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Annual Statement for the year 2013 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 ULS. trEASUNY SECUMEIES.....uuveeceerereieriieeiseeeseieeississee et ssesssnsssssessnes | essessnssssssesssssessssssnssns | neeeesnees 0.0 [ e | e | e (0] 0.0
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agencies...........cccovueveveieevivevevsnieeeniees | ovverevesisiesennnns 25,075 |........... (0 25,075 | | e 25,075 |............ 0.7
1.22 Issued by U.S. government SpONSOred agenCies...........cuuevevriveriereees | woerevssisnieieissiessssessens | eneseena 0.0 [ [ | e (V1 I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMHES).....vvvvrrvireiciie ettt snses | sressesssssssesssssssesssssnsense | essessesnd 0.0 [ e | oo (1 I 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..............cccccee. | vevevririrines 1,144,269 |.......... 331 | e 1,144,269 | .oooveeeeeeeeeen | e, 1,144,269 |.......... 33.1
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations..............ocueeeenrereeneieinenees | ceereeeneneireieeseeneineenens | eeereeeennd 0.0 [ i | et | e (01 PR 0.0
1.43 Revenue and assessment 0bligations.............cccccevivieiieceiiieeees [ | cevereninnnd 0.0 | oo [ | e (0] 0.0
1.44 Industrial development and similar 0bligations..............cccovvevevieriei [ | e 0.0 [ e | e (1 I 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA
1.512 Issued or guaranteed by FNMA and FHLMC
1513 Al OtET ...ttt
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........c.. | coevveveeiiereeieiesiens [ evvieiennd 0.0 [ e | e (V1 I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.521........ccoviriinenrrinennineiees [ eoreeneinsinsissisessssenssseens | eeneeeesens 0.0 [ et | e | e (0] 0.0
1,523 AlLONET ..o | eensessessessssstenseniens | oesesesenn 0.0 [ oo [ e | e (VU 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
YT SECUMHES). . ..vo ettt ssnssnes | senesesseneeas 2,087,526 |.......... 60.3 | .o 2,087,526 | ...overeeeeeieireees | e 2,087,526 |.......... 60.3

© ® N>

2.2 Unaffiliated non-U.S. securities (including Canada)...
2.3 Affiliated SECUMHIES. .......cvueeeereieieec e
Equity interests:

3.1 Investments in mutual funds............cocreeernininene e
3.2 Preferred stocks:

321 AFIlIAEE. ... s
3.22 Unaffillated........overereeeeireieieeeeesei ettt es
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 AGHCURUTAL ...ttt nnes
4.3 Single family residential properties...........ccocevveereveeesiece e
4.4 Multifamily residential properties............ccovevereerieiieseesieseese s
4.5 COmMMECIAl I0ANS........vvurverieriirierieeieirteri bbbttt
4.6 Mezzanine real estate I0aNnS..........cocueeuienieeisiiniineieieseieise e
Real estate investments:

5.1 Property occupied by COMPANY.......ccceiiriieieiriieieseene et seesnees
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)...........c.cccoeeeeviveeivcciniceee
Property held for sale (including $......... 0 property acquired in

satisfaction of debt)..........cccoeeveeiieice e
CONTACE IOANS.......oveiriceie it

33

34

35

5.3

Derivatives
Receivables for SECUMtIES.........overiviirieierieereeeeie
Securities lending (Line 10, Asset Page reinvested collateral)

. Cash, cash equivalents and short-term investments.............ccoeveeierenisennnns
. Other invested assets
. TOtal INVESIEA @SSOLS.......evvieeeercieeieeieie ettt nnns

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

............ 0.0
............ 3.9

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

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

............ 0.0
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Annual Statement for the year 2013 of the North American Swiss Alliance

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI........cciiuierirrierirriseiseessseseiseesesssssssasesse st sse st s es st ss st s st s st s sren s
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ovreirririrrrinrireisierire sttt sss s sssenses

2.2 Additional investment made after acquisition (Part 2, COIUMN ).ttt

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt et b s st et s s b ae bt es s ae b sttt e st s neetens
3.2 Totals, Part 3, COIUMN 1.ttt bbbt bbbttt

4. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18........c.iiiiiiieiieieiieie ettt s st bt s sttt s st nns

5. Deduct amounts received on disposals, Part 3, Column 15.......c..ccoocvevee... IR R - 0 R B
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15......c.iiicicies ettt bbbttt
6.2 Totals, Part 3, COIUMN 13......coiiiee ettt

7. Deduct current year's other-than-temporary impairment recognized:
7.0 TotalS, Part 1, COIUMN 12, ettt sttt bbb a st s st s e saes
7.2 Totals, Part 3, COIUMN 10.......coiuiieiiteieetcie ettt ettt bbbttt b st s et en s saes

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt ettt ettt ettt s et ns st et s e et n st et essnaet st et et s st snentens
8.2 Totals, Part 3, COIUMN O......ouieiiite ettt bbbttt sttt

9. Book/adjusted carrying value at end of current period (LINES 142+3+4-516-T-8).........cccceverrirrireiiiieieie ettt st

10.  Deduct total NONAAMIEA AMOUNES..........cuiiiiiiieicisiiei ettt s b s bbb 88 s s bbb s bbbt n bbbt

11.  Statement value at end of current period (LINE 9 MINUS LINE 10)........c.eieiiuiieieiieeieisiesiss ettt bbb st bbb st been

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMBETr 31 OF PHOK YEAI..........cciuiiveiiiiieieeeeee ettt
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cccveueieiiiiceee et

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12, ...ttt ettt bbbt s
3.2 Totals, Part 3, COIUMN 11 ...ttt ettt s

4, ACCTUAL OF QISCOUNL......ovtverericiieie sttt s st b s s ssb s8R £ EEseRR £ RS ee R d R n s e n bt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O......ooeeeceetee et ettt et sttt bbbttt enannan

5.2 Totals, Part 3, COUMN ..o " ‘ JORER R
Total gain (loss) on disposals, Part 3, Column 18............ccccoevvrvrnnrrrrree JJo o N IR v

Deduct amortization of premium and mortgage interest points and COMMIIMENE EES..........c.ouiuiieriiirieice et
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Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13, ...
9.2 Totals, Part 3, COIUMN 13, ...

10. Deduct current year's other-than-temporary impairment recognized:
10,1 TotalS, Part 1, COIUMN 1. ettt ettt bbbt
10.2  Totals, Part 3, COIUMN M0.......uuiuuiiuiereriacieserieriseresestsessse ettt sttt bbbttt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccvrrrerrermrrnrenrnsinneresssessesssessessssssessesens
12, TOHAl VAIUBLION AIOWANCE..........ceuierieriereiereeiseies ettt bbbk bbbt
13, SUDLOLAI (LINE 11 PIUS LINE 12)....eueeieeeieireiieeieieieissstseise et ees st ess st e sse s es b se st s8££ 42888422828 n et een
14, Deduct total NONAAMITIEA @MOUNTS. ..o bbb

15.  Statement value at end of current period (Line 13 minus Line 14)
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Annual Statement for the year 2013 of the North American Swiss Alliance

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying valug, DECEMDET 31 Of PHOI YEAI.........c.cveviveieieteeee sttt ettt sttt b a st s sttt b bbb bes s s ssss s ens s e

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN ).ttt

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.oiiririrnirrrs ettt 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN T6.........vieieiciitcicte ettt bbbt bbb bbb se s s
3.2 Totals, Part 3, COIUMN 12. ...ttt bbb st bbb s s 0

4. Accrual of discount

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.......cceivreiereerssse e N 0 W W R
5.2 Totals, Part 3, ColUMN 9.......coovuireeeiresresssree s e B v B i 0

Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 19........ciiiieiiiieieiesise sttt st E bbbt

Deduct amounts received on disposals, Part 3, COIUMN 16...........coiuiieiciireie ettt bbb a bbb a s a st ss st en s senens

Deduct amortization of premium @Nd EPIECIALON. .........cv.rururererririreereeeerere st s s st st R bbbt

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...ttt bbbt bbb bbb s
9.2 Totals, Part 3, COIUMN T4 ...ttt bbb ettt bbb se s 0

10. Deduct current year's other-than-temporary impairment recognized:
101 T0talS, Part 1, COIUMN 15.. ...ttt
10.2 Totals, Part 3, COIUMN T .. .ottt 0

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-8+9-10).......c.cccveririirririeisiieese et 0

12, Deduct total NONAAMIEA AMOUNES.........cueiiiieicirie ettt s et b s s8££ R ettt

13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........cveiirueieiiniieieissississssesssiss e sses sttt s bbbttt en s nteen 0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEA.........cccuiiiiiiicie ettt bbb s bbb bbb st a bbb bbb ba bbb 3,327,188

Cost of bonds and stocks acqUIred, Part 3, COUMN 7..........c.cueiiuiieieiieese ettt bbb bbb s bbb bbbttt aen 845,242

ACCIUAL O QISCOUNL.......cveieieiiit ettt ettt bbb 2R b e84 R 24 s A2 R AR R bbbt sttt 1,502

Eal

Unrealized valuation increase (decrease):

A1 PAME T, COIUMN 12...cccietieesesi st

4.2 Part2, SECtON 1, COIUMN 5.ttt

4.3 Part2, SECHON 2, COIUMN 13 ...ttt ettt s e s et s st es st en s ses s s ssesas

44 Partd, COIUMN Tttt sttt bbb e bbb s bbb st en s st en s s s s st s s st 0

Total gain (10ss) 0N diSPOSAIS, Part 4, COIUMN 1.ttt sttt s8££ e E bt n st 19,433

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7 ...ttt bbbt nann 779,285

DedUCt @MOMtZAtION OF PIEMIUM........coiiiviteictctete ettt a s b bbbt s bbb s bbb st s bbb e s e b s bbb s bbb s bbbt bbb n e 22,210

©® N o o

Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 5.

8.2 Part2, SECHON 1, COIUMN 19......coumiiiirireriuciieeisseeesess sttt

8.3 Part 2, SECHON 2, COIUMN 16.........urvuuuerireriuerireisseresseesseesseess sttt sttt

8.4 Part 4, COIUMN 15, ..ottt 0

9. Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN 14t
9.2 Part2, SECHON 1, COUMN 17.....couiieeiceesrerieeeseesiesssss st
9.3 Part2, SECHON 2, COIUMN T4........ouoieeeeceeteee ettt sttt s bbb sa st en s
9.4 Partd, COIUMN 13 ..ottt e s e a bbb bbb bbbttt 0

10. Book/adjusted carrying value at end of current period (LINes 142+3+4+5-6-7+8-9)..........ceiiiiiiiieiccteee ettt st bbb 3,391,870

11, Deduct total NONAAMIEA BMOUNES..........c.iuieiieeiciciteic ettt s st s bbb s bbb s s s bbbt bbb bbbttt

12. Statement value at end of current period (LiNe 10 MINUS LINE 11).......ouiiiiiieieeieiectese sttt sttt bbbttt 3,391,870

Si03



Annual Statement for the year 2013 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
Governments (Including all obligations 2. Canada.....cccooerervrrrrrernnnns
guaranteed by governments) 3. Other COUNMES......civerieies | i | eveererissessessssessssssssssessssessens | eessssesssssssessessnsessesnssnssssnsons | eresissessesnsenssssesnssssessnsnses
4. Totals.oovoiieeieiiiicisicies | e 25075 | v, 28,129 | o 23,228 | oo 25,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....ooooiieeiiieiiiiiiees | e 1,144,269 | oo 1,060,994 [ ..o, 1,161,620 | oo, 1,015,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) B, TOMAIS. . oveeeeeieirisisreriiriisiiens | reersmrsrsssessesesossssnssssssssssssnses | sossssossssssssssnssnsssssessenssnsnsses | cesesessessonssnssessanssnssnssessessens | sressensssssssessanssnsssssesssnsansases
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....covoniieniiniiniisiiesiies | [ | i | e
Industrial and Miscellaneous and Hybrid 8. United States........cccoecevvecvrces | cervervirrieirininns 2,087,526 | ...coceoovrrrernnne. 2,106,882 | .coocvvvererere 2,105,621 [ covovveriiee 2,026,000
Securities (Unaffiliated) 9. CaANAGA......coevireeieieiereins | e | s | s | erer ittt
10._Other Countries.........cocveneee [eeniiiiesiiniiiesiiniiscsiiens [ | s | s
1. Totals...coocoeerrseicscsiicsiies | i, 2,087,526 | ..coovieiiiinne 2,106,882 | ..oocoovvviirne, 2,105,621 | oo 2,026,000
Parent, Subsidiaries and Affiliates 12, Totals. .o L [ | e | s
13. Total Bonds.....ccoouurernsssennss | covvivniiirien, 3,256,870 | .ooovvrrsrreninenes 3,196,005 | ..o 3,290,469 | ..o 3,066,000
PREFERRED STOCKS 14. United States......cooccvvvermveeens [ covvernrernririnins 135,000 | covvovveerrieeeeenns 105,553 | oveoreereerrerees 135,000
Industrial and Miscellaneous (Unaffiliated) 15, CANAGA. ..o | e | srenresiessn st sessesnes | sttt
16. Other Countries........ccooennee [eoniniiniiniisiiniiniiii | | s
17. Totals.. ..135,000 105,553 ..135,000
Parent, Subsidiaries and Affiliates 18. Totals.....ocovvesiesiisisiisiieni [ L | s
19. Total Preferred Stocks.......| ....cccocevcunennn..s 135,000 [ oo 105,553 | oo 135,000
COMMON STOCKS 20. United States......c.uvereeerrieees | revrirerrinerieeinerineessesieens e | s
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.......coeeceieieeeiees [ [ s [ s
22. Other COUNHEs......covvevicienes | cvvvriiissiisscicsisssiessi e Lo |,
23, Totals...oieiiciicsiciiciiciiies | e 0 o) (O RO 0
Parent, Subsidiaries and Affiliates 24, TotalS....ooocieveriicriicicicnies | e L |,
25. Total Common Stocks....... | ..o, 0 o) (O RN 0
26. Total StOCKS...oumirersisisninins | covvviciiriciics 135,000 | oooovvveinrinsniies 105,553 [ oo 135,000
27. Total Bonds and Stocks.... | .......ccccoeeuuenee. 3,391,870 | covvvveerrrreerene 3,301,558 | .ocvrerererens 3,425,469
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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 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa 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

.25,075 |.

..225,329 |.

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

5.1
5.2
53
54
5.5
5.6

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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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 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa 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)

6. Industrial and Miscellaneous (unaffiliated)

B.1 NAIC T ssssssnnes | eevsnssiiesissiens 120,000 | .ooverrerienene 534,239 | oo 121,900 184,440 | .......cooene.. 1,039,327 o319 | 1,424,727 1,039,327

6.2 ...113,687 ...293,083 ...364,069 1,048,199

B.3 NAIC 3io sttt ssennns | srtessessessssssesssenssesssens | serssenssee st sssssnssas [ criensienssensseessenssenssenssenns | sessessssssnesssssesssnssnsss | srenesenssenssenssensssnssenssensss | sesesnnsnnsnesnnsssssenssesQ | oenennenssnssssnenn0:0 [ e 0000 [

B4 NAIC 4.ttt ssnias | cetesinssssssesssssssesssesssees | seesseessnessssssssssssssssssens | crseesseessesssenssenssenssenssenes | sessesssesssssssssssssssnsss | rensseessenssenssenssensssnssnsss | seesnesensensenssensensensQ | eenennennnnsnnnnnenenn0:00 e o000 [ |

B.5 NAIC 5.ttt sssssnnns | setesssssnsssssssssssesssesssens | seessessssesssssssessssssssssnssns | crseessesssenssenssenssenssenssenss | sessssssnsssssssnsssssssssnsss | crenssenssensssnssensssnsssnssnsss | snessnessnssnsnnsssssnnssnsQ | eeneneennsnssnsnnnni0:0 [ e 000 [ s

B.8 NAIC ...ttt ennns | snsssssssssssssnsssnsssnssenssens | onsssessssssssssssssssesssnnsssssss | erseessenssenssensssnssensssnssenes | senssssssssssssssssssonssnssnssns | venssensssnnssnsssnsssnsssnnsennes | snsssssssssesssssssenssensessd | eonnesnsnssssnsssnsnnssni0:0 [ iionisnisnessnssnsssnnns Loessssssssssssssesss020 [ | e

B.7 TOtAIS. .ottt | srnsens s 155,000 [ .o, 647,926 | ..o 414983 | .o 321,108 | oo 548509 | ... 2,087,526 [ 841 | 2323599 | 898 [ 2,087,526 | .o 0
7. Hybrid Securities

T4 NAIC ettt ssensss | sstsssssssssssssssnsssssssesssens | sesisesisssssessssssssssssessenssns | etesssnsssesssnsssssssesssesssenes | sessesssesssessssssssssssssnssans | coeessnessesssesssesssesssesssansns | sessesssessessessenssenseas [V [ 0.0 | [ o 0.0 | e [ s

T2 NAIC 2.ttt sssesssensss | srssssnssssssssssnsssnsssesssens | sesisnsisssssnsssnsssssssssssenssas | srnessnsssssssnsssssssesssesssenes | sessesssesssessssssssssssnssans | consssnessssssesssssssssssnnsssnsss | sesssssssssesssesssesssenseas [V [ 0.0 | [ e 0.0 | i [ s

T3 NAIC 3io sttt ssssssssnsns | ssssssssssssssssssssnsssssssesssens | sosssesssesssssssnssssssssssssnssas | sresssnsssesssesssesssesssenssenes | sessesssesssesssssssssssssssnssans | soesssesssnsssenssesssesssnsssansss | sessessessessessesssenseas [V [ 0.0 oo [ e 0.0 | oo [ s

T NAIC Aottt essssnsss | ersssssssssssssssssssesssesssens | sesesesisssssnsssesssssssssssenssns | conessnsssesssesssesssesssesssenes | sessesssesssesssssssssssssnssans | coesssnessssssesssssssensssnssansss | sessessessessiessesssenseas 0 [ 0.0 | oo [ e 0.0 | i [ e
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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 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
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)
9. Total Bonds Current Year
.................... 559,314 | oo 212,840 | ..................501,365 | ... 815,152 | .......2,208,671 rerrnennennnn 2,208,671
.................... 113,687 | .o 293,083 | ... 242,360 | ... 364,069 revereennnnnn 1,048,199
9.7 TOAIS ..ottt saessn s | oeveestessnsaenins 155,000
9.8 Line 9.7a58 % Of COL B....vuoviiiiiiieiessiieiessssssssisssssssessensssssens | ssssssessessssssessesssnsans 4.8
10. Total Bonds Prior Year

Line 10.7.a5@ % 0f Col. 8.
Total Publicly Traded Bonds

.................... 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

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

Totals
Line 11.7.@5@ % Of COL B.......covuerreerceeesrce e
Line 11.7 as a % of Line 9.7, Col. 6, Section 9
Total Privately Placed Bonds

.................... 559,314
...113,687

212,840
...293,083

.................... 501,365
...242,360

.................... 815,152
...364,069

2,428,316
...898,872

.................... 155,000
............................ 4.8
............................. 4.8

.................... 505,923

.................... 743,725

Line 12.7.@5 8 % Of COL B......oovurreeeecieieeecteeseseetesestesteesesiens | ceveiesiessee e seessneas 0.0 | oo 0.0 | oo 0.0 | o 0.0 | oo 0.0
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9........ccccoviviieiisinnes | covveissssisisnanenns 0.0 ] oo 0.0 | i (VO 0.0 | i 0.0

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

(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, $.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(¢) IncludesS$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2§.... 0; NAIC3§...... 0; NAIC4§.... 0; NAIC5S..... 0; NAIC6S........ 0.
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SCHEDULE D - PART 1A - SECTION 2

Distribution by Type

1 Year
or Less

2 3 4 5 6
Over 20
Years

Total
Current Year

Over 10 Years
Through 20 Years

Over 5 Years
Through 10 Years

Over 1 Year
Through 5 Years

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

Column6 asa
% of Line 9.5

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed

1.1

1.3
14
1.5

U.S. Governments

ISSUEr OblIGAtIONS........coeviveireicicieie e
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities...........cccocverierenivereereisinn.
Other Loan-Backed and Structured SeCUtiES. ...........covveveerrreriererrenenns
TOHAIS. ..ottt

.................... 225,329

.......................... 6.8

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

0.0 1.

2.1

22
23
24
25

All Other Governments

ISSUET OBlIGALIONS.......eeovecerceriecie ettt
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities. .
TOHAIS. ..ot

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

3.1

3.2
33
34
35

U.S. States, Territories and Possessions, Guaranteed
ISSUET OBlIGALIONS......eeererieeeeeeicieeeeseeees ettt
Residential Mortgage-Backed Securities...........cocoeververernerereissiiennns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities............cccvcuerervrerrerennnns
TOHAIS .o

4.1
42
4.3
44

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

Issuer Obligations...........c.ccc.vee.
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

5.1
5.2
53
54
55

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
ISSUET OBlIGALIONS......veoeecererererieiseeeeseeeseesee ettt
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.............cccevrvercevereverererrnnn.
Other Loan-Backed and Structured Securities............cccocuevrivrerrerennnns
TOHAIS .ot

6.1

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations.............ccceuuu.e..
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities. .
TOHAIS. .ot

71

7.2
73
74
7.5

Hybrid Securities
ISSUET OBIIGAtIONS........cvvcvcveieeicrceee et
Residential Mortgage-Backed SECUNHES..........ccevevvevreverererisieieinns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities............ccoevvverererrivennnn.
TOtAIS ettt ettt

81

8.2
8.3
8.4
85

Parent, Subsidiaries and Affiliates
ISSUET OBIGAtIONS.........cvecvcvveeictceese et
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities............ccovveverrrrerrirennne.
TotalS. .o
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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

Total Bonds Current Year
Issuer Obligations..........ccceevevvieveerersieieinnns
Residential Mortgage-Backed Securities.........

9.1
9.2
9.3
9.4
9.5
9.6

Other Loan-Backed and Structured Securities
TOHaAIS v
Line9.5asa% of ColL B...c.ocvvvreriiicieiennes

Commercial Mortgage-Backed Securities...........ccocvvvvereerereeerrerinnn.

Total Bonds Prior Year
Issuer Obligations...........ccvvveeereerererrereeresriens
Residential Mortgage-Backed Securities.........
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities

10.1
10.2
10.3
10.4
10.5
10.6

TOHAIS. .
Line 10.5asa % 0f Col. 8.......cccoeviveriiicrnnne.

.................... 203,000

............................ 6.1

Total Publicly Traded Bonds
Issuer Obligations...........cccceueverervrerreriesnnins
Residential Mortgage-Backed Securities.........

1.1
11.2
113
11.4
11.5
11.6
1.7

Other Loan-Backed and Structured Securities
TOHaIS ...
Line 11.5asa % 0f Col. B.......cccoeovererrrcrrerrnnn.

Commercial Mortgage-Backed SeCUNHES..........ccevveereiereeireieierieninns

Line 11.5 as a % of Line 9.5, Col. 6, Section 9........cccccoevvereersiicrsinnn,

Total Privately Placed Bonds
Issuer Obligations...........ccccccvnene.
Residential Mortgage-Backed Securities

12.1
12.2
12.3

12.4 Other Loan-Backed and Structured Securities

Commercial Mortgage-Backed SECUNHES..........ccevveererereeeireieieiveninns

12.5 TOAIS.....oocictiecce ettt s

12.6 Line 12.5asa % of Col. 6.....c.cccvererrrcrrcrrrnnes
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9

.......................................................................................................................................................................................................... 0 [ o000 [ 0.0 e b XXX | 0
.......................................................................................................................................................................................................... Of 00 | i 0 [ 0.0 o b XXX | e 0
............................... 0 [ oD | 0 [0 [0 [0 | 0.0 [0 | 00 | XK X | 0
............................ 0.0 | oovinrinriinnnnnn0.0 00 | 00 | 00 | 0.0 i XXX [ XK X e XK K e KKK [ 0.0
............................ 00] . 0.0 f o000 ) 00 | 00 ) 0.0 o XX |k XK X e XK [ XK | . 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, Si14, SI15, EO01, E02, E03, E04, EOS5, E06, E07, E08, E09
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SCHEDULE D - PART 1

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

oL3

1 2 Codes 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
4| 5 8 9 12 13 14 15 17 18 19 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Stated
i Obtain Valuation Year's Temporary Exchange Effective Amount Contractual
CusIpP g| Bond Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate When Due and Maturity
Identification Description n| CHAR Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. of Paid Accrued Acquired Date
U.S. Government - Issuer Obligations
31359M 4D 2| Federal Natl Mg ASSN......covienrrrinriinrinsniisneisssisersesnessssssnssssnssensssnens | sennne | oo | evvsnnnnnnne | W TFE | i 23,228 | i 112,517 25,000 | ...... 25,075 FA-13. | oo 469 11/06/2008 | 02/13/2017
0199999. U.S. Government - Issuer Obligations XXX 25,000 | ...... 25,075 XXX...
0599999. Total - U.S. Government e, XXX 25,000 | ...... 25,075 XXX...
U.S. States, Territories & P: (Direct and Guaranteed) - Issuer Obligation:
033177 XV 3| ANCHORAGE AK ELEC UTIL.....vveiveeeveeerceeereessneeseessecensesesessnenns | eeveene oo | evceeniee V[ AFE | i 57,044 | . 103.593 50,000 | ...... 56,160 JD-01.. | v 273 04/23/2013 | 12/01/2039
102885 GY 0|BOWLING GREEN ST UNIV OH........ 06.680 | . 50,000 | ...... 58,030 JD-01.. 1,458 05/06/2013 | 06/01/2020
139369 AA 0| CAPE CORAL FL GAS TAX...oviniremrirneineriinsinsinseisssssssisssssnssssssnes | eovnees | o [ overeneeT [ WIFE | . 58,451 | i 106.734 50,000 | ...... 57,390 AO-01. | oo 893 04/24/2013 | 10/01/2030
147647 BF 7 |Casper WYO Comnty ClIg...........cccveevveeerereenereeserssssisssssssnssssnnss | covnene | oo | corvrivenens | ZAFE | ... 28,380 | ..o 104.923 25,000 | ...... 28,138 AO-15. | ... 12/04/2012 | 04/15/2040
181000 LP 3| CLARK COUNTY NV HWY ...oovviimrimrinneneinneinseiesieeenssisensssssnsnnes | eovnees | o [ eovevveens | W TFE | i 32,476 | e 106.617 30,000 | ...... 32,320 FA-01..] .... 04/24/2013 | 02/01/2029
299398 BN 6|EVANSVILLE IN REDEV AUTH.......cccoovrrmerirmrencernnensensnnnneninensseninnee | vevnee | oo [ evvvvevinen [ W TFE | 58,931 | i 110.113 50,000 | ...... 58,370 FA-01.. 04/24/2013 | 02/01/2029
34281P LD 3 |Florida St Governmental 50,000 | ...... 56,492 AO-01. | v 794 12/10/2012 | 10/01/2030
394594 CE 3|Greene MO SPL Oblig County Bldg 50,000 | ...... 55,932 JD-01.. 07/31/2012 | 12/01/2029
452152 FA 4 1liN0IS StOr ISSUES........courvverveereeireieriesiesiesssiessssssssiesisssssenssnsns | eenie | oo [ voevienniens [ e 30,000 | ...... 34,553 AO-01. | oo 504 12/04/2012 | 04/01/2035
452151 LF 8 1HN0IS St TXDL......oorvercerreererierieeinerieeeseessnssensenisessensssessenssensns | vevvnee | oo [ eevsnevnen [ TFE | 39,205 | 1100093180 | oo 37,272 | s 40,000 | ...... 39,279 JD-01.. 08/03/2012 | 06/01/2033
476576 DB 6 |JERSEY CITY NJ TAXABLE 50,000 | ...... 56,950 MN-01. | oo 604 04/11/2013 | 11/01/2040
497752 FA 8| Kiski PA Area Sch Dist TXbI Bab...........coooovveeveerereeesreeeseeseesnscinnins | evveene | oo | eoeeriinns 50,000 | ...... 57,760 MS-01. 1,104 07/31/2012 | 09/01/2035
59333N SD 6| Miami Dada Cnty FL SPL 50,000 | ...... 58,322 AO-01. 12/10/2012 | 04/01/2040
63165T CY 9|NASSAU CNTY NY TXBLE GEN........ . 50,000 | ...... 55,911 AO-01. | oo 838 04/16/2013 | 04/01/2037
646065 L8 3 [New Jersy StEFAREV.....ccvviiiieinrienrnersnseenssissssnsssseennnens | evvnne | oo [ eorernnns 1 30,000 | ...... 34,173 JJ-01.. 12/11/2012 | 07/01/2040
646136 XT 3|New Jersy St Transn Tr 30,000 | ...... 34,025 JD-15.. | .... 12/11/2012 | 12/15/2028
64763F QQ 5|New Orleans LA Rfdg Txbl 25,000 | ...... 26,718 MS-01. ] ... 12/11/2012 | 09/01/2030
658907 DD 9|North Dakota St Brd Hghr Ed rerveersssssssssssssssssssssnnns | ceevis | oo | cervennins 50,000 | ...... 57,068 FA-01.. 1,375 07/31/2012 | 08/01/2040
664754 T2 4|Northern AZ University Rev Txb Speed Bab...........ccccvvvvrvvrnrveivninens [ eovvne oo frvvrivvonn [ WFE | 40,343 | 106.473 35,000 | ...... 39,738 FA-OT. | o 961 09/27/2012 | 08/01/2030
688022 CN 0| Osceola County FL Cap Impt Bab, ALAFE| . 35,048 | e 104.728 30,000 | ...... 34,166 AO-01. | oo 521 11/27/2012 | 10/01/2039
688022 CN 0[OSCEOLA COUNTY FL CAP IMPT BAB.......cccooerirmrirrennirernnieisnninnens | wvvnne | oo [ eovernnnns 1AFE| 23,269 | ... 104.728 20,000 | ...... 22,802 AO-01. [ v 347 04/16/2013 | 10/01/2039
764507 CM 9| Richmond CA Wastewat AAFE| i 45,485 | 104513 | covvvvrrnen 41,805 | oo 40,000 | ...... 44,628 FA-01.. 1,077 12/04/2012 | 08/01/2040
777543 ST 7 |Rosemont IL Taxable COMp.........cccovuvvrrernvrernniinennerersnsennnsssersnssenins | erveees | oo [eovervvninn [ WTFE | . 33,560 | ... 99.805 30,000 | ...... 32,910 JD-01.. | v 134 12/11/2012 | 12/01/2023
840120 AE 9| South Sangamon Wter COMMN..........ccccvvveeernneennerrereneernenenseesnsennens | vevenne | oo | eevvverinene [ W TFE | 0. 32,285 | oo 98.838 30,000 | ...... 32,075 0T | s 885 12/04/2012 | 01/01/2035
940839 AZ 6|Washoe Cnty NV Hwy ReV Bab..........cccoevvrvvernrircnnenciinnnerernenseinnns [ eovvene | oo [rvviend T WAFE | ciiin.59,505 | .. 107.733 50,000 | ...... 58,006 FA-01.. 1,503 09/27/2012 | 02/01/2039
987720 DK 2| Youngstown St Univ OH Bab AAFE| 11,421 | 104.087 | ......ccc00....... 10,409 | ..................10,000 | ...... 11,181 JD-15.. 09/27/2012 | 12/15/2033
987720 DK 2| Youngstown St Univ OH Bab.........cccoovririniniinrnnnsninsisnnsnsssenssensninns | e | oo | coverenes 1AFE| i 11,416 | e 104.087] ...................10,409 | ...................10,000 | ...... 11,172 JD-15.. 09/27/2012 | 12/15/2033
1199999. U.S. States, Territories & Possessions - Issuer Obligations.............ccoevorercnieisinsninnnnns ...1,161,620 | ... XXX. ...1,144,269 XXX | s 18,599 | ............58,285 | ..... XXX...... | ..... XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) ....1,161,620 |...XXX. ...1,144,269 XXX... 18599 | .............58,285 | ..... XXXover | e XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
017175 AC 4| Alleghany COmp.......cccoururirererimreieinineriesinsssenssnessssssssnessessssenns | vevnee | oo | evesnrinens [ w@FE | i 26,990 | oveee 103.647 25,000 | ...... 26,590 ID-27.. | o 07/24/2012 | 06/27/2022
04621X AD 0 [ ASSUrANE INC...vvvevereeciecricrieeiresiseisenississessssssseessssissssessessssessanne | enneee | oo | vevevnenens | 2w 2FE | i 56,849 | oo 107.104 50,000 | ...... 56,212 FA-15.. 1,266 08/15/2012 | 02/15/2034
06051G DY 2 [Bank Of AMEICA.........cccovvverrrierirrerirerreinsinerienisensenisnessensnssnenses | onnee | oo | vevernnecens | 2FE | i 36,063 | oo 102.556 35,000 | ...... 35,000 MN-15. | i 323 12/07/2011 | 05/15/2014
06406H BN 8| Bank of NY MElION..........occuiemrienrineeieeinerssninersesiseesssnssesssesssssnns | ennees | o [eovervenns | W TFE | i 34,941 | L 102.804 35,000 | ...... 34,990 JJ-15.. 11/09/2009 | 01/15/2015
06406H BN 8| Bank of NY MEllON..........ccocviveiierineeienineiinninerireriseenenisenssesinnnens | evneee | o [eoverrenns | WTFE | i 15,565 | e 102.804 | ..cvovrieenn 15,421 | i 15,000 | ...... 15,113 JJ-15.. 07/12/2010 | 01/15/2015
06406H BN 8| Bank of NY MEION..........ooccurivurienrineirenirseesseisersesiseessssseessessnsesns | eonnees | o [ eovervenens | W TFE | 15,398 | i 102.804 | ..ocvvvrrnen 15,421 | i 15,000 | ...... 15,099 JJ-15.. 02/18/2011 | 01/15/2015
064149 A6 4 |Bank of Nova SCOtia...........ccccvrrrerirenrrenrinerierineenennsisssisnnsennes | vevenee | oo | evevnive | WTFE | 40,256 | e 103.095 | ..o 41,238 | oo 40,000 | ...... 40,051 JJ-22.. 03/31/2010 | 01/22/2015
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1’013

1 2 6 10 1 Change in Book/Adjusted Carrying Value Interest Dates
12 13 14 15 16 17 18 19 20 21 22
F
0 Current
r Year's Total
e Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g Desig- Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate When Due and During Maturity
Identification Description n nation Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. of Paid Accrued Year Acquired Date
064149 A6 4 |Bank of Nova SCOMA...........ccervvrrverirerieeirneisereseneniseeseesssnsennes | eevinee | oo [ eevsreenen [ W TFE | i, 10,398 | ....103.095 | ..., 10,310 | ..o, 10,000 | .o 10,075 | v | e 78) | o [ 3.400 JJ-22.. 07/08/2010 | 01/22/2015
064149 A6 4|Bank of Nova Scotia...........ccccrvrvrns .15,000 | ...... 15,105 | cvoeeereerineenes | everinerrnenenne(108) | o [ 3.400].... JJ-22.. 02/09/2011 | 01/22/2015
084423 AS 1|Berkley (WR) Corporation............... 25,000 | ...... 26,348 | ..ooovvcrerrcrnnnns [ e (180) [ o [ e [ e 46251 ... MS-15. ] .... 07/24/2012 | 03/15/2022
084670 AV 0|Berkshire Hathaway Inc... 55,000 | ...... 54,990 | ..oovrvernriinrnnens [ e 10 [ | 3.200 FA-11.. 02/05/2010 | 02/11/2015
09247X AD 3| BIacKroCK INC.........cvuevververeereeeeeseereniesesssessssesessssnsssssssesssssssnsennnns | evveese | oo | evesvensens | W AFE | v 9,960 | ......102.938 | oo 10,294 | i 10,000 | ...... 10,000 | .veeeveereerineeies | v 10 | e [ 3.500].... JD-10.. 01/13/2010| 12/10/2014
09247X AD 3 [BIACKIOCK INC........ooovvvereeerecrceriecieseeeeeessessiesseessenssssiesssenssesiens | convie | oo | eevverriens | WAFE | o0 39,042 | 1....102.938 | oo 41,175 | 40,000 | ...... 40,000 | oo | e 15 e [ 3.500].... JD-10.. | .... 01/31/2010| 12/10/2014
10112R AR 5 |Boston Propertie: 25,000 | ...... 27470 | oo | evevrerrneeeeenn(820) o | s 5.625 MN-15. 01/09/2012 | 11/15/2020
10112R AR 5 |Boston Propertie: cernrrennnneenennsssensssssnsen | v | oo | eneeeee | W 2FE | i 11,602 | 111394 |l 11139 | 10,000 | ...... 11,200 | oo | vrrireniinenense(200) | oo [ 5.625].... MN-16. 02/01/2012 | 11/15/2020
124857 AG 8| CBS COP...cvvrreerieriereierisenerienins 20,000 | ...... 19,855 | v | v 18 | s [ 3.375].... MS-15. 02/24/2012 | 03/01/2022
124857 AG 8| CBS COMP...uvierrierreieieineisseiesisissiesesssesessssnsssssssensssssessessssssssiens | eonnnee | oo [evernnnens | 2 2FE | v 14,873 | 10095542 | i 14,331 | 15,000 | ...... 14,897 | oo | v 12 | s [ 3.375] ... MS-01. 03/02/2012 | 03/01/2022
126650 BH 2| CVS Caremark COm........couuruerirmrereeririnerseesnnssnenssesessenssssssensessens | eonsees | o [ overererns | 2 2FE [ i 17,366 | 0000 113.219 | i 16,983 | e 15,000 | ...... 16,182 | cvveeveerierieniens | everiieniieenernn(394) | oo [ 5.750 JJ-01.. 12/06/2011 | 06/01/2017
149123 BQ 3| Caterpillar........c.coovvervriineiiriineieeiesiesinsesesessssieessesissesssssssnsssns | eonnees | oo | veervenens | WIFE [ i 14,975 | 100125885 | oo 18,883 | o 15,000 | ...... 15,000 | oo | e [ e | e | 7.900].... JD-15.. 12/02/2008 | 12/15/2018
14912L 4M 0| Caterpillar Finl.. 35,000 | ...... 35,000 | covoorreerienireeeienns [ v | s | oo 2750 .... JD-24.. 06/17/2010 | 06/24/2015
17275R  AE 2 [ CisCO Systems INC.........ccuuvvvicrimcrinrinnicniinsiiesinsissnisssissiessinssiens | cenvne | oo | vevverieens | WAFE | i 14,966 | 112,431 | i 16,865 | 15,000 | ...... 15,000 | .o | s 10 [ s | e | e 4.950 FA-15.. 02/10/2009 | 02/15/2019
18683K AD 3| Cliffs Natural Resources 25,000 | ...... 25,105 | oo [ s (15) [ oovereerererierinees | e | e 4.875] ... AO-01. | ... 09/28/2012 | 04/01/2021
20030N AJ 0|Comcast Corp.............. 30,000 | ...... 31,100 (1,110) | covoverieeiceiies | 5.850].... MN-14.| .... 11/14/2011 | 11/15/2015
20030N 60 6|Comcast Corp.............. 25,000 | ...... 25,000 | covourerrircereniens [ e [ | e 5.000 JD-15.. 11/29/2012 | 12/15/2061
244199 BC 8| Deere & COMPaNy........cccomirvernrinneineissiserinsissessenissnisnisesssssses | eevinee | oo [ eevennenes [ W TFE | i 10,700 | 10110964 | i 11,096 | e, 10,000 | ...... 10,395 | oo | i (1) ] R AO-16. 07/08/2010 | 10/16/2019
244199 BC 8|Deere & Company... . 20,000 | ...... 19,944 | oo | s L TN I . AO-16. 10/14/2009 | 10/16/2019
26884L AB  5|EQT COrP.....ocvvrreriririerieniiesienirniens 25,000 | ...... 26,400 | oo [ e (210) [ o | e | e 4.875 MN-15. 07/24/2012 | 11/15/2021
29250R AT 3 |ENBRIDGE ENERGY PARTNERS 35,000 | ...... 37,380 | .ooocreerierecrinees [ e [(C6) ) O I 5.500].... MS-15. | .... 03/05/2013 | 09/15/2040
29265N AS 7| Energen Corp........cccouvuerimreievirenennieniiens 25,000 | ...... 26,160 | oo [ e (180) [ oovvrerrrreererireirinns | vererrseirenissinsienis | cerennea 4.625].... MS-01. ] ... 07/24/2012 | 09/01/2021
29267H AA 7 |Endurance Specialty Hidg 50,000 | ...... 55,298 | .oooueveerierieeenenns [ e (272) | v | e [ e 7.000 JJ-15.. 07/10/2012 | 07/15/2034
29364D 76 1|Entergy Arkansas 4.9% PFD 25,000 | ...... 25,000 | vvvorereririeeerieins | e | e | o JD-01.. 12/06/2012 | 12/01/2052
369622 41 0|GE CAP CORP 4.875% FPD . 25,000 | ...... 25,000 | covourerrircereninens [ e | | e JJ-29.. 01/23/2013 | 01/29/2053
36962G XZ 2 |General Electric Capital Corp......... .1FE 30,000 | ...... 27,212 | oo | v 143 s | s 6.750 MS-15. 02/13/2009 | 03/15/2032
36962G 4T 8| General Electric Capital Corp......... LAFE] 35,000 | ...... 34,630 | .o [ e 365 [ | 2.250].... MN-09. 02/08/2011 | 11/09/2015
38141G ER 1 {Goldman Sachs Group INC.........c.vveeriemrinerierersneinsissessnsiseesinnesnnnes | venvnee | oo | vevveeerens | 2 2FE | oo 14,145 | 111675 | e 16,751 | 15,000 | ...... 14,755 | oo | e 122 | s [ 5.750].... AO-01. 01/08/2009 | 10/01/2016
38141G ER 1 |Goldman Sachs Group Inc 20,000 | ...... 20,720 | oo [ eerererirneeneene(370) [ | s 5.750 AO-01. 02/18/2011 | 10/01/2016
38141G CU 6 |Goldman Sachs Group Inc 50,000 | ...... 52,527 | coooovrrnriernnennnns | eerenernennenn(133) [ | s 6.125] .... FA-15.. 07/10/2012 | 02/15/2033
428236 BV 4 |Hewlett-Packard Co........c.ccovveerennrinnee . 25,000 | ...... 25,977 | coovevverreeneenneen | eerrnerneenne(143) [ [ e [ e 4650].... JD-09.. 07/24/2012 | 12/09/2021
458140 AN O[INTEL CORP.....cocovvvirrrriireririerinnieissnienes .1FE 50,000 | ...... 51,536 | vvvvverervrncrinnineinns | vernrnerenineena(86) | o | e | e 4.000 JD-15.. 04/11/2013 | 12/15/2032
481165 AH  1]JOY GLOBALINC......cocooserrerierernerreirserineins 50,000 | ...... 53,003 | coooveereereereeeeeeenn | eereeeeereeneeen (1) e | e 6.625].... MN-15.] ... 09/11/2013 | 11/15/2036
48203R AF 1| Juniper Networks InC..........cccoceunec. 25,000 | ...... 26,316 | oo [ e (184) [ [ e [ e 4600].... MS-15. ] .... 07/24/2012 | 03/15/2021
494550 AT 3| Kinder Morgan Ener Part 50,000 | ...... 55,200 | .ooovreerrrneernnninnens [ eererrerirneeneens(280) o | s 5.800 MS-15. 07/10/2012 | 03/15/2035
500255 AN 4|KOHLS CORPORATION . 50,000 | ...... 50,955 | .ooevrirerinirneninnns [ v (B1) [ | 6.000].... JJ-15. | ... 10/01/2013 | 01/15/2033
540424 AP 3|LOEWS CORP.............. |..1FE| ... 50,000 | ...... 57,930 | .oovvrvnreneenennnens [ eererrerirnenneene(380) [ o | s 6.000].... FA-01..] .... 04/11/2013 | 02/01/2035
585055 AS 5| Medtronic INC.......c..ocveervreriiriniiiniinns AFE 25,000 | ...... 24,990 | .ooovrvererincrnnnns [ e T [ [ [ 4.450 MS-15. 03/11/2010 | 03/15/2020
589331 AN 7|Merck & Co Inc. JAFE | 9,937 | 113267 | el 11,327 | 10,000 | .overeeireirnnns 9,977 | covvevveeceeeesereenns | eeveerrcenreenieen T s | s 5.000].... JJ-30.. 06/22/2009 | 06/30/2019
589331 AN 7|Merck & Co Inc. | 1FE| ... 20,000 | ...... 20,000 | oo [ e [ | 5.000].... JJ-30.. 06/25/2009 | 06/30/2019
594918 AC 8| Microsoft Corp............. VAFE] 10,061 [ 1110485 | e 11,049 | 10,000 | ...... 10,021 | oo | e (1) ] s | e [ e 4.200 JD-01.. 05/13/2009 | 06/01/2019
594918 AC 8| Microsoft Corp............. AFE 25,000 | ...... 25,077 | oo | e, (16) [ oo | e | e 4.200 ID-01. | covceiienn88 | i 1,050 | 05/12/2009 | 06/01/2019




Annual Statement for the year 2013 of the North American Swiss Alliance

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

col3

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
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Paid Accrued Year Acquired Date
665859 AL 8|Northern Trust: IFE 47377 50,000 | ...... 48,250 297 [ | e MN-04. 04/11/2011 | 11/04/2020
682134 AC 5| Omnicon Group Inc........ 35,000 | ...... 36,765 | ..o [ e [(C[015) 1 OO PO FA-15..] .... 01/31/2012 | 08/15/2020
682680 AN 3| ONEOK INC......oomrerrreurririerireiisenieireeiesiens 50,000 | ...... 55,303 | coooverererreieriirins | cerieees (V74 ) SN IO JD-15.. 08/15/2012 | 06/15/2035
742718 DF 3| Procter & Gamble CO........cccoevvrvreverereeciereeiecsesssssssssiesssssssiesssnns | eveens | oo [ eovereeriens | WTFE | i 36,079 | ..., 114.538 | ...................45,815 | ..................40,000 | ...... 36,992 IS TN PN MS-05. 11/06/2008 | 03/05/2037
742718 DN 6| Procter & Gamble CO..........coccervveriereneensrinernerineenenssniseisessnnens | vevnee | oo [ evveeerinens [ TFE | i 14,974 | i, 112310 oo 16,847 | e 15,000 | e 15,000 | 1oveeiveereerireeies | verereereniennieniens | creneeseninenenienee | e FA-15.. 02/04/2009 | 02/15/2019
74432Q AK 1 |Prudential Financial INC............ccccovvevvmveereseeeereesesessesnsesesesssssiens | evveene | oo | everiverens | 2FE | i 54,463 | ... 109.847 | .................54,924 | ...............50,000 | ...... 54,078 | oo [ e (172 I PO MS-17. 07/10/2012 | 03/17/2036
744448 CD 1| Public Service Colorado .99.998 . 25,000 | ...... 24,940 - 10 [ | e MN-15. 11/08/2010 | 11/15/2020
744448 CD 1| Public Service Colorado cerveeneinnrinseesnsisssessssesissinsens | eovveee | oo | eeveveeieen | WAFE | 023,090 | oo . . 25,000 | ...... 23,720 210 | v [ MN-15. 02/18/2011 | 11/15/2020
87236Y AB 4| TD AMENIrade. .......ccovvevveeeeeeeneeeseseeeeseesseesseesssensssensssesssssessssnses | cenveee | oo | eoveeeneiens | AFE | v 37,021 | oo . 35,000 | ...... 35,000 JOON (C740) N [OOSR IO JD-01.. 12/06/2011 | 12/01/2014
87425E AJ 2 |Talisman Energy s | o | oo | eeveeien [ W2FE | 54,848 | il . . 50,000 | ...... 54,453 | ..oovvveviiniinnns [ e (197) [ | e FA-01.. 07/10/2012 | 02/01/2037
88732 BD 9| TIME WARNER CABLE INC.........ccosvvrmrrrmererirneerneniseiseriinssnenneninne | wonee | oo | cerevvnerone | 2FE | i 29,547 | e, . 30,000 | ...... 29,562 | cvoeveerrreereierieriens | ervenrsrierienienn 15 | e | e MS-15. 04/11/2013 | 09/15/2042
911312 AL 0| United Parcel..........cccomriiiiiiiniiiciiicsissississiesiesissesessissiienes | covieae |.FE| ... 4,989 | ... 5,045 | 5,000 | .ccoovrenee 5,000 | ..o | e | e | AO-01. 03/19/2009 | 04/01/2014
911312 AL 0|United Parcel........... v | s oo | LIFE | .30,028 | ...... 30,000 | ...... 30,000 vt | e | e AO-01. 03/19/2009 | 04/01/2014
91159H GU 8| US BANCOIP......euuieeiiaiiiireeiscisseiseise st ssssssssssesssssnens | coneees [P [T AFE| 51,182 | 50,000 | ...... 50,295 | ..coviveieiiniiens [ e [V215) 1 ORI O MS-04. 04/11/2011 | 03/04/2015
91159H GU 8| US BANCOIP....uuvuueeureeeririrseseesseisssssesiesssesssessssssssssssssssssenssenens | woneees JWIFE] 10,383 | .. 103252 ...eeeeen 10,325 e 10,000 e 10,005 | oo | e (1) ) T I MS-04. 05/13/2011 | 03/04/2015
913017 BQ 1| United Tech Corp.... I - e | AFE | i 17,650 | 1 117,785 e 17,668 | 15,000 16,632 | oo | v (K1) RO O FA-01.. 05/13/2011 | 02/01/2019
913017 BQ 1|United Tech COrp......c.ccccunne. I I [ AFE] i 14,976 | 117,785 e 17,668 e 15,000 15,000 | 1evvevveeriererennes | verereereninenieniens | ceeneessesiseneniesne | e FA-01.. 12/15/2008 | 02/01/2019
913017 BQ 1| United Technologies COrp...........ccuirimiiieririsniinsiesisessssisnins | coveene AFE| i 16,387 | L A17.785 | 17,668 | e 15,000 15,650 | .vvvvevereieririieins | e [Q0) ) ORI O FA-01.. 01/16/2009 | 02/01/2019
92343V AM 6 | Verizon COMMUNICALIONS............cvererermeermnineriserieriseresseessssesssessenens | woneees 61,000 | ...... 62,030 | ..ooereeriericeienes [ e [Z2G10) 1 SRR PO AO-15. 05/12/2008 | 04/15/2018
925524 AV 2| VIBCOM INC.ovvvvvivriioiiiiieiiee st ssssessssssssnssns | sevenas . . 25,000 | ...... 27,368 | oo | e (1572 OO PO MN-15. 08/15/2012 | 05/15/2033
931142 CB 7|Wal-Mart Stores....... e I AFE] 39,406 | ... 108418 .o 43,367 | . 40,000 | e 39,518 | i | e P2 RN P MS-01. 01/28/2009 | 09/01/2035
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation . [N . . ,106,882 | .. 2,026,000 | ....ccooveres 2,087,526 0].. (7,644) (] P 0 XXX | e 26,544 1 .i.l.92,823 XXX...... | ..... XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated) . OO RTPPRTO [FSSTORRTOOON 2,105,621 ... XXX.oooowe | corveninens 2,106,882 | ...ooovvrnnes 2,026,000 | .cooovvennees 2,087,526 0].. (7,644) (] 0 XXX | e 26,544 ] i 92,823 XXXeoren [ e XXX..oone
Totals
7799999. Total - ISSUET OBIGAHONS. ... vvesivesereeieisees st | cesssenas 3,290,469 | ... XXX.ooovwe | cornerinens 3,196,005 | ..ot 3,066,000 | ..oooovins 3,256,870 | ..o 0 | (20,708) | ovovverriririniinan {1 0 .. XXXt XXX XXX [ s 45612 | oo 152,358 |..... XXXeoren [ o XXX..oone
8399999, Grand Total - BONGS............cc.cevuriuiiiiiiieiieiieienis et eesienesnnies | cossisnssien 3,290,469 | ... XXX oo | correriirnens 3,196,005 | .............. 3,066,000 | ............. 3,256,870 0. (20,708) (V] [ 0 |..XXX........ XXX XXX | s 45,612 | oooovene. 152,358 |..... XXX.oover | v XXX......
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Annual Statement for the year 2013 of the North American Swiss Alliance

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other- Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than- Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CUSsIP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ | Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
74460W 87 5| PUBLIC STORAGE 5.2%.......ccvumevrerinreneernseinsersenisesenennns | cvveenee [ wone | e 1,000.000 | ... 25.00 |.....25.000 | ...................25,000 |.....18.850 | .......cc0........18,850 | ... 25,000 | cvooerereereeieiienins | oo 1,249 | o | e | e 0 P2LFE... | 01/07/2013
G68603 12 8| PARTNERRE LTD5.875% PFD.......cccovveririerirerierirecenennns 10,000 | .eveeveeerierieeeienes | e 465 0 P2LFE... | 02/11/2013
69360J 64 4 |PSBUS PARKS 5.7% PFD 25,000 | coocrerrireieiienins | e 1,136 0 P2LFE... | 03/05/2013
G7498P 11 9| RENAISSANCERE 5.375% PFD.......cccoovivmirimrenirnirincinns | cvveees ...500.000 | ..............25.00 |.....25.000 | .....ccccrrerrer12,500 |.....18.460 | ..ooovvrerireenrrn9,230 | oo 12,500 [ oo | e 343 0 P2LFE... | 05/21/2013
902973 79 1|US BANCORP 5.15% PFD.......ccoomrerrrineermrinerineeeneesnsnennes | veeene | eoe | cerveens 1,000.000 |.............25.00 [.....25.000 | .....cccc00ee0e. 25,000 |....19.970 | covoiiiiiinnnen 19,970 | ciiiiiiiiiirnnni25,000 | oo | s 583 0 P2LFE... | 04/29/2013
949746 65 5|WELLS FARGO & CO 5.25% FPD, 1,500.000 30 | 30,195 | 37,500 | s | e 1,444 0 P2LFE... | 03/15/2013
8499999, Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)...... ... v 135,000 | ... XXXooo. | oo 105,553 | 135,000 | 0 | 5,221 .0 0 0 0 XXX [ XX
8999999. Total - Preferred SIOCKS...........cuuiriieeiieiieier s 135,000 | ... XXX.ooo. | vorvriirere 105,553 | i 135,000 | o0 | 5,221 .0 0 0 0 XXX [ XXX
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Annual Statement for the year 2013 of the North American Swiss Alliance

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other-Than- Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CusIpP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./AC.V (a) Acquired
9899999. Total Common and Prefermed SOCK. ...t | entsenesenesnniennnins 135,000 |....... DO S [ 105,553 | ......... 135,000 | covvvecrinrirninns 5,221 | o0 |0 | 0 [ [ XXX..... XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues..

0

the total $ value (included in Column 8) of all such issues $.
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUsIP 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. Special Revenue and Special A t
033177 XV 3| ANCHORAGE AK ELEC UTIL.....cvoriireineieiierieeieeiseisseeiesissnseees 042312013 | WELLS FARGO.......couuvireireirneiiaseisesisesiseesss s sssssse st sb bbb ssbsnees | eees e b s bbbttt | sebbsesssess s ssnssas 57,044 | .o 50,000 | ... 1,321
102885 GY 0|BOWLING GREEN ST UNIV OH......ovvumiemiriirierierieeissiseiiessesssesssssesessessssessesssesens 05/02/2013 | WELLS FARGO........ouuvirrireraeieiriesiseseseesss s ssesssesss s sssse st ssssssssnens | eesssessssssssesssesssesssessssesssssssesssesssessssssas | sesssesssesssessssssnnsssnes 59,179 | oo 50,000 | .vveureerrierieneees e 1,458
139369 AA 0| CAPE CORAL FL GAS......ooiireiiniineiieeiesisseesss i 042412013 | WELLS FARGO........ouuvuueireireeiaseese it ssse st sb st ses s | eeesee s se bbbt bbbt | sesbsesssessss e ssnsias 58,451 | oo 50,000 | ..... 278
181000 LP 3|CLARK COUNTY NV HWY IMPT... 07/12/2013 | WELLS FARGO.......couuvirriruiineieeriesiseseseesss s ssessssss s sssse st esessssasens | eeessessssesssesssesssesssessssessssssesssesssessssssas | sesssesssnesssessssssnnsssnes 32,476 | .o 30,000 .81
299398 BN 6| EVANSVILLE IN REDEV AUTH......ovviriimeriiriierinseisssissisesiessssessesssssssessessssssssesssenns 042412013 | WELLS FARGO........ouuvimeiraireeiaseisesisesiseesss s sssss st assse st ss s ssssnees | eesssessssessssssesssess s ssessssssssssesssessssssas | sesssesssnssssnsessessansssnes 58,931 | oo 50,000 | ..... 838
476576 DB 6|JERSEY CITY NY TAXABLE 0471172013 | WELLS FARGO........ouuvirririieseieeriesiseseseesss s ssesss st sssse st sesessasssens | eeessessssssssesssesssesssessssessssssessenssessssesas | sesssesssnesssesssnsssnnssanes 57,944 | .oovvivieenne 50,000 | .veureerrmerireneees e 1,661
63165T CY 9[NASSAU CNTY NY TXBL GEN................ 04/16/2013 | WELLS FARGO. bbbt ers | SeRb e bbbt | ettt 56,756 | .cooorrereerrerireinns 50,000 | ..... 168
688022 CN 0| OCEOLA CNTY F CAP IMPT . 04/16/2013 [ WELLS FARGO. .....coovtsrertisteisssssseseens st | nees st sttt | senssenss st ensssnsssnssne 23,269 | .o 20,000 .69
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENES.........uruuruuersirsiissieersstesesssassessessssserssts s ses st eessersessseEe 488 £88oEEseE£EE s 88 £ 8o E8 L8181 EEE 488 E £ 48 £E8£EE £ Ef£EESEE£EE L E£E 8L £EE 4L 8L E 1L E£EE £ E 8 4LE £ E 8L b8 £E b E L E L E 4L E b AL b e b b n e eeeen b rnnt | Shbtesen ettt 404,048 | ..o 350,000 [ ..vovovieeieiieieieeceeee e 5,875
Bonds - Industrial and Miscellaneous
29250R AT 3 |ENBRIDGE ENERGY PARTNERS 03/05/2013 | WELLS FARGO........ouviuiirireiieiie ittt sessssssees | eeesss s bse bbb bbbt | aebbsesssses s ssnssias 37476 | oo 35,000 | ... 925
369622 41 0| GE CAP CORP 4.875%.....ccuvuurvririrririerieisiierieseseesssissssssessesssessesessenns 01/23/2013 | WELLS FARGO.......couuvirrereieieiriesisessseess s sssess s sssse st sesssssssnens | eeessessssssssesssessssesssassssessssssesssesssessssssas | sesssesssnesssesssssssnnsssnes 25,000 | .coooereerirenireeene 25,000 | eveurveerieniereees e
458140 AN 0| INTEL CORP......oivimiiiiieic ettt bbb 0471172013 | WELLS FARGO........ourvimeireiriiseiie it bbb nssannes | eees sttt | sebbsessseees st 51,622 | oo 50,000 | ..... 694
481165 AH  1]{JOY GLOBAL INC.......cvuuieuriairieeieeiseeseeisssise s sessssssse s sssessse st ssssssenssessnns | soesssesssnenes 09/11/2013 | WELLS FARGO........ouuvirriresaeieeriesisessseesss s ssesssss st sss st asesssssnsss | eeessessssssssssssesssesssassssssssssssesssesssessssssas | sesssesssesssssssnsssansssns 53,234 | oo 50,000 | .veureerrrerieneees e 1,113
500255 AN 4|KOHLS CORPORATION 10/04/2013 | WELLS FARGO........ocvivuiiiireiiesississeise sttt sss st sssssns | aebsssssesssesssss s ssss s sssesssesssssssssssns | cesesssnsessssnsssesssnnses 51,006 | .coovrerriiiirennns 50,000 | ..... 658
540424 AP 3|LOEWS CORP........ 04/11/2013 | WELLS FARGO. Rt | SRR Rttt | ettt 58,310 | coveurrvrerirerireenne 50,000 | ..... 625
88732 BD 9| TIME WARNER CABLE INC.......ootiiiiiniiiiiieiiiesis st 04/11/2013 [ WELLS FARGO. ...ttt sttt | eeet ettt bbbttt | enbbsens et 29,547 | oo, 30,000 | ... 116
3899999. Total - Bonds - INAUSHTIAl AN IMISCEIINEOUS. ... iereesieieisiies ettt e s € eEeeeEoEE£EE LR LR o8 f £ E SR oEE£E £ R0 E S80S EE 08 EEEEEEfEE bbbt ..306,194 290,000 | ..o s 4,132
8399997. TOHAI - BONMAS = PAM 3.0k hE 0t o0 & e0EeLE e kL E 0L 0E 8 E L Ef L L L 0L oL E LAkt ..710,242 640,000 ..10,007
8399999. T08BI = BOMAS. ettt e8RS 8RR E SRR SEEE LR e £EEeEEeLEHEEE SRR R SRR HEEE LR LR LR LR LR E LR LR LR LR LR EE Rt | eed Rt 710,242 | .......cc. 640,000 ..10,007
Preferred Stocks - Industrial and Miscellaneous
G68603 12 8 | PARTNERRE LTD5.875% PFD.......ccovcverirrriereieeirinerienins 02/11/2013 | WELLS FARGO.......couuvirrirereiaeriesiesesseessssssesssssesssessssssssssssssssssesssesssssssnsns | soesssesssesssessssssnsssnns 400.000 | ..o 10,000 [ 1ooeeneeareierseneeeeseesesse s | e
69360J 64 4 |PSBUS PARKS 5.7% PFD 03/14/2013 | WELLS FARGO. .1,000.000 | .ovoeervirirninieiieines 25,000 | oo
74460W 87 5|PUBLIC STORAGE 5.2% 01/07/2013 | WELLS FARGO. .1,000.000 25,000
G7498P 11 9| RENAISSANCERE 5.375%.......c0vtureriniieererieisinsieisssessesssisssssssessssnenes 05/21/2013 | WELLS FARGO......covvueireiiiiriitierssissiesie st sssssssesssssssssessssans | ssssessssosssssnsssssessansns 500.000 | ..ocvvvvrerrerirririernies 12,500 | .o
902973 79 1{US BANCORP 5.15%......cuvumreuerierireeseessssesiesssessssenssssesessesssenssesessenas 04/29/2013 | WELLS FARGO. .1,000.000 | ..oeouveeierererireenns 25,000 | coooerrrerirenireenns
949746 65 5|WELLS FARGO & CO 5.25% FPD OO PP PP PPPRTRPOPOON 03/15/2013 | WELLS FARGO. .1,500.000 | .o 37,500
8499999. Total - Preferred Stocks - INAUSEAl BNA MISCEIIANEOUS. .........ovuiuuiiiiieeiisri et esss s enssses s enr s nmsenee | oefesssesseeees e et E e s E e Ef oL e 8o EE e R E£EE 0 E S E 108 E oL R Rt en bttt | crsniensensnnesa 135,000 [ .o e XXX
8999997. TOtAl = PrEfEITEA SIOCKS = PAM 3.........covviiiiiititeici ettt s s s s et essessebssessessssse  ebssssesassessesssssssessessessesessessesseseesessessesassessessee et s sesse b e et essess et e b ensebee s e e et ees et s e b st essesse s et s s ense bt s s esssss et nsenseseessssnsa 135,000
8999999. Total - Preferred Stocks 135,000
9899999, Total - Preferred NG COMIMON SEOCKS.............oiiviveeieiiiiieseiieteseetes st siese st et tesee s st sssssessessesssesssessessessssessesssssssessessessns | sessessssessesssssessssessessssassesssssessssessessessssssessss et assessessss et essessebsesaesessesses e b st esse b s et ess et eb et st ebees et st st e b st et essessessnsnes 135,000 ..
9999999. Total - Bonds, Preferred @and COMMON STOCKS...........ccciiiieieiiieieeieteice ettt ettt s st s ettt s st b s sssetesessebes  s4e4ebassssssassssesessassesasese s s s seses s sesesessesebesseseses st ete b b aesesesseses b s sese b s se s et b s sebe b e s et esss e bebebaesebes e sebe b s setebesseb et et s setebnsebessntebesanseaas | sbebssssesassnsns 845,242 | ..ot XXX ..10,007
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Annual Statement for the year 2013 of the North American Swiss Alliance

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

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
¢} 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./A.C.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) BJA.CV. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
3134A4 VC 5|Fed Home Ln Mtg Corp.... ... | 04/24/2013. | Wells Fargo. 54,206 0 ....51,446 2,760 | ..oovenee 2,760 .1,689 | 07/17/2015.
3134A4 VC 5|Fed Home Ln Mtg Corp.... ... | 04/24/2013. | Wells Fargo. .54,206 0 ....51,240 2,966 07/17/2015.
912828 HH 6|US Treasury Note ... | 04/11/2013. | Wells Fargo. 28,835 0 ....26,375 2,460 11/15/2017.
912828 HH 6| US Treasury NOte........coocverevereeeinriiinceereeeeneens .| 04/11/2013. | Wells Fargo. 0 15,936 [ s | i 1,365 11/15/2017.
912828 HH 6| US Treasury Note........coooovovvveesnriescrcssssisssisenenes .| 04/11/2013. | Wells Fargo. ...57,859 ...55,232 0 ....55,232 2,438 11/15/2017.
0599999. Total - Bonds - U.S. GOVEMMENL............coooeerverreerrrerieceeseiessressieesrens cvesreessessenenes 212,218 210,175 200,229 0 0 0 .200,229 0 [ o 11,989 | ......11,989 | .......4,942 | ..... XXX......
Bonds - Industrial and Miscellaneous
05531F AE 3|BB&T Corp ... | 09/25/2013. | Matured... 50,000 0 ....50,000 09/25/2013.
136069 DS 7|Canadian Imperial Bank ... | 04/11/2013. | Wells Fargo. 51,707 0 ....49,980 12/11/2015.
428236 AQ 6|Hewlett-Packard... ... | 03/01/2013. | Matured... .56,000 0 ....56,000 03/01/2013.
428236 AQ 6 |Hewlett-Packard ... | 03/01/2013. | Mature 7,000 0 03/01/2013.
428236 BR 3 |Hewlett-Packard Co.. ... | 03/05/2013. | Wells Fargo. 40,594 0 09/15/2041.
437076 AP 7 |Home Depot INC..........c.evververcercrrieiesiissisisenens ... | 04/11/2013. | Wells Fargo. 33,740 0 ...32,790 03/01/2016.
46625H JA 9|JP Morgan Chase Co ... | 04/11/2013. | Wells Fargo. 52,621 0 ...51,038 07/05/2016.
49326E EC 3| KEYCOM.....oorrvrrrreirreenerierrieensensseneneenns .. | 04/29/2013. | WElS Fargo........cccvvvevvemerinererneens | cevmermerieeiesinneins | vevvveeinens 36,995 0 ....35,546 08/13/2015.
637432 ML 6 | National Rural Utilities ... | 04/11/2013. | Wells Fargo. 51,162 0 ...49,976 11/01/2015.
822582 AQ 5| Shell International Fin ... | 04/11/2013. | Wells Fargo. 0 ....30,000 06/28/2015.
822582 AQ 5| Shell International Fin ... | 04/11/2013. | Wells Fargo 0 ....20,440 06/28/2015.
828807 CJ 4 |Simon Property Group Inc ... | 09/11/2013. | Wells Fargo. 0 ...44,933 09/15/2017.
88732J AK 4| Time Wamer Cable Inc.... ... | 07/01/2013. | Matured 30,000 | ... . . 0 ....30,000 07/01/2013.
92976W  BJ 4| Wachovia CO......ccvveurrmrirrireesenirsersesessssensseens .1 05/01/2013. | MALUIE........cvveererrieerieereeiseines [ ceveerieeieniseesnnnins | cereerinens 50,000 | .ocvernene 50,000 | ..cvvunenne 47,688 | ..oovvcrirs 50,000 | .voovereerriinns | e 0 ....50,000 05/01/2013.
92976W BJ 4 |Wachovia Corp . .1 05/01/2013. [ MatUred......ocvvvierininiieisniiciieninnis | crseerensnissnsninnninns | cereninnenns 10,000 10,000 | .o 10,838 | oo 10,000 |.oiiiiriiinninns 0 ....10,000 05/01/2013.
3899999. Total - Bonds - Industrial and Miscellaneous.. 567,067 | ...........553,000 565,048 559,623 0 0 0 559,623 0 7444 | ... 7444 ] ... 13,233 | ..... XXX......
8399997. T0tal - BONAS = PAM 4. ehseh e sab bbbttt | erennens 779,285 | ........... 743,000 | ... 775223 | .covinne 759,852 0 0 0 .759,852 0]....19433 | ......19,433 | ... 18175 | ..... XXX......
8399999. TOtAl = BONAS. .ttt st entnes s ....743,000 759,852 0 0 0 .759,852 0]...19433 |....19433 | ... 18,175 | ..... XXX......
9999999, Total - Bonds, Preferred and CommON StOCKS............ovrvverriererniiiriinnins wovinnieiesineenes 759,852 0 0 0 .759,852 0]....19433 | ......19,433 | ....18,175 | ..... XXX......
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Sch. D-Pt. 5
NONE

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. D-Sn. 1
NONE

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

E15, E16, E17, E18, E19, E20, E21, E22, E23
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Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E24, E25
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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....... Cleveland, OH ..2,329 | XXX
GBU Account Pittsburgh, PA. . 41,358 | XXX
Wells Fargo Money Market.............cccoeveeenee Pittsburgh, PA.........oovvvirernrncernnssenersnssenssseeesssssenenens | eonrenenns | eonernenennen000200 i3 | | e 19,442 | XXX
0199999. Total - Open Depositories
0399999. Total Cash on Deposit
0599999. Total Cash..

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

1. January 60,926 | 4. April 64,372 | 7. July. 57,468 | 10. October. 58,781
2. February. 54,629 |5. May. 51,400 |8. August 61,729 | 11. November. 57,776
3. March 59,937 |6. June 58,378 | 9. September. 112,413 | 12. December. 63,129

E26
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Sch. E-Pt. 2
NONE

Sch. E-Pt. 3
NONE

E27, E28
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