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Annual Statement for the Year 2002 of the NORTH AMERICAN SWISS ALLIANCE

NONE Schedule A - Part 1
NONE Schedule A - Part 2
NONE Schedule A - Part 3
NONE Schedule B - Part 1
NONE Schedule B - Part 2
NONE Schedule BA - Part 1
NONE Schedule BA - Part 2
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Annual Statement for the year 2002 of the

NORTH AMERICAN SWISS ALLIANCE

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

1 2 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
4 5 14 15 Amount of

Rate Amount Due Increase Interest Due and

Used and Accrued Gross (Decrease) | Accrued Dec. 31

Book/ to Dec. 31 of Amount Increase by Current Year, on
CUSIP Option Adjusted Obtain Current Year | Received (Decrease) Foreign Bonds in Default | NAIC Effective
Identi- Rate | How | Maturity Option Call Carrying Fair Fair Actual on Bonds not During by Exchange as to Principal | Desig- Date Rate of
fication Description of Paid Date Date Price Value Par Value Value Value Cost in Default Year Adjustment | Adjustment or Interest nation | Acquired Interest

3299999 Subtotal-Public Utiities-Issuer Obligations 650,779 630,000] XXX 634,038 653,393 8,760 46,386 (445) XXX XXX XXX
3899999 Subtotal-Public Utiities (Unaffiliated) 650,779 630,000] XXX 634,038 653,393 8,760 46,386 (445) XXX| XXX XXX
| 29808) 30,000 9825)  29475) . 29773
oo 30065) 30,000 9825)  29475) . 30075
AAAAAAAAAAAAAAAAAAAA 40,989] ... . 40000|  9825| . 39300| . . 41150
| 21,356) 0 20,0000 127.63)  28,525) 22195
| 334920 30,0000 127.63) . 38,288) . 35696
AAAAAAAAAAAAAAAAAAAAA 19.727).......20000) 11331} 22663 19,700
2243 250000 11331 28,328) 27,506
AAAAAAAAAAAAAAAAAAAAA 15,665|........15000)  10500| . 15750 . 15731
v 32433) 30,0000 130.03) 39,0100 . 32587
AAAAAAAAAAAAAAAAAAAA 449991 . 45000| 11447/ 51,510| . 44,999
| 54100 0 50,000) 11447 57,2341 54,670
89130 40,000) . 10781 . 431221 39,000
AAAAAAAAAAAAAAAAAAAA 49,6741 . 50000|  107.81} 53903 . . 49,625
| 289940 30,000 113.58) . 34073] 28950

: | 318420 30,0000 108.59) 325677 . 31742 :
172967-AR-2_| CITIGROUP INC 6625 |)  |01-15-2028 31,360 30,000 108.59 32,577 31,447 11 1,988 (22) 1| 11201908 6.265




Annual Statement for the year 2002 of the NORTH AMERICAN SWISS ALLIANCE

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
1 2 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
4 5 14 15 Amount of
Rate Amount Due Increase Interest Due and
Used and Accrued Gross (Decrease) | Accrued Dec. 31
Book/ to Dec. 31 of Amount Increase by Current Year, on
CUSIP Option Adjusted Obtain Current Year | Received (Decrease) Foreign Bonds in Default | NAIC Effective
Identi- Rate | How | Maturity Option Call Carrying Fair Fair Actual on Bonds not During by Exchange as to Principal | Desig- Date Rate of
fication Description of Paid Date Date Price Value Par Value Value Value Cost in Default Year Adjustment | Adjustment or Interest nation | Acquired Interest

644239-BH-7

NEW ENGLAND TELEPHONE & TEL

10 01 2023

07 16 1999




Annual Statement for the year 2002 of the

NORTH AMERICAN SWISS ALLIANCE

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

1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
4 5 14 15 Amount of
Rate Amount Due Increase Interest Due and
Used and Accrued Gross (Decrease) | Accrued Dec. 31
Book/ to Dec. 31 of Amount Increase by Current Year, on
CUSIP Option Adjusted Obtain Current Year | Received (Decrease) Foreign Bonds in Default | NAIC Effective
Identi- Rate | How | Maturity Option Call Carrying Fair Fair Actual on Bonds not During by Exchange as to Principal | Desig- Date Rate of
fication Description * of Paid Date Date Price Value Par Value Value Value Cost in Default Year Adjustment | Adjustment or Interest nation | Acquired Interest
.. |.......80739) 30000 10063} .  30188| 30750| 4301 1,031
c e 20789 0 20,000|, 10063} . .. 20125 . . 20775) .. ... .. 286 .. . . .. .. . .
AAAAAAAAAAAAAAAAAAAA 473r7| . 45000) 10232} 46043 48150| 127 3060
oo |o......%9964) 60000 10873} .  65235| 59.850f 10941 3750
AAAAAAAAAAAAAAAAAAAAA 14698 .. .15000) 11547, 17321} . . 14662 . 312} . 1,069
AAAAAAAAAAAAAAAAAAAA 40000( 40000) ~ 10209) .  40836] . 40000\ . 1031} 2750
AAAAAAAAAAAAAAAAAAAAA 15,0081 . 15000) 10209} . 15314| 15113 387{ . 1,031
cooof.........30389) 30000 10326} . .  30979| . 30450| . . . 645) 2213
AAAAAAAAAAAAAAAAAAAAA 10148 10000} 111.06} 11,06} 10150} . 296] 323
AAAAAAAAAAAAAAAAAAAAA 19,9291 . 20000) 11204} 22407| . 19676 75 1810
e 9ear ) 10,000| . 101.09|. .. . 10,109, ... 9569 . .. . 193], ... 662
AAAAAAAAAAAAAAAAAAAA 42201)  40000) 10646 . 42583) 42350\ . 3%0f 2800
| %4453)  50000) 117.98)  58,990| 54635 16901 1,844
AAAAAAAAAAAAAAAAAAAAA 14,798 ... .. 15000)  114.59) 17188 . t4777| . 219) . 1,080
AAAAAAAAAAAAAAAAAAAAA 15,5191 15000) 13018} 19,527| . 15623 262 1256
AAAAAAAAAAAAAAAAAAAAA 11,634| . 10000) 13018} 13018 11975} 174 . 838
e 2nA18) 250000, 13018 32545  27.875| . .. . . 4361 . 2,094
AAAAAAAAAAAAAAAAAAAAA 16,9791 . 15000) 13018} . 19,527| . A7325( 262|156
AAAAAAAAAAAAAAAAAAAA 48,765| . 50000) 7700} 38500 . 48688| 1003 3438
... 50382 . . 50000| . 77.00| . .  38500f . . 50375 . . .° 1,003 ... 3438
oo |o.....81026) 50000\ 11361} 56803| 51188 703} 3375
oo |.......30616) 30000 11361} 34082\ 30713} 422 2025
cooof.........50985) . 50000|  101.01} .  50504| . 50993| . . . . 313} ... . ... . .
3999999 Subtotal-Industrial and Misc.-Issuer Obligations | 2,404,061 2,338,000) XXX 2,517,819 2,413,834 43,539 147,036 (2,196) XXX| XXX XXX
4599999 Subtotal-Industrial and Miscellaneous (Unaffiliated) | 2,404,061 2,338,000) XXX 2,517,819 2,413,834 43,539 147,036 (2,196) XXX| XXX XXX
5499999 Total Bonds-Issuer Obligations 3,054,840 2,968,000) XXX 3,151,857 3,067,227 52,299 193,422 (2,641) XXX| XXX XXX
6099999 Totals 3,054,840 2,968,000 XXX 3,151,857 3,067,227 52,299 193,422 (2,641) XXX| XXX XXX




Annual Statement for the Year 2002 of the NORTH AMERICAN SWISS ALLIANCE

NONE Schedule D - Part 2 - Section 1

NONE Schedule D - Part 2 - Section 2

E09 - E10



Annual Statement for the year 2002 of the

NORTH AMERICAN SWISS ALLIANCE

SCHEDULE D - PART 3

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

CUSIP
Identification

Description

3

Date Acquired

4

Name of Vendor

5

Number
of Shares
of Stock

Actual Cost

Par Value

8

Paid for
Accrued Interest
and Dividends

4599999 Subtotal - Bonds - Industrial and Miscellaneous XXX 488,164 468,000.00 5,599
6099997 Subtotal - Bonds - Part 3 M M XXX 498,864 478,000.00 5928
6099999 Subtotal - Bonds | | XXX 498,864 478,000.00 5928
7099998 Subtotal - Common Stock - Summary for Columns 8 and 17 of Part 5 | | XXX 32,778 XXX
7099999 Subtotal - Common Stock M M XXX 32,778 XXX
7199999 Subtotal - Preferred Stock and Common Stock | | XXX 32,778 XXX
7299999 Total Bonds, Preferred Stock and Common Stock XXX 531,642 XXX 5,928




Annual Statement for the year 2002 of the

NORTH AMERICAN SWISS ALLIANCE

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

CUSIP
Identi-
fication

Description

Disposal
Date

4

Name of Purchaser

5

Number
of Shares
of Stock

6

Consideration

7

Par Value

8

Actual Cost

9

Book/Adjusted
Carrying Value
at Disposal
Date

10

Increase
(Decrease) by
Adjustment

11
Increase
(Decrease)
by Foreign
Exchange
Adjustment

12
Foreign
Exchange
Gain
(Loss) on
Disposal

13

Realized
Gain
(Loss) on
Disposal

14

Total Gain
(Loss) on
Disposal

15

Interest on
Bonds
Received
During Year

16

Dividends on
Stocks
Received
During Year

4599999 Subtotal - Bonds - Industrial and Miscellaneous 269,011 260,000.00 264,012 264,557 (214) 4,454 4,454 19,573 XXX
6099997 Subtotal - Bonds - Part 4 320,988 310,000.00 315,288 315,696 (230) 5,292 5,292 22,949 XXX
6099999 Subtotal - Bonds 320,988 310,000.00 315,288 315,696 (230) 5,292 5,292 22,949 XXX

038222-10-5

APPLIED MATERIALS INC

07 15 2002

MORGAN STANLEY

105.000




Annual Statement for the year 2002 of the NORTH AMERICAN SWISS ALLIANCE

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

3 4 5 6 7 8 9 10 11
Increase
Book/Adjusted (Decrease)
Number Carrying Value Increase by Foreign
Disposal of Shares at Disposal | (Decrease) by Exchange
Date Name of Purchaser of Stock Consideration Par Value Actual Cost Date Adjustment Adjustment

12
Foreign
Exchange
Gain
(Loss) on
Disposal

13

Realized
Gain
(Loss) on
Disposal

14

Total Gain
(Loss) on
Disposal

15

Interest on
Bonds
Received
During Year

16

Dividends on
Stocks
Received
During Year

Subtotal - Common Stock - Industrial and Miscellaneous | 143,150 XXX 166,612 166,612 (23,462) (23,462) XXX 807
Subtotal - Common Stock - Part 4 | 159,721 XXX 182,284 182,284 (22,564) (22,564) XXX 957
Summary Item for Common Stock Columns 9 through 16 of Part 5 27,030 XXX 32,778 32,778 (5,748) (5,748) XXX 61




Annual Statement for the year 2002 of the

NORTH AMERICAN SWISS ALLIANCE

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign

Book/Adjusted (Decrease) Exchange Realized Interest on Dividends on
CUSIP Number Carrying Value Increase by Foreign Gain Gain Total Gain Bonds Stocks
Identi- Disposal of Shares at Disposal | (Decrease) by Exchange (Loss) on (Loss) on (Loss) on Received Received
fication Description Date Name of Purchaser of Stock Consideration Par Value Actual Cost Date Adjustment Adjustment Disposal Disposal Disposal During Year During Year
7099999 Subtotal - Common Stock 186,751 XXX 215,062 215,062 (28,312) (28,312) XXX 1,018

M M
7199999 Subtotal - Preferred and Common Stocks 186,751 XXX 215,062 215,062 (28,312) (28,312) XXX 1,018
507,739 XXX 530,350 530,758 (230) (23,020) (23,020) 22,949 1,018

7299999

Total Bonds, Preferred and Common Stocks



Annual Statement for the year 2002 of the

NORTH AMERICAN SWISS ALLIANCE

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

CUSIP
Identi-
fication

Description

Date
Acquired

4

Name of Vendor

5

Disposal
Date

6

SCHEDULE D - PART 5
7 8 9
Par Value
(Bonds) or
Number of
Shares Actual
(Stock) Cost Consideration

Name of Purchaser

10

Book/Adjusted
Carrying Value
at Disposal
Date

1"

Increase
(Decrease)
by
Adjustment

12
Increase
(Decrease)
by Foreign
Exchange
Adjustment

13
Foreign
Exchange
Gain
(Loss) on
Disposal

14

Realized
Gain
(Loss) on
Disposal

15

Total Gain
(Loss) on
Disposal

16

Interest and
Dividends
Received

During Year

17

Paid for
Accrued
Interest and
Dividends

Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

6899999

7099998 Total Common Stock

7199999 Subtotal Stocks

7299999 Total Bonds, Preferred and Common Stock




Annual Statement for the Year 2002 of the NORTH AMERICAN SWISS ALLIANCE

NONE Schedule D - Part 6 - Section 1 and 2

NONE Schedule DA - Part 1

NONE Schedule DB - Part A - Section 1 and 2

NONE Schedule DB - Part A - Section 3 and Part B - Section 1
NONE Schedule DB - Part B - Section 2 and 3

NONE Schedule DB - Part C - Section 1 and 2

NONE Schedule DB - Part C - Section 3 and Part D - Section 1
NONE Schedule DB - Part D - Section 2 and 3

NONE Schedule DB - Part E - Section 1

E14 - E22



Annual Statement for the year 2002 of the NORTH AMERICAN SWISS ALLIANCE

SCHEDULE DM

For bonds and preferred stocks owned as of December 31, state the aggregate statement (admitted) value,
the aggregate fair value, and the aggregate difference, if any, between them.

1 2 3
Fair Excess of Statement over
Statement (Admitted) Value Fair Value (-), or Fair Value
Value (a) Over Statement (+)
1oBomds | B084840 I o
2. PreferedStocks
3. Totals 3,054,840 3,151,854 97,014

(@) Amortized or book values shall not be substituted for fair values. Describe the sources or methods utilized in determining the fair values.

VALUES PROVIDED BY NAIC SVO WHERE AVAILABLE; OTHERWISE VALUES PROVIDED BY BROKER.

E23




Annual Statement for the year 2002 of the

NORTH AMERICAN SWISS ALLIANCE

SCHEDULE E - PART 1 - CASH

1 2 3 4 5 6
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Interest During Year Current Year Balance *
... OPENDEPOSITORES . . . ... [\
KEY BANK - GENERALACCOUNT . CLEVELANDOHWIO | ... | ... [ | ... 22|
KEY BANK - DIVIDEND ACCOUNT . . CLEVELANDOHIO [ . . | . .08
MSDW GOVERNMENT SECURITIESMMF .~ CLEVELANDOHIO | ... ... ..0930, . ... . 386( ... | .. .......2710 .
KEY BANK - SAVINGSACCOUNT . . . .. CLEVELANDOHIO | ... . 2750 .. ... 3241} 10760 133122
0199998 Depositsin . 0 depositories that do not exceed the allowable | XXX oo XXX,
limit in any one depository (See Instructions) - open depositories.

0199999 Totals-Open Depositories XXX 3,627 1,076 155,846] XXX
... SUSPENDEDDEPOSITORIES . . . . .. . ... | .| oo
0299998 Depositsin . 0 depositories that do not exceed the allowable | XXX oo XXX,

limit in any one depository (See Instructions) - suspended depositories.

0299999 Totals - Suspended Depositories XXX XXX

0399999 Total Cash on Deposit XXX 3,627 1,076 155,846| XXX

0499999 Cash in Company's Office XXX XXX XXX XXX

0599999 Total Cash XXX 3,627 1,076 155,846] XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. Janvary 142383 4 Aprl 149786 7oy 123591 10. October | 126279
2. February ) 146,844 5 May | 120469 8. August | 180,600 1. November | 153571
3. March 166,541 6. June ) 134293 9. September | 126363 12. December | 155846

E24




Annual Statement for the Year 2002 of the NORTH AMERICAN SWISS ALLIANCE

NONE Schedule E - Part 2

E25 - E25
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