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Statement as of March 31, 2017 of the North American Swiss Alliance

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONAS ot nnnens | sreseenntenseenneas 3,053,274 | ..o | e 3,053,274 | .oovvveeene 3,116,058
2. Stocks:
2.1 PrEferred SIOCKS.........cvcvieeececteie ettt | oesestesaesessenaesaens 243,889 | ..o | e 243,889 | ...ccooeeriene. 243,889
2.2 COMMON STOCKS. ....ucvrerererireeseissiseise sttt ettt enbins | setbsesssess st es s nsssnees | srebsnsssnesssess e nessnensnensnens | sesisesssesssesssese e neenens (0
3. Mortgage loans on real estate:
BT FIESEIENS ...t | sieniesi st ntenins | resent st ni s eninenne | eeeesinenne s {1 R
3.2 Other than firSEHENS.........ccierrieiirrrereeeesi et senis | seteseseesssess s nsssnees | setesssssness s nessnessnens | sesisesssesinesesene e resenens (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES). ... errer e eeeeseiseeseeeeseesesseessesseesesssesseesessessese e st ess s e ssessess e ssessessenssnssesss | seessessessasssnssassassssssestassns | sressesssssssssessossnsssnssessansnne | sesessssssessessssnsssessessnnens [0 OO
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES). ... ceeerveeeeesetseeseeee e st eee e st ees s s e ss s ssees s e s b s s s b s s e ssesee | 2bsessessassaesseesessastseestenis | Hieesstsssessestasssessessestantane | sebesssssessessassssesessesssens 0 [
4.3  Properties held for sale (less §.......... 0 ENCUMDBIANCES)......erveeereireeeeieiseesseeeeesesseees | eeeesessssesessessesssssssestasis | sressesssssessassasssssessessassns | sssessssssessessssssssessassasens [0 TR
5. Cash ($.....132,382), cash equivalents (§.......... 0)
and short-term investments (§.......... 0) -ttt | eresesaen e esaenaenas 132,382 | o | e 132,382 | oo 64,299
6. Contract loans (including $.......... 0 PrEMIUM NOLES)......vevuiveiieriereieiieie sttt ssens | evsesesesssssessessssanees 3,917 | oot | e 3917 | oo 4917
T DBIIVALIVES. ..ot | Hiebe bbbt | Heent ettt ntentans | erebneb bbb (01 O
8. Other INVESIEA SSELS. ...ttt sinns | sesisesb e st enienes | setissties s nens | sebiees e (01 N
9. RECEIVADIES fOr SECUMHES.........ouveriiriiciiciie ittt sbinnes | sesbesi s st snienes | setisssisss s sssinssinens | sebiessesssisssi s (01 N
10.  Securities lending reinvested COIAETAl ASSELS..........ceieiciiiiecesre e | sresessssesesss s | essesessssesesssssssesessssssens | esessssesesiesessesesssssnsns {1 RN
11, Aggregate write-ins for iINVESEEA @SSELS..........ceviiiviiieieiciseesese s sntenes | stesesissessesssssssssensessnead (01 P [0 I {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).......cviurieeiinieieseseessesessissienns | cereissiessenenns 3,433,462 | ..o (01 IO 3,433,462 | ..cvvvieirinns 3,429,163
13. Title plants less §......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15. Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of COECHON..........c.ccieiies [ ereireieieeisesieeinsiies | creieinseieissssesssseses | sressesessesessssssesesnssenees {1 RN
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremMIUMS).......c.cvrinieieinies [ e | crnieiesssesnsesessenes | sresiessssesesessssessessssesees {1 RN
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... 0) ettt ettt sttt entns | arssestent st s st st s estentents | ersestestnsestentansestensentntns | essesssessestentens e sressentnes 0
16. Reinsurance:
16.1  Amounts reCOVErable frOM TEINSUIETS............c.u i sesisessseessesinees | eriessssesssessnessnsssnsssesssesses | eesseessesssesssesssessssssesssnses | soresiessessessessessessns (0
16.2 Funds held by or deposited with reinSured COMPEANIES............cccveuiviieeieiieieicieiieies | ceveieseseiis s ssssssssens | sesiesissesesssssssssesssssseses | soesessessesssssssssessessssssens 0 [
16.3 Other amounts receivable Under reiNSUrANCE COMTACES...........cvuriririnriinineiieiins | e | ceveesessesssssssssessssssssies | soresiessesiessessesessens (0
17. Amounts receivable relating to UNINSUIEA PIANS...........c.cceueieveciisiiciesieee e | covesesstese s sssessenes | essesssssssessesssessesssssssssens | evesissessesissessesesssesans 0 [
18.1 Current federal and foreign income tax recoverable and iNterest thEr€oN............ccccucivieeies [ e [ e ssenes | ceviesessese s snee [0 ORI
18.2 Net defermed X @SSBL.......c.ciuieriiiiii bbbt | setisenieniess st ninnes | seresnti s | e (01 O
19.  Guaranty funds receivable Or 0N AEPOSIL.............cccviveieiciiee et | crresessssess s es e sssesaesns | essesissessessessssessesessnssssens | evesissessesis st s s senans 0 [
20. Electronic data processing €qUIPMENt aNd SOFWAIE...........cceiueviueiieieiieieeisie et ssines | eveseissiesesessssessessssssiens | sessssssssessesssssssessesssseses | sresiesessesessssssessessssasse {0 RN
21, Furniture and equipment, including health care delivery assets (§.......... 0)ereirirererieirrieseiiens | e | e | eressrese s nans (1 TR
22. Net adjustment in assets and liabilities due to foreign eXChanGe ratES.........cccvveiiirieieieiieis | e | cereiessesesssesessienes | sresiesessesessssssessessssenee {1 TN
23. Receivables from parent, subsidiaries and affiliates............cccoueviiiieiiiecceeesieenies | e | crereseieses s sienes | sresieseses e eni {0 TR
24. Health care (§.......... 0) and other amOouUNtS FECEIVADIE...........c.cveieiiieieiceee e | et sssesessssienes | eoesesssssssesssssstesessssessenss | ssesssssssessessssassessessnsenes {1 RN
25.  Aggregate write-ins for other than iNVEStEd @SSELS............cveiiieieeiieee e | crrerserisssseesessseessessssnes (01 P [0 I {0 I 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 through 25)..........c.euiueieiciieeieeeees st ssssssssssenes | oevessesseseessses 3,478,248 | ... [0 I 3478248 | ... 3,474,430
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........cuceeveres | revrrerernieneireiniinensiininnes | eoreiresiseeseesessssessessssssnnes | seesesessesssessesssessessessnes [0 TR
28.  Total (LINES 26 @NA 27).....cvuiererrereircineereiseesssessesesssssesss s ssssssesssssessssssessessesssssssssessesssssesss | soessessesssssnssns 3478248 | ..o (01 IO 3,478,248 | ..o 3,474,430
.................................. L1 RN
.................................. 0
.................................. L1 RN
.................................. 0 [ ovveererrreeerseneeeeennnnn0
.................................. 0 | o0
.................................. L1 RN
.................................. L0 RN
.................................. L1 RN
2598. Summary of remaining write-ins for Line 25 from overflow page...........cccoceevveeieienisieiens | oo 0 | oo 0 | oo (0 TR 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @D0OVE)........cccvevieiieiiisisiesieissiesiesseissienins | osresesisiesiesissessessessend (01 P [0 I {01 0




Statement as of March 31, 2017 of the North American Swiss Alliance

LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

Eal o

10.
1.
12.

13.
14.
15.
16.
17.
18.
19.
20.
21.

22.
23.
24
25.
26.
27.
28.
29.
30.
31.

Aggregate reserve for life contracts (including $........... 0 MOACO RESEIVE).....cuveiiiieeieisrie ettt snse e
Aggregate reserve for accident and health contracts (including §.......... 0 MOACO RESEIVE).......cveveirieieicieiese e
Liability for deposit-type contracts (including §.......... 0 MOACO RESEIVE)......cvuviivireicieisiesiese st nann
Contract claims:

A1 LIRS E R

4.2 Accident and health
REFUNAS UE ANA UNPAIG.........cviviieieiiiieici ettt st bbbttt bbbt st
Provisions for refunds payable in following calendar year - estimated amounts:

6.1 APPOTHONE fOr PAYMENT........ouiieeiiiiiieiicisce ettt bbbt s et en
6.2 NOtYEE APPOMIONEM. .. ...cviicieiiieicce e R bbb n s

Premiums and annuity considerations for life and accident and health contracts received in advance less §.......... 0
discount; including $.......... 0 accident and health PrEMIUMS...........ccccvieiiiieiiee bbb

Certificate and contract liabilities not included elsewhere:
8.1
8.2  Other amounts payable on reinsurance including §$.......... 0 assumedand §.......... 0 ceded......covieiiece e
8.3 Interest maiNteNANCe rESEIVE (IMR).........cciiuiieiieicsice ettt b bt s bttt bbb bbbt aes

Commissions to fieldworkers due or accrued - life and annuity contracts §.......... ..
and deposit-type contract funds §.......... .ttt bbb b bbb R b bR a bbb bbbt bRt b e bt et na

Commissions and expense allowances payable on reiNSUraNCE @SSUMEM............cc.cvueverivevereieese e sesse s sssssssenees
General EXPENSES AUE OF ACCTUEBH..........cvevuiueriiereteiiete sttt sttt b b s a b s s bbb st bbb s s st bbb s st s s s b s st s s et nas

Transfers to Separate Accounts due or accrued (net) (including $.......... 0 accrued for expense allowances
TECOGNIZEA IN TESEIVES)......uveevievecieresies e tes et ee s st s st bbb bbb e s s bbb bbb e b e bbb s s s bbb s st s s b es b s s e st st ettt n s baen

Taxes, licenses and fEES AU OF ACCTUB...........ovuuruurririreiiesiseie ettt en s
Unarned iNVESIMENT INCOME. .........cvicueiiriieiiieis ettt bbb bbb bbb bbb s b s a et st s s s bbb

Surrender values 0N CANCEIEA CONMFACES...........eviuireirrieiriie ettt nnes

Amounts withheld or retained by Society @s agENt OF tTUSLEE..........curieierrirrieiersie sttt
Amounts held for fieldworkers' account, including §........... 0 fieldworkers' credit DalanCes............vvvrirnrirriniinrisrieiesssesesseseeenes
Remittances and items NOt @IIOCAIEM. ..ot
Net adjustment in assets and liabilities due to foreign exchange rates
Liability for benefits for employees and fieldworkers if not included above
Borrowed money §.......... 0 and interest thereon §.......... ettt ettt ettt ettt r e e e a e e e et ea et et et et et et et et tetetetetas
Miscellaneous liabilities:

211
21.2
213
214
215
216
21.7
218
219
Aggregate WIte-INS fOr HADIIHIES..............ccvivveieicreie ettt bbbt

ASSEE VAIUBHION TESEIVE. ......eeuierieitie ettt ekt sr et
Reinsurance in unauthorized and certified ($.......... 0) COMPANIES.......oveererrerereeeeeireesesessiseesessssee s ssess st esssessessesssssssesessessnes
Funds held under reinsurance treaties with unauthorized and certified ($.......... 0) FEINSUIETS.....everrerereereeeeeeeeseeeereeeseeseiseenas
Payable to subsidiaries and affiliAteS.......... ..ottt
DaftS QUESTANAING. ... eerereeeeeceeis ettt s8Rttt
FUNAS Neld UNET COINSUTANCE.........c..vuireeetiiriaeieieie sttt bbbttt
Derivatives.............
Payable for securities
Payable fOr SECUMHIES IENAING..........cuuriiiiereieiiecicie ittt s bbbttt

............................ 2,593,000

............................ 2,590,000

.......................................... 0 ] isrinisnissnsssinsnenn0

2,759,609 | ..o 2,761,113
............................ 2,759,609 | ..ooovivniiinninnnnn2,761,113
.......................................... LU PPN |
................................. 33,673 | oo 33,673
....684,966 | ... ....679,644
............................... 718,639 | .o 713,317
............................ 3478248 | ... 3,474,430

2201.
2202.
2203.
2298.
2299.

Summary of remaining write-ins for Line 22 from OVErfOW PAGE..........cvrrererrinrinrireiniseinsie st ssessesssssssssessesssens
Totals (Lines 2201 thru 2203 plus 2298) (LINE 22 @D0VE)........vurerirreareireseesarsssessesssssssssessessessnsssses st s ses et esssssseesasssessessssssssssssssseneas

2601.
2602.
2603.
2698.
2699.

2801.
2802.
2803.
2898.
2899.

Summary of remaining write-ins for Line 28 from OVEMIOW PAGE.........c.eveviveiciiiiisie ettt

Totals (Lines 2801 thru 2803 plus 2898) (LINE 28 @D0VE)........cuururruiieariisieisaesssessessssssesee e ses e sss ettt

Qo3




Statement as of March 31, 2017 of the North American Swiss Alliance

SUMMARY OF OPERATIONS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year
Ended December 31

©® N o oW

30.
31.

32.
33.
34,
35.
36.
37.
38.
39.
40.
41.
42.
43.
44.
45,
46.
47.

Premiums and annuity considerations for life and accident and health contracts............c.ccocveeverveveeccreeieenen.
Considerations for supplementary contracts with life CONINGENCIES...........coieieiiiriiieesieese s
NEt INVESIMENT INCOME.......iecveiiiieisict ettt bbbt b bbb s st eae b e
Amortization of Interest Maintenance RESEIVE (IMR).........ccuiveirriiriinieieicissseieiss ettt
Separate Accounts net gain from operations excluding unrealized gains and l0SSES............cccevvevevevecreersvererrinnnns
Commissions and expense allowances on reiNSUraNCe CEABM.........ccuuuiriiinireieiesse et
Reserve adjustments on reinsurance ceded
Miscellaneous income:

8.1 Income from fees associated with investment management, administration and
contract guarantees from SeParate ACCOUNES..........c..wurererienrerrinieeeereieesesssesee st st ess s ssessees

8.2 Charges and fees for deposit-type CONMTACES..........ccuiieieieisieiee et
8.3 Aggregate write-ins for miscellaneous income.. .
TOLAIS (LINES 110 8.3).uuiuiiiiiieiieicisieie ettt nen
DEALN DENEFILS. ..ottt
Matured endowments (excluding guaranteed annual pure ENdOWMENES)...........ccueerierririeiniinieieiseie e
ANNUIEY DENETILS. ...ttt ettt
Disability benefits and benefits under accident and health contracts including premiums waived §.......... [0 S
Surrender benefits and withdrawals for life CONrACES..........c.ovurerieirciec et
Interest and adjustments on contract or deposit-type contract funds............ccoevevvevereieciesieeese s
Payments on supplementary contracts with life CONtINGENCIES...........ccouvieiiiiiiiieeee e
Increase in aggregate reserve for life and accident and health CoONtracts............cocevevveveieiieieerceeesee s
TOtAIS (LINES 1010 17).uuiicviiiieciciete ettt bbbt b bbb ann
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).............
Commissions and expense allowances 0N reiNSUraNCe aSSUMEM..........c..cuiverueveunieeieeissiseisissiesessssese s snsns
General insurance expenses and fraternal EXPENSES.........c.viruriririririsersesseseee sttt sssses st ssessssssnes
Insurance taxes, licenses and fees..........c.covenerrrinienennns

Increase in loading on deferred and uncollected premiums
Net transfers to or (from) Separate Accounts net Of FEINSUFANCE...........c.eiveireiciiiieiecee e
Aggregate write-ins for deductions.... .
TOtAIS (LINES 1810 25)......cuvuieieiecieiieiettet ettt bbb bbbt bbb sen
Net gain from operations before refunds to members (Line 9 minus LiNE 26)...........cccevercreirererresieieereeseseeveseee
Refunds to members

Net gain from operations after refunds to members and before realized capital

gains (105ses) (LiNE 27 MINUS LINE 28)........ovururireierieirecineireisessseseesessstesssesssssesssssssssesss s essesssssssssesssssssssessasssnsans

Net realized capital gains (losses) less capital gains tax of .....0 (excluding $.....2,606 transferred to the IMR).........

NEtINCOME (LINES 29 + 30).....cvurereeceeeeisees ettt sttt
SURPLUS ACCOUNT

SUIPIUS, DECEMDET 31, PO YEAN.......cucveiireeeieeeteiiee ettt r bbbt bbb s b s s b b se b s s b b snaebenes

Net income from operations (Line 31)
Change in net unrealized capital gains (losses) less capital gains tax of $.......... 0 s
Change in net unrealized foreign exchange capital gain (I0SS).........vurerurirrrerrireieineirersie et sneeenns
Change in NONAAMIEEA BSSELS.........ccciiieereiccieiee bbb bbbt es s
Change in liability for reinsurance in unauthorized and certified COMPANIES...........ocururerreneereereineireieeeeseeeeeeineines
Change in reserve on account of change in valuation basis (increase) or deCrease...........ccovveveveveveeereereeeressennns
Change in aSSet ValUALION FESEIVE...........cc.vueveiireie ettt sas
Surplus (contributed to) withdrawn from Separate Accounts during PErod..........ccovueveevevrerereieeiree e
Other changes in surplus in Separate ACCOUNtS StAtEMENL............cceveieurieieese e
ChanGe iN SUMPIUS NOLES.......ouvvuirirerieieiseissts sttt st s sttt
Cumulative effect of changes in acCoUNtiNg PrINCIPIES............cuvviviieiiieieeeete e
Change in surplus as a result Of FEINSUFANCE.............cvureriririe ettt ss s ssentens
Aggregate write-ins for gains and [0SSES IN SUIPIUS.........c..cucueireviiiiieiieieisee ettt es
Net change in surplus for the year (Lines 33 through 45).
Surplus as of statement date (LINES 32 + 46)..........cceiieieeiie ettt seeses

......................... 17,732

................................................................ 1472 | 19,373
................................................................ 1,669 | .o 4,918
........................... 3,000 | .iorrinnriinnnnnnn9,000 | oovniiececeeeeee..... 20,000
......................... 17,662 | ..o 22,620 | coccceeeeee 102,002

08.301.
08.302.
08.303.
08.398.
08.399.

Summary of remaining write-ins for Line 8.3 from OVerflow Page...........ourreeurrrrerrirreienrirereie e ssessenens
Totals (Lines 08.301 thru 08.303 plus 08.398) (LiN€ 8.3 @DOVE).......eiiuireieiiiiisieisiseississseesss s sesssesnsenssnssssssesseesnees

2501.
2502.
2503.
2598.
2599.

Summary of remaining write-ins for Line 25 from oVerflow Page........c.ccvvrieinineneniee s
Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @D0OVE).......euuerurerrererssiessesesssisseessrssesssssssssessnssnssesssssssssssssssssssssssssns

4501.
4502.
4503.
4598.
4599.

Summary of remaining write-ins for Line 45 from oVerflow Page.........ccovveveuiiriieieeiee e
Totals (Lines 4501 thru 4503 plus 4598) (LINE 45 @DOVE)..........ccoviverriiireiesieieieses s ssssssssees s ssssess s ssesssssneas
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Statement as of March 31, 2017 of the North American Swiss Alliance

CASH FLOW

1
Current Year
to Date

2
Prior Year
To Date

3
Prior Year Ended
December 31

© © N o Ok~ W DD =

-
- o

N
N

13.

16.

17.

CASH FROM OPERATIONS

Premiums collected Net Of FEINSUIANCE...........cc. ittt en
Net investment income...
MISCEIANEOUS INCOME. .....ouceuerieeianeeeiseis e bbb bbbt s bbb
TOtAl (LINES T HTOUGN 3)...euieeeereieeeteie ettt
Benefit and 10SS related PAYMENES........c.ieieiiiieiese et
Net transfers to Separate Accounts, Segregated Accounts and Protected Cell AcCounts..............ccecuvvevrvrersieieinnne
Commissions, expenses paid and aggregate write-ins for dedUCtiONS............cceiuereieiriniees s
Dividends paid to POIICYNOIAETS. .........c..cuirireiiecieieireieee ettt enen
Federal and foreign income taxes paid (recovered) net of 0 tax on capital gains (losses).
TOtal (LINES 5 TTOUGN 9)...eueeeeeeeeet ettt sttt
Net cash from operations (Lin€ 4 MINUS LINE 10).........cccvuiuireiieiiieeteieeise ettt see s
CASH FROM INVESTMENTS

Proceeds from investments sold, matured or repaid:

12,1 BOMAS ...ttt AR ARt
12.2 Stocks
12.3 Mortgage loans
12.4
12.5
12.6
12.7
12.8
Cost of investments acquired (long-term only):
13.1
13.2
13.3
134
13.5
13.6
13.7
Net increase or (decrease) in contract loans and premium notes

REEIESIATE. ... s
OtEr INVESEA @SSEES.......cvureeerieeeeiiieeset ettt
Net gains or (losses) on cash, cash equivalents and short-term investments.............ccocveeeeveeieieseereeecens
MISCEIIANEOUS PIOCEEAS........cvvvvictiiiiciei ettt sttt b bbbttt
Total investment proceeds (LINES 12.1 10 12.7). ... vevrirrinrnrisrisensinsese s ssesssssssssesessessssssessessssssssssssessens

BONAS......cectiet bR a sttt s st tenan

MOMGAGE I0BNS ... e
REAI ESIATE. ...t
Ot INVESIEA @SSEES... ... veureererireceeieiieesseeeee ettt ettt s st
MiSCElANEOUS APPIICALIONS. .......vveveeircirieicicietieie et ss st
Total investments acquired (Lines 13.1 to 13.6)...

Net cash from investments (Line 12.8 minus Ling 13.7 and LiNe 14)........ccovnririrrrrinincreieiscneeseese e eeessseneenn

CASH FROM FINANCING AND MISCELLANEOUS SOURCES
Cash provided (applied):
16.1
16.2
16.3
16.4
16.5
16.6

Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)..........

SUIPIUS NOES, CAPITAl NOTES. ......vueeececirieeteee ittt
Capital and paid in SUrplus, 1€SS treasury STOCK...........ccceeiireiieicicce et
BOITOWED fUNGS. ...ttt bbbt
Net deposits on deposit-type contracts and other insurance liabilities...............cccccerivievecieeviecee e
Dividends t0 STOCKNOIAETS.........couceurerririieie ittt
Other cash provided (APPHEA)........ccoueveercverieieie ettt bt s s b saes

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS

18.
19.

Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Ling 17)........ccccevvvrenee.
Cash, cash equivalents and short-term investments:

19.1
19.2 End of period (LIng 18 PIUS LINE 19.1)......cuivoiiiiiiieieiteie sttt

BEGINMING O VBN ... reeeiieeiciriei sttt

........ 5,091
47,432

....... 5,311
46,325

..292,348

..................... (208,399)

..................... (208,399)

........................ 68,083

........................ 64,299
...................... 132,382

Note: Supplemental disclosures of cash flow information for non-cash transactions:

[ 20.0001
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Statement as of March 31, 2017 of the North American Swiss Alliance

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Curre;t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1. LI INSUTANCE. .....cvoceicvceece ettt ettt s ssensenns | oetessessessstensesesssssssesassnsanaa 5,001 | oo 3311 | e 17,732
2. INIVIAUAL GMNUITIES..........cvoeieiiiiiirrirr st | sesbesb ettt | Shrsb st | bbbt
3. ACCIABNT AN HEAIMN. ...ttt sies | £eseesest s e s s e s st s st se e saes | esbesne s b e e s st enes | ehiesene et
4. Aggregate of all Other lINES Of DUSINESS........ueveiirieieirieieie e eesesssssenes | sersssssesseesssassessessssesessssssassesad 0 | ot 0 | o 0
5. Subtotal (LINES 1 thIOUGN 4)........eveieeeeieiecirrieiecssteeeese st sssssssssessenes | esssessessassssssssessassnnssessnsnnes 5,001 | oo 3,311 | e 17,732
8. FTALEIMAL ... | seeb | e s | bbb
7. EXDENSES....o.vuveieieiecitett ettt ettt s s s bt b bbb s s s s bt | Hntssetsetsntessetsstessesebstensensensntantens | stesiststessessstantastessetsntessessntentessenns | ebsesstesteset st es et st st ss st sntentesntan
8. Subtotal (LINES 5 thIOUGN 7)......cveviiecieiccieie ettt sesnaess | sbebessesesssssesessesesss s besassenes 5,091 | oo 3311 | e 17,732
9. DEPOSH-LYPE CONMTACES.........evuieieciiciecicictcie ettt bttt bbb s s s | sebessessssssssssesssssssessesssbsssessesssssnsanse | essessssastessesssassessessnsassessessnsensesnss | sretsssossossessnssssessessnsansessessnsassesssssns
10, TOMAL ..ot | eriines e 5,001 | oo 3311 | s 17,732
DETAILS OF WRITE-INS
0407, ettt ARkt | e RS R bR | SERE ARt Re | Hhie R R
0498. Summary of remaining write-ins for Line 4 from overflow Page...........ccvvvernrnenrrniinnens | wovvnerrnensnsesnesssssnsssssssnsnnnnensQ | veireresnsnssessssesssssssese s 0 [ o 0
0499. Total (Lines 0401 thru 0403 plus 0498) (LiNe 4 DOVE).........oureeuirmeirrenirernsesnenesnesnesenesenns | seresesssensssssssssssssssssssenssesseseneens 0 | oo 0 | e 0
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Statement as of March 31, 2017 of the North American Swiss Alliance

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A Accounting Practices
| SSAP# | FISPage | FiSLinet | 2017 | 2016
NET INCOME
(1) North American Swiss Alliance state basis
(Page 4, Line 31, Columns 1 & 2) XXX XXX XXX $ 5,335|$ 8,699
(2) State Prescribed Practice that is an increase/(decrease) from NAIC
SAP
(3) State Permitted Practice that is an increase/(decrease) from NAIC
SAP
(4) NAICSAP (1-2-3=4) XXX XXX XXX $ 5,335/$ 8,699
SURPLUS
(5) North American Swiss Alliance state basis
(Page 3, line 30, Columns 1 & 2) XXX XXX XXX $ 718,639/% 713,317
(6) State Prescribed Practice that is an increase/(decrease) from NAIC
SAP
(7) State Permitted Practice that is an increase/(decrease) from NAIC
SAP
(8) NAICSAP (5-6-7=8) XXX XXX XXX $ 718,639)$ 713,317
C. Accounting Policy- No significant changes
D. Going Concern- Not applicable

Note 2 - Accounting Changes and Corrections of Errors

No significant changes

Note 3 — Business Combinations and Gooduwill

No significant change.

Note 4 - Discontinued Operations

No significant changes

Note 5 - Investments

No significant changes

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes

Note 7 - Investment Income

No significant changes

Note 8 - Derivative Instruments

No significant changes

Note 9 - Income Taxes

No significant changes

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No significant changes

Note 11 - Debt

Not applicable

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
There are no retirement plans .

Note 13 — Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

No significant changes
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Statement as of March 31, 2017 of the North American Swiss Alliance

NOTES TO FINANCIAL STATEMENTS

Note 14 - Liabilities, Contingencies and Assessments

No significant changes
Note 15 - Leases

No significant changes

Note 16 — Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

No significant changes

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

Not applicable

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans

No significant changes

Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant changes

Note 20 - Fair Value Measurements

C.
Not Practicable
Aggregate Fair (Carrying
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) Value)
BONDS $ 3,113,316| § 3,053,274| § $ 3,113,316 $ $
PREFERRED STOCKS $ 237,858| $ 243,889| § $ 237,858 $ $
CASH AND SAVINGS $ 132,382| $ 132,382| $ 132,382 $ $ $
TOTAL $ 3,483,556 § 3,429,545 § 132,382 $ 3,351,174| $ $

Note 21 - Other Items

No significant changes

Note 22 - Events Subsequent
No significant changes

Note 23 - Reinsurance

No significant changes

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

No retrospectively rated contracts or contracts subject to redetermination.

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

No significant changes

Note 26 — Intercompany Pooling Arrangements

No significant changes

Note 27 - Structured Settlements

No structured settlements

Note 28 - Health Care Receivables

No health care receivables.

Note 29 - Participating Policies

No significant changes

Note 30 - Premium Deficiency Reserves

No significant changes

Note 31 — Reserves for Life Contracts and Deposit-Type Contracts

No significant changes

Note 32 - Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics
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Statement as of March 31, 2017 of the North American Swiss Alliance

NOTES TO FINANCIAL STATEMENTS

No significant changes

Note 33 — Premium and Annuity Considerations Deferred and Uncollected
No significant changes

Note 34 — Separate Accounts

No significant changes

Note 35 - Loss/Claim Adjustment Expenses

No significant changes
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Statement as of March 31, 2017 of the North American Swiss Alliance

1.2
2.1

22
3.1

3.2
33

4.1
4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
8.4

9.1

9.11

9.2
9.21

9.3
9.31

10.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[ ] No[X]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NA[]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2014
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2014
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 05/18/2015
By what department or departments?
OHIO DEPARTMENT OF INSURANCE
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[X] No[ ] NAJ[]
Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NA[ ]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
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Statement as of March 31, 2017 of the North American Swiss Alliance

10.2

141

11.2

13.
141

15.1
15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]

If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0

Amount of real estate and mortgages held in short-term investments: $ 0

Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No[X]

14.2 If yes, please complete the following:

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

$

14.21 Bonds $
14.22 Preferred Stock

14.23 Common Stock

14.24 Short-Term Investments

14.25 Mortgage Loans on Real Estate
14.26 All Other

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $

Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]

o|o|lo|lo|o|o|o|Oo

0
0
0
0
0
0
0
0
o

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]

If no, attach a description with this statement.

For the reporting entity's security lending program, state the amount of the following as of current statement date:

Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0

Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0

Total payable for securities lending reported on the liability page: $ 0

Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[ ] No[X]

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address

17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)

17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]

17.4 If yes, give full and complete information relating thereto:

1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle

securities").
1 2
Name of Firm or Individual Affiliation
OPPENHEIMER- JOHNP KELLY U
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] No[ ]

17.5098  For firms/individuals unaffiliated with the reporting entity (i.., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] Nof[ ]

17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
249 OPPENHEIMER , JOHN P KELLY , NO
2790 MOSSSIDE BLVD
MONROEVILLE ,PA. 15140

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol ]

18.2 If no, list exceptions:
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Statement as of March 31, 2017 of the North American Swiss Alliance

2.1

22

4.1
42
43
44

5.1
5.2

GENERAL INTERROGATORIES (continued)
PART 2 - FRATERNAL

Report the statement value of mortgage loans at the end of this reporting period for the following categories:

Long-term mortgages in good standing: Reponses

B T o T 010 (oo T3PSO PP RT
1.12  Residential mortgages
1.13  Commercial mortgages

114 Total MOrtgages in QOO STANGING.........ccurveiiuiieieieiesie ettt s et b e s s s s et s e s s n bbbt s et nn G 0

Long-term mortgages in good standing with restructured terms:
1.21  Total mortgages in g00d StaNAING With FESITUCIUIEA tEIMIS.......c..cviieieieiiisie e b et R s bRt entes | e28es e b e bt s e b s e s s s bbb e sttt

Long-term mortgage loans upon which interest is overdue more than three months:

RGBT - T 010 (oo =T3PPS U PR PPTTTT
1,32 RESIABNHAI MOMGAGES. ... e rerrvrrieeerceeieeeeeeeiseeeeee et eese sttt ss et es e s a8 E eS8 eS8 E 4284225842848 e 2 £ 4282842828 e 842 E A e R4S b e e nEee s e s sente SiebseeseEneseessE e s e s sestens e sses st st
1.33  Commercial mortgages

1.34  Total mortgages with interest overdue more than three months.... B 0

Long-term mortgage loans in process of foreclosure:

T FAIM MOMGAQES. ...vucveieeiictciete ettt ettt bbb a e s a s st seb et s s s s s s 44 b2 82 b b2 ba A2 s 2 s e 4 b s s bt s b st s s s s bbb s bbb bbb s s s b et ens eh4esaebastes b e s s s e st n bt n st anes
1.42 Residential mortgages
1.43  Commercial mortgages

144 Total Mortgages i ProCESS Of FOTBCIOSUIE...........ceiuiiereieeeie ettt ss sttt bbb s et a bbbt es bt s et se s sttt s et s en s san s s s e nas Gt 0

Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2).....ciiiiiiiiiieie ettt G 0

Long-term mortgages foreclosed, properties transferred to real estate in current quarter:
1.61  Farm mortgages
1.62 Residential mortgages
183 COMMETCIAI MOMGAGES. .....vvveivrivireisitsietsetse ettt sebsssssessessss st es s sstes s b s s e s s s s st ss b es s s b b e s s b s e eS8 E s s et e s s b e s s s b s s b s s s s st e s bt ee s bbb nbenses e44etsebstes et et et s st et en b sttt en st aes

1.64  Total mortgages foreclosed and transfErred t0 FEAI ESLALE............coverririerrrrie ettt sr s G 0

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in this statement
on account of such reinsurance for reserve equal to that which the original company would have been required to establish had it retained the
risks. Has this been done? Yes[ ] No[X]

If no, explain............cceeuue..
THERE ARE NO RISKS ASSUMED FROM ANOTHER COMPANY.

Operating Percentages:

3iT A LSS PEICENL.......euieecerceseisceceeese et ese st s b st e s E e E £ 582848 e 2842 E e £ 842842 E R 8 e £ 842 bR R e AR 4R 8oL e SRR £ 42 SRR e AR eeE e b oS eeEee b e e R b eebee b eRRees  SEALEReLE LA eEeREeeEseE Rt e et ne e
3.2 A&H COSE CONTAINMENT PEICENL.........cviiieiticteiiie ettt et a bbb a et s a et b st s s s b2 s bbb s s s s b s s s s s s et b st et s s b b s b b e s e se b bensebes 4edsssssebsssetessssesesasseb et s eaes s st ebnsetens
3.3 A8H expense percent eXCluding COSt CONAINMENT EXPENSES...........evuruururrereeeeeeseesaeeseeseeseesseeseesessessseesessesssesseesessasesesessessesssessessessesseesassaesessessessaessessass | SEstesesssssssssessanssesessensansssssensanssssssnes

Does the reporting entiy have outstanding assessments in the form of liens against policy benefits that have increased SUMPIUS?...........ccvvurierenrrrirniernnineenns Yes[ | No[ 1]

If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?

Date Outstanding Lien Amounts
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
NAIC Type of Certified Effective Date
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  of Certified
Code ID Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) | Reinsuer Rating

NONE
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Statement as of March 31, 2017 of the North American Swiss Alliance

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Territories

State, Etc.

Active
Status

Current Year to Date - Allocated by States and
1

Life Contracts

2

Life Insurance
Premiums

3

Annuity
Considerations

Accident and
Health Insurance
Premiums, Including
Policy, Membership
and Other Fees

Direct Business Only
4

5

Other
Considerations

Total
Columns

Deposit-Type
Contracts

. Alabama.

. Arizona...
. Arkansas
L California.......cc.cveveeieeceeee e
. C0l0rado.......eveevreeee e
. Connecticut
. Delaware............

. District of Columbia....
L FIOTda. s
. Georgia..
. Hawaii....

. Michigan
. Minnesota..
. Mississippi.
. Missouri

. New Hampshire.
. New Jersey....
. New Mexico...

. Oklahoma..
. Oregon.......

. PennSyIVania..........ccooceieierieniecsse s
. Rhode Island.........ccoeuenieieiceessee s
. South Carolina...
. South Dakota.....
. Tennessee.....

. Texas.

. Aggregate Other Alien...

L SUBLOLAIS.....oveeecce e

. Reporting entity contributions for employee benefit plans| ....

. Dividends or refunds applied to purchase paid-up
additions and anNUItIES...........coeeererieirereeenereeine

. Dividends or refunds applied to shorten endowment
OF Premium paying PEriod........oeweereeererreerereereereeneseereens

. Premium or annuity considerations waived under

Alaska....

. Virginia.......
. Washington
. West Virginia..
. Wisconsin..

. US Virgin Islands...........

disability or other contract provisions

2 through 5

XXX

XXX

94. Aggregate other amounts not allocable by state
95. Totals (Direct Business).........
96. Plus reinsurance assumed....
97. Totals (All Business)
98. Less reinsurance ceded.....
99. Totals (All Business) less reinsurance ceded....
58001.
58002. ... XXX
58003. XXX
58998. Summary of remaining write-ins for Line 58
from OVErfloW PAgE.......ccvverureeineerereieetnere e XXX
58999. Totals (Lines 58001 thru 58003
plus 58998) (Line 58 @DOVE)......ccrvererrerrerrenresnesessianiaas XXX
9401. XXX
9402. ... XXX
9403. XXX
9498. Summary of remaining write-ins for Line 94
from OVErflow PAge.......c.vverurererreerereieenere e XXX
9499. Totals (Lines 9401 thru 9403
plus 9498) (Line 94 aDOVE)........ovurreriuiriniensiseireirnrissessinns XXX

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qua

(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Insert the number of L responses except for Canada and Other Alien.

(@
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Statement as of March 31, 2017 of the North American Swiss Alliance

Sch.Y -Pt. 1
NONE

Sch. Y -Pt. 1A
NONE
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Statement as of March 31, 2017 of the North American Swiss Alliance

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. Wil the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

with the NAIC? NO
4. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile

and electronically with the NAIC? NO
5. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with

the state of domicile and electronically with the NAIC? NO
6. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value)

be filed with the state of domicile and electronically with the NAIC? NO
7. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed

with the state of domicile and electronically with the NAIC? NO

Explanations:
1. The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

N o kR o

Bar Code:

A U0 D O A A0 RO O
* 5 6 375201749000 UO0O0 1 = * 5 6 375 201744700001 =
A 0 U0 O RO A U0 R0 O
* 5 6 375 20173650000 1 * * 5 6 375 201744280000 1 =
A U0 0 O A U0 AR 0
* 5 6 375 201744520000 1 = * 5 6 375 20174490000 1 =
A OO0 AR O A

* 5 6 375 20174460000 1 =
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Overflow Page for Write-Ins

NONE
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Statement as of March 31, 2017 of the North American Swiss Alliance

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEN 31 Of PHIOE YEAI........c.cviuiieiiisiieieieiesie ettt bbb snsesses | saesssssssassessssanses et s sessessbessesssssnsans (0 TR
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIION...........ccevivrireieiceie e o R e | ettt s
2.2 Additional investment made after acquisition. N ‘ N .
3. Current year change in eNCUMDIANCES...........cceruerirernierereiereeiesienesseess e - B . .
4. Total gain (I0SS) ON AISPOSAIS.......cvererrerrerrermerrreresesessesesressessssssssesessesssssss s sessess s ssesssssssssessessesssnssessessanssnssns
5. Deduct amounts received on disposals............ccceerierenriinnens
6. Total foreign exchange change in book/adjusted CarTYING VAIUE.............curiuierririreiieeireieieeisetssessessese st ssesssssssasessessenes | eesessessnsssessessasssssssssassasssessessasssssessas
7. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..ot sntenss | retessesssessesses st ess st es s s s ses e ssees
8. DedUCE CUITENT YEAI'S AEPIECIATION. .......cuveeveceeeeiseireieesei ettt sttt es e s et es et bRt sees e eeseteeses | £8eesesseseeeeseteeses et sesensenseennsenseesetsntens | ceossessssssssnsessessnssnsnssessnsensensnssnsenssene
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-56-T-8)........cccueirerriiieieiniinseeissieneissssssesesissssses | sosesssssssesessssessessssssessessssssessesssse 0 | oo 0
10.  Deduct total NONAAMILEEA BMOUNES............cceiveveiiieieicc ettt ettt a s s s s st ssbessesns | stetsntessessessstessessstnsassesssssssensessntsntans | stetsessssssessesssssstessessntensessebsnsensassseses
11. Statement value at end of current period (Line 9 MiNUS LINE 10)..........cccciieiiiieiiiiieiiciseeisseteeeeresssesesssseressssssesssseress | sererssissesssissesesssessssssesessssesessssesenns 0 | oot 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PrOT YEAN...........ccvvviveicvrceereiieteee e | ceeveissssiesessssae s sesses s s 0 [ e
2. Cost of acquired:
2.1 Actual cost at time Of ACGUISIION. .........cvevererireiriririe sttt sttt esres
2.2 Additional investment made after aCQUISIION............cccvuevivieeirciiccec e s
3. Capitalized deferred interest and other.............
4. Accrual of discount..........cccveeneuinenne
5. Unrealized valuation increase (decrease).
6. Total gain (I0SS) ON GISPOSAIS..........cevreviriieiiiiieieiseieie ettt bbbt b bbb nn
7. Deduct amounts rECEIVEA ON QISPOSAIS...........cuiuiurerieiireeieieiseietsees s ss et es st e et e s s s b s e e s bseesss st essetans | £reesessstessesetessessesnsessesssssssessesesantess | sbetsessssnssassessesnssassnsesassessessssassessnsnes
8. Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES..........cuuiviiieiiiisieese e | et ssb e s entens | stessessessssass s ss s s e st en s s bt ssessesaes
9. Total foreign exchange change in book value/recorded investment eXCIUdING ACCTUBH INTEIESE.........c..oveverrerirrirnrirriririinees [ttt sessenas | eeessssesssessessesssssessessensessessesssnsnsses
10. Deduct current year's other-than-temporary impairMment FECOGNIZET.............ocvueiiiiiieieiieie sttt essesses | sresssassesssssstessesessnsassessessssensesssssntass | etessessesnsassessessstessessssansassassssassassesaas
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | oovoerrreiniinmnnisnisisnessessesnesnesnens 0 ] o 0
12, TOtal VAIUALION GIIOWANCE. .......ceueereaiirireiieietts sttt bbbttt e | A£REEEE e bbbt seb et enb | chenbetb bbb
13, SUDLOAl (LINE 11 PIUS LINE 12)...euceueiiieiecieieecineieise ettt ettt ettt sess st entessns | siamtansssssesssnssnsssssensanssnssnssenssnssnssnes 0 | o 0
14, Deduct total NONAAMITIEA GMOUNTS............cuuiiieitieiieieriteiei ittt bbb bbbt | A£EEeEb bbb R bbb seb et | chembetb bbb
15. Statement value at end of current period (Ling 13 MINUS LINE 14)......oouuiiiruriesieiriisisiessessesssssssssssssssssssssssssssssssssessssssssssssns | soassasssssssssssssssssssssasssssssssesssssasssees 0 ] o 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEN 31 Of PHIOE YN ...........covuieiiiieeicieteie ettt b st ssssesas | saesssssssssesssssssesssssses e s ben s s ssnaaed 0 | oo
2. Cost of acquired:
2.1 Actual cost at tiMe Of ACUISIION. ..........cvuiviveiieieicteis ettt bbb bbb ss bbb s e bas | Saessssssessesesbesses s bssessessssassessesntentens | stebsesssssssssessesssses e st es e s bt n s seenses
2.2 Additional investment made after aCQUISIION............c.veevereevereerieeeceer e B 2 B+ IR -+ ve | veesrssssessnssteseesssessessesessassessesssantens | sreseesssissasee st st e sttt en st s s seneaes
3. Capitalized deferred interest and Other............cccceueveeieccieecescseees i ‘ IR B | s | e s
4. Accrual Of dISCOUNT.........ocureriirrcrieirceeeeeene e e - B R e [ e
5. Unrealized valuation iINCTEASE (AECIBASE)........c.cuuevuiuiriiieieiiieie ettt st s bbb s bbb b s e ss s ntas | 4stessesssbessebse b e b s s s s st en s s bt s b aes
6. Total gain (loss) on disposals....................
7. Deduct amounts received on disposals.............
8. Deduct amortization of premium and depreciation....................
9. Total foreign exchange change in book/adjusted carrying value.......
10. Deduct current year's other-than-temporary impairment recognized............ccccoovvvrenee
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
12. Deduct total nonadmitted @amOUNtS..........ccccvveecieiieniiee e . ..
13. Statement value at end of current period (LiNg 11 MINUS LINE 12)......cuiiiiiiiisieiiiiisieseissiesiesissssssssessesssssssessessssessesssssssasses | erisssssesesssssssassessssassessessssessesssnes 0
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOT YEAI..........c.viuiuriririinrireieeneereeeseiseieesstsssseens | eeseesseesesssssssesessessesesesanes 3,359,946 | ..o 3,568,747
2. Cost of bonds and SLOCKS ACQUIMEA...........ccviuiviiieiieiies ettt bbb st b se b s s sesebans | sebebessssesssssesesssesesenaebesansesas 33,644 | oo 292,348
3. ACCIUAN OF QISCOUNL........cvoiviiciiiice ettt bbbt s s bt b s bbb et n s b bnsanas | oebssesssssssassessssestes e s bns s e bensaes 196 | oo 779
4. Unrealized valuation INCIEASE (AECIBASE)..........cuiueuriieetiicreieiiisete ettt bbb bbb s s bbbt es s bbb s st sssbesessnsebanas | ebessstesessnsesesssesesssesessesebessetesessnseses | ebessssesesssetessssses s sebesnsebes s seaebnsebens
5. Total gain (I0SS) ON GISPOSAS..........cevuieeiiiiisiteiieieteee ettt b ss bbbt b st st s st ensesans | essssstesssssstesses s snsessessesenseneis 2,606 | ..o 19,894
6. Deduct consideration for bonds and StoCKS dISPOSEA OF...........c.ceviiiiiiiiieisceeee et sssebens | etesesissesssssseses s esessssebesnseses 93,955 | o 500,447
7. Deduct amortization Of PrEMIUML.........c..c.cueieeieiiee ettt bbb sttt s s b s sae bbb essens | ebsssstessnsassesses s snsessebsessnseneis B2T4 | e 21,375
8. Total foreign exchange change in book/adiUSLEA CAIMYING VAIUE............ccovveveeveireeeieicteee ettt ssssnes | srssssssssessssssessesssesssssssssssssessssssassess | stessessssisssssesssssssessnssssesses e sessassessnsans
9. Deduct current year's other-than-temporary impairMment FECOGNIZEM............cvucvuiviuiiieieiriieie ettt sebsses | sressssssessssssessessssessassessessnsessesssssnsess | sretsesssssssassessessssessessetessessessnssnsansesans
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)...........ccocverrirrerrrieriereriiesiesseseesesssssesens | ervevasssessssssesessssessesessenes 3,297,163 | ooovicceeeee s 3,359,946
11, Deduct total NONAAMITIEA GMOUNLS...........curiieieeieiieeeiteie et eesss b ese s bbb s bbbk sb e es s e bbb e sienbs | A£EESEEeEE e LR b seE R b s bk enbenb bt enbs | chemteebset b e bbb bbb
12. Statement value at end of current period (LiNe 10 MINUS LINE 11)........oviiiuiieieiecieisieeescessseete s sstess s ssssssssessssssessesns | onsessssssssssssesssssssessessnsanes 3,297,163 | oo 3,359,946




Statement as of March 31, 2017 of the North American Swiss Alliance

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2

1 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

INAIC 1 ():1eevveeereeeeieee ettt sttt esnsens | £sestesisseessesssessssneaas 2,360,620 | ..vueerceceeeiieeieie e | et 93,955 | .o (RGP 2,264,797 | o.eoeeeeeseeineneeeeiesieiesses [ ettt ettt nnns | reesestees et 2,360,620
2. NAIC 2 (8)eueuerrreeeireeieesneieieesesie bbbttt | estesisb st 755,438 | oo 33644 | .o | s (G015 1 O TBBATT | oottt ieiseens | eesesiseese sttt ntesses | sessessesinessesessssbeesentaes 755,438
B0 INAIC 3 (@) ueuerriieeiserieiisei bbbttt | 4ebe bbb | £ehe e bbbt n st es | Shbeeb bbbt | R | Shiee bbb 0 [ oo | e | et
A, INAIC 4 (2).reerererierieieiieississie sttt sse st ssess st ssss s essensas | sesassssssessessnssessessasssnssessassanssnsss | nessessasssnssessastassanssessessasssessessns | sesestnssessessassae st s st et s st st aesee | eetsessest s et st st et st st st et entens | Hesesten s et s ettt 0 [ eereeieeeererete st seee st enss | seesess st ettt stenes | Sressanss sttt

INAIC 5 ():.vveveererrereeeeeeseeseessseseessssesssesesseesesssessessesssssessessessssssessesssssnes | £asssessessassssssnssesssssessessassssssnssass | sesessassusssessassssssssessasssssessessssns | 1estsssnssessasssnssessasssssnssessassnssnss | sesessssssssssnssasssssnssessssssssnssassns | sessessssssssnssssnssessessasssnssessnes 0 OO OO P ST DU

20IsO

TOtal BONGS......cociiiiiiici s | s 3,116,058 | ..o 33,644 | ..o 93,955 | ..o [EYE) ] I 3,053,274 | ..o 0 o O 3,116,058

PREFERRED STOCK

NAIC Tttt e s | eaeee st e s bbb R i s | £heeeb e e Rt e e s s bR | eeEee R e e Rt R s | Shsre st e bRttt | esienb et 0 [ oottt | ettt | seere et

NAIC 2.t | soesien e 243,889 [ ..o | et | et | eeeese st 243,889 ... | et | seene e
T0. NAIC 3. b s | febanb e bbb bbb | Shbeeb bbb bbb | esb e Rb bbb R | Sh bbb bbb | bbb s 0 [ e | s | S
P10 NAIC 4| Shbeb bbb | eheb bbbt | bbb | Shbe bbb | srib s 0 [ o | e |
12 INAIC B | Shbb bR | eheb e | b | Shbeh bbb | sreb s 0 [ | s | s
130 INAIC Bttt s s | eeEinE et e s Rt E s enE s tens | ShteneeneneE e enE e e st ene s ens st nnre | CenEene Rt eeE e R e enE e e st e R ens | ShineeneenE Rttt | enbenE et 0 | e | et | eeene et
14, Total Preferred StOCK..........c.oiriiiciceiscic e | e 243,889 ..o 0 [ 0 | (O R 243,889 ..o 0 | 0 | 0
15.  Total Bonds and Preferred StOCK............ouiiiiiiiiisiscicissiisesissnienes | cvienssenssenisenesenieneaas 3,359,947 | ..o 33,644 | ..o 93,955 | .o (2473)] oo 3,297,163 | .o 0 [ (O 3,116,058

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC15§.......... 0; NAIC2§........ 0; NAIC3S.... 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S.......... 0.
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Sch. DA - Pt. 1
NONE

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. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt.3
NONE

QSI03, QSI04, QSI05, QSI06, QSI07, QSI08, QE01, QE02, QE03
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Statement as of March 31, 2017 of the North American Swiss Alliance

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - Industrial and Mi:
920253  AF 8 | VALMONT INDS INC......ovuiiiiirirsisssiersasissesessssssssssssensssssssssssssessssssssenssssses | | 02/17/2017........ VALMONT INDS INC.....coiiuiriiesirinsisnsnsssesnssssssesensssssssssssssssssssssessssssenssssssssansns | onsssssessossssssansssssssssssessassessenssssanses 33,644 35,000
3899999. Total - BoNds - INAUSHIAl @NA MISCEIBMEOUS........veiveie sttt ettt se eekeesees s E e E et E o8 SEEEEEEEE£ L8 EEEfEEEfEEEEfEEEEeEnbnnbnternte 33,644 35,000
8399997, TOtal - BONAS = PAI ...t s ke oeht et b E 0L E b L b 0L E L E 08 E L0 E L E Lt 33,644 35,000
8399999, TOHAI - BOMMAS. ...ttt 8 R EfeeEeEEe0E e eeELEf e E R e L e E LRt EEE R E R E LR f R LR LR 33,644 35,000
9999999. Total - Bonds, Preferred and Common Stocks e etetetetetebetietesbesetesatiesesisieteresies  eeesseiebsssesesssieseiessssessssssesetssissetesassesesssseietessesesesissetessssitetissssetetistetasastetetsetetasttetasstetetaseetetas et tes st et et s et et enantetans 33,644 XXX
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
........... o . cevvmeninneennne | onererneennenens0 e | e | e | e | o0 [ [ |
31359M 4D 2 |FEDERAL NATL MTG. ASSN.....ccocuviinnens .. 102/13/2017. [ REDEMPTION.......oonivinriirenninns | arisensiseisnsnnsnnes 25,000 25,000 | .oovrnnne 25,000 25,000 [ .o | | | i, {1 RO [PTOTRON 25,000 | o [ | e [V 625 | 02/13/2017. [1FE............
0599999. Total - Bonds - U.S. GOVEMMENL.......cuuiriireriierinisssisssnssssnisnins nesssisesssnssnsssnssnesssesas 25,000 25,000 | .o 25,000 25,000 | ...... 0 0 0 0 [ I 25,000 | .o (1) I (V] [ 0 [ 625 XXX XXX
Bonds - U.S. Special R and Special A ment
416465 AM 4 | HARTFORD CT STAD AUTH LSE REV ... | . | 02/01/2017. | PARTIAL REDEMPTION | ,,,,, 5,000 5,000 | ...... 5,094 25,094 | [ | 0 N 5,094 [ .o | e (L] (94) | v 02/01/2042. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. .........cccoccoovrirnnenee. 5,000 5,000 | oo 5094 | . 5094 | .. 0 0 0 0 0. 5,094 0 | ()] (L)) P— 0 XXX XXX
Bonds - Industrial and Miscellaneous
92343V AM 6 |VERIZON COMMUNICATIONS INC.......... | . | 03/20/2017. | ........ | ,,,,, 63,955 61,000 61,255 | oo [ | e | e 0 [ | 81,255 | [ 2,700 04/15/2018. | 1FE............
3899999. Total - Bonds - Industrial and Miscellaneous weveeveereereenesiesssesnsssesesssssiesienns | creeniennn08,999 | iv...61,000 | ...........63,593 | ................61,255 | ...... 0 0 0 0 0 XXX XXX
8399997. Total - Bonds - Part4............. et s | e 98,999 | v 1,000 | i .93,687 | 91,349 [ L 0 0 0 0 0 XXX XXX
8399999. TOtal = BONAS. ..o snses snesssnsssissensssnsssnssnsssssssnsssnssnsesssensssssssnssensssssssnsnnes | oonneenen 98,999 | i 91,000 | i 93,687 | 91,349 | L 0 0 0 0 0 XXX XXX
9999999, Total - Bonds, Preferred and Common Stocks 93,955 XXX | 93,687 | 91,349 | L 0 0 0 0 0 XXX XXX

G030

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .
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Sch.DB -Pt. A-Sn. 1
NONE

Sch. DB -Pt. B - Sn. 1
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

QE06, QE07, QE08, QE09, QE10, QE11
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest]  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
KEY BANK CHECKING..........coevieiririinciiriiseiiennis CLEVELAND , OH 3,880 10,067 6,157 | XXX
GBU FINANCIAL -SAVINGS 3.000 253 34,525 34,525 34,777 | XXX
WELLS FARGO -MONEY MARKET. 0.001 21,714 23,705 91,448 | XXX
0199999. Total Open Depositorie: XXX XXX 253 0 60,119 68,297 132,382 | XXX
0399999. Total Cash on Deposit. XXX XXX 253 0 60,119 68,297 132,382 | XXX
0599999. Total Cash XXX XXX 253 0 60,119 68,297 132,382 | XXX

QE12
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Statement as of March 31, 2017 of the North American Swiss Alliance

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1 2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

NONE
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