,067 .00 202,034,138 |l 39,919,578 |.............. 3,573,554

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7

10 11
% From Col. 8 Total Publicly
Prior Year Traded

12
Total Privately
Placed (a)

321,969,331

12.7 TO@IS oo | 76,442,061

23.7

........ 202,034,138

62.7

............. 39,919,578
12.4

1.1

321,969,331
100.0

13. Total Bonds Prior Year

13.3NAIC 3 ...
13.4 NAIC 4 ...
13.5NAICS ...
13.6 NAIC6 ...

13.8 Line 13.7 as a % of Col. 9

13 ANAICT
13.2NAIC 2 ..o

13.7 Totals ... 76,450,980

28.1

........ 161,785,926

59.6

............. 33,379,139
12.3

(b) ...271,616,045

..................... .0 |.......... 271,616,045
XXX 100.0

14. Total Publicly Traded Bonds
14.1 NAIC 1
14.2NAIC 2 ...
14.3NAIC 3 ...
14.4 NAIC 4 ...
14.5NAICS ...
14.6 NAIC 6

14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12

............. 39,919,578

............... 3,573,554

........... 321,969,331

14.7 TOtalS .o
14.8Line14.7asa % of Col. 7 ......cccceevuernrnnen.

15. Total Privately Placed Bonds

15.2NAIC 2 ...

15.5NAIC S ...
15.6 NAIC 6 ...
15.7 Totals ..cceeveeeeiieienee

15.8 Line 15.7 as a % of Col. 7

15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12

15 ANAIC T e

153 NAIC 3 ..o
15.4NAIC A ..o

(a) Includes $
(b) Includes $
(c) Includes $

prior year of bonds with 5G| designations and $
(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.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ .......... 34,108,949 : NAIC2 $ oo T NAIC3 $ i, T NAICA $ o T NAICSE $ i, : NAIC6 $

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

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.
prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOUNTAIN LAUREL ASSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

. U.S. Governments

1.01 Issuer Obligations .................
1.02 Residential Mortgage-|
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...
1.05 Totals

..32,076,617 |...

.56,807,485 |.

32,518,001 .

12,0 ...

N

. All Other Governments

2.01 Issuer Obligations
2.02 Residential Mortgage-Backed Securities ..
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...
2.05 Totals

w

. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ..........ccccvriiiiinienieiiereee

3.02 Residential Mortgage-Backed Securities ............

3.03 Commercial Mortgage-Backed Securities ..........
3.04 Other Loan-Backed and Structured Securities ...
3.05 Totals

104,366,348

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

Possessions, Guaranteed
4.01 Issuer Obligations .........cccceveeiieiiiicniieeie e,
4.02 Residential Mortgage-Backed Securities
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...
4.05 Totals

. U.S. Special Revenue & Special Assessment Obligations

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

........... 134,731,6%

o

. Industrial and Miscellaneous

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 Totals

~

. Hybrid Securities

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

oo

. 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 Affiliated Bank Loans - Acquired
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOUNTAIN 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
6 7 8

1 2 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........ccccovveevees fooriiiniiniiniis s [ o [ foeieee, XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccccoceevreevnccinccenccenes oo, 76,442,061 |............. 202,034,138 |.............. 39,919,578 |................ 3,573,554 | o XXX ....321,969,331

12.02 Residential Mortgage-Backed Securities ..........
12.03 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 Unaffiliated Certificates of Deposit
12.09 Totals

P R 76,442,061

............. 202,034,138

.............. 39,919,578

321,969,331

12.10 Line 12.09 as a % of Col. 7 23.7 62.7 12.4 1.1 100.0 XXX XXX XXX 100.0
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccevvieriinininiininiiens foeeecieeene 76,450,980 |............. 161,785,926 |.............. 33,379,139

13.02 Residential Mortgage-Backed Securities ..........

13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans .........

13.08 Unaffiliated Certificates of Deposi

13.09 Totals B F 76,450,980 |............. 161,785,926 |.............. 33,379,139 [ o 271,616,045 |....ooveeinee 100.0 |orveenneee. 271,616,045 ..o
13.10 Line 13.09 as a % of Col. 9 28.1 59.6 12.3 100.0 XXX 100.0

14. Total Publicly Traded Bonds
14.01 Issuer Obligations ...........ccccoceevreenciencccncccnes oo, 76,442,061 |............. 202,034,138 |.............. 39,919,578 |................ 3,573,554 ...271,616,045 |......................100.0 [.............321,969,331 |............ XXX.c.oeeene

14.02 Residential Mortgage-Backed Securities
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 Unaffiliated Certificates of Deposit
14.09 Totals ...cooveeiieieeieeeeeee s
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12

76,442,061

39,919,578

15. Total Privately Placed Bonds
15.01 Issuer Obligations
15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oooeveiiiiciicicceics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOUNTAIN LAUREL ASSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, December 31 of prior year
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt a e e e st e e h e e ehe e s bt e bt e s b e ea bt ea b e ea e e eh e e eh e e b e e b e e a b e e abeembeem s e en e e eseenseenaeenbeebeenbeannenns
ACCTUAL OF ISCOUNL ...t b bbb bbb b b e b e bbb bbb b b e bbbt b bbb
Unrealized valuation iNCrEASE/(AECIEASE) ........ueiuiiiiieiiiie ettt ettt ettt ettt ae e et e eaee e bt e ebe e bt e bt easeeae e eaeeeaeeeaeeehe e b e e bt e a et e a s e eaeeeaeeeaeeebeeebe e be e b e enbeenbeanneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt bt b e b e bt et e e et e e e e bt e e e e et e e et b e e e s e e e bt b e s e b e b et e b et e b et et et e s et et e e e e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiiiiiiiiiii ettt ettt bttt e ehe e e bt e ebe e bt e st easeeaeeeaeeeaeeeheeebe e bt e bt eaeeembeambeemeeaaeeebeesbeenbeenseeneanne
Deduct amOrtiZatioN Of PrEMIUM ........iiiiiii ettt ettt e s bt e s bt e bt e bt e bt easeesseeseeeseeeseeabeesseeaseesseesseesseehseeheeebe e seenseenbeeaseenseeheeebeeebeeabeebeenseanseanseanneaneas
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..ooiuiiiiiiiiiii ettt ettt et e sae e e he e e b e e s b e e bt e bt enbeenneannesnnas
Deduct current year’s other than temporary impairMENt FECOGNIZEM ............oiiiiiiiiii bbb bbbttt b ettt eb e be e e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eoiiiiiiiiiitieieeee ettt ettt st sa e e beenbeebeenneea
Deduct total NONadMItEEd @MOUNLS ..o e e e e e e e e e e e e e e e

Statement value at end of current period (Line 10 minus Line 11)

16,111,560

16,111,560

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOUNTAIN LAUREL ASSURANCE COMPANY

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOUNTAIN LAUREL ASSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 31,987,367 [oeoveeeenne 31,987,367 [..oeeeceeeeeeeeeecceeeeeees e
2. Cost of cash equivalents aCqUIred ...............cocveveveueueueeeeieieeeeeeeeeeee e | 120,232,561 |....ccvvennvne 120,232,567 oo e
3. ACCIUAI OF DISCOUNL ...t [eneesnessnescnes 244 806 |..........covevennne. 284 806 |......ooveeeieeiceieieieis e
4. Unrealized valuation inCrease/(dECrease) ..........ccuvuereereenieriieniiineenieseeseens |oereeiieiiiinsin i foeeiie i nes oreere s [reesreesre e
5. Total gain (108S) ON AISPOSAIS .........coeveveverieiieieiereieiiesesese e esssess [eeeeseceeaeeseseesececaena 310 [ 310 [ e
6. Deduct consideration received on diSPOSAIS .............ccccoveveveverereeieeeeieeieieieiens |oerereseieneens 134,467,655 |............... 134,467,655 |..ovoveveeeiiiieceeeeees [
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieiieciece e [eer e [reesre e [ [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveviiiiniinniiiins foriiiiiin e e
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeoeiiiiiiiiiiiiiiis e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) ot [reee s 17,997,389 |..ocvvienee. 17,997,389 oo [
11.  Deduct total nonadmitted amouNts ...........cccooiiiiiiiiiiiiieeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11) 17,997,389 17,997,389

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOUNTAIN LAUREL ASSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE

Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE

Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned
NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made
NONE
Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOUNTAIN LAUREL ASSURANCE COMPANY

SCHEDULE D - PART 1

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

(1=

1 2 Codes 6 7 Fair Value 10 11 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
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912820-GX-3 ..... US TREASURY NOTES .....evnvivviinnnnneiiinnnnnnvvennnnes oo een [ v | s [ TA s 19,797,600 |...99.1020 |............. 19,820,400 |....ceeeeenen 20,000,000 |..ccvvnunnnns 19,801,840 |evvvenviviiiiinn fooeiiiiinnns 4,280 |oeeeeiiiiiiiins oo 00032875 4.648 [AO ... |eviiiinnns 132,005 [oooiiviiiiiiiiiiiiinnns ....12/21/2023 ...|....04/30/2025 ...
91282C-H2-7 ... US TREASURY NOTES ......ueeieerennnareeemnnnnnnserrnnnnnnnefoen voe [ ennnnee | wvvennenns founn 1A e 4,924,299 |. 101.0310 |....ccvvnnnnns 5,051,550 [..cccvvnnnnnns 5,000,000 |eeveuuneanens 4,929,028 |....ooiiriiiiiiees ferreeeinnnns 4,729 | foeeiii | 4125 4.470 [JJ oo oo 86,311 [ ....08/25/2023 ...|....07/31/2028 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 24,721,899 | XXX 24,871,950 25,000,000 24,730,868 8,969 XXX XXX 218,316 XXX XXX
0109999999. Total - U.S. Government Bonds 24,721,899 [ XXX 24,871,950 25,000,000 24,730,868 8,969 XXX XXX 218,316 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX
605580-5X-3 ..... MISSISSIPPI ST ... .. 1.CFE ..|... . 103.1090 |..ccevvnnnnnns 3,314,954 |.... .3,215,000 |.. .... 3,305,135 e (239) [ e [ 5245 4.907 ....12/15/2023 ...|....11/01/2034 ...
605580-6V-6 ..... MISSISSIPPI ST .. 1.CFE .. ...99.5610 |. .. 1,851,835 |. .1,860,000 1,831,995 |.. ..3,513 | . 4.492 ....06/23/2023 .. 10/01/2027 ...
605581-CE-5 ..... MISSISSIPPI ST .. 1.CFE .. ...97.2910 |. ..2,918,730 |. .3,000,000 . 2,965,257 |.. 15,556 |. ......3.654 ...01/25/2023 .. 12/01/2025 ...
605581-FB-8 ..... MISSISSIPPI ST ... .. 1.CFE ..|... ...95.7730 |... 459,691 |ovvveiiniiiiiins oot 1,008 | e 00032229 | 3.491 ...08/14/2018 ...|....10/01/2028 ...
605581-GE-1 ..... MISSISSIPPI ST ... .. 1.CFE ..|... ...98.4490 |... 228 871 | oo 821 e e [ 2,679 2.874 ...02/28/2019 ...|....10/01/2024 ...
605581-GS-0 ..... MISSISSIPPI ST ... .. 1.CFE ..|... ...97.6630 |... 020,694 e o804 | e 30159 4.658 ....12/18/2023 ...|....11/01/2025 ...
605581-GZ-4 ..... MISSISSIPPI ST ... .. 1.CFE ..|... . 104.1890 |... eeeennenneeeen 500,000 [oneniiiinnnnn 519,961 | [ (5B4) [ s [22222052000 . 2.750 ....12/08/2023 ...|....11/01/2032 ...
605581-LM-7 ..... MISSISSIPPI ST ... .. 1.CFE ..|... ...98.4150 |... ..4,664,871 |..............4,740,000 |............e 4,914,579 |oveeniniiinnnnns fooeeeennn (83,181) | o 30751 2.385 ....06/28/2023 ...|....11/01/2026 ...
605581-LN-5 ..... MISSISSIPPI ST ... .. 1.CFE ..|... ...98.7220 |..ccevrnnnnnns 7,497,936 |.... e 7,595,000 [eeeeeienniiiiees Joeeeeniieeeeeinee e e 022230851 3.851 ...10/18/2018 ...|....11/01/2027 ...
605581-MD-6 ..... MISSISSIPPI ST ... .. 1.CFE ..|... ...97.9230 |...coovnnnnnns 2,937,690 |.... 003,002,356 [oenieiiiinininns foevvnnnnnn (3,138) e e e 12950 |l 1.843 ....10/23/2019 ...|....10/01/2024 ...
605581-MG-9 ..... MISSISSIPPI ST ... .. 1.CFE ..|... ...92.9360 |...ccevnnnnnns 9,093,788 |.... e 9,785,000 [..eeeeeeiiiiiieee Jeeeeeniieeeeeene e e 2,165 | 2.165 ...09/27/2019 ...|....10/01/2027 ...
605581-MJ-3 ..... MISSISSIPPI ST .. 1.CFE .. ...89.8180 |. ..1,077,816 |. .1,065,061 |.. . 4.506 ....12/15/2023 .. 10/01/2029
605581-MzZ-7 ..... MISSISSIPPI ST .. 1.CFE .. ...96.5870 |. .. 241,468 |. ..250,000 .241,970 |.. .4.535 ....05/10/2023 .. 11/01/2024
605581-NA-1 ..... MISSISSIPPI ST .. 1.CFE .. ...93.4240 |. 12,612,240 |. 13,500,000 13,497,874 |.. ......0.724 ....08/31/2021 .. 11/01/2025 ...
605581-PF-8 ..... MISSISSIPPI ST ... .. 1.CFE ..|... ...90.8850 |...ccevnunnnns 2,567,501 |.... e 2,825,000 [oeeeeeeiniiieee Jeeeeennieeeeeenne e e e 12360 | 1.360 ...03/19/2021 ...|....06/01/2027 ...
605581-QC-4 ..... MISSISSIPPI ST ... .. 1.CFE ..|... L.87.9110 |oooeeennnnnnns 8,698,793 |.... 8,557,708 [oiiiiiiiiiiiees e 102,826 [ e e0nnn 10887 | 4.587 ....06/23/2023 ...|....10/01/2029 ...
605581-0K-6 ..... MISSISSIPPI ST ... .. 1.CFE ..|... ...94.3360 |....coennnnnns 7,259,155 |.... e 1,695,000 [eeeeeeenniiiiees Jeeveeniieeeeeine e e e 10122 1.122 ....11/19/2021 ...|....10/01/2025 ...
880541-A7-2 ..... TENNESSEE ST ... .. 1.AFE ..|... 979770 | 1,371,678 |.... o 1,400,000 [oenniiiiiiniees v e e el 10870 | 1.870 ....09/18/2019 ...|....09/01/2024 ...
880541-A9-8 ..... TENNESSEE ST ... .. 1.AFE ..|... . ...94.5440 |.............. 1,323,616 |.... veee 1,400,000 [.eeeeeeiiiieeee Jeeeeeniieeeeeenee e e [0002222.060 ... 2.060 ....09/18/2019 ...|....09/01/2026 ...
880541-B3-0 ..... TENNESSEE ST ... .. 1.AFE ..|... .. 1,400,000 |...91.9420 |.............. 1,287,188 |.... e 1,400,000 [oenniiiiiiniees v e i [00000.2.220 |l 2.220 ....09/18/2019 ...|....09/01/2028 ...
880541-B5-5 ..... TENNESSEE ST ... .. 1.AFE ..|... .. 88.8010 |..cevvnnnnnnns 1,243,214 |.... veee 1,400,000 [.eeneeeenniiieee Joeeeeniieeeeeene e e [00022.2.320 | 2.320 ...09/18/2019 ...|....09/01/2030 ...
880541-F5-1 ..... TENNESSEE ST ... .. 1.AFE ..|... ...89.8800 |... .... 15,427,902 |.... 217,165,000 [ennciiiiieeees v e i e 12221 1.221 ...06/23/2021 ...|....11/01/2027 ...
880541-K4-8 ..... TENNESSEE ST .. 1.LAFE .. . 100.9260 |. ..2,270,835 |. .2,250,000 |.. ) . 4.750 ....08/16/2023 ..
880541-QV-2 ..... TENNESSEE ST . .. 1.AFE .. ...98.9000 |. .. 3,956,000 |. 4,041,298 |.. .. (25,099) |. e 3,163 ....12/17/2018 ..
880541-UZ-8 ..... TENNESSEE ST ... e 2 .t . 1.LAFE ..|... . 101.3900 [...cconnnnnnns 5,338,184 |.... 5,822,927 | [ (51,480) [-ooeeevenninnneee oeeeeenninnneeennn [2222.5.000 |o..... 3.311[MS ...... .. 131,625 |....05/22/2023 ...|....
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 103,912,783 | XXX 98,865,899 104,770,000 103,586,177 (12,312) XXX XXX 570,322 1,799,674 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 103,912,783 | XXX 98,865,899 104,770,000 103,586, 177 (12,312) XXX XXX 570,322 1,799,674 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX XXX XXX XXX
592041-XN-2 MET GOVT NASHVILLE CNTY ... .. 1.AFE ..|... ...96.4390 |... ..2,623,141 |.... s ... 2,664,443 16,693 | e 0000022390 Ll 3.597 ....08/17/2023 ...|....10/01/2025 ...
592041-XP-7 . MET GOVT NASHVILLE CNTY . .. 1.LAFE .. ...95.3210 |. ..953,210 |. 1,000,000 .937,629 |.. . 7,569 |. . 4.942 ....08/17/2023 .. 10/01/2026
605350-A2-6 . MISSISSIPPI HOME CORP 2 1AFE .. . 103.8930 |. ..6,129,687 |. 5,900,000 .6,319,492 |.. ..(84,937) | .2.99% ....08/03/2022 .. 12/01/2052
605350-D9-8 . MISSISSIPPI HOME CORP 2 1AFE .. . 106.5130 |. ..9,564,867 |. 8,980,000 .9,654,804 |.. .(107,264) |. . 3.477 ....02/15/2023 .. 12/01/2053
605350-L4-0 . MISSISSIPPI HOME CORP -2 1AFE .. . 104.5280 |. ..4,703,760 |. .4,500,000 .4,620,766 |.. ..(10,004) |. .5.810 ...07/07/2023 .. 12/01/2053 ...
605350-ND-8 ..... [MISSISSIPPI HOME CORP .2 1AFE . ...99.2080 |. ..252,980 |. ..255,000 .259,319 |.. (1,584) |. ......1.908 ....11/03/2016 .. 12/01/2038 ...
605350-PH-7 ... MISSISSIPPI HOME CORP ... 2. .. 1.AFE ..|... . ...99.4710 |... . 580,000 |.. ....595,899 e (4,064) | e |02 4.000 2.108 ....05/18/2017 ...|....12/01/2046 ...
605350-PL-8 ..... MISSISSIPPI HOME CORP ... 2 ... .. 1.AFE ..|... ..687,770 |...99.7010 |... ..645,000 |.. ... 666,681 e (5,298) |oeveeiieeeeenns e 122242000 .. 1.658 ....10/24/2019 ...|....12/01/2043 ...
605350-RN-2 ..... MISSISSIPPI HOME CORP ... 2. .. 1.AFE ..|... .. 663,094 ]...99.8180 |... . 630,000 |.. ....646,047 co e (2,408) Lo e 1ee2224.000 |l 2.828 ....09/21/2018 ...|....12/01/2044 ...
605350-TX-8 ..... MISSISSIPPI HOME CORP 2 teeeennns TAFE | 1,773,893 ]...98.8410 |....ccvvnnnnns 1,640,761 [..oovvnnnnnnns 1,660,000 |.......ccee..n 1,728,588 |oovvveenieiennn fooaeees (11,065) [--oeeeeeemnnneneee foeeerennnnnreeeene ore22.3.500 | 1.685 ...03/08/2022 ...|....12/01/2049 ...
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605350-VD-9 ..... MISSISSIPPI HOME CORP 2 i CAFE e 3,725,546 |...99.3770 [.vervennnnn 3,353,974 |..oeeiinnnnn 3,375,000 |...ccvvvunnnns 3,576,543 |oeeniiiiiiiinnns foreieins (27,840) [evvvvvvvvnninnnnnn foeeeeeieiiiinnnens [0 3.750 i 1313 (D vovvies v 10,547 [oooivieinnnnns 126,563 |....03/03/2020 ...|....06/01/2049 ...
605350-11H-9 ... MISSISSIPPI HOME CORP ... 2 ... .. 1.AFE ..|... ...98.0670 |...ccvvnunnnns 3,064,594 |.... .3,125,000 |.. .... 3,250,170 o (21,438) | e 10022280250 . 1.600 ...02/01/2022 ...|....12/01/2050 ...
605350-XL-9 ..... MISSISSIPPI HOME CORP ... 2. .. 1.AFE ..|... ...97.3500 |......ooennnns 2,657,655 |.... .2,730,000 |.. ....2,655,108 e T3 s e 2223000 . 4.026 ....12/12/2023 ...|....12/01/2050 ...
605350-YQ-7 ..... MISSISSIPPI HOME CORP ... 2 ... .. 1.AFE ..|... .... 13,126,674 |...97.5910 |... ....12,086,645 |.... 12,853,475 o e (8B4,872) [ e [-222223.000 .. 1.738 ....12/12/2023 ...|....06/01/2051 ...
605350-2P-8 ..... MISSISSIPPI HOME CORP ... 2. .. 1.AFE ..|... .. 10,431,720 |...96.8160 |[.............. 9,487,968 |.... ...10,210,945 [ e (95,621) [ oeveiiiieiieeenn 40022232000 .. 1.543 ....06/01/2023 ...|....06/01/2050 ...
88045R-B7-6 ..... TENNESSEE HSG DEV 2 ... .. 1.CFE ..|... 1,346,732 |...99.1740 |....covneennns 1,254,551 |.... e 1,284,908 | e (12,271 [ e 42222282500 .. 2.048 ...04/30/2015 ...|....07/01/2045 ...
880461-3K-2 ..... TENNESSEE HSG DEV 2. .. 1.B FE ..|... ...97.5260 |.......oennnns 7,772,822 |.... .. 8,418,404 [.ooiiiiiiiiiinns e (127,696) [ e 40022232000 . 0.744 ....08/17/2021 ...|....01/01/2051 ...
880461-4P-0 ..... TENNESSEE HSG DEV 2 ... .. 1.BFE ..|... ...97.4650 |....covnnnnnns 9,848,838 |.... ...10,552,838 |.ooeeeeeiiieeee e (182,743) [ e [-222223.000 ... 1.279 ....02/01/2022 ...|....07/01/2051 ...
880461-5T-1 ..... TENNESSEE HSG DEV .. 2 .1.BFE .. ...97.3200 |. ..2,189,700 |. .2,392,636 |.. .0.843 ....08/26/2021 .. 01/01/2052
880461-6V-5 ..... TENNESSEE HSG DEV .. 2 .1.BFE .. ...96.8650 |. ..8,901,8%4 |. 9,619,641 |.. .1.549 ....02/01/2022 .. 01/01/2052
880461-8A-9 ..... TENNESSEE HSG DEV .. 2 .1.BFE .. ...99.2290 |. .2,865,000 .2,965,890 |.. ......2.663 ...03/24/2022 .. 07/01/2052 ...
880461-CE-6 ..... TENNESSEE HSG DEV 2 ... .. 1.BFE ..|... . 100.0000 |... ...87,000 |.. eeeeeeeeen (B75) [ s [o0.2242000 ... 2.351 ....10/24/2013 ...|....07/01/2043 ...
880461-D3-9 ..... TENNESSEE HSG DEV 2. .. 1.B FE ..|... ...99.4590 |... .3,310,000 |.............. 3,489,488 [........cccoovvies Jorrnnnnnn (44,996) |.oevvnneervennnns foovviiiiiiin 1000030750 el 1.653 . ....09/05/2019 ...}|....01/01/2050 ...
880461-EU-8 ..... TENNESSEE HSG DEV 2 ... .. 1.BFE ..|... ...99.6420 |.......cooeee 911,724 915,000 [oiiiiiiee 925,150 e [ (10,894) [ooeeeeeeviiieeee Joeeeeeeieeeeeeenn [r222.4.000 |...... 2.276 (W ....... ... 36,600 [....05/14/2015 ... |....07/01/2045 ...
880461-G9-3 ..... TENNESSEE HSG DEV 2. .. 1.B FE ..|... ...98.5140 |.............. 2,965,271 |..............3,010,000 |.............. 3,152,478 |.cccoerrrrrrnnnns [orrrennnn (33,080) [eneeeevvnnniinne fovvevnnnnneniinnn [o00en.3.500 | 1.790 | ....... .. 105,350 |....11/07/2019 ...|....01/01/2080 ...
880461-GG-7 ..... TENNESSEE HSG DEV 2 ... .. 1.BFE ..|... ...99.5590 |.............. 1,378,892 |.............. 1,385,000 |.............. 1,405,303 |....ceeeerrrruines [orreeennn (15,839) |-evveeeeeeennies feeeeeeeiiiiies |1ee2224.000 ... 2.289 (W ....... ... 55,400 |....05/21/2019 ...|....01/01/2046 ...
880461-HR-2 ..... TENNESSEE HSG DEV 2. .. 1.B FE ..|... ...98.9410 |... . e 2,609,727 [ e (12,015) s e 40022230500 | 2.810|JdJ ....... . 90,650 |....09/12/2022 ...|....01/01/2047 ...
880461-KB-3 ..... TENNESSEE HSG DEV 2 ... .. 1.BFE ..|... ...99.4760 |... 666,489 |.... ... 670,000 |.. 682,536 |[..oeeeeeeniiieeee eeeeeenenn (7,088) [ oeeeeeiiiieeeeeeee 00222230500 |- 1.8%4 [ ....... . 23,450 |....09/14/2016 ...|....01/01/2047 ...
880461-L7-1 ..... TENNESSEE HSG DEV 2. .. 1.B FE ..|... ...98.8370 |... .. 4,245,049 |.... . 4,295,000 |.. 607,014 [ e (70,572) [ e 0022230500 ). 0.900 |JJ ....... .. 150,325 |....10/07/2021 ...|....07/01/2080 ...
880461-LF-3 ..... TENNESSEE HSG DEV .. 2 .1.BFE .. ...99.1250 |. .. 748,394 |. ..755,000 772,288 |.. . 1.647 . 26,425 |....10/18/2019 .. 01/01/2047
880461-NL-8 ..... TENNESSEE HSG DEV .. 2 .1.BFE .. ...99.6990 |[. .. 1,350,921 |. . 1,355,000 .1,385,414 |.. .2.270 . 54,200 |....02/23/2017 .. 07/01/2042
880461-NP-9 ..... TENNESSEE HSG DEV .. 2 .1.BFE .. ...99.4180 |. ..2,157,3711 |. .2,170,000 2,232,348 |.. .2.126 . 86,800 |....05/18/2017 .. 01/01/2042
880461-T7-3 ..... TENNESSEE HSG DEV .. -2 .1.BFE .. ...97.49%0 |. .. 5,630,394 |. .5,775,000 .5,588,472 |.. .5.929 ....08/11/2023 .. 07/01/2040 ...
880461-UT-3 ..... TENNESSEE HSG DEV .. .2 .1.BFE .. ...99.7420 |. .. 1,585,898 |. . 1,590,000 1,605,249 |.. ......3.408 ...05/05/2022 .. 01/01/2049 ...
880461-VZ-8 ..... TENNESSEE HSG DEV 2. .. 1.B FE ..|... . 100.1370 |...covvnnnnnns 2,117,898 |.... .2,115,000 |.. 2,970,431 [ e (22,519) [ e 042250 . 2.640 [JJ ....... L. 44,044 1 ....08/08/2018 ...|....07/01/2049 ...
880461-XF-0 ..... TENNESSEE HSG DEV 2 ... .. 1.BFE ..|... . 100.7240 |.............. 8,178,789 |.... .8,120,000 |.. 8,345,298 oo e (76,438) [ e [enn 40500 ). 3.013 (0 ....... ... 182,700 |... ....01/30/2023 ...|....07/01/2049 ...
880461-YM-4 ..... TENNESSEE HSG DEV 2. .. 1.B FE ..|... . 100.1990 |.....covnnnnns 2,705,373 |.... .2,700,000 |.. 2,789,344 o e (32,087) [ e 42250 .l 2418 ....... ... 57,375 |... ....02/13/2019 ...}|....01/01/2050 ...
880461-2U-5 ..... TENNESSEE HSG DEV 2 ... .. 1.BFE ..|... . 100.0890 |....cevvnnnnns 7,686,835 |.... ....7,680,000 |.. 18,084,383 [oooeieeeeiiiieeee feeeeennnn (84,612) [ e [-222224.000 .. 2192 (W ....... ... 153,600 |... ....04/29/2022 ...|....01/01/2048 ...
88046K-C0-7 ..... TENNESSEE HSG DEV AGY RSDL FIN 2. .. 1.B FE ..|... . 106.5600 |... ....10,656,000 |.... .. 10,000,000 |.. ...10,703,340 ooeeivinninnnes foeeennnn(104,261) [ Joovvviniineiiinnn 10e225.500 .o 3.690 [JJ ....... ... 275,000 |... ....03/29/2023 ...|....01/01/2054 ...
880558-FB-2 ..... TENNESSEE ST SCH BOND AUTH 2 ... .. 1.BFE ..|... ...99.3690 |...ccevnunnnns 1,987,380 |.... 102,080,817 [ e (72,682) [ oo 04207 | 0.544 [MN ...... ... 14,023 |... ...03/12/2021 ...|....11/01/2044 ...
955525-BT-6 ..... WEST RANKIN MS UTIL AUTH REVEN ... e 20 . 1.EFE ..|.. . 102.1460 |......ooennnns 1,021,460 |.... .... 1,023,036 e (685) | s |1022225.000 ..l 2.651[JJ ....... .... 25,000 |... ....12/18/2023 ...|....01/01/2035 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 163,470,973 [ XXX 153,114,617 159,543,337 (1,470,539) XXX XXX XXX 2,000,719 4,610,768 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 163,470,973 [ XXX 153,114,617 153,452,000 159,543,337 (1,470,539) XXX XXX XXX 2,000,719 4,610,768 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds XXX XXX XXX XXX XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 292,105,655 | XXX 276,852,466 283,222,000 287,860,382 (1,473,882) XXX XXX XXX 2,789,357 6,410,442 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities XXX XXX XXX XXX XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX XXX XXX XXX XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX XXX XXX XXX XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
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2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 292,105,655 | XXX 276,852,466 283,222,000 287,860,382 (1,473,882) XXX XXX XXX 2,789,357 6,410,442 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 119,750,002 1B ..§............. 96,595,484 1C.$............ 70,491,860 1D .$ ..o 1E .S, 1,023,036 1F .8 oo 168 e,
1B . . .. 2C.%.. .
1C 3C..$..
1D 4C ..$ ..
1E 5C..$
1F




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOUNTAIN LAUREL ASSURANCE COMPANY

Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

Schedule D - Part 2 - Section 2 - Common Stocks Owned

NONE

E11, E12
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Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4
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912820-GX-3 ......... US TREASURY NOTES ~ 3.875% 04/30/25 ... .|....12/21/2023 ... |Progressive Casualty Insurance . ... 19,797,600 |.. ...20,000,000 |..
91282C-H2-7 ......... US TREASURY NOTES  4.125% 07/31/28 ... 1 :08/25/2023 .. [ MarKEEAKESS -.iiiiiuuieeeiinui e e e eeen e e e e eenn e e eeennnaeeeeennnaaeeeennnnaeeeennnnateeeennnnnaaeeernnnnaeernnn |ernnnnsteerennnnnteerennnnaneeeree |oennnnaeeerennnanareeees 4,924,299 |.. .... 5,000,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 24,721,899 25,000,000
605580-5X-3 ......... MISSISSIPPI ST 5.245% 11/01/34 ... 12/15/2023 ... [ JP Morgan SECUrities INC ...eeeeuuiiieeiieeiieeeecei e e e e e e e e e e e e e e e e enn e e e eennae e e e e ernnnneeeeennnnnnes |oennnneeeeennnaeeeeennnnneeeeens |orniieeeeeennnnaeeeens 3,305,374 |.eeeenieeeeeeeins 3,215,000
605580-6V-6 ......... MISSISSIPPI ST 4.053% 10/01/27 .... .|-...06/23/2023 ... [Bank of America Corp .. ... 1,828,482 |.. .... 1,860,000 |..
605581-CE-5 ......... MISSISSIPPI ST 3.027% 12/01/25 ... . |--..01/25/2023 ... [Raymond James ... 1,939,820 |.. .... 2,000,000 |..
605581-GS-0 ......... MISSISSIPPI ST 3.159% 11/01/25 ... ...12/18/2023 ... [First Tennessee ... ....720,390 |.. .... 740,000 |..
605581-GZ-4 ......... MISSISSIPPI ST 5.000% 11/01/32 .... 12/08/2023 ... |First Tennessee ... ....520,525 |.. ....500,000 |..
605581-LM-7 ......... MISSISSIPPI ST 3.751% 11/01/26 .... . .|First Tennessee s .... 1,000,000 |..
605581-MJ-3 . ..|MISSISSIPPI ST 2.265% 10/01/29 . 12/15/2023 ... [JP Morgan Securities Inc 1,064,376 . 1,200,000
605581-MzZ-7 . ..|MISSISSIPPI ST 0.565% 11/01/24 . 05/10/2023 ... |Raymond James ... . 236,043 .250,000
605581-0C-4 . .. [MISSISSIPPI ST 1.887% 10/01/29 . 06/23/2023 ... |JP Morgan Securities Inc . 8,454,882 . 9,895,000
880541-K4-8 ......... TENNESSEE ST 4.750% 05/01/26 .... . .|....08/16/2023 ... Raymond James .. .... 2,250,000 |.. .... 2,250,000 |..
880541-UZ-8 ......... TENNESSEE ST 5.000% 09/01/28 ...eenuuiiieimenuesieernnuaseaenennnsseernennasseennnnnsssannnnnnssseennnnnnsseennnns [nseeseeesnnnnnes ...05/22/2023 ... [Bank Of AMETiCA COMP -.iierrsuuuseeenennuseeernennsaseennnnnaseeennnnsnasennnnnnsseennnnnnsssannnnnnsssesnnnnnnsseerns |oennnnnsseennnnnnsseenennnnsesennes |ornnnsseeeennnnnseeeees 5,374,407 |.oevvvniiiiiiniinnnns 5,265,000
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 26,670,019 28,175,000
592041-XN-2 ......... MET GOVT NASHVILLE CNTY  2.390% 10/01/25 .... .|--..08/17/2023 ... |Raymond James ... ....803,446 |.. 850,000 |..
592041-XP-7 ......... MET GOVT NASHVILLE CNTY  2.490% 10/01/26 .... .|...08/17/2023 ... |Raymond James ... ....930,060 |.. .... 1,000,000 |..
605350-D9-8 ......... MISSISSIPPI HOME CORP  5.250% 12/01/53 .... . |--..02/15/2023 ... |Wells Fargo Bank .. .... 9,762,068 |.. .... 8,980,000 |..
605350-L4-0 ......... MISSISSIPPI HOME CORP  6.500% 12/01/53 .... .|....07/07/2023 ... Raymond James .... 4,630,770 |.. .... 4,500,000 |..
605350-XL-9 ......... MISSISSIPPI HOME CORP  3.000% 12/01/50 ... o|--..12/12/2023 ... |First Tennessee ... .... 2,653,970 |.. .... 2,730,000 |..
605350-YQ-7 ......... MISSISSIPPI HOME CORP  3.000% 06/01/51 .... o|-...12/12/2023 ... |First Tennessee ... .... 2,380,102 |.. .... 2,450,000 |..
605350-2P-8 ......... MISSISSIPPI HOME CORP  3.000% 06/01/50 ... .|--..06/01/2023 ... |Raymond James ... 856,543 |.. 892,197 |..
880461-T7-3 ......... TENNESSEE HSG DEV ~ 4.000% 07/01/40 .|...08/11/2023 ... |Raymond James ... ... 5,551,218 |.. .... 5,775,000 |..
880461-XF-0 ......... TENNESSEE HSG DEV ~ 4.500% 07/01/49 20173072023 ... [RAYMONA JAMES ......eeeeeenieeeeeee e e e e et e e e e e e e e e e e e e e e e e e e e e e e e e enna e e e e ennnnnaeeeeennnnaeeeennnnns |ernnnneeeeennnnaeeeennnnnnaeeees |oennaneeeeenn e aeae 2,494,490 |..ooeiiiiieeeend 2,433,341 |..
88046K-CQ-7 . ..| TENNESSEE HSG DEV AGY RSDL FIN ~ 5.500% 01/01/54 . 03/29/2023 ... |Raymond James ... 10,807,600 10,000,000
955525-BT-6 . .. [WEST RANKIN MS UTIL AUTH REVEN  5.000% 01/01/35 ... . 12/18/2023 ... [FirSt TOMMESSEE ....iiieernuuseeiienuieeeeeeuneseeseennaaaeeeeennssseseennasaeeeennnnnasseeennnnnsseennnnnnssesennnnnns |oennnnnssesennnnnsseenennnnsesernns |ornnnssesennnnnnseeeees 1,023,720 |.. .... 1,000,000 |.
0909999999. Subtotal - Bonds - U.S. Special Revenues 41,893,987 40,610,538
2509999997. Total - Bonds - Part 3 93,285,905 93,785,538 381,261
2509999998. Total - Bonds - Part 5 391,926 384,462 1,187
2509999999. Total - Bonds 93,677,831 94,170,000 382,448
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks XXX
5989999997. Total - Common Stocks - Part 3 XXX
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks XXX
5999999999. Total - Preferred and Common Stocks XXX
6009999999 - Totals 93,677,831 XXX 382,448
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOUNTAIN LAUREL ASSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
912828-VS-6 .. |US TREASURY NOTES  2.500% 08/15/23 .........]....... ..08/15/2023 . |Maturity .....coooeeviiinn fooviinninnniiiiiiinns o, 530,000 |............. 530,000 ............ 538,405 |............ 530,634 |..ovvniiiiiiiiins oo (634)]eeeiiiiininnnns fooriiiiiinnnns () T FTTTo 530,000 ..08/15/2023
0109999999. Subtotal - Bonds - U.S. Governments 530,000 530,000 538,405 530,634 (634) (634) 530,000 XXX
605580-6U-8 .. |MISSISSIPPI ST 3.543% 10/01/23 ..10/01/2023 . |Maturity ... .... 4,000,000 |......... 4,219,880 ...(30,099) |... ..4,000,000 |.... ..10/01/2023
605581-MC-8 .. |MISSISSIPPI ST 1.850% 10/01/23 ..10/01/2023 . |Maturity ... .... 7,070,000 |......... 7,070,000 ..7,070,000 |.... ..10/01/2023
605581-MY-0 .. |MISSISSIPPI ST 0.422% 11/01/23 ..11/01/2023 . |Maturity ... .... 5,000,000 |......... 5,000,000 .. ... ..5,000,000 |.... ..11/01/2023
605581-PB-7 .. |MISSISSIPPI ST 1.350% 06/01/23 ..06/01/2023 . |Maturity . 8,000,000 |.. .8,185,760 |.. (36,168) (36,168) ..8,000,000 |. ..06/01/2023
880541-QT-7 .. | TENNESSEE ST 3.528% 08/01/23 . . ..08/01/2023 . |Maturity .....ccooooevvinnn foovnnnnnnnniiinnnnns Joeeee.... 3,240,000 |........... 3,240,000 3,487,633 .. (61,609)f... (61,609) ... .. 3,240,000 |.... ..08/01/2023
0509999999. Subtotal - Bonds - U.S. States Terrltorles and Po ions 27 310,000 27,310,000 27,963,273 27,437,876 (127,876) (127,876) 27,310,000 XXX
Redempt ion
605350-A2-6 .. |MISSISSIPPI HOME CORP  5.000% 12/01/52 ....|....... ..12/01/2023 .1 100.0000 ...eenueeeemnnnnn foeeemmnnreeeeeniees forneeeeens 255,000 |.....ccennnnn 255,000 |.eevvnnnnnns 278,202 |............ 276,802 [oeeeeeeeeiieeeee Joeeennnnn (V2181173 | AU R (21,802) |-vveeeeeeennins feeeeeennnns 255,000 [-.eeeveenninreee Jornneeeeeenniees foeeeeeiiiiis e 9,875 |..12/01/2052
Redempt ion
605350-ND-8 ...|MISSISSIPPI HOME CORP  3.500% 12/01/38 ....|....... ..12/01/2023 .1 100.0000 ...eeuueeeeemnnnnn foeeemmnneeeeeennees Jorneeeeens 180,000 |-.veennneeees 180,000 |............ 191,140 |oeeeeennnees 184,167 [ooeeeeeeeeeeeeeenn [ (30 (70 ] FEUTRR (4,167) |oveeeeeeeenees oeeeennnns 180,000 [-oeveveeeeereee Jormmereeeemniiees foeeeeeiiiiies e 4,638 |..12/01/2038
Redempt ion
605350-PH-7 ...|MISSISSIPPI HOME CORP  4.000% 12/01/46 ....|....... .12/01/2023 .|100.0000 ... ...290,000 |... .. 290,000 ... 312,318 299,981 |.. ..(9,981)[... ..(9,981)|... ..290,000 |.... ..12/01/2046
Redempt ion
605350-PL-8 .. |MISSISSIPPI HOME CORP  4.000% 12/01/43 ....|....... ..12/01/2023 .1 100.0000 ...eeeneeeeemnnnnn foeeemmneeeeeeennees Jorneeeeens 345,000 |............. 345,000 |............ 367,877 |eeeeeennnnn 359,431 [.oeeeiiieeeeeeeen Jenins [QLRXD] R RSP (14,431) oo [oeeiees 345,000 ..12/01/2043
Redempt ion
605350-RN-2 ...|MISSISSIPPI HOME CORP  4.000% 12/01/44 ....|....... .12/01/2023 .| 100.0000 ... ...200,000 |... ... 200,000 ...210,506 . 205,859 |.. ..(5,859)[... ..(5,859) ... .. 200,000 |.... ..12/01/2044
Redempt ion
605350-TX-8 .. |MISSISSIPPI HOME CORP  3.500% 12/01/49 ....|....... ..12/01/2023 .1 100.0000 ...eeuuneeeemnnnnn foeeemmnneeeeeeniees Jorneeeeens 480,000 [-eeevvnnnnnns 480,000 [............ 512,933 |oceeeennnens 503,082 |-eeeueeeeennnaeee foeeeennnnn (23,082)+eeeeeeeeeeniaees foeeeeennnns (23,082) [+eeeeeeeieeeeeen feeneees 480,000 |veeveuneeeeeennnn foreeeemmiiieees e feeeeeeees 12,075 |..12/01/2049
Redempt ion
605350-VD-9 ...|MISSISSIPPI HOME CORP  3.750% 06/01/49 ....|....... .12/01/2023 .| 100.0000 ... ...970,000 |... ...970,000 |......... 1,070,750 ..1,035,927 |.. .. (65,927)f... ...(65,927) ... .. 970,000 |.... ..06/01/2049
Redempt ion
605350-WH-9 ...|MISSISSIPPI HOME CORP  3.250% 12/01/50 ....|....... ..12/01/2023 .1 100.0000 ...eeeuneeeemnnnnn foeremmnnneeeeennees forneeeeens 745,000 |............. 745,000 |............ 786,213 |.oeeeennnnnn 779,951 |veeeeieeeiiiiees e (34,951)[eeeeeeeeeeieees foreeeeenans (34,951) [oeeeeeeiieeeee [eeeeees 745,000 |eeeveneeeeeennnn foreeeemmiiinees e feeeeeeeens 17,550 |..12/01/2050
Redempt ion
605350-YQ-7 .. |MISSISSIPPI HOME CORP  3.000% 06/01/51 ... |....... .12/01/2023 .1100.0000 ...eveeneeeennnnn foeeeenneeeeeeenes s 1,600,000 |.......... 1,600,000 |......... 1,730,701 |......... 1,700,372 |oeeeeeeeeeeeeeen [ (100,372) [+ eeeeeeeeeeeeen Jeeens (100,372) |+ eeveeeeeeeeenn [ 1,600,000 |-eeveveeeieeennn forreeeeemiiiieeee e e 35,550 |..06/01/2051
Redempt ion
605350-ZP-8 .. |MISSISSIPPI HOME CORP  3.000% 06/01/50 ... |....... ..12/01/2023 .1 100.0000 ...eeuuneeeemnnnnn foeeemmnnneeeeennees Jorneeeeens 892,197 [ 892,197 |eeveeeeee 959,040 |............ 946,505 |.eevneeeeeeennies foreeeees (54,308)... - eeeeeeennaees foeeeeennnnn (54,308) [.eeeevnnieeeee Joreneees 892,197 [ooieeeiiiiieieen o oo e 21,291 |..06/01/2050
Redempt ion
88045R-B7-6 .. | TENNESSEE HSG DEV ~ 3.500% 07/01/45 .........|....... ..07/01/2023 .1 100.0000 ...evuueeeeemmnnnn foeeemmnnneeeeennees forneeeeens 275,000 |......cce.. 275,000 |..evvnnnnnns 292,768 |............ 281,995 |ooeeeieeeeeiiees o (6,995)[.eeeeennieeeees Joeeennins (6,995) |+eeevnnieeeennn feeeeeeeens 275,000 |eeveeneeeeennnns foreeemniineeeeen e oo 7,977 |..07/01/2045
Redempt ion
880461-3K-2 .. | TENNESSEE HSG DEV ~ 3.000% 01/01/51 ........ | .eeeee ..06/01/2023 .1 100.0000 ...eeuueeeeemmnnns foeemmmmneeeeemnnnes forneeeeens 735,000 |......ccen 735,000 |..cvvnnnnnns 802,988 |.....ceennnn 788,128 [oeeeeiiiieiees Joeeennnnn (53,128).eeeeeeeeeniiees foreeeennnns (53,128) [.oeeeeeeieeeee Joeeieees 735,000 |eeveeuereeemnnnn foreeeemmniieeees e feeeieeeennns 16,400 |..01/01/2051
Redempt ion
880461-4P-0 .. | TENNESSEE HSG DEV ~ 3.000% 07/01/51 ........ | .eeeeee ..06/01/2023 .1 100.0000 ...eeuueeeeemmnnnn foeremmmnneeeeennnes forneeeeens 655,000 |............. 655,000 |............ 706,727 |oeeeeeennnnn 692,633 |eeveeeeeeeeeiies fereeeees (37,633)eneeeeeeeniaees foeeeeennnnn (37,633) [-eeeeeeeeeeeee Joeeind 655,000 |veeveuereeemnnnn foreeeemmiiieeees e feeeeeeeeen 14,325 |..07/01/2051
Redempt ion
880461-5T-1 .. | TENNESSEE HSG DEV ~ 3.000% 01/01/52 ........ | ..o.... ..06/01/2023 .1100.0000 ..eeveunreeemnnnn foeeemmmnneeeeennnes Joeneieeeeens 95,000 [.eeevvnennnns 95,000 |+evvennnnnnn 104,942 |............ 102,699 [eeeeeeeeeeiiiees foeeeeennnns (7,699)[eeeeeeeeeeeees Joeeennins (7,699) |+ eeeenneeeeennn [ 95,000 [-eeeeeennaereernn forreeeeemniieeeee eeeeriieeeeeeen fereeeeeenee 2,063 [..01/01/2052
Redempt ion
880461-6V-5 .. | TENNESSEE HSG DEV ~ 3.000% 01/01/52 ........ | .co.... ..06/01/2023 .1 100.0000 ...eeuueeeemmnnnn foeeemmnnnreeeeennnes Jorneeeeens 565,000 |............. 565,000 |............ 602,990 |............ 597,254 [.ooeeeeiiieeeeeenn s (32,254) e [ (32,254) [ceeeeeeeeeiees [oeeeeennnns 565,000 |+evveuneeeeemnnnn foreeeemmiiieees e feeeeeeeenns 12,738 |..01/01/2052
Redempt ion
880461-8A-9 .. | TENNESSEE HSG DEV ~ 3.750% 07/01/52 .........|.eeeene ..07/01/2023 .1100.0000 ..evveunreeemnnnn foeeeemmnneeeeennnes Jerriieeeeens 95,000 [.eeevvnennnns 95,000 |+eevennnnnnns 99,714 [...ceeeneeees 99,153 |oeeeeeiieeeeeenenn [ [R5} ] R TR (3 5 AR 95,000 [-eeeeeennaereernn forreeeeemniieeeee eeeeriieeeeeeen fereeeeeenee 2,766 |..07/01/2052
Redempt ion
880461-BD-9 .. | TENNESSEE HSG DEV ~ 3.000% 07/01/38 ........ | ....... ..06/01/2023 .1 100.0000 ...vveueeeeemmnnnn foeeemmnmneeeeennees forneeeeens 155,000 |-eeeevnnnnnns 155,000 |-evvennnnnns 164,285 |............ 156,027 [.oeeeeeeeeeeennnn foeeeeees (1,027)]+ceeeeeeeeeeeennn Joreeeeeeees (1,027) |oveeeeeeeeniees foeeeennnnns 155,000 [eeeeeeemmnnans Joemmmmieeeeemnnes fereeeeeeiriiieeee e 3,375 |..07/01/2038
Redempt ion
880461-CE-6 .. | TENNESSEE HSG DEV ~ 4.000% 07/01/43 ........ | ....... ..07/01/2023 .1 100.0000 ...vveueeeeemmnnnn foeeemmnnneeeeennees Jorneeeeens 440,000 |............. 440,000 |............ 471,918 |..oooeeneeen U341 | [ (3, 414) [ e (3,414) |eeeieee [ 440,000 |eeeeenneeeeeennnn foreeeemneees e feeeeeee 13,200 ..07/01/2043
Redempt ion
880461-D3-9 .. | TENNESSEE HSG DEV ~ 3.750% 01/01/50 ........ | .co... ..07/01/2023 .1 100.0000 ...eveueeeeemmnnnn foeeemmnnneeeeennees Jorneeeeens 350,000 |.......c..... 350,000 |...cennnnnnn 387,370 |.eeeeennnnns 373,737 |eveeeeeeeeenies foeeeeees (28,787)[eeeeeeeeeeneees foeeeeennnns (28,787) oo Jeeeeeees 350,000 |eeeeeuereeemnnnn foreeeemmiieeeees e feeeeeeee 10,297 |..01/01/2050
Redempt ion
880461-EU-8 .. | TENNESSEE HSG DEV ~ 4.000% 07/01/45 ........ | ....... ..07/01/2023 .1 100.0000 ...evueeeeeemmnnnn foeeemmnnneeeeennnes forneeeeens 300,000 [-eeevnnnnnnns 300,000 [...ueeenee 322,878 |............ 306,900 [.eieeeeeiieeeen Joeeenns [(75E[0[0) ) AU A (6,900) |-vemneeeeemmnnes feeerennnnn 300,000 |eevveueeeeemnnnn foreeemnnineeeeenn e et 9,617 [..07/01/2045
Redempt ion
880461-G9-3 .. | TENNESSEE HSG DEV ~ 3.500% 01/01/50 ........ | .ce.ne ..07/01/2023 .1 100.0000 ...vvuueeeeemnnnnn foeeemmnnnreeeemnnees Joeneeeeens 290,000 |.....ccevenn 290,000 |.eevvnnnnnes 314,876 |............ 306,914 |oeeeeeieeieii foreeeees (16,914)[.eeeeeeeeeeeeeeen [ (16,914) |-eveeeeeeeies [oeeeeennnns 290,000 |eeveeueeeeennnnn foreeemmiineeeeenn e e 8,269 [..01/01/2050
Redempt ion
880461-GG-7 .. | TENNESSEE HSG DEV ~ 4.000% 01/01/46 ........ | ....... ..07/01/2023 .1 100.0000 ...vvuueeeeemmnnnn foeeemmnnreeeeennnes Jorneeeeens 390,000 |......cceun 390,000 |..cevnnnnnnn 412,528 |............ 400,177 [ooeeeeeeiieeeeeee Joeeennnnn (10, 177) |- oo (10,177) [eeeeeeeeeeee s 390,000 |eeeveuneereernnnn foreeeemmiiineees e feeeeeeeen 11,683 |..01/01/2046
Redempt ion
880461-HR-2 .. | TENNESSEE HSG DEV  3.500% 01/01/47 ........ |..eco.. ..07/01/2023 .1100.0000 ...eeuueerrmmnnns foorrmnnnnnareennnnnns Jornaaaaaeens 580,000 |.eevvvnnnnnns 580,000 [......ccc... 598,935 |...euuunnnes 587,108 [...ooeeiiiiiiiiees Joeennnnnnns (7,108) ] e eeeemmmnreerennn Jonnmeeeees (7,108) |-eeeeeeeemnnnes oeerennnns 580,000 J.ovveuuirrerrnnns forreermniiiiniis i foeneeeeeinnns 15,371 [..01/01/2047
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SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
Redempt ion
880461-KB-3 .. | TENNESSEE HSG DEV ~ 3.500% 01/01/47 ........ | .ee..e. ..07/01/2023 .1 100.0000 ...vvuueeeeemmnnnn foeeemmnnreeeeennnes fornneeeens 150,000 |-.vvennneeees 150,000 |............ 160,923 |...cevvennnn 154,387 |oeeeeeeeeeniieees foeeeeennnns (3701 R TR (4,387) |+ eeeeeneieeeeenn ferneees 150,000 [ennneeeemmnnnns Joemmmnneeeeennnes fereeeeeerriineeee e 4,054 |..01/01/2047
Redempt ion
880461-L7-1 .. | TENNESSEE HSG DEV ~ 3.500% 07/01/50 ........ |.ce... ..06/01/2023 .1 100.0000 ...evuueeeeemmnnnn foeemmmmnnneeeemnnnes forneeeeens 465,000 |............. 465,000 |............ 512,587 | 506,421 |eeveeeieeeinie foreeeees (41,421) e o (41,421) oo s 465,000 |oeevenieeeeennnn forreeemniiiieees s e 11,783 |..07/01/2050
Redempt ion
880461-LF-3 .. | TENNESSEE HSG DEV ~ 3.500% 01/01/47 ........ | .eo.... ..07/01/2023 .| 100.0000 ... 170,000 |... ... 170,000 |.... .179,095 |............ 175,920 |.... ..(5,920)f... .(5,920) .. 170,000 |... ..01/01/2047
Redempt ion
880461-NL-8 .. | TENNESSEE HSG DEV ~ 4.000% 07/01/42 ........ | ....... ..07/01/2023 .1 100.0000 ...evuueeeeemnnnn foeeemmnnreeeeennees forneeeeens 250,000 |......cce. 250,000 |..cevnnnnnns 269,318 |............ 258,535 [.oeeeeeeeeeeenenn [ [E1R-E5) ] T TR (8,535) |+evevnneeeeennn feeeeeeeene 250,000 ..07/01/2042
Redempt ion
880461-NP-9 .. | TENNESSEE HSG DEV ~ 4.000% 01/01/42 ........ | ....... ..07/01/2023 .1 100.0000 ...evuueeeemmnnnn foeremmnnreeeeennes forneeeeens 395,000 |.....cccvnnnn 395,000 |.eevvnnnnnnn 428,220 |............ 41,074 [ e (16,074)[- e eeeeeeeeeeeenn s (16,074) |-vveeeeeeeenes [oreeeennnns 395,000 [..eeevevnmnieeeen Jorneeeeeemniiees foreeeeeiieeeees e 11,833 [..01/01/2042
Redempt ion
880461-UT-3 .. | TENNESSEE HSG DEV ~ 4.000% 01/01/49 ........ | ....... ..06/01/2023 .1 100.0000 ...evuueeeeemmnnnn foeeemmnnnneeeeennnes foeneeeeens 240,000 |............. 240,000 |............ 243,547 |.eoveennnnen 243,187 e o [T 70 ] PO (3,187) |oveee s [oeeeennnnns 240,000 |eeveeueeeeennnn foreeemriieeeeeen e e 7,200 [..01/01/2049
Redempt ion
880461-VZ-8 .. | TENNESSEE HSG DEV ~ 4.250% 07/01/49 ......ooi|eenvene ..07/01/2023 .1 100.0000 ...eeuueeeeemmnnnn foeremmnneeeeennnnes Jorneeeeens 320,000 |......cce.... 320,000 |..cevnnnnnns 343,101 |............ 331,794 oo foeeeeees (11,793) [+ [ (11,793) |-eeeeeeeeees [oeeeeeennns 320,000 |eeeeeneeeeeennnn foreeeemmiieeees e feeeeeeeen 10,625 |..07/01/2049
Redempt ion
880461-XF-0 .. | TENNESSEE HSG DEV ~ 4.500% 07/01/49 .........|.ee.... ..07/01/2023 .1 100.0000 ...evuueeeeemnnnnn foeeemmnneneeeennnes Jorneeeeens 733,341 | 733,341 [t 788,158 |....ceennnnn 764,365 |.eevneeeeeennnnes fereeeees (31,024)[.eeeeeeeeeeneees foeeeeeennns (31,024) [ooeeeeeeeeeeee Joeeieees 733,341 [oeeeeeiiiieeeeee e oo e 27,662 |..07/01/2049
Redempt ion
880461-YM-4 .. | TENNESSEE HSG DEV ~ 4.250% 01/01/50 .......oe|eeneene ..07/01/2023 .1 100.0000 ...evuueeeemmnnnn foeremmnnneeeeennees forneeeeens 380,000 [-eevvvnnnnnns 380,000 [....eeeeeee 411,434 |............ 397,090 |-evveeeieeeennis foreeeees (17,090)[- e eeeeeeeeeeeenn Jeennins (17,090) |- vvveeeeeeeenn foeeeeeens 380,000 |vevveuneereeennnn foreeeemmiiieeeees e feeeeeeeennas 12,625 (..01/01/2050
Redempt ion
880461-ZU-5 .. | TENNESSEE HSG DEV  4.000% 01/01/48 ........ | ....... ..06/01/2023 .]100.0000 ... 890,000 |... ...890,000 ... .963,781 [ 940,873 |.... ... (50,872)[... ...(50,872) 000 890,000 [iiiiiiiiiiiiinn feeneeeenniinees forrerereiiieieeeee Jernneeaeens 26,882 |..01/01/2048
0909999999. Subtotal - Bonds - U.S. Special Revenues 14,875,538 14,875,538 16,002,713 15,611,812 (736,272) (736,272) 14,875,538 403,577 XXX
2509999997. Total - Bonds - Part 4 42,715,538 42,715,538 44,504,391 43,580,322 (864,782) (864,782) 42,715,538 878,749 XXX
2509999998. Total - Bonds - Part 5 384,462 384,462 391,926 (7,464) (7,464) 384,462 6,335 XXX
2509999999. Total - Bonds 43,100,000 43,100,000 44,896,317 43,580,322 (872,246) (872,246) 43,100,000 885,084 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX
6009999999 - Totals 43,100,000 XXX 44,896,317 43,580,322 (872,246) (872,246) 43,100,000 885,084 XXX
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Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
MISSISSIPPI HOME CORP  5.250% 12/01/53 Redemption 100.0000
605350-D9-8 ...[.ceoiiiiiiiiii ..02/15/2023 .| Wells Fargo Bank ................. L. 12/01/72028 .| evviiiiiiiiiiiiiiien [ 20,000 |........... 21,742 |l 20,000 [..cvveveennns 20,000 |eeeeeeriiiiniinens [ (QINZ73)] PO . (1,782))e oo o e e i, TO7 [
MISSISSIPPI HOME CORP  3.000% 06/01/50 Redemption 100.0000
605350-ZP-8 .. [.eeeeiiiiiiiiii ..06/01/2023 .|Raymond James ..............coeeennn L. 12/01/72028 .| evviiiiiiiiiiiiiiien [ 52,808 |....ccennn 50,698 |........... 52,808 |..oooeeenns L7280 I R I P (U O R 0 (R R R A R L7 18
Redemption 100.0000
880461-XF-0 .. [ TENNESSEE HSG DEV  4.500% 07/01/49 .. |....... ..01/30/2023 .| Raymond James .............eee...s ..07/01/2023 .| uvvvvnniiiiiiiiiiiiiiiiiiiiinn | 311,659 |.......... 319,491 [.......... 311,659 |............ 311,659 |.oooeeiiiiiiiiiiens o, (7.832)].ccceeeeeieiiiinens [, [ K7 | O R P AR HTTTTTTTTIN 4,776 .o 1,169
0909999999. Subtotal - Bonds - U.S. Special Revenues 384,462 391,926 384,462 384,462 (7,464) (7.464) 6,335 1,187
2509999998. Total - Bonds 384,462 391,926 384,462 384,462 (7,464) (7,464) 6,335 1,187

4509999998. Total - Preferred Stocks
5989999998. Total - Common Stocks
5999999999. Total - Preferred and Common Stocks

6009999999 - Totals 391,926 384,462 384,462

(7,464) (7,464) 6,335 1,187
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOUNTAIN LAUREL ASSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding

1999999 - Totals

1. Total amount of goodwill nonadmitted $

CcusIP
Identification

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2
3

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

4
Total
Amount of Goodwill
Included in Amount
Shown in
Column 8, Section 1

Stock in Lower-Tier Company Owned
Indirectly by Insurer on
Statement Date

5

Number of Shares

6
% of
Outstanding

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOUNTAIN LAUREL ASSURANCE COMPANY

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
US TREASURY NOTES ......oviivivvnniiiiiinnnnniiiiinnnnns |onneeeeens | eevvennnnns ..12/21/2023 .| Progressive Casualty Insurance ........... 08/15/2024 . |.......... 14,079,228 [....ovvvveiiiiiiinn Joveinnnnnnns 19,883 |uveeiiiiiiiiiniies fovvvriiniiiiiiiinns foenns 14,500,000 |.......... 14,059,345 |...ovunnnnnnnns 20,535 |.ouveiiiiiiiins foes 0.375 |ouuuunnnns SAT3 | FA v i i 18,913
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 14,079,228 19,883 14,500,000 14,059,345 20,535 XXX XXX XXX 18,913
0109999999. Total - U.S. Government Bonds 14,079,228 19,883 14,500,000 14,059,345 20,535 XXX XXX XXX 18,913
0309999999. Total - All Other Government Bonds
MISSISSIPPI ST .......... | ........... | 12/18/2023 .|First Tennessee 10/01/2024 . |........... 2,082,332 ].... D o U 1 ) P AP PPN TTTTTPPPIN 2,000,000 |.... 2,033,640
0419999999. Subtota .S. States, Territories and Po ions - Issuer Obligations 2,032,332 (1,308) 2,000,000 2,033,640
0509999999. Total - U.S. States, Territories and Possessions Bonds 2,032,332 (1,308) 2,000,000 2,033,640
0709999999. Total - U.S. Political Subdivisions Bonds
0909999999. Total - U.S. Special Revenues Bonds
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds
1309999999. Total - Hybrid Securities
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds
1909999999. Subtotal - Unaffiliated Bank Loans
2419999999. Total - Issuer Obligations 16,111,560 18,575 16,500,000 16,092,985 45,535 XXX XXX XXX 40,857
2429999999. Total - Residential Mortgage-Backed Securities XXX XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX
2509999999. Total Bonds 16,111,560 18,575 16,500,000 16,092,985 45,535 XXX XXX XXX 40,857
7109999999. Total - Parent, Subsidiaries and Affiliates XXX XXX XXX XXX
7709999999 - Totals 16,111,560 18,575 XXX 16,092, 985 45,535 XXX XXX XXX 40,857
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1C.8 e 2,082,332 1D ..$ . TELS TF LS e 168 e,
1B 2C..$ ...
1C 3C..$
1D 4C ..$
1E 5C..$..




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOUNTAIN LAUREL ASSURANCE COMPANY

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOUNTAIN LAUREL ASSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *

CITIBANK ittt NEW YORK, NY XXX,
0199998 Deposits in ... depositories which do not exceed the

allowable limit in any one depository (See instructions) - open

depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX XXX
0299998 Deposits in ... depositories which do not exceed the

allowable limit in any one depository (See instructions) - suspended

depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash XXX XXX XXX

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

1. January. 4. 7. 10. October
2. February.... 5. 8. 11.  November...
3.  March 6. 9. September 12. December

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOUNTAIN LAUREL ASSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

2 3 4 5 6 7

Date Acquired Rate of Interest Maturity Date

Book/Adjusted
Carrying Value

8 9
Amount of Interest Amount Received
Due and Accrued During Year

TREASURY BILL weeeeeeieiiee e

...................... 12/21/2028 oo oo 5215 L 01/02/2024 o e

17,997,389 |.vveeeeeeeiiieeeeeiiie e

0019999999

. Subtotal - Bonds - U.S. Governments - Issuer Obligations

17,997,389

0109999999.

Total - U.S. Government Bonds

17,997,389

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999

. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999

. Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

17,997,389 26,071

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999

. Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

17,997,389

17,997,389




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE MOUNTAIN LAUREL ASSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama ... AL | e
2. Alaska .......ccceeeviiviiieieeen AK
3. Arizona WAZ |
4. Arkansas ..., AR [
5. California ......ccccevveiviiiiiiienn, CA | v
6. Colorado
7. Connecticut .......ccooeeveviiinieneee. CT o s
8. Delaware ........ccceevvvvcveecee. DE [ s
9. District of Columbia .................... DC | v
10.  Florida ......cccoevveiieiiicincinienee FL [l
11, GEOrgia oot GA [ ] s e i [ [
12, HaWaii oo HE ] e o e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccoccvevvienenienee. MD s,
22. Massachusetts ..........cccocevvennenne MA [ ] e [ nns [ e e
23.  Michigan .......ccccooiiiiienienienee
24. Minnesota
25.  MissiSSIppi «.ccevvevveeienieneeneee . MS |
26.  Missouri ......cccoveevvcivrccneeniened MO |,
27. Montana ......ccceeceeveeveeieeceeeen. MT i
28. Nebraska .......c.ccceeevveciecneece . NE |
29. Nevada .....ccccoooevvevieveeneeneee . NV |
30. New Hampshire .......ccccoevvveevnennne NH o] e [ [ e e
31.  New Jersey
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina .........ccccceevvevneee.. NC [
35. North Dakota .
36.  OhIO .o OH [ B...... Insur underwriting collateral
37.
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........c.ccceeveiiinnens
41.  South Carolina
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50. Wisconsin
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ..........ccccceeeeeee . AS o
53.
54. Puerto Rico PR |
55. U.S.Virginlslands .........cccccceeeennen VI e
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooeeeneeiiiiiiens CAN [t e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 562,154 571,422

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above)

E29
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