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Annual Statement for the year 2012 of the North American Swiss Alliance

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. tr8ASUIY SECUMEES. ......cvcveevecveeeieeieicreiseie et sssessesens | sveessesssseseesnnas 97,543 |............ 28 | e 97,543 | .o | e, 97,543 |........... 2.8
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agencies............cccveueiiereierererieersieeinns | coervveesereneenens 127,786 |............ 3T | e, 127,786 [ ..o | e 127,786 |............ 3.7
1.22 Issued by U.S. government SponsSored ageNCIES............uverurernerneeee | crrvreesmeeneenesnesnsesnenssns | eeeseneees 0.0 [ oo e | s (0] 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMLIES).....vvveereereririieieieiiecise ettt esssessenss | sesessessessssesssesssnssssesss | eesessnnenn 0.0 [ orereeeeireereiernsiieies | rressreseneeesressnssees | eeereeeneees s [ IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccccceee | coevvivevereinenen, 778,260 |.......... 225 | e, T78,260 | .ooveeveveverereerviiees | e 778,260 |.......... 22.5
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations . .
1.44 Industrial development and similar obligations.............ccccvvcveieeeiiins | e | e 0.0 | oo [ e | e (0] 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA.............ccoceeiieiieceeieceeiees | et eessenes | cveveerenns 0.0 [ cioeieieeeeeeeeieeeieeees | e | e (0} 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........c.cooovininrees | corverrnnnsiieissesiseienins | eeesenennns 0.0 [ oo e | s (0] 0.0
1513 AL OHNET ...t | reeesessis st snisniens | seeseeeneeas 0.0 [ oo [ e | et (01 O 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA......c.c.. | cooveeveeiiieeeeeieieiens | eveveaenas 0.0 [ ooy | e | e (0 ] 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271........c.virinnrercrieienees | e | eveeneenns 0.0 [ e e | s (0] 0.0
1.523 Al Ot ...ttt | reetiessses st snisniens | seeseeeneens 0.0 [ oo [ e | e (01 O 0.0
2. Other debt and other fixed income securities (excluding short-term):

© ® N o

. Total invested assets

2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities)
2.2 Unaffiliated non-U.S. securities (including Canada
2.3 Affiliated securities
Equity interests:
3.1 Investments in mutual funds
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:
4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential properties............ccccoevevevrecreeeieeseeee e
4.4 Multifamily residential properties.
4.5 COMMErCIal I08NS.........oiuueerriiieieiineise e
4.6 Mezzanine real estate [0aNS..........ccovvieirininenenesese s
Real estate investments:
5.1 Property occupied by COMPANY.........ccocuviieininernreseeeese e
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........ccccvvrrrrinrnrrrirninrnrienens
Property held for sale (including $......... 0 property acquired in
Satisfaction Of AEDE). ..o
CONTACE I0BNS.......ouerviiirii st

3.3

34

35

5.3

DEIVAHVES. .....coveieviiiieicie ettt ans
Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments............cccocovvveeviierirenennen.
. Other invested assets

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

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

............ 0.0
............ 0.0
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Annual Statement for the year 2012ofthe. NOIrth American Swiss Alliance
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOE YEAT........ovueurererereierireisresssesseeessssssssessessssssessessssssessessess s s st ens e ssesses st snsessessessessessasssnssesssssesssssssnssassnsnnssns
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........c.ovurrrnrerininrireieiesessiesssssse st ssesssssssssesssssssssessessssssessesens

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........cvuriiurincnrieinerrsseese et seesesessees

3. Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN ...ttt ettt st bbbttt
4. Total gain (10SS) 0N diSPOSAIS, Part 3, COIUMN 18.........oiuiiriiiecireieieie sttt is ettt sttt s8££ 8 ettt
5. Deduct amounts received on disposals, Part 3, Column 15.............cccocvueee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt bbbttt

6.2 Totals, Part 3, COIUMN 13.......o ettt bbbt bbb bbbt bbb baee

7. Deduct current year's other than temporary impairment recognized:
7.1 Totals, Part 1, Column 12
7.2 Totals, Part 3, Column 10

8. Deduct current year's depreciation:
8.1  Totals, Part 1, Column 11
8.2 Totals, Part 3, Column 9

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

10.  Deduct total NONAAMItEEA @MOUNES............oiuiiiiis bbb
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10)..........cuuuerummreemirirresieeiseesisessesssssessseeses s est bbbt bbb
SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PHOE YEAI..........ceuiviieeieicticreee ettt st bbb saenaes
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........cceueuerrierieetieese et tes sttt b s ssenans

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

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

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. ACCIUAI OF GISCOUNL.......oovevereiesceiesise st R 8888
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......oueeeeeececteee ettt ettt bttt b se et s ettt enee

52 Totals, Part 3, ColUMN 8........cooveveerereeeeee e NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18.........cccccvvvvrvrrnrrrrrennr oo N - B IR v eveeveneeeien e et
7. Deduct amounts received on disposals, Part 3, COIUMN 15............ccoiiriiiieieeeeese ettt ettt b s bbb st s bt s b b et aese bt s s
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES..........ovrurririirriririinee sttt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt bbbt et bbb s s b

9.2 Totals, Part 3, COIUMN 13 ...ttt bbb a bbb bbbttt
10. Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 1. ...ttt bbbt bbbt na et

10.2  Totals, Part 3, COIUMN 10.........coiuiiiieieiiteie ettt bbbt bbbt bbb st en st sae st
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........cccoevrivrieriericreiecceseeeee s

12.  Total valuation allowance

13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuieeiceiieieieiii ettt sttt sttt a bbb s s sttt e st b s bbb bbb ee bbb s bbb bbb bbb s et

14.  Deduct total nonadmitted amounts

15. Statement value at end of current period (LINE 13 MINUS LINE 14).......ocuiiicrieeeeieiieeeieete ettt ettt bttt s bbbt ae bbbt es st ss b bs st et s st enaetanes
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© ®© N o

10.

1.
12.
13.

R

® N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 O PHIOT VAT .........ovrurireerrieiesessieirersss st sss st st ess s ss s ss £ s s s s s s en s nnren

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........c.ovriinrirrirenereieeeseeie ettt ssenens

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cvirirurinrneiesrses et esnees

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........c.ovuiiceiieie ettt sttt e a et a e bbbt sees s
3.2 Totals, Part 3, COIUMN 12.........oiiieieieiecee ettt st a ettt sa e

ACCTUAL OF QISCOUNL. ..ottt ettt b bbbt b s s s s bbbt s bbb s s bR s bbb b s b e s s bbb s bbb bbb n bbbt ens st

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13..........coevivireieeeseeceee s N ‘ CRE R
5.2 Totals, Part 3, COlUMN 9.......c.ccorvieiecisiecseeeeseese s ) - A i,

Total gain (10ss) 0N diSPOSAIS, PArt 3, COIUMN 19........c. ittt bbbt s bbbt bbb sttt e na s

Deduct amounts received on disposals, Part 3, Column 16

Deduct amortization of premium and AEPIECIAtION............cc.cvriiiiieie ettt bbb s bbb bbbt a s bbb bbb b s s ba s st

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, Column 17
9.2 Totals, Part 3, Column 14

Deduct current year's other than temporary impairment recognized:
101 Totals, Part 1, COIUMN 15........coiuiiiciiicete ettt bbb s b st
10.2 Totals, Part 3, COIUMN 1.ttt bbbt bbb bbbt bees

Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+8-7-849-10).........cccovrurrriierirriereiesie ettt et es s s s ssesss st es st bes s s sanassassens

Deduct total NONAAMILEEA BMOUNES..........ceiiiiiieieicisie ettt s bbbt a1 bbb bR bR bbb bRt ben Rttt

Statement value at end of current period (LINE 11 MINUS LINE 12).......cveuieiieicecesieieeticteees ettt e et s et en st sees st es et tanes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECemDEr 31 Of PHIOr YBAT.........cccvevcvcieeeeie ettt es s naas

3,229,518

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

2,005,651

Accrual of diSCOUNL........ccveverrrreeiersrieeriesiseeenes

2,241

Unrealized valuation increase (decrease):

41 Part1, Column 12

4.2 Part2, SECHON 1, COIUMN 15.......coiiieieeicteie ettt sttt a e st st b st s s s s e enas
4.3 Part2, SECtON 2, COIUMN 13.......oiieeictscese ettt bbbttt bbb s st st b b s s e sasssnsenas
A4 Partd, COIUMN T ettt bbb et s s bbb e ettt s bt n s e sas s s nees e

0

Total gain (10ss) 0N diSPOSAIS, PArt 4, COIUMN 19........c.ivirieceeeecree ettt ettt bbbt a bbbt ss st b st s s bbb s s e s s nnenes

124,158

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cueuieiiieiieeresee ettt sttt sttt a s

2,013,887

DedUCt @aMOTtiZAtION Of PIEMIUM........cvuveereeireierieeseesssesseessesesee s ees e esess e see st es s ss s s s es s s E s s 8 e £ s8££ n b st en e en st

20,494

Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 5.ttt s e e b a e st s bbbt a e s
8.2 Part2, SECON 1, COIUMN 19.. ..ottt sttt bbbt bbbt nes
8.3 Part2, SECON 2, COIUMN 16..........coiviiieiercieieie ettt sttt bbbt bbbt nas
8.4 Partd, COIUMN 5.ttt et bbb bbb st b st bbb bbbt s et

Deduct current year's other than temporary impairment recognized:

9.1 PArt 1, COIUMN T4 .ottt bbbttt sttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt bbbt bbb bbbt
9.3 Part2, SECHON 2, COIUMN T4........ooeeeeeeeeeeeeeeee ettt ettt a ettt ae e s st et esnae s st et enssaesesssesensstesnsnans
9.4 Partd, COIUMN 13 ..ottt bbb bbb bbbttt

0

Book/adjusted carrying value at end of current period (LINES 1+2+3+445-6-T+8-9).........cccccererrriririreiieieeisee sttt et es sttt s sttt es st saebesnanan

3,327,188

Deduct total nonadmitted amounts

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

3,327,188

Si03



Annual Statement for the year 2012 of the North American Swiss Alliance

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. ..225,329 249,046 233,402 215,000
Governments (Including all obligations 2. CaANAUA. ... | e | e | s sseens | ceresrere et
guaranteed by governments) 3. Other COUNMES......oiiiieiieie | eviiiiiissiiiesesieseniesssssens [ erssessesesssssesnsssessessessesssse | sessessersnssnsesnsansensasnsensassass | eosesssssssnsnsesssssnsnsssssssnsanaas
4, TotalS. .o | e 225329 | oo, 249,046 | .o, 233402 | oo 215,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...coooveiiieiiieiiieeees | e 778,260 | .ovoveviveiceiienns T45347 | oo, 782572 | oo, 690,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....covieiicieiiieeiiieeies feoiiiiiiiieiiiseseeseenens [ eeeeeieiieseesieseeeresssesesesens | eeeresisessesseesessseesssessesesserenss | eressesesinsesesessesensesesesnaesnas
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..ooooseeeeeirseiessieniees L L [ |
Industrial and Miscellaneous and Hybrid 8. United States.......cccovveveveies | ovrervesireiieinenas 2,323,599 | oo 2,470,876 | covovveerrrrrrrrennns 2,339,476 | .oovvererrrenn 2,264,000

Securities (Unaffiliated)

Parent, Subsidiaries and Affiliates

PREFERRED STOCKS 14, United States.......ovverrreererens [ e [eerreennenrenssessssenneees [ e

Industrial and Miscellaneous (Unaffiliated) 15, CaNAGA......erveerrerreeeinrireiees [ e [ et
16._Other Countries........ccoveerenee [ o [ s

17, Totals...oovvesivesciscissciesne o, 0 |, [0 0

Parent, Subsidiaries and Affiliates 18, TOHaIS......oveieciciieieicisieis [ eeeieiieisiesssesiesesessessssses | eessessessessssssssensesssssssessesnss | snsessesisssssesesssssssessessssnsnses
19. Total Preferred Stocks...... | ..ococovieviviniicniiniiccienneee, 0 i 0 [, 0

COMMON STOCKS 20. UNItEd SALES......vverecereernne | rrreereeereeeineeissssneresnenis | crneeessesssesssnesssesssssssssssss | coneesnsessssssssessssssssssssesssans

Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA. ... | e | st | st
22. Other Countries........cveveniiens | eoreeiesisisiicsississisnienee L | e,

23. TotalS...oocveeicsisisiscicniees | o) 0 i 0 i, 0

Parent, Subsidiaries and Affiliates 24, TOtAlS....coiiiiiiiieieeiieees e | creressssseses st essesssesssnsenes | essesissess s s s sns s s ensenas
...................................... 0

...................................... 0

27. Total Bonds and Stocks.... | ........c..cccc..c... 3,327,188 3,355,450
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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

1.1
1.2
1.3
14
1.5
1.6
1.7

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
U.S. Governments

Class 1
Class 2

Class 4
Class 5
Class 6
TOtAIS. ..t

............................ 6.8
............................ 0.0
............................ 0.0

2.1
22
23
24
25
26
2.7

All Other Governments
ClASS 1.ttt

3.1

32
33
34
3.5
3.6
3.7

TOtAIS. ...t

41
42
43
44
45
4.6
4.7

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

ClLASS 1.ttt nen
ClASS 2.ttt

Totals

5.1

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
ClASS vttt
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 4 7 1 11
Quality Rating per the 1 Year Over 1 Year Over 53 Years Over 10 Years Ovesr 20 T:tal Column6asa Total fror?w Column % fron:9 Col. 7 To?al Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
8.1 ClASS .ottt | ertesiisiesesiees 110,000 | .ovevrerrene. 864,056 | ....ccccverrnnne 294,623 | oo 79,729 | oo 76,319 | oo 1424727 | oo 42.8 | .. 1,480,204 [ ..coooverreierrnen. 458 | . (2 0 O
8.2 ClASS 2..uuvvreerrcierisreise sttt essssssssessasses | svsessissessssnnns 93,000 | covrererrerierins 84,332 | oo 295,090 | oo 27,500 | coverererirernns 398,950 | .oovvvrerrrierins 898,872 |..vvvevrererrreierinn 27.0 | oo 134,299 [ .o 42 | 898,872 | ..o

Totals...

71

72

Hybrid Securities
ClASS T.uviitec ettt st
ClIASS 2.ttt

8.1

8.2
8.3
8.4
8.5
8.6
8.7

Parent, Subsidiaries and Affiliates
ClASS 1.ttt
ClASS 2..u.veveee sttt
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Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7 8
Column6asa
% of Line 9.7

Total from Column
6 Prior Year

9

% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

Total Bonds Current Year
ClASS vt ettt

ClASS 5.ttt
Class 6
Totals.....ccocvevvereee.

Line 9.7a52 % 0f COL 6.

Total Bonds Prior Year

Class 2
Class 3
Class 4
Class5.....
Class 6....
Totals...cooveverieieinns

Line 10.7852 % 0f COL. 8.....ooovieieiisce s

................. 1,525,036

................. 1,084,184

...134,299 ...

.................... 155,233

.................... 300,764

................. 3,095,217
....134,299

................. 3,095,217
....134,299

300,764
............................ 9.3

Total Publicly Traded Bonds
Class 1
Class 2
Class 3
Class 4
Class 5

Line 11.7 as a % of Col. 6....
Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........cccooeveevirnnne.

.................... 110,000
...................... 93,000

................. 1,089,385
...................... 84,332

.................... 327,858
.................... 295,090

.................... 356,359
...................... 27,500

.................... 544,714
.................... 398,950

................. 2,428,316
.................... 898,872

................. 3,095,217
.................... 134,299

................. 2,428,316
.................... 898,872

Total Privately Placed Bonds
Class 1
Class 2
Class 3

Class 6....
Totals....oervrrereirenns

Line 12,7252 % Of COL 6.
Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........cccooveveevirnnes.

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

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

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

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

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

(d

Includes $
Includes $

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

0 current year, §.......... 0 prior year of bonds with Z designations and §......... 0 current year, $....

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and $
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0;

.....0 current year, $...

NAIC 2§......... 0;

NAIC 3§......... 0;

NAIC45§.........

0;

NAIC5S.......... 0;

0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

NAICGS......... 0.



Annual Statement for the year 2012 ofthe NOIrth American Swiss Alliance

SCHEDULE D - PART 1A - SECTION 2

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

2 3 4 5 6 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 ISSUET OblIgAtioNS. ......cuucveeiiecieie et 225,329 | oo | e | e | oeveeriesinninnnen229,329 | cvvvreeieiisiieeieeeen88 [ 1,486,706 | ..ocvoeverrrereereenndB.0 | i 225,329

1.2 Residential Mortgage-Backed Securities
1.3 Commercial Mortgage-Backed SECUMLIES...........ccovrrreereiierieerisriees | eveereessesiessessssesesesens | cvevesiesie s sessesessesns
1.4 Other Loan-Backed and Structured SECUMHES...........ceeveieviiveieiieriiies Levieriisieissiesesisiesesies | covsressesissessesesesessessenas O R 0 | L
1.5 TOtAIS. vt sttt sns st ensnnes | srsnssssessanssnssesansansan (] I 225,329 . O 225329 [ o

All Other Governments
2.1 1SSUET ODlIGAtiIONS......c.vvurvererreeieierieise st sreneeens
2.2 Residential Mortgage-Backed Securities.....
2.3 Commercial Mortgage-Backed Securities....
2.4 Other Loan-Backed and Structured Securities
2.5 OIS, ..ottt

U.S. States, Territories and Possessions, Guaranteed
3.1 ISSUET OBlIGAtIONS. ..ottt
3.2 Residential Mortgage-Backed Securities.............cocrerrurineereereesceneeneens
3.3 Commercial Mortgage-Backed Securities....
34
35

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET ODlIGAtIONS.......vvveevicieeeieictese e st nans
4.2 Residential Mortgage-Backed Securities............ccoevvvevereeceiercesieerenne
4.3 Commercial Mortgage-Backed Securities.... . 0.0 .
4.4 Other Loan-Backed and Structured SECUMLIES. ..........ocuevveiereeiieiieieins [esiiisiieiiesessisiississsssseess | covessesssssssssessssssssssssessens | eosossisssessssssssessssssssesses | sossessssssessessasssessessossons | eessessssssessessessonssessossons | soessessossssssessesssssnssnns (O P 0.0 [ | e 0.0 | [ e
4.5 TOtAIS...ueeeeesieeeeece et ss s st ssnsnsnnsentns | snssssssssssissnsssesssaneas (01 (01 (01 (O (01 (O P (ORVI (O 0.0 | oo (01 0

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations..........cccccevunnne
5.2 Residential Mortgage-Backed Securities.
5.3 Commercial Mortgage-Backed Securities....
5.4 Other Loan-Backed and Structured Securities.
5.5 TOHaIS. ...ttt

Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET OblIgatioNS.........ccvevievrieeeteieeee e
6.2 Residential Mortgage-Backed Securities............coeeveeveiercrreecieereinne
6.3 Commercial Mortgage-Backed Securities....
6.4 Other Loan-Backed and Structured Securities
6.5 TOHaIS. ..ottt

Hybrid Securities
7.1 1SSUET OblIGAtIONS. .....cecvveveicrerercree e
7.2 Residential Mortgage-Backed Securities.....
7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities. .
7.5 TOHaIS. ..ottt

Parent, Subsidiaries and Affiliates
8.1 1SSUET OblIgatioNS........cevevieeiireecteeeee e
8.2 Residential Mortgage-Backed Securities............ccevevevveiercrreecieereeinne
8.3 Commercial Mortgage-Backed SeCUrities............cvvvvieiererevnriereciinins
8.4 Other Loan-Backed and Structured Securities. .
8.5 TOtAIS. . vuuceeceertsse ettt
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Annual Statement for the year 2012 ofthe NOIrth American Swiss Alliance

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........oovevererciceeeeci s esssesssesssessses | oessessisssinsis 203,000 | .coovrerrenns TAT3TAT | . 622,948 | .oovvirirnn. 383,859 | .o, 943,664 | .cooovvvrinnn 3,327,188 | e 100.0 | .o 9 0,9 SN DO ) 0,0 GO I 3,327,188 | e 0
9.2 Residential Mortgage-Backed SECUMtIES..........co.viunreineereerrinineinrirnis | e (01 (01 (01 (0 (01 (01 O 0.0 | 9.9, SO IS 90,0 S I (01 U 0
9.3 Commercial Mortgage-Backed SECUMtIES..........cc.ovveeevecrevereeeeiieeeiens | v () [ (1 [ [ [ (01 I (01 [ (01 [ 0.0 |.oeeerneee XXX oo | e XXX veieee | e (01 [ 0
9.4 Other Loan-Backed and Structured SECUMES...........covuenrerinerneernineinns | ssessiisiisisissisiienes {018 R {01 R {01 P [ (01 (01 P 0.0 |, 9,9, SN [ XXX e | e (O P 0
9.5 TORAIS....veveecereeii ittt sttt st sntnntans | eetbesiesienis 203,000 | .cooovrerienns TAT3TAT | e 622,948 | ..covvirrnn. 383,859 | .o 943,664 | ..oovvvrinnn 3,327,188 | oo 100.0 | .o 90,9 CHIIIN DO ) 0,9 G I 3,327,188 | oo 0
9.6 Line9.5a58 % 0f COL B....cccoiiuiisiisiisisiisiiisssiie: | e (ST 353 | i 18.7 oo 115 [, 284 | o, 100.0 | 0,9, ST [ XXX [, D 0,0, S [P 100.0 | oo 0.0
10. Total Bonds Prior Year
101 1SSUET OBlGALIONS........oovvverieriieiieieeiee s ssssssssssns | svseessessssssssssaas 30,000 | .oovrrrrenen. 1,659,335 [ ..ooevvrrrnne. 1,084,184 | ..coooevrrnee. 26,926 | ..ccooverrrrnnes 300,764 |.............. ) 0.0 G PR D.0,9 IR IR 3,101,209 | cooeeveererrer 96.0 | coovevrerrrnes 3,101,209 | oo
10.2 Residential Mortgage-Backed SECUMHES. ........cvvererrerrrrnrrnrernenensennenes [ conernrnninnissnsnsnsinsnnes | onsiesssnssnsssesnsnssees | eonsnssnssssesnssssssnssees | sesseeissnssnssssessssssnsnes | sesseessssessssssssesssssssnes | sesmsssseeees ) 0.9 G D 9,90 O R (01 I 0.0 [ [ e
10.3 Commercial Mortgage-Backed SECUMLIES. ...........vururirrerrrninrnrireiinies [ [ s | e | seensessesnssesesssssssesees | seeseesssssssnssnssssssssssnnes | sensesseeens ) 9.9 GRS DS, 9,90, S L (01 I 0.0 [ [ e
10.4 Other Loan-Backed and Structured SECUMHES..........c.evevreeveiveieiceiies oo | eoesressessssesssssssesesssssesens | eoemsessesessonsesssessssssssessns | anessessssesesas 128,307 | .o [ .00 N PR .0 N [P 128,307 [ .o 40 ] i 128,307 | .o
10.5 TOHAIS...cveoeercireireieieeee st sssens | sesesssesssnnssnnssas 30,000 | .o 1,659,335 [ oo 1,084,184 | ..o 155,233 | coooovvrriien. 300,764 |.....coo...... ) 0.9 CHRIN IR XXX oo | e, 3,229,516 | coovvverrrien. 100.0 | v 3,229,516 | coovvrecieiieiiene 0
10.6 Line 10.5858 % 0f COL 8......ccuiiuuiiiisiissisisciii e | i, 09 | i 514 | o 336 | oo 48 [ i, 9.3 [ D0.9, ST [ D, 0, SRR [T 1000 [.ocoienees D0, 0 S [P 100.0 | oo 0.0
11. Total Publicly Traded Bonds
11.1 Issuer Obligations 383,859 943,664
11.2 Residential Mortgage-Backed SECUMLIES...........ccocvveererecrieeieiesieseens | eveeriesisesssissesssessiesens | eovvsrsssssesesissessessssissens | cvesessessesssssesssssssssssens | seesesssssesisssssessessssesseses | sesesessesssssessssssessesienns
11.3 Commercial Mortgage-Backed SECUMEIES...........ccccvereverererireierieiees | evererierieessisiessessiesins | convesiesssesesisssssesissessens | creseesessesssssssssssesssssssens | sresesssssessssssessessssesseses | tessesessisssssssssssssessesieses I
11.4 Other Loan-Backed and Structured SECUMHES............ovevereverveeeiieieins | erieiiisieiieseseiesiesesess | eresressesessessesssssessssessesees | erossessesessessessessssenssnsesons | srossessesssssnsessesonsansennss | soesssensessensesensensessnsonse | soneenessnsensesensensesseseld | croneneerenssnsenessnsens0e0 [ covveresiiisseenens 128,307 [ .o 40 | i [V I XXX...........
115 TOtAIS...cvererieeeeeiereeeeseeeseseisssissssssssssssssssssssssssssssssssssssssssnss | sesensssnssienssnsn 208,000 | covvivriirnesn LATTAT | en.622,948 | .................383,859 | .................943,664 | ...............3,327,188 | ..coovvriirrnnn100.0 [ oo 3,229,516 | cooovvvrrerinens 100.0 | vovvereeris 3,327,188 |..oovvenne. 0.9 S
11.6 Line 11.5asa % of Col. B.......cccvvrrerrrrncence XXX....
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9 XXX
12. Total Privately Placed Bonds
12.1 1SSUET ODlIGALIONS.......cvvcvecvvcicte et vessssssssssssssesens | evessesssissessssssssssssesesins | cnsesesisessesessessssssesens | cesissssessssesssssssesssssssens | sveseesessesesessesssssesnssnss | ensessesssssesesessesensessenes | sveseeresvessssensssesenensssd | evsrenenrenresserenrereered000 | oo (01 0.0 | XXX ovoeeeees | e 0
12.2 Residential Mortgage-Backed SECUMLIES...........ccocueeiereeeeierieseeriens | ervereesieissssssssssesesins | cvsesiesiessesissessssssssens | coesissssessssesesssssesssssssens | svesessessesssssssesssssessnssnss | eessssessessssesessssensesseses | sveseeressessssessssssenssnsssd | evneevevenresierenrerenred000 | oo (01 0.0 | XXX ovoeeeees | e 0
12.3 Commercial Mortgage-Backed SECUMLIES...........cccevevrieieiereeerieiiees | everieesiieieseeseseesesesens | cvsiesesisssesesessssssssens | cevissssesssesesssssesssssssens | svesessessessssessesssssssssssnss | essessessessssesesessensessnses | sveseesessesensensssessnssnssid | eveveseenrerserenrerenrnd000 | oo (01 I 0.0 [ ) 0.0 G LU 0
12.4 Other Loan-Backed and Structured SECUMHES...........ccreerrererrnrrenreinnees [ernrrssissississississinsns | v | | s | oo | o0 | 0.0 | i [ 0.0 [ D .0 ST [ O 0
12.5 TOHAIS....cvververireieeiee e ssssens | esssesssesss s ss s enseas (01 TN (01 N (01N [T (O [N 0 [ cvvreremrerieiieneee0 | vereiseiseiiseieeenn0.0 | s [V [ (VKON [ ). GO [T 0
12.6 Lin€ 12.588@ % Of COL B.....covvnieiecieieieeieeteeis e sessssssnnes | eeeiiesisessiessieessenenns 0.0 [ oo 0.0 [ oo (V0 [ 0.0 [ oo 0.0 9 0,0 TN PO ) 0,0 G IS D.0,9, NN ISP 0.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........ccccoovvvriinniinniiiniinsie | oo, 0.0 | oo (OO (U0 0.0 [, 0.0 0,0, S [P D, P XXX oo | v, 0.0
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Sch. DA-Verification
NONE

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

SI10, SI11, SI12, SI13, Sl14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09



Annual Statement for the year 2012 ofthe NOIrth American Swiss Alliance

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
cusIp g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date

U.S. Government - Issuer Obligations

ol

3134A4 VC 5|Fed Home Ln Mtg Corp, .51,446 (T22) | cevoevsrrennieninenns e | ceneeeenb 375 | e 2.888 | JJ-17.. 01/08/2009 | 07/17/2015
3134A4 VC 5|Fed Home Ln Mtg Corp .51,240 (620) ..3.080 | JJ-17.. 02/25/2009 | 07/17/2015
31359M 4D 2| Federal Natl Mtg Assn. 25,100 (25) ..4.864 | FA-13.. 11/06/2008 | 02/13/2017
912828 HH 6|US Treasury Note. 26,375 (355) ..2.772 | MN-15. 04/23/2009 | 11/15/2017
912828 HH 6|US Treasury Note. 15,936 (234) ..2.701 | MN-15. 02/28/2011 | 11/15/2017
912828 HH 6|US Treasury Note.... 55,232 (1,308) | .oovvveererensieienns | evnsnrsnsersnsseienees | evnnneeni250 [ ovinens 3.750 [MN-15. | ... 08/05/2011 | 11/15/2017
0199999. U.S. Government - Issuer Obligation .. . . (3,264) 0 0 XXX XXX [ 2,952 el 9,510 XXX [ e XXX......
0599999. Total - U.S. GOVEIMMENL.......cvrrerierieriiisrsisisiiersssesessssssesssssssssassenes 233,402 |..XXX........ . . . (3,264) 0 0 XXX XK [ 2,952 ] 9,510 XXXeoooe | e XXX......
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
147647 BF 7|CASPER WYO CMNTY CLLG.... .28,380 AO-15. 12/04/2012 | 04/15/2040
29364D 76 1|ENTERGY ARKANSAS4.9% PFD .25,000 JD-01.. 12/06/2012 | 12/01/2052
34281P LD 3|FLORIDA ST GOVERNMENTAL 57,305 | ... AO-01. 12/10/2012 | 10/01/2030
394594 CE 3|GREENE MO SPL OBLIG COUNTY BLDG... 56,728 | ...... 110352 . JD-01.. 07/31/2012 | 12/01/2029
452152 FA  4]|ILLINOIS ST FOR ISSUES........c.ccccvrvrrrns .34,992 | .....115.206 | . AO-01. 12/04/2012 | 04/01/2035
452151 LF  8|ILLINOIS ST TXBL .39,205 .99.032 . JD-01.. 08/03/2012 | 06/01/2033
497752 FA 8| KISKI PA AREA SCH DIST TXBL BAB 58,501 MS-01. | ... 07/31/2012 | 09/01/2035
59333N SD 6| MIAMI DADA CNTY FL SPL... 58,972 AO-01. 12/10/2012 | 04/01/2040
646065 L8 3|NEW JERSEY ST EFAREV... .34,955 JJ-01.. 12/11/2012 | 07/01/2040
646136 XT 3|NEW JERSEY ST TRANSN TR .34,918 JD-15.. 12/11/2012 | 12/15/2028
64763F QQ 5|NEW ORLEANS LA RFDG TXBL .26,943 MS-01. 12/11/2012 | 09/01/2030
664754 T2 4|NORTHERN AZ UNIV REV TXBL SPEED BAB.........cccosvvinirrerinrrnnes 40,343 FA-01.. 09/27/2012 | 08/01/2030
658907 DD 9|NORTH DAKOTA ST BRD HGHR ED .57,613 FA-01.. 07/31/2012 | 08/01/2040
688022 CN 0|OSCEOLA COUNTY FL CAP IMPT BAB 35,048 AO-01. | ... 11/27/2012 | 10/01/2039
764507 CM 9 [RICHMOND CA WASTEWATER.........ccooevmiiriereerieieessieseeienienas 45,485 FA-01..| ... 12/04/2012 | 08/01/2040
777543 ST 7|ROSEMONT IL TAXABLE CORP. .33,560 JD-01.. 12/11/2012 | 12/01/2023
840120 AE 9|SOUTH SANGAMON WTR COMMN 32,285 JJ-01. | ... 12/04/2012 | 01/01/2035
940839 AZ 6|WASHOE CNTY NV HWY REV BAB. . 59,505 FA-01..| ... 09/27/2012 | 02/01/2039
987720 DK 2|YOUNGSTOWN ST UNIV OH BAB s . 11,421 JD-15. 09/27/2012 | 12/15/2033
987720 DK 2 [YOUNGSTOWN ST UNIV OH BAB . 11,416 09/27/2012 | 12/15/2033
1199999. U.S. States, Territories & Possessions - Issuer Obligations.............ccccceevuenanee ...782,572 0 0 XXX...
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). 782,572 0 0 XXX...

Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

07/24/2012 | 06/27/2022
08/15/2012 | 02/15/2034
05/13/2011 | 09/25/2013

.......... 4.950].........3.973 | JD-27..
FA-15..] ...
MS-25.

017175 AC ALLEGHANY CORP......cooriiriiiiiciirissississ s
04621X AD ASSURANT INC.......
05531F AE BB & T Corp....

06051G DY Bank Of America MN-15.] ... 12/07/2011| 05/15/2014
06406H BN Bank of NY Mellon JJ-15.. 11/09/2009 | 01/15/2015
06406H BN Bank of NY Mellon JJ-15.. 07/12/2010 | 01/15/2015
06406H BN Bank of NY Mellon JJ-15.. 02/18/2011 | 01/15/2015
064149 A6 Bank of Nova Scotia JJ-22.. 03/31/2010 | 01/22/2015
064149 A6 Bank of Nova Scotia JJ-22.. 07/08/2010 | 01/22/2015
064149 A6 Bank of Nova Scotia .2, JJ-22.. 02/09/2011 | 01/22/2015
084423 AS BERKLEY (WR) CORPORATION.........oooumvimmriinmnisnnisnnisnniinnnies | wvnene [ oo | eevviinnnns [ 22FE | 26,708 [ 1..108.091 | 027,023 | 000025,000 | iin000026,528 | e [ v {180) | s [ | v 4625 ......... 3.774|MS-15. | ... 07/24/2012 | 03/15/2022
084670 AV Berkshire Hathaway Inc. FA-11..| .. 02/05/2010 | 02/11/2015
09247X AD BIackrock INC..........oceuiiniinciiiniiiciesinnins JD-10. 01/13/2010 | 12/10/2014

09247X AD Blackrock Inc JD-10.. 01/31/2010 | 12/10/2014

WNN OO UWWO =D Do0owNWO N

10112R AR BOSTON PROPERTIES. MN-15. 01/09/2012 | 11/15/2020
10112R AR BOSTON PROPERTIES. MN-16. 02/01/2012 | 11/15/2020
124857 AG CBS CORP.. MS-15. 02/24/2012 | 03/01/2022
124857 AG CBS CORP.. MS-01. | ... 03/02/2012 | 03/01/2022
126650 bh CVS Caremark Corp JJ-01.. 12/06/2011 | 06/01/2017
136069 DS Canadian Imperial Bank.. JD-11. 12/07/2010 | 12/11/2015
149123 BQ Caterpillar. JD-15.. 12/02/2008 | 12/15/2018




Annual Statement for the year 2012 ofthe NOIrth American Swiss Alliance

SCHEDULE D - PART 1

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

1'0Ld

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

F

0 Rate Current

r Used Year's Total

e to Unrealized Current Other Than Foreign Admitted Amount Stated

i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual

cusIp g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity

Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
14912L 4M Caterpillar FiNl...........coevvueveeeiecveesieseeseeeseses s sessssenns | earieas . AFE] 135,000 [ oo [ e | e | e | coneeee2e 790 | cerirs 2.560 |JD-24.. 1 .... 06/17/2010 | 06/24/2015
17275R  AE Cisco Systems Inc, . AFE .14,990 .4.979 | FA-15.. 02/10/2009 | 02/15/2019
18683K AD CLIFFS NATURAL RESOURCES.........ccovterriiineriereieeieinenisniens . .2FE 25,120 ..4.800 | AO-01. 09/28/2012 | 04/01/2021

20030N  AJ
20030N 60
244199 BC
244199 BC
26884L AB
29267H AA
29265N AS
36962G  XZ
36962G 4T
38141G ER
38141G ER
38141G CU
428236 AQ
428236 AQ
428236 BR
428236 BV
437076 AP
46625H JA
48203R  AF
49326E EC

32,210
25,000
10,470
19,933
26,610
55,570
26,340
27,069
34,265
14,633
21,090
52,660
56,000
7,000
................... 41,920
26,120
32,790
51,038
26,500
35,546

..2.315| MN-14.
..5.000 [ JD-15..
..3.484 | AO-16.
......... 4.443 | AO-16. | ...
......... 3.935 |MN-15. | ...
..6.035 | JJ-15..
..3.830 | MS-01.
..7.853 | MS-15.
..3.208 | MN-09.
..6.706 | AO-01.
..5.550 | AO-01.
..5.662 | FA-15..
.4.730 | MS-01.
......... 4.730 | MS-01. | ...
......... 5.650 | MS-15. | ...
..4.000 { JD-09..
..1.649 | MS-01.
2473 | JJ-05..
..3.684 | MS-15.
..2.856 | FA-13..

11/14/2011| 11/15/2015
11/29/2012 | 12/15/2061
07/08/2010 | 10/16/2019
10/14/2009 | 10/16/2019
07/24/2012 | 11/15/2021
07/10/2012 | 07/15/2034
07/24/2012 | 09/01/2021
02/13/2009 | 03/15/2032
02/08/2011 | 11/09/2015
01/08/2009 | 10/01/2016
02/18/2011 | 10/01/2016
07/10/2012 | 02/15/2033
06/25/2008 | 03/01/2013
06/26/2008 | 03/01/2013
08/29/2012 | 09/15/2041
07/24/2012 | 12/09/2021
11/04/2011 | 03/01/2016
02/27/2012 | 07/05/2016
07/24/2012 | 03/15/2021
11/17/2011 08/13/2015

Comcast Corp.........
COMCAST COl
Deere & Company.
Deere & Company... . .
EQT CORP....oirrirtierititiereseesie it nsenssnienne | sevees .
ENDURANCE SPECIALTY HLDG rs .
ENENGEN CORP........ovvmriirierienieissseisesiesiesissessssssssssessesessens .
General Electric Capital Corp
General Electric Capital Corp.
Goldman Sachs Group Inc.
Goldman Sachs Group Inc.
GOLDMAN SACHS GROUP INC
Hewlett-Packard..

Hewlett-Packard..
HEWLETT-PACKARD CO..

HEWLETT-PACKARD CO..
Home Depot Inc..............
JP MORGAN CHASE CO...
JUNIPER NETWORKS INC
Keycorp......ccouevvieveinnennns . R
KINDER MORGAN ENER PART.......ccoeriririerermeinersenssesesensseeses [ eneees .

14,145 | ... 113.781] .
21,829 | ... 113.781] .
52,798 | ...... 117186 | .
.55,069 | ...... 100.632 | .
...... 100.632

494550 AT 55,705 | ... 115586 | ...c..occceeeen. 57,793 | 50,000 | oo 55,450 | ..ooviieiiriiniinnns [ eerieniinnennnn(295) | e [ [ 005,800 [ 4.957 |MS-15. | ... 07/10/2012 | 03/15/2035
585055 AS Medtronic Inc........... 24979 | | e T i | [ 4450 | 4.510 | MS-15. | ... 03/11/2010 | 03/15/2020
589331 AN Merck & Co Inc 9,966 ..7.710 | JJ-30.. 06/22/2009 | 06/30/2019
589331 AN Merck & Co Inc 20,000 [ oo [ | s [ | oeneen9.000 | v 7.710 [ JJ-30.. | ... 06/25/2009 | 06/30/2019
594918 AC Microsoft Corp. 10,061 . 10,032 [ e (1) | [ | 4200 | 4.125|JD-01.. 05/13/2009 | 06/01/2019
594918 AC Microsoft Corp. .25,157 ..25,000 .25,093 .4.123|JD-01.. 05/12/2009 | 06/01/2019
637432 ML National Rural Utilities 49,936 ..50,000 49,976 ..2.153 | MN-01. 10/26/2010| 11/01/2015
665859 AL Northern Trust AT,377 ..50,000 47,959 ..4.120 | MN-04. 04/11/2011 | 11/04/2020
682134 AC OMNICON GROUP INC. .37,375 ..35,000 .37,070 .3.522 | FA-15.. 01/31/2012 | 08/15/2020
682680 AN ONEOK INC .55,818 .4.701{JD-15.. 08/15/2012 | 06/15/2035
742718 DF Procter & Gamble Co 36,079 | ....134.946 | ........c.........53,978 | ooiiiiiini40,000 | coiiiiin36,823 [ [ 189 | [ | 0 5.550 | 6.295 | MS-05. | ... 11/06/2008 | 03/05/2037
742718 DN Procter & Gamble Co 14,974 | ... 118.369 | ooovveeeenn 17,755 | 15,000 | 18,0000 | s [ v 18 [ [ [ 700 | 4.722 |FA-15..| ... 02/04/2009 | 02/15/2019
74432Q AK PRUDENTIAL FINANCIAL INC . . ..5.238 | MS-17. 07/10/2012 | 03/17/2036
744448 CD Public Service Colorado . SRS IO . 24,898 | .....108.654 | ... 27,164 | iriiiiern25,000 | oo 24,930 | e | e 10 [ | | 03200 | e 3.425|MN-15. | ... 11/08/2010 | 11/15/2020
744448 CD Public Service Colorado . SRS I . 23,090 | .....108.654 | ......cccce0oee. 27,164 | 25,000 | eoiiienen23,510 | | 210 [ | | 03200 | 4.163 | MN-15. | ... 02/18/2011 | 11/15/2020
822582 AQ Shell International Fin .29,979 ..2.760 | JD-28.. 06/21/2010 | 06/28/2015
822582 AQ Shell International Fin . .20,885 .1.973|JD-28.. 05/16/2011 | 06/28/2015
828807 CJ SIMON PROPERTY GROUP INC... AFE 44,916 ..2.432 | MS-15. 03/13/2012 | 09/15/2017
87236Y AB TD Ameritrade... AFE .37,021 ..3.500 [ JD-01.. 12/06/2011| 12/01/2014
87425E AJ TALISMAN ENERGY. .2FE .54,848 ..5.150 | FA-01.. 07/10/2012 | 02/01/2037
88732 AK Time Wamer Cable Inc.... .2FE 32,437 1.131]JJ-01.. 11/14/2011] 07/01/2013
911312 AL United Parcel...... AFE 3.821 |AO-01. 03/19/2009 | 04/01/2014
911312 AL United Parcel...... W1FE .30,028 ..3.821| AO-01. 03/19/2009 | 04/01/2014
91159H GU US Bancorp AFE .51,182 ..2.508 | MS-04. 04/11/2011 | 03/04/2015
91159H GU US Bancorp .10,383 ..2.095 | MS-04. 05/13/2011 | 03/04/2015
913017 BQ United Tech Corp.... 17,650 ..3.489 | FA-01.. 05/13/2011 | 02/01/2019
913017 BQ United Tech Corp.... 14,976 ..6.125 | FA-01.. 12/15/2008 | 02/01/2019
913017 BQ United Technologies Comp..........ccc.urvirriireineisnsisssisssssssnsiins | s 16,387 | .....110.037 | ccovveierreen 16,506 | oo 15,000 | i 15,790 | s | e (180) o [ | 8125 4.942 | FA01..| ... 01/16/2009 | 02/01/2019
92343V AM Verizon CoMMUNICALIONS...........cc.riuieiiriieciriissisiesiesiniis | oo 63,593 | ... 123243 | .o 75178 | 61,000 | 062,290 | e | e 260) [ | | 8100 | 5.537 | AO-15. 05/12/2008 | 04/15/2018
925524 AV VIACOMIINC... ..4.701 | MN-15. 08/15/2012 | 05/15/2033

AN 2 20O ORANBERUU 2220 WWUIONDOONNTWWS2ONREWODODD > 2ONNNUITOPODO WN O

92976W BJ Wachovia Co.........ovvvriniinriicciscinisnsssissiscisnisssissssssssisnssnssns | ovvvens | oo | eoveniienns | WFE | i 47,688 | .. 101.723 | .........50,862 | 050,000 | viii000050,000 | oo |85 | [ | 0008500 | 6.717 [MN-01. ] ... 11/12/2008 | 05/01/2013
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Annual Statement for the year 2012 ofthe NOIrth American Swiss Alliance

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
cusIp g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Paid Accrued Year Acquired Date
92976W  BJ 4| WaChOVI@ COP......couuerurerrireireeieisseesssissessesssesissesssssssssessesssssenas | coeees .|.1FE|.. ..10,172 ..10,000 (279) MN-01. ] .... 07/12/2010 | 05/01/2013
931142 CB 7| Wal-Mart StOreS.........c.ovuviriiniissisisiisssiesisissssssessssssssesssssssssssssssssssses | eovsees | oo | oens 1FE 48,314 ..40,000 22 MS-01. 01/28/2009 | 09/01/2035
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.......... ..2,470,876 .2,264,000 .0 (10,675) 0 XXX...
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 2,339,476 ..2,470,876 .2,264,000 0 (10,675) 0 0 XXX...
Totals
[7799999. Total - Issuer OblGaAtoNS........cccccoccccccccrcrmccrccccs [.. 3,355,450 [... XXXooowwns | 3,465,269 | .. 13,169,000 | ... [ (18,251 0 0 [ XXX [ XXXrrre [ XK [ oo A2,768 [ ovverereren97,462 | XXXeers [ oere XK K e
8399999, GraNd TOtAl - BONGS.........ooosescerossecerrsssssesesssssssssssssssesssssssesssssssesssssssess s ossees s sseesss s s [ 3,355,450 | .. XXX........| . 3,465,269 | .. 13,169,000 | ... | (18,251)] 0] 0 | XXX [ XXX [ XX ] 42,768 | ... 97,462 | XXX...... | oo XXX




Annual Statement for the year 2012 of the North American Swiss Alliance

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

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

E11, E12
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Annual Statement for the year 2012 ofthe NOIrth American Swiss Alliance

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
CusIp Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
3138E2 MD 4 |FNMA POOL AJ9355 02/10/2012 | Morgan Stanley. 103,651
3138EB_RE 7 |FNMA POOL AK3784.........cccvvcerenee . | 05/09/2012 | Morgan Stanley. 77,512
0599999. Total - BONAS - U.S. GOVEIMMENT. ...t eeeds o0 b0t 181,163
Bonds - U.S. Special Revenue and Special A
34281P LD 3 |FLORIDA ST GOVERNMENTAL... .| 12/10/2012 | WELLS FARGO.... 57,305
394594 CE 3|GREENE MO SPL OBLIG 07/31/2012 | WELLS FARGO 56,728
452151 LF 8|ILLINOIS ST TXBL .| 08/03/2012 | WELLS FARGO.... 39,205
452152 FA  4|ILLINOIS ST FOR ISSUES .... | 12/04/2012 | WELLS FARGO.... 34,992
497752 FA 8| KISKI PA AREA SCH DIST BAB.........ccconcenn. .| 07/31/2012 | WELLS FARGO.... 58,501
59333N SD 6| MIAMI DADE CNTY FL SPL. 12/10/2012 | WELLS FARGO.... 58,972
646065 L8 3|NEW JERSEY ST EFAREV.. 12/11/2012 | WELLS FARGO 34,955
646136 XT 3[NEW JERSEY ST TRANSN TR....ooiiiiiriiiieisiieerieisssie s ssssesessssssesssssssssssens | « 12/11/2012 | WELLS FARGO.... 34,918
64763F QQ 5|NEW ORLEANS LA RFDG TXBL... .... | 12111/2012 | WELLS FARGO.... 26,943
658907 DD 9|NORTH DAKOTA ST BRD HGHR. .... | 07/31/2012 | WELLS FARGO.... 57,613
664754 T2 4|NORTHERN AZ UNIV REVS TXBL BAB...... .| 09/27/2012 | WELLS FARGO.... 40,343
688022 CN 0|OSCEOLA COUNTY FL CAP IMPT REV BAB o 11/27/2012 | WELLS FARGO.... 35,048
764507 CM 9| RICHMOND CA WASTEWATER.......c.coouiieiiniiiiiiitinsiisssssiessssssessssssssesssssssssssensens | aoessnssessnns 12/04/2012 [ WELLS FARGO........oeoririiirirrieisieiesisiseessse et esssnssssessssens | sresssssessnenes 45,485
777543 ST 7|ROSEMONT IL TAXABLE CORP............... 12/11/2012 | WELLS FARGO.... 33,560
840120 AE 9|SOUTH SANGAMON WTR COMMN..... .... | 12/04/2012 | WELLS FARGO.... 32,285
940839 AZ 6|WASHOE CNTY NV HWY REV BAB. .... | 09/27/2012 | WELLS FARGO.... 59,505
987720 DK 2|YOUNGSTOWN ST UNIV OH .| 09/27/2012 | WELLS FARGO.... 11,421
987720 DK 2 [YOUNGSTOWN ST UNIV OH 09/27/2012 | WELLS FARGO.......oucuutiririirsisisesersssissesessssssssssssenssss s esssssssssssssnsssssssenssssssssensse | osesessessasenes 11,416
3199999. Total - Bonds - U.S. Special REVENUE ANA SPECIAI ASSESSMENES. ... ...iuiuetitisiteteisssetetetsctesisesesessssesesassssesessssesessssesessssess  4esssstssssssssesessssesssassesesessseses et esessseseses e es et esses et en e b ea et s sehebensea et et nsebesnnceans 729,192 [ oo 640,000 | ..o 9,435
Bonds - Industrial and Miscellaneous
147647 BF 7|CASPER WYO CMNTY CLLG. .... | 12/04/2012 | WELLS FARGO.... 28,380 25,000 247
18683K AD 3| CLIFFS NATURAL RESOURCES .... | 09/28/2012 | WELLS FARGO.... 25,135 25,000 7
017175 AC 4 |ALLEGHANY CORP .| 07/24/2012 | WELLS FARGO.... 26,990 25,000 107
04621X AD 0[ASSURANTINC.... 08/15/2012 | WELLS FARGO 56,849 50,000 47
084423 AS 1|BERKLEY (WR) CORPORATION .... | 07/24/2012 | WELLS FARGO.... 26,708 25,000 421
10112R AR 5|BOSTON PROPERTIES LP. .... | 01/09/2012 | Morgan Stanley 28,313 25,000 223
10112R AR 5|BOSTON PROPERTIES LP. .... | 02/01/2012 | Morgan Stanley 11,602 10,000 127
124857 AG 8|CBS CORP . | 02/24/2012 | Morgan Stanley. 19,819 20,000
124857 AG 8|CBS CORP 03/02/2012 | Morgan Stanley. 14,873 15,000 8
20030N 60 6|COMCAST CORP ... | 11/29/2012 | WELLS FARGO............... 25,000 25,000
26884L AB 5|EQT CORP .... | 07/24/2012 | WELLS FARGO.... 26,820 25,000 244
29265N AS 7 |ENERGEN CORP.. .... | 07/24/2012 | WELLS FARGO.... 26,518
29267H AA 7|ENDURANCE SPECIALITY HLDG .| 07/10/2012 | WELLS FARGO.... 55,842
29364D 76 1|ENTERGY ARKANSAS4.9% PFD....... 12/06/2012 | WELLS FARGO 25,000
38141G CU 6| GOLDMAN SACH'S GROUP INC .... | 07/10/2012 | WELLS FARGO.... 52,798
428236 BR 3|HEWLETT-PACKARD CO .... | 08/29/2012 | WELLS FARGO.... 41,990
428236 BV 4|HEWLETT-PACKARD CO .... | 07/24/2012 | WELLS FARGO.... 26,263
46625H JA 9| JP MORGAN CHASE CO. .... | 02/127/2012 | Morgan Stanley 51,385
48203R AF 1|JUNIPER NETWORKS INC . | 07/24/2012 | WELLS FARGO............... 26,684
494550 AT 3| KINDER MORGAN ENER PART.......ooiiiriiireriiiniesieisesssie s sssissesssssssssssnsnnsns | aovessssnssnns 07/10/2012 | WELLS FARGO............... 55,705 | oo 50,000 951
682134 AC 5|OMNICOM GROUP INC............ .... | 01/31/2012 | Morgan Stanley 37,375 35,000 727
682680 AN 3| ONEOK. INC .| 08/15/2012 | WELLS FARGO............... 55,818 542




Annual Statement for the year 2012 ofthe NOIrth American Swiss Alliance

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 9
CusIp Date Number of Actual Paid for Accrued

Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Interest and Dividends

74432Q AK 1 |PRUDENTIAL FINANCIAL INC .| 07/10/2012 | WELLS FARGO............... 54,463

828807 CJ 4|SIMON PROPERTY GROUP INC.. 03/13/2012 | Morgan Stanley. 44,916

87425E AJ 2| TAILSMAN ENERGY .| 07/10/2012 | WELLS FARGO............... 54,848

925524 AV 2|VIACOM INC 08/15/2012 [ WELLS FARGO.......cuuuierririisiiiessiissisesessessssissiesenesenessssssisssissnsssessssssessssssnes | nosesssssssseenss 27,633
3899999. Total - Bonds - INAUSErial ANA MISCEIIANEOUS............cuetei ittt ettt ettt et et eteteteesctetesstetesessetesesesetesessetesenseaetessses | e4esssssesesossssesossssesesssssssseseset et eseh et ee et et et esetes et et et et et et es e s et et essntebannsesennaes 927,723 841,000 11,701
8399997. Total - Bonds = Part 3.......ciiiiiis s 1,838,078 1,656,000 21,359
8399998. Total - Bonds - Summary Item from Part 5... 167,573 1 150,000 [ 1,826
8399999. Total - Bonds .. 2,005,651 1,806,000 23,185
9999999, Total - Bonds, Preferred and COMMON SEOCKS. ...ttt ettt e 2,005,651 23,185

1'€Ld
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Annual Statement for the year 2012 ofthe NOIrth American Swiss Alliance

SCHEDULE D - PART 4

s SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

Showing all Long-Term Bonds and Stock
5 6 7

1 2 3 4 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 11 12 13 14 15 Bond

o} Current Book/ Foreign Interest/

r Prior Year Year's Total Adjusted Exchange Realized Total Stock

e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated

i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual

CUsIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/AC.V. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
3137EA BX 6|Fed Home Ln Mtg Corp.... ... | 01/05/2012. | Morgan Stanley. 26,014 ...25,061 0 ...25,061 01/07/2014.
3137EA BX 6 |Fed Home Ln Mtg Corp.... ... | 01/30/2012. | Morgan Stanley 31,283 0 01/07/2014.
3137EA BX 6|FHLMC Mtn ... | 09/27/2012. | Wells Fargo 35,847 0 01/07/2014.
3137EA BX 6|Fed Home Ln Mtg Corp.... ... | 09/27/2012. | Wells Fargo. 20,484 0 01/07/2014.
3137EA BX 6|Fed Home Ln Mtg Corp.... ... | 09/27/2012. | Wells Fargo 25,605 0 01/07/2014.
3138E2 MD 4 | FNMA POOL AJ9355 ... | 03/25/2012. | Principal Payment......... 616 0 22 ...|01/01/2027.
3138E2 MD 4 | FNMA POOL AJ9355 ... | 04/25/2012. | Principal Payment......... 724 0 ....(26 ... | 01/01/2027.
3138E2 MD 4 | FNMA POOL AJ9355 ... | 05/25/2012. | Principal Payment......... 806 0 (29 29 .1 01/01/2027.
3138E2 MD 4 |FNMA POOL AJ9355 ... | 06/25/2012. | Principal Paymen 848 0 31 (31 01/01/2027.
3138E2 MD 4 | FNMA POOL AJ9355 ... | 07/25/2012. | Principal Paymen 1,112 0 41 (41 01/01/2027.
3138E2 MD 4 | FNMA POOL AJ9355 ... | 08/27/2012. | Principal Paymen 1,522 0 56 (56 01/01/2027.
3138E2 MD 4 | FNMA POOL AJ9355 ... | 09/25/2012. | Principal Paymen 1,643 0 60 .(60 01/01/2027.
3138E2 MD 4 | FNMA POOL AJ9355 ... | 10/25/2012. | Principal Paymen 1,704 0 62 (62 01/01/2027.
3138E2 MD 4 | FNMA POOL AJ9355 ... | 11/26/2012. | Principal Paymen 1,768 0 65 (65 01/01/2027.
3138E2 MD 4 | FNMA POOL AJ9355 ... | 12/10/2012. | Morgan Stanley.............ccuerererenens 89,963 0 88 ,088 01/01/2027.
3138E2 MD 4 |FNMA POOL AJ9355 ... | 12/26/2012. | Principal Payment......... 2,048 0 .0 01/01/2027.
3138EB RE 7 |FNMA POOL AK6784 ... | 06/25/2012. | Principal Payment......... 524 0 (18 03/01/2027.
3138EB RE 7 |FNMA POOL AK6784... ... | 07/25/2012. | Principal Payment......... 551 0 8 .| 03/01/2027.
3138EB RE 7 |FNMA POOL AK6784 ... | 08/27/2012. | Principal Paymen 994 0 03/01/2027.
3138EB RE 7 |FNMA POOL AK678 ... | 09/25/2012. | Principal Payment......... 1,772 0 .1 03/01/2027.
3138EB RE 7 |FNMA POOL AK678: ... | 09/27/2012. | Morgan Stanley. 73,539 0 03/01/2027.
31398A YY 2|Fed Natl Mtg Assn ... | 12/10/2012. | Wells Fargo 52,172 0 09/16/2014.
31398A YY 2|Fed Natl Mtg Assn ... | 12/10/2012. | Wells Fargo 52,172 0 09/16/2014.
31398A YY 2|Fed Natl Mtg Assn.... ... | 12/10/2012. | Wells Fargo 26,086 0 09/16/2014.
31416C JJ 6| FNMA Pool 995865 ... | 01/25/2012. | Principal Payment......... 2,001 0 ...| 07/01/2024.
31416C JJ 6 |FNMA Pool 995865 ... | 02/25/2012. | Principal Payment......... 1,676 0 .| 07/01/2024.
31416C JJ 6| FNMA Pool 995865 ... | 02/09/2012. | Morgan Stanley............ccceeeererenns 49,105 0 07/01/2024.
31419A MZ 7 |FNMA POOL AEQ375.. ... | 01/25/2012. | Principal Payment......... 2,499 0 ... | 04/01/2025.
31419A MZ 7 |FNMA POOL AEQ375.. ... | 02/25/2012. | Principal Payment......... 2,206 0 . | 04/01/2025.
31419A MZ 7 |FNMA POOL AEO375.. ... | 02/09/2012. | Morgan Stanley 72,951 0 04/01/2025.
912810 QK 7|US Treasury Bond ... | 05/09/2012. | Morgan Stanley. 35,401 0 08/15/2040.
912810 QK 7|US Treasury Bond ... | 03/05/2012. | Morgan Stanley 11,513 0 08/15/2040.
912810 QK 7|US Treasury Bond ... | 05/18/2012. | Morgan Stanley. 12,148 0 08/15/2040.
912810 QK 7|US Treasury Bond ... | 05/18/2012. | Morgan Stanley. 30,370 0 08/15/2040.
912810 QK 7 |US Treasury Bond ... | 05/31/2012. | Morgan Stanley 31,282 0 08/15/2040.
912810 QK 7|US Treasury Bond ... | 06/06/2012. | Morgan Stanley. 12,736 0 08/15/2040.
912810 QK 7|US Treasury Bond ... | 12/04/2012. | Wells Fargo 18,303 0 08/15/2040.
912810 QK 7|US Treasury Bond ... | 12/04/2012. | Wells Fargo 91,514 0 08/15/2040.
912828 HH 6|US Treasury Note. ... | 12/10/2012. | Wells Fargo 29,165 0 11/15/2017.
912828 KD 1|US Treasury Note. ... | 01/31/2012. | Morgan Stanley............cccccovvvvevenae. 27,582 0 02/15/2019.
912828 KD 1|US Treasury Note. ... | 07/10/2012. | Wells Fargo 27,820 0 02/15/2019.
912828 KD 1|US Treasury Note. ... | 07/10/2012. | Wells Fargo 27,820 0 02/15/2019.
912828 KD 1|US Treasury Note. ... | 07/10/2012. | Wells Fargo 22,256 0 02/15/2019.
912828 KD 1|US Treasury Note. ... | 07/10/2012. | Wells Fargo 27,820 0 02/15/2019.
912828 KD 1|US Treasury Note. ... | 07/10/2012. | Wells Fargo 55,641 0 02/15/2019.
912828 KR 0|US Treasury Note ... | 02/27/2012. | Morgan Stanley............ccccovveverrunnne 16,213 0 04/30/2016.
912828 KR 0|US Treasury Note. ... | 07/10/2012. | Wells Fargo 91,370 0 04/30/2016.
912828 MP 2|US Treasury Note. ... | 07/10/2012. | Wells Fargo 88,498 0 02/15/2020.
912828 MP  2|US Treasury Note. ... | 07/10/2012. | Wells Fargo 70,798 ..60,000 0 02/15/2020.
912828 MP 2|US Treasury Note. ... | 07/10/2012. | Wells Fargo 17,700 ..15,000 0 02/15/2020.
912828 MP 2| US Treasury Note. ... | 07/10/2012. | Wells Fargo 29,499 0 02/15/2020.
912828 PC 8|US Treasury Note. ... | 05/09/2012. | Morgan Stanley............ccevererenns 38,011 0 11/15/2020.
912828 PC 8|US Treasury Note. ... | 08/15/2012. | Wells Fargo 91,635 0 11/15/2020.
912828 PC 8|US Treasury Note. .| 08/15/2012. | Wells Fargo 32,342 0 11/15/2020.
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Annual Statement for the year 2012 ofthe NOIrth American Swiss Alliance

SCHEDULE D - PART 4

s SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

Showing all Long-Term Bonds and Stock
5 6 7

1 2 3 4 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
o} Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CUsIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/AC.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
912828 PC 8|US Treasury Note. ... | 08/15/2012. | Wells Fargo 26,951 0 11/15/2020.
912828 RC 6|US Treasury Note. ... | 06/06/2012. | Morgan Stanley.............cceeeererens 37,270 0 08/15/2021.
912828 RC 6|US Treasury Note. ... | 07/10/2012. | Wells Fargo 26,437 0 08/15/2021.
912828 RC 6|US Treasury Note. ... | 07/10/2012. | Wells Fargo 21,149 0 08/15/2021.
912828 RC 6 |US Treasury Note. .107/10/2012. | Wells Fargo 31,724 0 08/15/2021.
912828 RC 6|US Treasury Note. 07/10/2012. | Wells Fargo 26,437 0 08/15/2021.
0599999. Total - BONAS = U.S. GOVEIMMENE. ...vvureirissieseeesersesesses sttt a1 fees ettt | eniines 1,687,639 | .......1,538,090 | .......1,571,363 | ...........1,567,583 | ....ccooonnrnnn. 0 0 0 0 0 |.1,567,583 | .o | ... 120,056 | .......120,056 | ........38,110 |..... XXX......
Bonds - Industrial and Miscellaneous
025816 BA 6 | American EXPress.........ccoceeeeevievcveieeceenseeerenans ... | 12/10/2012. | Wells Fargo. 0 05/20/2014.
12699A WP 9| CVS Caremark Corp. ... | 12127/2012. | Partial Tender. 0 11/15/2017.
25468P CM 6 | Disney Walt Co. ... | 02/27/2012. | Morgan Stanley............ccceevvereens 0 05/01/2018.
532457 BD 9 |EliLilly & Co ... | 03/06/2012. | Matured 0 03/06/2012.
931142 CB 7 [Wal-Mart Stores..........ccccovvevererccirerienerne .| 05/09/2012. | Morgan Stanley. 0 09/01/2035.
931422 AE 9| WalGreen Co 03/08/2012. | Morgan Stanley ...14,943 0 01/15/2019.
3899999. Total - Bonds - Industrial and Miscellaneous..... 154,571 0 0 0 0
8399997. Total - Bonds - Part4.......... ..1,722,155 0 0 0 0
8399998. Total - Bonds - Summary Item from Part 5 0
8399999. TOtal = BONGS. ..o s eessesssnssssssnssssssessssssssssnessssesssssssssssssssessssees | anneensi25013,887 | vrrenern 1,838,090 | 1100 1,895,340 | vivrrrren 1,722,155 | covvverivirnenne 0 0 0 0 0
9999999, Total - Bonds, Preferred and COmMMON SLOCKS............c.cccviverrieiiiiiiniies coveieeiereiseisseseissiensesessssssssssssessssesesssssssssessessnsensessensns | oeriernn2y013,887 | oo XXX | 001,895,340 | ... 1,722,155 | oo 0 0 0 0 0
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SCHEDULE D - PART 5

Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received | Interest
CusIP [o} Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/AC.V. Change in | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B/A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Government
31398A U3 4|FNMA ... | 05/31/2012 | Morgan Stanley.... .| 08/15/2012 | Wells Fargo..........coccvvverneenerrnne | wereeeernnnn35,000 | ciiirirnn.36,965 | oo 36,748 | oo 36,965 0
912810 QK 7|US TREASURY BOND.... ... | 01/05/2012 | Morgan Stanley. 12/04/2012 | Wells Fargo. 24,404 23,359 0
912810 QK 7|US TREASURY BOND ...| 06/06/2012 | Morgan Stanley. 12/04/2012 | Wells Fargo. 24,404 24,727 0
912828 RC 6|US TREASURY NOTE . | 06/06/2012 | Morgan Stanley. 07/10/2012 | Wells Fargo. .. 26,437 26,233 0
0599999. Total - Bonds - U.S. GOVEMMENL........cooiiiiiiiisisiisistiseissesienins e senssnssssessnssessesensssessssnssessssssssnsssensesssssesssssssssssnes | coveeseennes 100,000 | vorinienen 111,284 | oo 111,992 111,284 0 0 0 0 0 0
Bonds - Industrial and Miscellaneous
959802 AH_ 2[WESTERN UNION CO..oooooooooooeooeooeoeoeoeeeoeeeeees [...] 08/15/2012] Wells Fargo............oooooewereeeree [ 11/07/2012 [ Wells Fargo 53,345 56,289 [ Y P (2,944)
3899999. Total - Bonds - Industrial and Miscellaneous. 53,345 | ........ 56,289 0 0 0 0 0 0 (2,944)
8399998. Total - Bonds .165,337 167,573 0 0 0 0 0 0
9999999. Total - Bonds, Preferred and Common Stocks .165,337 167,573 0 0 0 0 0 0
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Sch. D-Pt. 6-Sn. 1
NONE

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

Sch. DA-Pt. 1
NONE

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

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

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

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

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

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

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
Key Bank Checking s Cleveland, OH.. XXX
GBU Account......... ... Pittsburgh, PA XXX
Morgan Stanley Money Market. . Cleveland, OH.. XXX
0199999. Total - Open Depositories.. . XXX..
0399999. Total Cash on Deposit.... XXX..
0599999. Total Cash...... XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 125,322 | 4. April 107,456 | 7. July. 131,893 | 10. October. 63,246
2. February. 135,692 |5. May. 149,177 | 8. August 48,092 | 11. November. 66,105
3. March 132,221 | 6. June 149,968 | 9. September. 64,655 | 12. December. 117,292

E25
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Sch. E-Pt. 2
NONE

Sch. E-Pt. 3
NONE

E26, E27
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