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Annual Statement for the year 2015 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 25,025 |............ (0 25,025 | .o | e 25,025 |............ 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.............coccoeves | verreneneinrnrnninsneinees | vereireennd 0.0 [ eererereireereireneineiiee | eerreereieesetnseeeenes | e (V1 I 0.0
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 obligations...............ccccceviveerverceniveesens | covvevereninnn, 1,764,956 |.......... 488 | oo 1,764,956 | ..oveveveereeeceviees | e 1,764,956 |.......... 48.8
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 1,609,878 |.......... 445 | . 1,609,878 | ..o | e 1,609,878 |.......... 445

© ® 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
............ 4.7

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

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

............ 0.0
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10.
1.

© © N o

10.

1.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDEE 31 OF PHOr YEAT...........cceiiceiiiiiteieeetse ettt ettt ettt s bbbt b s b b st et a bbbt s st b st s st bnns
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 6)..........ccvrurrerirrnrrririnissies et ssessenes

2.2 Additional investment made after acquisition (Part 2, Column 9)

Current year change in encumbrances:
3.1 Totals, Part 1, Column 13...
3.2 Totals, Part 3, Column 11........ccoevvevrvennnee

Total gain (loss) on disposals, Part 3, Column 18............ e —————

Deduct amounts received on disposals, Part 3, Column 15.

Total foreign exchange change in book/adjusted carrying value: N 0 N I

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

6.2 Totals, Part 3, COIUMN 13 ...ttt bbb bbb bbbt b st n e

Deduct current year's other-than-temporary impairment recognized:

7.4 Totals, Part 1, COIUMN 12........coiiiiieie et

7.2 Totals, Part 3, COIUMN 10.......coieieeeieeieieeeeie ettt ettt bbbt ss s st et nten s

Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 . ..ottt sttt bbbt s st s s

8.2 Totals, Part 3, COIUMN 9.

Book/adjusted carrying value at end of current period (LINES 142+3H4-546-7-8)........ccrruirrierrireieineineereise ettt st ss bbbt
Deduct total NONAAMItIEA BMOUNES..........c..iiiiiii s

Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAT..........ccucicviuicicicisee et
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 7)

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccvuririnrirrinierneeeessneeeee s ssessseeenes

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

ACCTUAL OF GISCOUNL.........ovicveieeictcte ettt b s bbb s b s e s b st b bbb s bbb e b8 s bbb bbb b s e bt e bbb s bt s b ns
Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9

5.2 Totals, Part 3, Column 8

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13......oceieiceeee ettt st st bbbt bbb et st st
9.2 Totals, Part 3, COIUMN 13.......coiiireieiei ittt bbb

Deduct current year's other-than-temporary impairment recognized:
10,1 TotalS, Part 1, COIUMN Tttt
10.2  Totals, Part 3, COMUMN 0.......oeeoeeeeeeeeeeeeeee ettt ettt sttt st st st st s st se st st st se st st st st sese st sesesesesesanans

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccoceererrireriereeerieiesie s

TOtAl VAIUGLON GIOWANCE. ........c..cveieieeiciiieieisiie ittt bttt s e84t bbb e s a8t d b s s bbb s b n bbbt ns

SUDEOAL (LINE 11 PIUS LINE 12).....eoeeeereieeiecietseieeieese ettt st sse s s e s s8££ 828228 E bRt n et

Deduct total NONAAMITEEA @MOUNLS. .........euiiieieiieie ettt sttt s8R R et e bbb s et

Statement value at end of current period (LINE 13 MINUS LINE 14).........o.oiureririeeeireeeeeesssesseseesessessee s ssess s ssess st ses st ess et et es st s s e st essenssssessnes
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHOr YEAT...........cciicieiiicteieee ettt bbbttt a b a bbbt st st a ettt b st b st s st b e

Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cviiviririiisiee e 0
Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 16.........cciiiiiii bbbt

3.2 Totals, Part 3, COIUMN 12.........coiuieiciieeieieeee ettt bbbttt s e an 0
ACCTUBL OF BISCOUNL........ooieii bbb

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13........ccccvimmrrereseeseeienen

5.2 Totals, Part 3, Column 9..........cccovvvvirnnnn. 0
Total gain (loss) on disposals, Part 3, Column 19............

Deduct amounts received on disposals, Part 3, Column 16.

Deduct amortization of premium and depreciation...........

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ... bbbt

9.2 Totals, Part 3, COIUMN 14.........c.cuieeieiieseeesete ettt bbbt bbb bbb se s 0
Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COUMN 15, ..ottt bbbt bbb nas

10.2 Totals, Part 3, COIUMN 1. ... 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+68-7-8+9-10).........ccceiiriiriieiiiiieieesie sttt bbbt 0
Deduct total NONAAMITIEA @MOUNES...........cvirrrierieiireierie et bbb

Statement value at end of current period (LINE 11 MINUS LINE 12)......cueiiiiieieiiiiieieiesieieissiesess ettt s st n b s ten et 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDEN 31 Of PHIO YEAT...........cvuerurureieiireeeieie ittt st s st s st ss s 3,545,751
Cost of bonds and stocks acquIred, Part 3, COIUMN 7.........c.cuieiiuiieeies et s s s s bbb b s bttt 388,935
ACCTUAN OF GISCOUNL.........ovicvieeictce ettt st se bbb e e s s s st es st s e b e b s s s e e s e b st s bbb s s e b s s be b s e s bt es st s st nans 1,825
Unrealized valuation increase (decrease):
41 P, COUMN 2.ttt ettt a et ettt e st et s et s e s e et et s snt et enae b et s s ent s s s et es s sntesananteta
4.2 Part2, Section 1, COIUMN 15 ...ttt
4.3 Part 2, Section 2, COIUMN 13, ...t bbb
A4 Part 4, COIUMN Tttt et ettt st e et s bt n bt se et ne 0
Total gain (10sS) 0N diSPOSalS, Part 4, COIUMN 19..........cuiuiiiieiiisieietseete ettt s s s E bbb s bbbttt 632
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cuiiiviieiiiieceeese ettt bbb bbb 345,632
Deduct @aMOTtiZAtION Of PIEMIUM.......c.cviiciiiicre ettt bbb s s b bbb b e b s st s s s b b s A A s sea bR b b s bbb At s et bbbt bbbt st et s b bnes 22,764
Total foreign exchange change in book/adjusted carrying value:

8.1 Pt 1, COIUMN 15, bbb bbbt e s st s st es bt en s sassanenn

8.2 Part2, Section 1, COIUMN 19.......c.iiiiiii s

8.3 Part 2, SECHON 2, COIUMN 1B.........cvieeieeiieiecicee ettt ettt s sa s b st b s s senn

8.4 Part4, COIUMN 15, ... 0
Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN T4
9.2 Part 2, SECHON 1, COIUMN 17 ...ttt ettt ettt ettt ettt ettt ettt et ettt ee et et et et ee et et et et et et en et et et et et et en st enenenenaninan
9.3 Part 2, SECHON 2, COIUMN T4......ooeiceceeiecteee ettt bttt a st s et n s se s snes
9.4 Part4, COlUMN 13......oiiiiiiii i 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T48-9).........cvuiurirnririirinirirrisss sttt sttt sentns 3,568,747
Deduct total NONAAMItIEA BMOUNES..........c..iiiiiiiii s

Statement value at end of current period (LiNe 10 MINUS LINE 11).......cueiiiiueieiiiieie ettt st bbb bbb 3,568,747
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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......cccoevvrvrceee | covvrrreireincneineenns 25,025 | oo 26,130 | oo 23,228 | oo 25,000
Governments (Including all obligations 2. CANAUA. ..o | et | e snnies | s nens | sesstest e ettt
guaranteed by governments) 3. OthEr COUNMEMES. ..erererrirrees | orreressessssenssnessesessnsensssesns | sassessssessssessansssssssssssansnsns | nssssssesssssssssnsssssessanssnssnsns | asssssssssassanssnssssesssnsansssssns
4. TotalS.....oevererirerrereninnrinnes | oo 25,025 | ..o 26,130 | oo 23,228 | ..o, 25,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS.....cvevcvceeeieeisieeins | eveeieesisisisssesesssssesessenes | aerssssssesssssssesssssssessssssssses | arssssesisssssesosssssessssssssssssess | soesissessesssonssssssssssssessesneas
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TOtAIS. ... ceeieieiresieiresnininees | eeereensssnsessessessssessssnsenses | eeensssnsesssssnsessssssssssnsesnes | sessssesssssssesssssssssssssessrensens | eesssssnsesenssssnnsnsssssassesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Toftals......... ..1,764,956 | ... 1,750,477 ..1,814,960 | ..... .1,635,000
Industrial and Miscellaneous and Hybrid 8. United States. ..1,609,878 | ..... ..1,627,883 | .....
Securities (Unaffiliated) 9. CANAUA. ... | e | e easnies | sereses st nens | sresisbestes st naa
10.
11.
Parent, Subsidiaries and Affiliates 12, TOAIS.....cviiiieeiiisieicieieiiens | eeeieiesissesesissiesessessessesess | sesissessesisssssesssssssssessessnses | eeressesssssssessesssssssssessssassess | soesissossessessssssessessssassesnsas
13. Total BONS....couuermsernssnnss | covvererinernenineens 3,399,859 | ..o 3,387,415 | .o 3,466,071 | ..o 3,231,000
PREFERRED STOCKS 14. United States........ovvvereverecs | covveerrererneeenecennne 168,889 | oo 172,851 | oo 168,889
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA......cocveveevciereeeies | ceereieisie e esie e | seetesesssessssess s sssestes s sessenns | ereseeesies ettt raees
16. Other COUNMMES.......ocoriiris [ | coressississiississssssissiesssiens | sosssisssssssssssssssssnssssssssssssees
17, TotalS. .o | cvveeneesnesneensennns 168,889 | ..o 172,851 | oo 168,889
Parent, Subsidiaries and Affiliates 18, TORAIS...veeierieiiriisirienis [ | sorssissisnissn s snsisnsiens | s ssssnsenees
19. Total Preferred Stocks...... | .ccccoovovevrincnnnnns 168,889 | ..ooveeieriirinas 172,851 | oo 168,889
COMMON STOCKS 20. UNited SEALES.......vvvurvicriine [ cerrirrieniiernieiiesrineiiies | cesiesisnesiesss e essssnines | eeseessenss s eeseseenes
Industrial and Miscellaneous (Unaffiliated) 271, CaANAAA.......coieieeieesieieieit ettt | et | eres e
22. Other COUMTIES........vieirienee | rereerieriinisenisenisenisenesenines | eenenesenssenssenssenssenssenssensssnes | sesessssssnssenssenssenssenssensensacs
23, Totals.....ccoorieieinisiinins | s 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....ccveriiceriiieeiiiieiens | ceriiieissisesessssssessssressssnes | sreressssssessssesessssssesesssesessns | sossesessssssesassesessssnsesasnsesens
25. Total Common Stocks....... | .covviiiiiciiiininiiicinnnad 0 [ o 0 [ oo 0
26. Total StOCKS...ururusmmmrssssnans | coveorrieneniiinacns 168,889 | oo 172,851 | oo 168,889
27. Total Bonds and Stocks.... | ........ccccoevvenuc. 3,568,748 | .oovvrrrnenne 3,560,266 | ....ocvvreerirnenne 3,634,960
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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

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
Column6asa
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

1.1

1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

0.7
0.0
0.0
0.0
..0.0
0.0

0.7

2.1

22
23
24
25
26
27

TORAIS. ettt

0.0
..0.0
0.0
0.0
0.0
0.0

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

3.1

3.2
33
34
35
3.6
37

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

Totals

0.0
0.0
0.0
..0.0
0.0
0.0

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

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

5.1
5.2
53
54
55
5.6

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

................ 1,356,281

893,152

................... 758,984

................ 1,356,281

................ 1,764,956
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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 Column 6 as a 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)
..................... 25,988 | ..o 277,529 | ...............87,330 reererneenneen 1,023,537 | 302 | 875,389 |
................... 106,506 | ...................394,041 | ...................145,839 ceverreenennneen 196,249 | 235 | i T34489 |,

................ 1,819,786 |...ccoovovivneneennn936 | ivveveenee... 1,609,878

7. Hybrid Securities
7.1 NAIC 1.
7.2 NAIC 2
7.3 NAIC 3
7.4 NAIC 4
7.5 NAIC5
7.6 NAIC6.
7.7 Totals

8. Parent, Subsidiaries and Affiliates
8.1 NAIC 1ottt
8.2 NAIC 2.t
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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

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
Column6asa
% of Line 9.7

8

Total from Column
6 Prior Year

9
% from Col.
Prior Year

7

10
Total
Publicly Traded

1"

Total
Privately Placed (a)

Total Bonds Current Year

Line 9.7a53 % 0f COL B.....ceveeririieeiieieeeeeee e

................ 1,170,681

................ 2,665,370

....2,665,370

................... 245314
........................... 7.2

Total Bonds Prior Year

NAIC 1ottt
NAIC 2....
NAIC 3
NAIC 4
NAIC 5
NAIC 6
Totals .
Line 10.7a52 % 0f COL 8......coooviviieirieieeeeeeese i

................... 368,685
163,230

..................... 84,587
113,504

................ 1,017,870
....301,560

................... 779,610

...227,955 | ...

Total Publicly Traded Bonds
NAIC oot
NAIC 2
NAIC 3....
NAIC 4ottt
NAIC 5.ttt
NAIC Bttt
TOHAIS ...
Line 11.7asa % 0f Col. B........cccovvveerrrrrirnes

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

................... 474,567
..................... 88,103

................... 138,808
................... 106,506

................ 1,170,681
................... 394,041

................... 846,314
................... 145,839

................ 2,595,752

....196,249

................ 2,665,370
...734,489

................... 245,314
w2

Total Privately Placed Bonds
NAIC 1
NAIC 2
NAIC 3....
NAIC Qoo snseen
NAIC Bttt ssnseen
NAIC B.ooeeeeeree ettt sneees
TOtAIS. ...
Line 12.7 as @ % 0f Col. B.......ccovvrrvrrerrerennen.

Line 12.7 as a % of Line 9.7, Col. 6, Section 9..........c..ccevrneee.

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

Includes §$.......... 0 current year, §$.......... 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 $

0 current year, $

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.
0; NAICG6S.......... 0.

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

NAIC 2§......... 0;

NAIC3S§......... 0;

NAIC4S...... 0;

NAIC5S.......

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




Annual Statement for the year 2015 of the North 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 3 4 5 6 7 8

2 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa 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 1SSUET OBlIGAtIONS.........cvveveciececsce et
1.2 Residential Mortgage-Backed Securities
1.3 Commercial Mortgage-Backed Securities..
1.4 Other Loan-Backed and Structured Securities

All Other Governments
2.1 1SSUET OBlIgatioNS..........ccvvevieeiiiceecte e
2.2 Residential Mortgage-Backed Securities
2.3 Commercial Mortgage-Backed Securities..
2.4 Other Loan-Backed and Structured Securities

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET OBlIGAtIONS. .....ovvveieiricieieic e saes
3.2 Residential Mortgage-Backed Securities
3.3 Commercial Mortgage-Backed Securities..
3.4 Other Loan-Backed and Structured Securities

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities

4.5 TOMAIS. ...ttt naes

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

55 TotalSorooooo o i [ P — 1,764,956 R 1,356,281 R 1,764,956 | oo

. Industrial and Miscellaneous (unaffiliated)
6.1 ISSUET OBlGALIONS. ....... oottt esssnnes | seessesiestnneans 35,000 | oo 537,645 | ..cooovvrinne. 132,494 | ..o 671,570 | .oovvrrrnn. 233,169 | .o 1,609,878
6.2 Residential Mortgage-Backed Securities..........ccccoueerirereverreeiennens
6.3 Commercial Mortgage-Backed Securities
6.4 Other Loan-Backed and Structured Securities...

................ 1,819,786 coervrrneneenn 1,609,878 | oo

R 1,609,878 | oo

R 1,819,786

Hybrid Securities
7.1 Issuer Obligations
7.2 Residential Mortgage-Backed Securities
7.3 Commercial Mortgage-Backed Securities
7.4 Other Loan-Backed and Structured Securities...

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities...

8.5 TOtAIS......cveieiei ettt naes




60IS

Annual Statement for the year 2015 of the North 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

Distribution by Type

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
Column6asa
% of Line 9.5

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

9.1
9.2
9.3
94
9.5
9.6

Total Bonds Current Year
Issuer Obligations
Residential Mortgage-Backed SeCUrities..........cccrueerrereireneeneereenees
Commercial Mortgage-Backed Securities.............cooevcvenieciieenennns
Other Loan-Backed and Structured Securities............ccoeoeerrurecnrennenns
TOAIS ...
Lin€ 9.585 @ % Of COL B.....ovuiveerereieiini s

................... 245,314
........................... 7.2

10.1
10.2
10.3
10.4
10.5
10.6

Total Bonds Prior Year

ISSUET ODlIGAtIONS........vvoeeerririiecieie e
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities......
Other Loan-Backed and Structured Securities............cocverernninirnnenns
TOtAIS. ...
Line 10.5a5 @ % 0f COl. 8......ccovuiivirniiinirss s

111
1.2
1.3
114
1.5
11.6
1.7

Total Publicly Traded Bonds
Issuer Obligations
Residential Mortgage-Backed Securities............oeevevrireierceirirerennns
Commercial Mortgage-Backed Securities............coveerrreieireinnennns
Other Loan-Backed and Structured Securities............ccoeerrrrernrernenne
TOAIS ..ot
Line 11.5a5 @ % Of COL B.....ovvreeeiereireireieeeese e seeeeseies
Line 11.5 as a % of Line 9.5, Col. 6, Section 9.........cccccovivrnireinrnnnne

................... 245,314
........................... 7.2
........................... 7.2

121
12.2
12.3
124
12.5
12.6
12.7

Total Privately Placed Bonds

ISSUET OBlIGAtIONS.........cvivvieciiirieiceee e
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.............coevrvrernrrrirrenns
TOTAIS ..o
Line 12.5a5 @ % Of COl. B.....courerreriiierirecireeressseseeee e
Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........ccocvvisrnirerininnens
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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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Annual Statement for the year 2015 of the

North American Swiss Alliance

SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

1 2 Codes 6 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
o Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount|  Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
us. - Issuer Obli
31359M 4D 2 [Federal Natl Mtg Assn | ....... ‘ . ‘ ...... 1151 I 23,228 |...104.521 26,130 25,000 25,025 (25) ......5.000 |...... 4.864 |FA-13.. 11/06/2008. | 02/13/2017.
0199999. U.S. Government - Issuer Obligation 23,228 XXX 26,130 25,000 25,025 (25) 0 0] XXX XXX XXX XXX XXX
0599999. Total - U.S. Government 23,228 XXX 26,130 25,000 25,025 (25) 0 0] XXX XXX XXX XXX XXX
U.S. Special Revenue & Special A Obli and allN Obligations of Ag and of and Their U.S. Political - Issuer Obli
033177 XV 3 |Anchorage AK Elec Util .. 112,199 56,100 50,000 54,400 (880) [ ovvvereverieriisnnies | ceriieneiieniieniiiens | 0000558 [l 5.540 | JD-01.. 04/23/2013. | 12/01/2039.
033896 KP 5 |ANDERSON IN SCH BLDG CORP RFDG.........coserverirrrrieriersnsrisssssssesesssssessenssssssssensssssssenees | eovnee | oo | cveneeees [ IFE | i 25,678 | .00 99.996 24,999 25,000 25,590 (88) 3.229 |JJ-05... 02/24/2015. | 07/05/2026.
036015 PA 7 |Anniston AL Txbl Ser B ..104.135 20,827 20,000 20,860 (173) [ v [ e [ 200 5.300 | onec 5.200 | MS-01. 04/23/2014. | 03/01/2035.
102885 GY 0 |Bowling Green St Univ OH ...113.052 56,526 50,000 55,734 (1,148) [ oo [ e [ 18730 | 5.409 |JD-01.. 05/06/2013. | 06/01/2039.
132380 AP 1 |Cambridge Mn Indpt Sch. ...101.684 15,253 15,000 15,315 (53) [ oo [ e | ceeen 750 | it 4.488 |FA-01.. 07/11/2014.| 02/01/2029.
139369 AA 0 |Cape Coral FL Gas Tax ...116.681 58,341 50,000 55,270 (1,080) [ ..oooveereeriercis [ e | e T14T 5.614 |AO-01. 04/24/2013.| 10/01/2030.
147647 BF 7 |Casper WYO Comnty Clig ..106.172 26,543 25,000 27,896 (121) 5.835 | AO-15. 12/04/2012. | 04/15/2040.
181000 LP 3 [Clark County NV Hwy. ...110.607 33,182 30,000 32,008 (156) [ cvvvoorevreeeeriieeni | e | 0008100 [ 5.296 |FA-01.. 04/24/2013. | 07/01/2028.
299398 BN 6 |Evansville In Redev Auth ...115.802 57,901 50,000 57,248 (561 [ covevereveerieriinenins | cervieneirenienniiens | 00eenn86.860 [ i 5.187 |FA-01.. 04/24/2013. | 02/01/2029.
303891 YR 0 |Fairfax Cnty Va Water Auth RV ST B........c..ovvvvrrinnrrinnerinerrinerernnnsinsrssnssssssnesssssssessssssssnsessenssnees | eoneee | oo | evemeeensd [ eie IFE | v AT TTT | L 97.370 48,685 50,000 48,093 158 | oo | e [ 203,185 | 3.610 [AO-01. 12/12/2014.| 04/01/2028.
306801  J6 9 |Falmouth Ma Rfdg TXbI Ser B..........cocvcvieriiciiinniiicriiscniieniisesisssienisssssessssssssessssssssesssssssennss | eoveeee | oo | cvenenees ] [t IFE | i 40,472 | .00 96.505 38,602 40,000 40,376 (48) [ oo [ e | 00een 3750 [ e 3.651 |JJ-15... 12/12/2014. | 07/15/2030.
34281P LD 3 |Florida St Governmental . 111.392 55,696 50,000 56,680 (408) [ ovvooveverreeriirenis | e | 0,348 [0 5.090 |AO-01. 12/10/2012. { 10/01/2030.
34281P LE 1 |Florida St Governmental Util Auth Revtxbl Bab ...110.197 55,099 50,000 54,797 (9B1) [ coveeereeerriieriincnins | cerevereiieniieneiiens | e 0,548 [ i 5.561 |AO-01. 12/12/2014. | 10/01/2040.
358782 CQ 1 |Frisco Tx Econ Dev Corp Sales Tax Rev TXbI B/E TXbL......c..erverreremreereriiersnrineesserisessssssssenssnnnes | eevenne | oo | werseresnees | cevees 1FE 20,161 |..... 97.030 19,406 20,000 20,135 (1) [ covevererrererereinenen [ eereeeeerreceieenniens | ceeennh 700 | onnec 4.162 |FA-15.. 08/22/2014. | 02/15/2034.
373541 78 7 |GEORGIA MUN ELEC AUTH PWR REV RFDG TXB.......ovcrvermmerrirmmsreemsnessesssnessssssnessssssessssssnsssnnss | woveene | oo | coveevesnenes | cvveee 1FE 55,596 |...108.307 54,154 50,000 54,970 (626) [ .vvvoverrerveeereeieenne [ eeverreenriiinenniin [ 480 | 3.035 [JJ-01... 02/10/2015. | 01/01/2024.
394594 CE 3 |Greene MO SPL Oblig County BlAg...........coovuuuriimmriinriircircieriscissississssssisssssssssssssssssssses. | cvvies | on | cvsenessnens | covees 1FE 56,728 |...109.869 54,935 50,000 56,136 (398) [ oo | e | 200en80.250 [ 5.074 | JD-01.. 07/31/2012. | 12/01/2029.
416465 AM 4 |HARTFORD CT STAD AUTH LSE REV TXBL.......rssirrvereerioiessissinsssssssssssssssssssssssssssssssssssssssnssssens | svvne | o | soneevssssns | covees 1FE 50,945 |..... 97.016 48,508 50,000 50,900 (45) [ oo [ e | 00008375 [ 5.244 |FA-01. 02/23/2015. | 02/01/2042.
416465 AM 4 |HARTFORD CT STAD AUTH LSE REV TXBL.......ossrvvverreereeesessesissessesssessssssssesssssnssssssssesssssssensessens | eovess | o | coneevsnsens | coveee 1FE 50,880 |..... 97.016 48,508 50,000 50,840 (40) 5253 |FA-01.. 03/09/2015. | 02/01/2042.
434682  AA 8 |Hoke Cnty NC Limited Oblig REV B/E..........orvuuieerieieeiesneeeseeiieseisesesseesisesessessssessssesssssesssssssssensssnns | envene | oo | ceemeesnees | cenees 1FE 31,506 |...103.439 31,032 30,000 31,338 (84) | oo [ e [ 914 | 4.800 |JD-01.. 06/18/2014. | 06/01/2032.
452152 FA 4 |1lliNOIS StTOF ISSUS..........oooovieerieiriireiciscisisci s ssssesssssssssnnes | enniei | an | sossnessnens | ceneee 1FE 34,992 |...104.425 31,328 30,000 34,119 (VA1 )} [OOSR SOOI DOROR - 1 7z T OO 5.430 |AO-01. 12/04/2012. | 04/01/2035.
452151 LF 8 [lNOIS St TXDL.......ooueiieiiieiiiicriiie ittt | ceniin | e | seesensinnns | ceeees 1FE 39,205 |..... 94.565 37,826 40,000 39,353 37 5.259 |JD-01.. 08/03/2012. | 06/01/2033.
469487 BW 1 |Jacksonville FL Spl Rev Ser B 1B Build AMer Bs............c.c.cooivirviiiniiiniiiscissciississsissssisssssnnsinns | cevies | oo | coeeeiiinees | cevees 1FE 28,196 |...111.166 27,792 25,000 27,795 (200) 5.002 |AO-01. 07/11/2014.| 10/01/2030.
476576 DB 6 |Jersey City NJ Taxable ..111.353 55,677 50,000 54,964 (993) [ cevvererrerrrerreinneenne [ erverveenriirnennriens [ e 7.250 | 6.058 | MN-01. 04/11/2013.| 11/01/2040.
497752  FA 8 |Kiski PA Area Sch Dist Txbl Bab. ..114.316 57,158 50,000 57,020 ((CT40) ) USROS SOOI DOROR . X (s I OO 5.426 |MS-01. 07/31/2012.| 09/01/2035.
59333N  SD 6 |Miami Dada Cnty FL SPL ..113.919 56,960 50,000 57,672 (325) [ coveeereverieriinenies | cerveeniieniienniens | e 0.743 [ i 5.470 |AO-01. 12/10/2012. | 04/01/2040.
63165T CY 9 |Nassau Cnty NY Txble Gen ...109.124 54,562 50,000 54,221 (845) [ coveoveereinriieni | e | 0008700 | 5.663 |AO-01. 04/16/2013. | 04/01/2037.
646136 WV 9 |New Jersey ST Tansn Tr Fd Ath Bab ...104.792 52,396 50,000 54,387 (1,097) [ oo [ e [ 008875 | 5.866 |JD-15.. 12/10/2014. | 12/15/2039.
646065 L8 3 |New Jersy St EFA Rev ...111.081 33,324 30,000 32,979 (597) [ covveereeerrinrienni | e | 8410 [l 5.268 |JJ-01... 12/11/2012. | 07/01/2040.
646136 XT3 |New Jersy St Transn Tr. ...104.424 31,327 30,000 32,875 (575) [ cevvererrermrenreinnnenns [ e [ 8,104 | 4.643 |JD-15.. 12/11/2012. | 12/15/2028.
64763F QQ 5 |New Orleans LA Rfdg Txbl ...106.005 26,501 25,000 26,494 (TM12) [ oo | e | e 4961 [ 4.329 |MS-01. 12/11/2012. | 09/01/2030.
64966H MT 4 |New York NY Subser A 2 Build Amer Bds Drct Pmt Rev B/E Taxable. ...108.561 27,140 25,000 27,279 (127) [ oo [ e [ 005676 | 5.400 |AO-01. 07/11/2014.| 10/01/2034.
658907 DD 9 [North Dakota St Brd Hghr Ed ...107.063 53,532 50,000 56,524 (272) 5.526 |FA-01.. 07/31/2012. | 08/01/2040.
664754 T2 4 |Northern AZ University Rev Txb Speed Bab. L1151 39,029 35,000 39,134 (302) [ crvvvererereererireneins | eevereneirnneieneiinns | 000en8.593 [ ovand 5.263 |FA-01.. 09/27/2012. | 08/01/2030.
688022 CN 0 |Osceola County FL Cap Impt Bab ...112.898 33,869 30,000 32,778 (894) [ oo | e | 000,946 [ 5.713 |AO-01. 11/27/2012. | 10/01/2039.
688022 CN 0 |Osceola County FL Cap Impt Bab. ...112.898 22,580 20,000 21,868 (AB7) [ cooooereeieneriiciennes [ e [ 208,946 | 5.713 | AO-01. 04/16/2013. | 10/01/2039.
764507 CM 9 |Richmond CA W: ...112.688 45,075 40,000 43,306 (881) [ cvvveereveeeeeeriiinni | e | e 8.461 [ 5.491 |FA-01.. 12/04/2012. | 08/01/2040.
777543 ST 7 |Rosemont IL Taxable Corp. ..107.272 32,182 30,000 32,260 (325) [ covvvnrrermerreiineenne [ e [ 005,375 | 4.027 |JD-01.. 12/11/2012. | 12/01/2023.
840120 AE 9 |South Sangamon Wter Commn. ...101.563 30,469 30,000 31,865 (105) [ covveereeneriieriiseni | e | 000e8.900 [ 5.311 | JJ-01... 12/04/2012. | 01/01/2035.
864855 4M 0 | SUGARLAND TX TXBL CTF OBLIG SER........covmrrimeriireniereinenieesinensisesssssissssssssssessssssssssesssonesses | eoenee | oo | wvenenens [ IFE | i 51,512 ] L0 96.660 48,330 50,000 51,323 (189) | covoooreereieriieeni | e | 003750 [ 3.501 |JJ-15. | e 859 | oo 1,948 | 02/10/2015. | 12/15/2030.
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Showing all Long-Term BONDS Owned December 31 of Current Year
7

1’013

1 2 Fair Value 10 1" Change in Book/Adjusted Carrying Value Interest Dates
8 9 12 13 14 15 17 18 19 20 21 22
Current Year's
Unrealized Other-Than- Total Foreign Stated
Rate Used Valuation Current Year's Temporary Exchange Contractual
to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount|  Amount Rec. Maturity
CUSIP Identification Description Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Paid | Due & Accrued During Year Acquired Date
91428L  FJ 0 |University Hi Rev A 1 Build Amer Bds B/E Txbl 111,922 27,981 25,000 27,757 (198) [ covooorereeerieeri | e, | 005,834 [ L 5.181 |AO-01. 07/11/2014. | 10/01/2030.
940839 AZ 6 |Washoe Cnty NV Hwy Rev Bab L1781 55,891 50,000 55,718 (1,144) [ oo [ [ 1213 5.796 |FA-01.. 1,503 3,607 | 09/27/2012. | 02/01/2039.
981306 HT 3 |Worcester MA Txbl Dcu Spl Impt Dist Ser B...........ccoovvvvivnnrviiiinnniiiinneniiiissssiiisnssssisssssssssssenssssnsssssnes | woies | | covneeed [ TFE | i 45,007 ] ... 96.055 43,225 45,000 45,000 | .o e [ e | | 004000 ] 4.000 [JD-01.. | overrercrirs 150 | oo 1,800 | 12/17/2014.| 12/15/2034.
987720 DK 2 |Youngstown St Univ OH Bab ..110.126 11,013 10,000 10,843 (169) [ ovvveveverieeriisenins | cereieniiveniesiiiens | c0een8.579 [l 5.444 | JD-15.. 27 658 | 09/27/2012.| 12/15/2033.
987720 DK 2 |Youngstown St Univ OH Bab ...110.126 11,013 10,000 10,836 (168) [ .oovoorvcseniicsssnne [ 0008579 | 5.444 | JD-15.. 27 658 | 09/27/2012.] 12/15/2033.
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligation: 1,814,960 XXX | s 1,750,477 1,635,000 1,764,956 (16,819) 0 0 XXX XXX | oo 26,524 91,352 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: 1,814,960 XXX [ i 1,750,477 | oo 1,635,000 | .ooovvinnns 1,764,956 (16,819) 0 0 XXX XXX [ s 26,524 | ....coco..o 91,352 XXX XXX
Industrial & Miscell; (Unaffiliated) - Issuer Obligations
017175 AC 4 [ AllRgNaNY COP.......urvemurererrerrisesisseseseesesesessesssessesssessssessssessssessssessssessssesssssssssssssssssssssssnssssnnsses | avssne | oo | veeresenenes | eereeeF E [ covoverernerennens 26,990 |...107.152 26,788 25,000 26,190 (200) [ +ovvvverrerrenreeneenne [ e [ 0950 | e 3.973 |JD-27.. 07/24/2012. | 06/27/2022.
04621X  AD 0 [ASSURANE INC.....ouviieecrieiiiiiriiiceiieseisesii e ssssssssssssssssssssssnsnsss | sveens | oo | censseeenines | eoeens2F B | veviisssisenees 56,849 |...116.023 58,012 50,000 55,576 (318) [ oo | cereeniivenieseiiens | 0008750 [ i 5.643 |FA-15.. 08/15/2012. | 02/15/2034.
084423  AS 1 |Berkley (WR) Corporation 26,708 |...105.601 26,400 25,000 25,988 (180) [ covvvverreeerrririieenns [ e [ 204625 | 3.774 |MS-15. 07/24/2012. | 03/15/2022.
10112R AR 5 |Boston Propertie 28,313 |...111.302 27,826 25,000 26,630 (420) [ covooerecnricricnnni | e | 0005625 [ 3.842 | MN-15. 01/09/2012. | 11/15/2020.
10112R AR 5 |BOSON PrOPEIHES. .....vvvvrvevrressrressssersessssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssmsssssssssenss. | vnneee | oo | eevvesssnenns | coreee TFE [ voverviinsnnrienns 11,602 |...111.302 11,130 10,000 10,800 (200) [ +evvveerrerrmrnreirennne [ e [ 1005625 | e 3.489 | MN-16. 02/01/2012. { 11/15/2020.
149123  BQ 3 |Caterpillar. 4,975 |..117.003 17,550 15,000 15,000 | vvvniirneiieniiens [ e [ e | e | e 7,900 | 6.860 |JD-15.. 12/02/2008. | 12/15/2018.
124857 AG 8 [CBS COMP..ocuuuiriiiiuriciirriiiissisisssssisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssssssonsensss. | covenee | oo | evvesnsennes | ceeens2FE [ cvvvviiinnnnnnn. 19,819 [ L 98.891 19,778 20,000 19,891 18 MS-15. 02/24/2012. | 03/01/2022.
124857 AG 8 |CBS Corp . 14873 | 98.891 14,834 15,000 14,921 12 MS-01. 03/02/2012. | 03/01/2022.
17275R - AE 2 | CiSCO SYSIEMS INC....couvvvererrernrrercrirnrireesisrissesssesessssssessssesssesssssssssssssesssssessssssssesssesssssnsssnnssss. | avesee | oo | eenresnenes | eenees TFE | cotserirnsninens 14,966 |...109.280 16,392 15,000 15,000 X FA-15.. 02/10/2009. | 02/15/2019.
20030N 60 6 |Comcast Corp. 25,000 |...102.640 25,660 25,000 25,000 [ oo | e [ e [ e | 2009000 | 5.000 |JD-15.. 11/29/2012. | 12/15/2061.
126650 BH 2 |CVS Caremark Corp. ...105.880 15,882 15,000 15,394 (394) [ coveoreeeierieeni | e | 0008750 [ 2.315 [JJ-01... 12/06/2011. | 06/01/2017.
244199 BC 8 |Deere & Company. . ...107.942 10,794 10,000 10,240 (L 0) ) FOPUURRTUOPPURRPTOPPOOR UVPPOUPPPOORPPOUPPIORIOR DUOVORC: < £ T OO 3.484 | AO-16. 07/08/2010. | 10/16/2019.
244199 BC 8 |DEEre & COMPANY.......vceeuumreeeermarmeeeasmrnesssisessissessssssessssssssssssssssssssssssssssessssssssensssssssnssssnnssssssnenns | covneee | oo | eevveseneens | oeee TFE [ v 19,891 |...107.942 21,588 20,000 19,966 (T [OOSR DRURPIURRTORPROROTOORN DU <1 - VOO 4.443 | AO-16. 10/14/2009. | 10/16/2019.
260543 CK 7 |DOW CHEMICAL CO 23,280 |..... 90.252 22,563 25,000 23,370 90 [ ovveereerrerreereinns [ ceerrrineenniineennins | ceeeni8250 | s 4.810 [AO-01. 11/09/2015. | 10/01/2034.
29250R AT 3 |Enbridge Energy Partners 37476 |..... 76.445 26,756 35,000 37,188 (96) MS-15. 03/05/2013. | 09/15/2040.
29267H AA 7 |Endurance Specialty Hidg 55,842 |...115.305 57,653 50,000 54,754 (272) JU-15... 07/10/2012. | 07/15/2034.
29364D 76 1 |Entergy Arkansas 4.9% PFD 25,000 |...100.000 25,000 25,000 25,000 JD-01.. 12/06/2012. | 12/01/2052.
26884L AB 5 [EQT Corp 26,820 |..... 95.207 23,802 25,000 26,000 (200) MN-15. 07/24/2012.| 11/15/2021.
31428X AX 4 |FEDEX CORP. 21,245 |..102.732 20,546 20,000 21,179 (66) JJ-15... 12/10/2015. | 01/15/2034.
369622 41 0 |GE Cap Corp 4.875 PFD 25,000 |...102.720 25,680 25,000 25,000 JO-29.. 01/23/2013. | 01/29/2053.
36962G  XZ 2 | General Electric Capital Corp. 26,497 |...130.661 39,198 30,000 27,498 143 MS-15. 02/13/2009. | 03/15/2032.
38141G  CU 6 |Goldman Sachs Group Inc 17144 58,572 50,000 52,261 (133) FA-15.. 07/10/2012. | 02/15/2033.
38141G  ER 1 |Goldman Sachs Group Inc ..103.134 15,470 15,000 15,000 123 X AO-01. 01/08/2009. | 10/01/2016.
38141G  ER 1 |Goldman Sachs Group Inc ..103.134 20,627 20,000 20,000 (360) [ covveereveerieeriinenies | cervieeniireriieeniiens | ceeen D750 [ i 5.550 |AO-01. 02/18/2011.| 10/01/2016.
428236 BV 4 |Hewlett-Packard Co..........ccccciiiriinriiniiiscinssisnsssissssssssssssssssssssssssssssssssssssssssnsssnnss | voene | oo | consesennnens | e IFE | 026,263 | ... 99.622 24,906 25,000 25,691 (143) [ oo | e | 04650 [ 4.000 |JD-09.. 07/24/2012. | 12/09/2021.
458140 AN 0 [INtel COMP...cuuuvuerriirciiiriiiiiiesiseiies i sssess s sssssssssnsssssssenssnsssnennns | covenee | oo | cenensenenens | e TFE | 51,622 | Lo 99.528 49,764 50,000 51,364 (86) | voveverrerreereerirennes | erveeerreirrennnninnns [ 0000 | e 3.760 |JD-15.. 04/11/2013. | 12/15/2032.
481165  AH 1 [JOY GIODAI INC......oooiiiccecccc s ssssssssssssssssssssssssssnssnssssnnsns | eoveee | oo | coneevsnnins | eoeeeFE | e 53,234 | L 71.097 35,549 50,000 52,811 (141) [ oo | e | 00000625 [ 6.100 | MN-15. 09/11/2013. | 11/15/2036.
48203R  AF 1 |Juniper Networks Inc. 103.704 25,926 25,000 25,948 (184) [ coovocrrirreereineenns [ ervireenrinsennrinnns [ 0800 | e 3.684 |MS-15. 07/24/2012. | 03/15/2021.
494550 AT 3 |Kinder Morgan ENer Part..............ccocvuriiniiinniiniissnissiisessssississssssssessssssssssssssssssssssssssssssssssoss | sosnne | oo | cosvessnnees | eoeeeFE | vvriiiinninnnn 95,708 | Lo 80.441 40,221 50,000 54,700 (250) [ covvooveeneeeerirnni | e | 0000 8.800 | 4.957 |MS-15. 07/10/2012. | 03/15/2035.
500255 AN 4 |Kohl's Corporation 51,006 |..... 98.111 49,056 50,000 50,853 (51) | v | e [ 008,000 | oo 5.825 [JJ-15... 10/01/2013. | 01/15/2033.
540424 AP 3 |Loews Corp 58,310 |..115.877 57,939 50,000 57,170 (380) [ covveerevereiieriiienis | e | 000en8.000 | 4.766 |FA-01.. 04/11/2013. | 02/01/2035.
565849 AL 0 [MARATHON OIL CORP........covvviriiiirireriisiiesiissiessisesesssssssesssesssssssssssssssesssssssssessssessssnsssnesiss | avvene | oo | wenrevenenes | eereeeF E [ covreiiiesiinens 45,005 |..... 80.485 40,243 50,000 45,504 499 | v | e [ 0023850 [ 5.200 |JD-01.. 12/08/2015. | 06/01/2025.
585055 AS 5 |Medtronic Inc 24,960 |...107.680 26,920 25,000 25,000 [ .o [ [ e [ e | 44850 | 4.510 |MS-15. 03/11/2010. | 03/15/2020.
589331 AN 7 [Merck & Co Inc 9,937 |..110.326 11,033 10,000 10,000 [ .ovvvereviirieniins [ | | s | 005,000 | 7.710 JJ-30... 06/22/2009. | 06/30/2019.
589331 AN 7 |Merck & Co Inc. 20,009 |...110.326 22,065 20,000 20,000 [ oo [ [ [ e | 2005.000 | 7.710 | JJ-30... 06/25/2009. | 06/30/2019.
594918  AC 8 | MICTOSOft COMP......couuveeurieuiieriieesieeeieeseiesiiesessessiessssessissssssssssessssssssssssssssesssensssnsssssssssssssnnsses | avsene | oo | wvenrevenenes | eenes TFE | it 10,061 |...108.153 10,815 10,000 10,000 | cvvorerireriieerines | eereniereiseniieenies | ereeserieesesenienenis | cererseninennnesiens | ceeenndhi 2000 | i 4.125 [JD-01.. | e 35 ...423 | 05/13/2009. | 06/01/2019.




Annual Statement for the year 2015 of the North American Swiss Alliance

SCHEDULE D - PART 1
erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

AV E

1 2 Codes Fair Value 10 1 Change in Book/Adjusted Carrying Value Dates
5 8 9 12 14 15 17 18 21 22
Current Year's
Unrealized Other-Than- Total Foreign Stated
Rate Used Valuation Current Year's Temporary Exchange Contractual
Bond to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When Maturity
CUSIP Identification Description CHAR Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Paid Acquired Date
594918  AC 8 |Microsoft Corp ...108.153 27,038 25,000 25,045 (16) [ coveonreererirrereineni [ cereeenrireeeieeniirens | ceeernhi200 | et 4.123 [JD-01.. 05/12/2009. | 06/01/2019.
665859 AL 8 |Northern Trust ...104.507 52,254 50,000 48,832 291 | oo | | e 3450 [ 4.120 | MN-04. 04/11/2011. | 11/04/2020.
682134 AC 5 |Omnicon Group Inc. 37,375 |...106.645 37,326 35,000 36,155 (305) 3522 |FA-15.. 01/31/2012. | 08/15/2020.
742718 DF 3 |Procter & Gamble Co 36,079 |...121.526 48,610 40,000 37,330 169 6.295 | MS-05. 11/06/2008. | 03/05/2037.
742718 DN 6 |Procter & GAMbIE CO.......cuurvvuurerureieerisreiseriesesssesessesssseenssesssssssssssssssssssssessssssssssessssssssssssssssssensess | avnsee | oo | wveererenenes | eereee TFE [ totseviinnsninens 14,974 | ...108.960 16,344 15,000 15,000 [ .ovveerieviinnnnins [ | s | s | e 7000 |t 4.722 |FA-15.. 02/04/2009. | 02/15/2019.
74432Q  AK 1 |Prudential Financial Inc 54,463 |...115.647 57,824 50,000 53,694 (192) [ covooreerireriineni | e | 00008900 [ 5.238 |MS-17. 07/10/2012. | 03/17/2036.
744448  CD 1 |Public Service Colorado. 24,898 |...103.261 25,815 25,000 24,960 10 [ oo [ [ 2002.3.200 e 3.425 |MN-15. 11/08/2010. | 11/15/2020.
744448 CD 1 |Public Service Colorado. 23,090 |...103.261 25,815 25,000 24,140 210 | o | e | 00e0e3.2000 [ 4.163 | MN-15. 02/18/2011. | 11/15/2020.
747525 A 2 [QUALCOMM INC.....ccvormrrercreririrernisriressssesissssssessssssssesssenesssssssssesssssssssnesssssesssnessssssssnsssssssssnsnses | avnsne | oo | veeresnenes | eerees TFE | totiverinnsrinnens 49,657 |..... 92.758 46,379 50,000 49,674 17 [ [ [ 20004650 | s 4.704 | MN-20. 07/09/2015. | 05/20/2035.
87425E  AJ 2 |Talisman Energy. 54,848 |..... 79.760 39,880 50,000 54,059 (197) [ oo | e | 00005850 [ i 5.150 |FA-01.. 07/10/2012. | 02/01/2037.
887320  BD O |TIMEWAMEr CAbIE............ceeeecvveeecveeesessessesscesesssssssssesssesssssssesssssssssssssssssssssnssssssssesssssssnnsssnns | evvesen | oo | cevsreerssen | eereii2FE | covirrrerrirnnn 29,547 | ... 78.487 23,546 30,000 29,592 15 | oererrereneniinnes | eeerreeeieenieennns | 28500 [ 4595 | MS-15. 04/11/2013. | 09/15/2042.
9130177 BQ 1 |United Tech Corp ..111.518 16,728 15,000 15,954 (339) [ coveeereirriicriieenis | cereieneienienniens | 8,125 [ 3.489 |FA-01.. 05/13/2011.| 02/01/2019.
913017  BQ 1 |United Tech Corp ..111.518 16,728 15,000 15,000 [ .ovveerieviirnnnnins [ | s | s | 08125 | 6.125 | FA-01.. 12/15/2008. | 02/01/2019.
9130177 BQ 1 |United Technologies Corp ..111.518 16,728 15,000 15,380 (130) [ coveeereeeerieeriinenis | cerveneireniienninens | ceeen8.125 | i 4.942 |FA-01.. 01/16/2009. | 02/01/2019.
92343V AM 6 |Verizon Communication: ..109.173 66,596 61,000 61,510 (260) 5.537 | AO-15. 05/12/2008. | 04/15/2018.
925524 AV 2 [VIBEOM INCuvvvvoreeerierciieese et sssssssssesssssssssssssssssssssssssnsssnsssssssssnsssnns | evenne | oo | soeeesennens | eeeese2FE | overiirnnrinnnnn 27,633 | onc 98.783 24,696 25,000 27,104 (132) [ cevveeerrerreereiineenne [ e [ 2005500 | oo 4.701 | MN-15. 08/15/2012. | 05/15/2033.
931142 CB 7 |Wal-Mart Stores. ...113.908 45,563 40,000 39,562 22 5.355 | MS-01. 01/28/2009. | 09/01/2035.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: 1,627,883 XXX s 1,610,808 | ....coovve 1,571,000 | .ooovnee 1,609,878 0 (4,095) 0 XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 1,627,883 XXX [ e 1,610,808 | ......ccccoe.. 1,571,000 | ..o 1,609,878 0 (4,095) 0 XXX XXX XXX XXX
Totals
7799999. Total - Issuer Obligation: 3,466,071 XXX 3,387,415 3,231,000 3,399,859 0 (20,939) 0 XXX XXX XXX XXX
8399999. Grand Total - Bonds 3,466,071 XXX 3,387,415 3,231,000 3,399,859 0 (20,939) 0 XXX XXX XXX XXX




Annual Statement for the year 2015 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
Rate per
Fo Share Used to Current Year's Current Year's Other- Total Change in NAIC
rei Par Value per Book/Adjusting Carrying| Obtain Fair Amount Received Nonadmitted Declared | Unrealized Valuation (Amortization) / Than-Temporary BJA.C.V. Total Foreign Exchange |  Desig- Date
CUSIP Identification Description Code | gn| Number of Shares Share Rate per Share] Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Accretion Impairment Recognized (15+16-17) Change in B/A.CV. nation Acquired

1F

Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)

464288 68 7 |ISHARESETF . 375.000 80369 [ 15,139 | 38.850 14,569 15,139 706 0 ...P2LFE | 03/10/2015.
69360J 64 4 |PSBus Parks 5.7% Pfd B 1,000.000 10000:25.000 | 25,000 | ... 25.010 25,010 25,000 1,425 0 ...P2LFE | 03/05/2013.
74460W 87 5 |Public Storage 5.2% 1,000.000 25,000 [ 25,000 | e 24.990 24,990 25,000 1,300 0 ...P2LFE | 01/07/2013.
902973 79 1 |US Bancorp 5.15% Pfd ,000.000 ......25.000 25.950 25,950 25,000 1,288 0 ...P2LFE | 04/29/2013.
92343V 30 2 |Verizon Communications Pfd . 750.000 25,000 [ i 18,750 | ....... 27.620 20,715 18,750 1,106 0 ...P2LFE | 01/30/2014.
949746 65 5 |Wells Fargo & Co 5.25% Pfd [ 1,500.000 .....25.000 25.831 38,747 37,500 1,969 0 ..P2LFE | 03/15/2013.
G68603 12 8 |Partnerre Ltd. 5.875% Pfd B 400.000 4000e:25.000 | ... 10,000 | ... 26.000 10,400 10,000 588 0 ...P2LFE | 02/11/2013.
G7498P 11 9 |Renaissancere 5.375% Pfd . . 500.000 200025.000 | ...ococeeeceeee.. 12,500 | ..., 24.940 12,470 12,500 672 0 ...P2LFE | 05/21/2013.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated). 168,889 XXX 172,851 168,889 0 9,053 0 0 0 0 0 0 XXX XXX
8999999. Total - Preferred Stock 168,889 XXX 172,851 168,889 0 9,053 0 0 0 0 0 0] XXX XXX
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 10 12 13 14 15 16

F Rate per Current Year's Other- NAIC

or Share Used Than-Temporary Total Change in Total Foreign Market

ei Book/Adjusted to Obtain Fair Amount Received | Nonadmitted Declared| Unrealized Valuation Impairment BJ/ACV. Exchange Change in | Indicator Date

CUSIP Identification Description Code | gn| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Recognized (13-14) BJAC.V. (a) Acquired

9899999. Total Common and Preferred Stock 168,889 XXX 172,851 168,889 0 9,053 0 0 0 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 §..........0.
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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 Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Special R e and Special A

033896 KP 5 |ANDERSON IN SCH BLDG CORP RFDG TX.... 02/24/2015........ WEIIS FAFGO......uverriieacisriiei it 25,678 025,000 [ 1o

373541 Z8 7 | GEORGIA MUN ELEC AUTH PWR REV. 02/10/2015........ WEIIS FArGO.......vvuiiiiiiii e 55,596 ...50,000 261

416465 AM 4 |HARTFORD CT STAD AUTH LSE REV TXBL 02/23/2015........ WEIIS FATGO.....ceereeieieireietieeiei ettt sttt nnas 50,945 ...50,000 .15

416465 AM 4 |HARTFORD CT STAD AUTH LSE REV TXBL 03/09/2015........ WEIIS FATGO.....euvvviieiiaciresisiseses et 50,880 ...50,000 134

864855 4M 0 | SUGAR LAND TX TXBL CTF OBLIG SER A b 02/10/2015........ WIS FAFGO. ..ottt 51,512 ...50,000 375

3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. ... . ...rurereersersereersaresessasssssassesssessasssessesss | tessssssssasssessasssessessasssesssessessasssessassaessessasssessasssessasssessessaessessaessessasssessessaessessasssessaessessasssessessaessesssessessasssessansansessssssnssonssessansans | fessasssossessossasssessasssestosssnssansnssessanssns 234,610 225,000 786
Bonds - Industrial and Miscell:

260543  CK 7 | DOW CHEMICAL CO.....couieeirriiisiirerieisiisee e sssseessessenes 11/09/2015........ OPPENNEIMET.......oorveririeiieiree e 23,280 ...25,000 124

31428X  AX 4 |FEDEX CORP......cotvitiririiirieierssies et 12/10/2015........ OPPENNEIMET. ... 21,245 ...20,000 408

565849 AL 0 | MARATHON OIL CORP........cvoivriiiieriieisieseiees i 12/08/2015........ OPPENNEIMET.......ooveiirriieice e 45,005 ...50,000 .53

747525 AJ 2 |QUALCOMM INC......oiuiiuieiiiiiisinisss st 07/09/2015........ WEIS FAMGO. ... 49,657 ...50,000 349

3899999. Total - Bonds - INAUSHTIAl @NA IMISCEIBMEOUS. ...tttk ehs s eds et s o8 ehs o8 E e E 810 E e E L8 E o800 E 8081080 E o E 8 E S8 E o0 EE o080 E 8L E L4880 E S h o8 h e £ eeb et bbbt 139,187 145,000 935

8399997, TOAl - BONAS = PAM .........couoveiiiiieiiieiiei ettt sesssessesetsssesse s eesessssessessesessessessessesansessesssssssessessesnsassess  fessessessssassessesssessessessesassessessessesessessessssassessessessesassessessnsssessessesassassessessesessessesssssssessessessesassessessessssessessesansessessessesassessessssnsesses  sesessessessesossessessesnsessessesnsansessessnsnsan 373,797 370,000 1,720

8399999, TOAI - BOMMAS. ... eveerieereessteere st ees st s st E £ E 8 £EE R0 E S8 08 e eeEoEEe e EEeEEEEoEE R fEEE SRS oEE SRR E oL EE LR EEE SR E SR E LR f SRR E R E LA EE£EE R E SRR f R E RS e eeEnEt e Rt 373,797 370,000 1,720
Preferred Stocks - Industrial and Miscell:

464288 68 7 |ISHARES ETF US PREFERRED STOCK.......... 03/10/2015........ WEIIS FAFGO... et 375.000 15,139

8499999. Total - Preferred StoCkS = INAUSHIAl AN MISCEIIANEOUS...............c.vveieiiseieeieiieieeieeieie st siet ettt et sessieses  etssssessssessessssassessessessesassessesseesesessessesssssssessessessssassessessnssssessessesassassesssssesessessesssssesesssssessesansessessnssssassessesansessesssssesassessessssnsesses  aesessessessesossessessnsssessessesnsassessessnssnsan 15,139 XXX

8999997, Total - Preferred STOCKS = PAI 3.ttt ettt eEE£e o08oEE e E SR EEE o8 EEf 0 E SR 10 £ EEE e E o8 EE oS80 E SR EEE SR EE SR f S0 E R R E S8 E L EEE 0 EEEEfLEE SRRt E SR eE SRR E e E e eE R R b eeEnEt et R 15,139 XXX

8999999, TOLAl = PTEIEITEA SOCKS. ........cvveeveieeiiieeiieieteeieie ettt ettt st et seesse s seessssessessesessessessessesessessesssssesesses  febsessssssessessesassessessessesassessessessesessassessssassessessessesessessesssssssessessesassessesssssesassessesssssesessessessesansessessnssesassessesansessessessesassessesssssnsesses  aesessessessesossessesssssssessessesssansessessssnsan 15,139 XXX

9899999.  Total - Preferred AN COMMON SHOCKS. ... ... iuiiiuiisiieiireisste st ess st ses s ee st s s ees s et eeEseR ee8oEEs e f e R e s o8 £E 8 £ E SR £0EEE R EE S8 Ef o8 £EE SR £EE SR 488 £ £ 8 SR o0 E R EEE £ E e o0 E S LEE SR E 4L £E £ E SR E RS E o0k E b bR e eeE R bbbt 15,139 XXX

9999999. Total - Bonds, Preferred aNd COMMON SEOCKS...........cciiueuiiiieeeiieieteecie e sstesessse et esesetstesessssesessesessssesesns sssssesassesesassssssasassseesessesesesaesseesesesesesassseasseees et saesesssseees s s seses s s eees et esebeseeeeses et et s saes e s s s ee et s se s et es e s ee et st es et e s s s ee s et etet s sstesansnee  nsesessssesetassssnsassesetetanensesansesessensntnas 388,935 XXX
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Year's Bond Interest /
or; Unrealized Other-Than- Total Foreign Foreign Stock
ei Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated
g| Disposal Number of Shares of Book/Adjusted Increase (Amortization) / |  Impairment BJ/ACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Description n Date Name of Purchaser Stock Consi i Par Value Actual Cost Carrying Value (Decrease) Accretion R i (11+12-13) B.J/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - Industrial and Mi:
064149 A6 4 |Bank of Nova Scotia. o [ 0172212015, [MAUFEU.........ooovveiceiieriiceierieseiesessiessiiens [ ceeissssisnsisssssinnins | e 40,000 | ............. 40,000 | ............. 40,256 40,000 0 40,000 01/22/2015.
064149 A6 4 |Bank of Nova Scotia. ..| 01/22/2015. | Matured 10,000 0 10,000 01/22/2015.
064149 A6 4 |Bank of Nova Scotia. .. | 01/22/2015. | Matured . 15,000 0 15,000 01/22/2015.
06406H BN 8 |Bank of NY Mellon ..| 01/15/2015. | Matured 35,000 35,000 35,000 0 35,000 01/15/2015.
06406H BN 8 [Bank of NY Mellon. oo [ 0171512015, [ MALUFEU.........ooooveiriiiiiriiseieresiesessiseiiens [ ceeissssississsssinnens | e 15,000 | ccoocrinneee 15,000 15,000 0 15,000 01/15/2015.
06406H BN 8 |Bank of NY Mellon oo | 01/15/2015. [ MAHUEA........oorverierieiieiiiieiieiieiesiesienissiesienins | ceveesissssssesinsians | criesenniens 15,000 | coocrvuae 15,000 15,000 0 15,000 01/15/2015.
084670 AV 0 |Berkshire Hathaway Inc. .. | 02/11/2015. | Matured 55,000 55,000 55,000 0 55,000 02/11/2015.
14912L  4M 0 | Caterpillar Finl .| 06/24/2015. | Matured 35,000 35,000 35,000 0 35,000 06/24/2015.
20030N  AJ 0 |Comcast Corp. .. | 06/29/2015. | Sold. 30,632 30,000 30,000 0 30,000 632 11/15/2015.
36962G 4T 8 |General Electric Capital Corp .| 11/09/2015. | Matured 35,000 35,000 35,000 0 35,000 11/09/2015.
91159H GU 8 |US Bancorp. .. | 03/04/2015. | Matured 50,000 50,000 . 50,000 0 50,000 03/04/2015.
91159H GU 8 [US Bancomp. .. | 03/04/2015. | MAHUFEQ.......corveriieriieiiiiiiiiieiiseni s | eenessnsssnsssnssssesniens | crseeneniens 10,000 | cooocvencee 10,000 | ... ..10,383 10,000 0 10,000 . . 03/04/2015.
3899999. Total - Bonds - Industrial and MiSCEIIANEOUS...........uuurvveeeeieiissi s i i | e 345,632 | ........... 345,000 351,463 345,000 0 0 0 0 0 345,000 0 632 632 6,298 XXX
8399997. Total - Bonds - Part 4 .345,632 351,463 345,000 0 0 0 0 0 345,000 0 632 632 6,298 XXX
8399999. Total - Bonds. . .345,632 351,463 345,000 0 0 0 0 0 345,000 0 632 632 6,298 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS................oveeveeveeeeeeseesieseeseeeessesssieseissiies eoesssasssessssssssssesssasssesssssssesssssssesssssssssesssessssssssssssssssssssssssssssssnessssssessesesinsains | eoeeresses 345,632 351,463 345,000 0 0 0 0 0 345,000 0 632 632 6,298 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. 2
NONE

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open D
Key Bank Checking Cleveland, OH............coooiiiieeeeeeieeeeeeee et ssaeaeaes | creverens 5,860 | XXX
GBU Account. Pittsburgh, PA 976 33,519 | XXX
Wells Fargo Money Market Pittsburgh, PA. . 4 3,913 | XXX
0199999. Total - Open Depositorie: XXX XXX 980 0 43,291 | XXX
0399999. Total Cash on Deposit XXX XXX 980 0 43,291 | XXX
0599999. Total Cash XXX XXX 980 0 43,291 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January 175,244 | 4. April 45,038 | 7. July. 64,217 | 10. October. 51,003
2. February 50,343 |5. May. 38,395 |8. August 74,858 |11. November. 126,660
3. March 39,636 | 6. June 114,047 |9. September. 76,359 | 12. December. 43,291

E26
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Sch. E - Pt. 2
NONE

Sch. E -Pt. 3
NONE

E27, E28
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