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Statement as of June 30, 2020 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
1o BONAS ..ottt | e 3,128,617 | .o | e 3,128,617 | oo 3,129,893
2. Stocks:
2.1 Preferred STOCKS. ..ot | i 225,139 | [ s 225,139 | oo 225,139
2.2 COMMON STOCKS.......oouiuuiiniiiii bbb | chbstsb sttt sttt st | cebemabensbrsb bbb i | coetiasssenis s ees (U RN
3. Mortgage loans on real estate:
BT FIESEENS ..o | chbsb bbbttt | sebereb bbbttt | enbani s (U R
3.2 Other than firSEHENS........c..riuuririririi et ens | chbtsinsb bbbt nsies | cebersbnsbnsb bbb nsbrnies | foenisenis s 0 [
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBTANCES)......cvvicviitieticieise ettt bttt s st se b s s ssssesses | absebsssassesssssstessessssensessesss | essesassessessssessessssessessesnss | sesessesssssssessnssssessesnsenss [0 TN
4.2 Properties held for the production of income (less $.......... 0
ENCUMDBTANCES).......ocvueviiveieiacieiie ettt bbbt bbbt es s s ssssesans | absebsssassesssssstessessssessessnsss | esssssssessessssessessssessesesnss | sesessesssssssesssssssessesnsenes [0 RN
4.3  Properties held for sale (1SS $..........0 ENCUMDIANCES)..........ovveveereeeiereeerieeeieesieesiees | eeriesiesiessisssessssssesssens | eesssesssesssssesssssesssssssaens | eessesssesssesssesssesssesssessens (01 OO
5. Cash ($.....67,154), cash equivalents ($
and short-term investments ($.......... 0. ssssessesssenss | srenensessnssnenennenn DT 1A i | e 67,154 | oo 81,890
6. Contract loans (including §$.......... 0 Premium NOLES).......c.cvrveieerereeiere e sessesesiessesenes | cvensenessesssseneeseesesny8D0 [ wvvivevseiiesessesissessssesisssns | eveesessssesesessessenas 3,850 | oo 4,296
T DBIIVALIVES. ...ttt bbb bbb bbb nnienns | setbesb st enienen | netienien e ni s | b (0 RO
8. OFNEr INVESIEA @SSES......vuurieeercerciieieeee st | chbesiest e sisesb st et snninnts | eebestnstsesb st b nsbensbsnnis | dretssessess st enes (0 RN
9. RECEIVADIES fOF SECUMHES. .......vorvveircircieciecie et | chbesiess e siesb st st sssinnis | cebersbnstssstnsbrsssnsbnstensis | tretssesssesssessessessesienes (0 OO
10.  Securities lending reinVeSted COlIATETAl ASSELS...........viuruririiirrirrieiierireirsieesssessessesessessssases | sessssesessessasssssssssessesssssnss | sessesssssessssssssessessssssesesss | essssssessassssssssessessansnnes 0 [
11, Aggregate Write-ing for INVESIE @SSELS..........rvwrrrerriririsenrireisieeese st ssessssesssees | srssssssssessssssssssssanssseans 0 | o {0 0 | e 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14, Investment income due and @CCTUEM..........c.cvuruiuiuereriniireiereseie s
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of COIBCHON...........cccccvivers [ ererreiieiieieesieieteseieies | eeveeiseresesessesesessessssssiees | evressessssssessssssesesssenes 0 [
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but UnbIlled PrEMIUMS)........c.cvuiveriirrieriens | et seiees | ervstesesesssssssssssssesesinses | sevessessessssesssssssesssssseas 0 [
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... 0)-eeeeeeeeeer e e ees e es e s s s s s ses s senaens | eneseesessessnssesssssnssnns | eesiaesissiesses s es s saenieens | eesseesseesseestes st e e st reas (01 OO
16. Reinsurance:
16.1  AmOounts reCOVErable frOM FEINSUIETS............c..ciuuiueiiiiiieiiiiie ittt sseissinses | soesisesssesssessss s siessesssians | soetsesssesssesssisssisesisssesssinns | oesesesssesssesssssesseneeseas (01 RN
16.2 Funds held by or deposited with reinSUred COMPEANIES...........ccccvevierieiiiieieiesieiiees | et eis | evssssssessessssessessssessessssnss | oesessessssssessssessesesssenes [0 OO
16.3 Other amounts receivable Under reiNSUrANCE COMMTACES...........c..ruurmeiieiriniiinriieirieiies | rerieesissesssssssssssssiees | sreseessssesisessssssesisssesenines | oerssesssesssessessenssenesenens (0 O
17. Amounts receivable relating to UNINSUIEA PIANS..........c..vururiiiriireieiecineireie st sieesseises | eessessessesssssssessestessssssess | setsesssssesssssssessessssssessesss | eesssssessasssssssssessassnssanes [0 RN
18.1 Current federal and foreign income tax recoverable and iNtErest thErEON. .........c.oririurrrriies [ errirrireirrireieescseirsisiins | reeeeseneseesssessessssssenssens | seseeesssssesssssssssessesssenn [0 R
18.2 NEt dEfEITEA X @SSEL.......cuuuveericricriciic bbbttt | cntsent st st st st st sentnnta | crbsrsbsnntretnstnesnstnetnnies | toetisensseti st (0
19.  Guaranty funds reCeivable OF ON AEPOSIL..........ccvururirrrrrrerriririierireie ettt ssesssnsses | sessssssessessassssssssessesssnssnss | sessesssssessssessessessssssnssesss | essssssesssssssssssessesssnsnnes [0 R
20. Electronic data processing equUIPMENt ANd SOWAIE. .........cururerierrerireiineireieesesssessesssssseses | sonseseesssssssssssssessessssssessns | eeessssesssssnsssessessesssnssnssens | stsssssssessessssssessessasssnenns [0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 0) - eereerrereereeesinneeees | et seseentes | ressessentneessestess s essensans | sesesessessens s essessssan 0 [
22. Net adjustment in assets and liabilities due to foreign EXChANGE FatES. ........cvervriririneirees | rrirrieereinersissesssieins | rrereesessssessesessessssaessnssens | seseeessessesssssssssssnssnen [0 U
23. Receivables from parent, subsidiaries and affiliates...........ccuuurrririnririninrrnssnssinsins | cnsesenssssssesssssssssssesns | oresessessssssssesessssssessnsens | ssesssesessessassesesssssss 0 [
24. Health care ($..........0) @nd Other aMOUNLS FECEIVADIE..............cc..eveereeereeceeceeseeeeeesiisssssiens | eoersessssssssesssssssssssesssesssns | soserssesssessssssssssssssssssssnsss | osssonssinssosssnssonssnssnses 0
25.  Aggregate write-ins for other than INVEStEd @SSELS...........eurriririinrieeierssseiessssieieies | rsessessssssssssssessensssesees {0 (R {0 R 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throuGh 25).........c.uvermirieeimerireriserieissesseesssssssesesesseesssesssens | sessssssssesessnns 3,473,993 | oo (U IO 3,473,993 | .o 3,489,609
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cceveveies | coreiriiriieieiieieieiieisisieins | eresssiesesiesessessssssssesens | cevsssessssssessessssessesssenns [0 RN
28, Total (LINES 26 @NG 27).......oorrveererrerieeseeiieesieesseesssessssest st sessssessss s sssssssssessssssssssness | seesssesssssesssnes 3,473,993 | oo (U IO 3,473,993 | oo 3,489,609
DETAILS OF WRITE-INS
110, ettt | Sebsees st ettt nnt s | seetseesi et eest st enene | eesteess st net e L1 R
1102, ottt RS R Rt | Shbsess ettt | seesseeni et eent et nnene | eesteeess st nst e L1 RN
1103, ettt | Setsees ettt | seetsneni st enst et ennne | eesteess st enst e L1 RN
1198. Summary of remaining write-ins for Line 11 from overflow Page...........covweeneerrinneeneireiecnens | v [0 O [0 O (01 R 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LIN€ 11 @DOVE). ... .. rereiruriieriisiiriisiissessissisisrisnesees | ersessessessnessessesssssnssnenees [0 [0 {01 P 0
2507, oot eeet ettt nent e | nrestses et et ensteennn | eeee ettt et enns | eeessees sttt L1
2502, oottt R et nentne | sreetsee et en st eennn | eees sttt eees | reessees st L1
2503, ettt R st nentne | nrestsee et enstennnn | eeeeeeee et eest st enes | reessees st L1
2598. Summary of remaining write-ins for Line 25 from overflow Page..........ccoeeerrereneenrirnininnes | coveerresesneeneesisesssneneenns (0 R (0 (01 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE). ......crerurrrreresmesresessresnsssesrssnssnessesns | sessesessssenssssssssssssssneans [0 {01 P {01 P 0




Statement as of June 30, 2020 of the North American Swiss Alliance

LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.
1.
13.

14.
15.1
15.2

16.

17.

18.

19.
20.
21.
22.
23.
24.

Aggregate reserve for life contracts §.......... Oless§$...... 0

included in Line 6.3 (including §.......... 0 MOGCO RESEIVE)......ouviiiiiiiiie ettt sttt naes
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $..........

Contract claims:
41
4.2
Policyholders' dividends/refunds to members $
Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:
6.1  Policyholder's dividends/refunds to members apportioned for payment (including $.......... 0 Modco)
6.2  Policyholder's dividends/refunds to members not yet apportioned (including $.......... 0 Modco

6.3 Coupons and similar benefits (including §.......... 0 ModCO)...cvvevrrerrerinn.
Amount provisionally held for deferred dividend policies not included in Line 6......

Premiums and annuity considerations for life and accident and health contracts received in advance

Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONIIACES...........c.cviuriuieciiisiieietsitet ettt bbb bbb ns e
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating

refunds of which §
9.3
94
Commissions to agents due or accrued - life and annuity contracts §.......... 0, accident and health §.......... 0
and deposit-type contract funds §.......... 0t
Commissions and expense allowances payable on reinsurance assumed
GENEral EXPENSES AUE OF ACCTUBH. ......euvereererrerresieeeeeseeseeseeeeeseese st e ses st ss s e s st e s e b e s s s st s et ensen bt ensents
Transfers to Separate Accounts due or accrued (net) (including $.
allowances recognized in reserves, net of reiNSUrEd AlOWANCES)...........vurerurrirrereereereieeieeese ettt et snes
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $.......... 0 on realized capital gains (losses)...
Net deferred tax liability
UnEarned iNVESIMENT INCOME. .........cueviriieiiete ettt s et s b s e s st s s s bbbt e b s s et s e s s s n bt en st ene
Amounts withheld or retained by reporting entity as agent or trustee
Amounts held for agents' account, including §.......... 0 agents' credit balances
Remittances and items not allocated
Net adjustment in assets and liabilities due to foreign exchange rates...
Liability for benefits for employees and agents if not included above
Borrowed money §......... 0 and interest thereon §......... 0ottt ettt ettt en et et neeneeee
Dividends to stockholders declared and unpaid
Miscellaneous liabilities:
24.01 ASSEL VAIUGLION TESEIVE. ......cvvuiviieiiicteiescte sttt sttt s bbb a s st s s bbbt s bbb bbb s s s s bbb s bbb s e
24.02 Reinsurance in unauthorized and certified ($.......... 0) companies.......
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding.........cccooverereirerneneernereenes
24.06 Liability for amounts held under uninsured plans
24.07 Funds held under coinsurance
24.08 Derivatives
24.09 Payable for securities
24.10 Payable for securities lending
2411 Capital notes §.......... 0 and interest thereon
Aggregate Write=iNS fOr HADIHIES.........ccvveveiiiesi ettt st s et bbb bbbt et s e b st bns
Total liabilities excluding Separate Accounts buSINESS (LINES 110 25)........c.ceueiieiiieriieiiiee e sas
From Separate Accounts statement .
Total liabilitIeS (LINES 26 @NG 27)........ccveierieeiicie ettt bbb bbb e bbb b s et b st b st b st b a bbb tns
Common capital stock
Preferred capital stock
Aggregate write-ins for other-than-special SUMPIUS FUNDS.........c.coiiiriiriiececee s
Surplus notes.
Gross paid in and contributed surplus
Aggregate write-ins for SPECial SUMPIUS FUNGAS..........cveiiiiieiciiceie st entes
UN@SSIGNEA fUNGAS (SUPIUS)...uvuvvevriiriterseiseissieiseisiesse et sssesseesss sttt se s sss st s bbb n bbbt sen
Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 29 §.......... 0) ettt
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0]ttt
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $..........0 in Separate Accounts Statement). .
Totals Of LINES 29, 30 NG 37......viiiiieie ettt s sttt
Totals of Lines 28 and 38 (Page 2, LiNE 28, COl. 3)......c..ccveieriieireieiiisiieieisetese sttt b sttt snaas

.......................... 2,495,963

.......................... 2,508,963

2501.

2502. .

2503.
2598.
2599.

Summary of remaining write-ins for Line 25 from overflow page....
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)...........

3101.

3102. .

3103.
3198.
3199.

Summary of remaining write-ins for Line 31 from overflow page
Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)...........

3401.
3402.
3403.
3498.
3499.

Relief and Benevolent Funds.............ccocvveveierccirisinennns

Summary of remaining write-ins for Line 34 from overflow page .
Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @D0VE). ... euuiuiureeiserestissi et ns ettt snees
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Statement as of June 30, 2020 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

Premiums and annuity considerations for life and accident and health contracts...........cccccocvevieirerierierinne.
Considerations for supplementary contracts with life contingencies...
Net investment iNCOME...........oocuevvieeiicsceree e
Amortization of Interest Maintenance Reserve (IMR)............cocoovrrrinnenieneeen.
Separate Accounts net gain from operations excluding unrealized gains or losses...
Commissions and expense allowances on reinsurance ceded...............ccoevevenen.
Reserve adjustments on reinsurance ceded
Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
from Separate Accounts
8.2 Charges and fees for deposit-type contracts.....
8.3 Aggregate write-ins for miscellaneous income..
9. Totals (LIN€S 110 8.3)....covrrrrerrerrrirrreieiresinnireenns
10. Death DENEfItS........cocvverecieeeeeece e
11. Matured endowments (excluding guaranteed annual pure endowments)..
12, ANNUItY DENETILS........cvereiciecce e e
. Disability benefits and benefits under accident and health contracts..
14. Coupons, guaranteed annual pure endowments and similar benefits.
15. Surrender benefits and withdrawals for life contracts..........cc.cceverenn
. GrOUD CONVEISIONS......cvovuivriieiriieiieie sttt ses s sse s aens
17. Interest and adjustments on contract or deposit-type contract funds..
18. Payments on supplementary contracts with life contingencies...............
. Increase in aggregate reserves for life and accident and health contracts.
20. Totals (LINES 1010 19)....ucuiiiicreieicieitee sttt ettt bbb bens
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)....
22. Commissions and expense allowances on reinSUrance asSUMEd..........cevrerreirierererernssesseesssesseesssessesesnes
. General insurance expenses and fraternal expenses
24. Insurance taxes, licenses and fees, excluding federal iNCOME taXES.........ccovvveriinieieinieieieeieesss e
25. Increase in loading on deferred and uncollected premiums
. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions
28.

©® NS OR N =

30.

31. Net gain from operations after dividends to policyholders, refunds to members and

before federal income taxes (Line 29 MiNUS LiNE 30)........ccoeuiiieieiiisieeisseiessese st sssnne
Federal and foreign income taxes incurred (excluding tax on capital gains)..........ccccccevererrenieresreeseenenn.

32.

33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and

before realized capital gains or (Iosses) (Line 31 MINUS LINE 32).........cccoviuivrireieiieieiieieieie et seas

34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of §.......... 0 (excluding taxes of $.......... 0 transferred to the IMR)..........ccc.oecuerveciecieciececec e
Net income (LiNE 33 PIUS LINE 34).......oiviieiciieieicsie ettt

35.
CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PIIOT YEAN...........ccveveveercreeieesee sttt b bnes
37.
. Change in net unrealized capital gains (losses) less capital gains tax of $
39. Change in net unrealized foreign exchange capital gain (I0SS)...........ccceieurieveriiiieieiee e
40. Change in net deferred income tax
. Change in nonadmitted assets
42. Change in liability for reinsurance in unauthorized and certified companies.
43,
. Change in asset valuation reserve
45,
46. Surplus (contributed to) withdrawn from Separate Accounts during period
. Other changes in surplus in Separate Accounts Statement
48. Change in surplus notes
49,
50. Capital changes:

50T PAIA Nttt bttt bbb s
50.2 Transferred from surplus (Stock Dividend)
50.3 Transferred to surplus
Surplus adjustment:

51.1 Paidin
51.2 Transferred to capital (Stock Dividend).
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance

51.

TOtAlS (LINES 20 10 27)......vicvieeiieieiie ettt bbbt aen
. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)..
Dividends to policyholders and refunds t0 MEMDETS.........c.cccveiiiiieiiicie e

NEEINCOME (LINE 35).....ocuiieveiiieeieeieisiteee sttt sttt bbb et s s bt s bbb b a sttt s bt

Change in reserve on account of change in valuation basis, (increase) or deCrease...........cccovvevevreereireveererieeeeee e

Change iN rEASUNY STOCK.......vuevrririirireieiiree ettt s st ennes

Cumulative effect of changes in acCOUNtING PHINCIPIES. .......vevreiiiriieieiieeie e

................................ 0 o0 | )
......................... 4,660 | oo 33455 | oo 74325
..................... 872392 | ... 826,862 | .............867,732

52. Dividends to stockholders
53. Aggregate write-ins for gains and l0SSES IN SUIPIUS............c.euiveiveiiiriieieieee e snas
54. Net change in capital and surplus (Lines 37 through 53).........c.ccceieieieiiieieese e
55. Capital and surplus as of statement date (LINES 36 + 54)..........cccouvvreirrrieieiieeieeessieesee et
08.301.
08.302.
08.303.
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page.
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 @bOVE).........ccevveveriiieriiciceeiee e
2701.
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page.............coceeieevivereeeieesiieee e
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)
5301.
5302.
5303.
5398.  Summary of remaining write-ins for Line 53 from overflow page.........cccoovevevievenieeneeese s
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)......cuiirrerieiiierieisiiesieesssssiesisrsssesssssssssassessssanees
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Statement as of June 30, 2020 of the North American Swiss Alliance

CASH FLOW

1 2 3
Current Year Prior Year Prior Year Ended
to Date To Date December 31

CASH FROM OPERATIONS

Premiums collected Net Of FEINSUFANCE............cc.cveevieiecieeecte ettt

—

INEEINVESIMENE INCOME. ...ttt
Miscellaneous income
Total (LINES 1 HrOUGN 3).....uiviiiicieiiciteie sttt bbbt s
Benefit and 10SS related PAYMENLS..........ccuvuririiirrerrie ettt sttt

Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........cceveviueieiciiiiiieiiiens | cereriesisisssesessssssesssssiens | sesessssessesesssssssessssssesss | sessesssssssesesssssssessessssesses
Commissions, expenses paid and aggregate write-ins for dEAUCHIONS............ccvrverrirrinininrieiesnssese s | coneeseeessessssesennsd A7196 | oo 47964 | ..o 101,957
Dividends paid to POICYNOIAETS..........ccvuiveiiiieiicicisieieete sttt st ssnsnns | sebessesssssnsessesnsenes 3,324 | o, 3,926 | oo 7,756
Federal and foreign income taxes paid (recovered) net of §
Total (Lines 5 through 9)
Net cash from operations (Line 4 mMiNUS LINE 10).........ccururirrrenrirriniinrinrisissssnssssssssesssssssssessessssssssssssessssssssessassssssessns
CASH FROM INVESTMENTS

Proceeds from investments sold, matured or repaid:

12,1 BONAS....eieceeietecie ettt bbb E bR bbbt ents | Sbebaetient st eeen 251,333 | oo 50,000 | .oooverrerreereenens 261,623
12,2 SHOCKS...veerecetctt bRt | netsent ettt | eeesientee e 18,750 | oo 43,750
12.3 MOTIGAGE I0BNS.......oeuercereir ettt sttt £ s R sk s s bt eebsnes | sebsesteetebsessessasbnbsessestans | sessesssbssssessestanssebsessentans | sessestsssessessant e ssnesent st
12,4 REAI ESIALE. ...ttt | Seeaenb e s bbb nbens | nerieti bttt es | senbenb bbb
12.5  OhEr INVESIEA @SSELS.....eureuieiecircierei ettt ettt s st f st s et s st st entsnes | sessestessessessessantssssnssentans | sessessstssesessestenssessessestans | sessasssssessessassnssessestanenne

© © N o o B~ DN

- o
- o

N
o

12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENLS...........ccoiiiririeineieenes [ | rsreseensieseesssesesessssenses | sesessessssessesssssssesessssssens
12.7  MISCEIIANEOUS PIOCEEAS........ceurereererrereisreseeeeseeseesessseeeaseesssssssseesessessssssessessassssssessessesssnssessesssssessessessensnessessons | sessessessssssessessansnsssssessans | sessessassssssessassanssnssessensans | sessasssssssssessanssnsssssassaneane
12.8 Total investment proceeds (LINES 12.110 12.7)....c.viiirieiiirieiesssie ettt sssssssesssssssesses | essesssssssessessnees 251,333 | o 68,750 | ..o 305,373
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... e ....287,069
13,2 SHOCKS . reuerieceeereerees ettt sttt R R AR nrens | neesesEene et sttt e s st
13,3 MOMGAGE I0BNS........oucveiieiieiciiie ettt bbb s bt s et en s s b s ssensess | sbestessessstessessnsensessesnsanse | estessessstessessnsensessessnsanses | sesessesstensessetentes e st ensns
1304 REAIESIALE. ... e s ettt tes | Seestesseenetess et et s s nnetneanne | estesseenetessessetesseneantennes | netesseenet st es et e et ennnn
13.5  ONEI INVESIEA @SSEIS......euceuieieciciieiieict ettt bbbt bbbt | sebsenb et b s b et bbb ensenbes | nebbetsasbebsessenbee b b st etbaes | resbesbe bbb es bbbt

317,234

13.6  MiISCElIANEOUS APPIICALIONS........c.cveiiiiieriecteieiie sttt ettt e s s se b s s s s ssasbessssesessnseses | sbsssetessssesessssssessssnsessssnss | seresessssesessssesessssssessssesess | ebessesessssssesessnsesesnnesasans
13.7 Total investments acquired (LINES 13.110 13.8)......cueieiiriieieiieieesesee ettt esnss | essesssssssesssaneas 287,069 | .o, 95,709 | oo 317,234
14.  Netincrease or (decrease) in contract loans and premium notes..

15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUPIUS NOLES, CAPILAI NOLES........cveviieiiiiieciicict ettt bbb s bbb s s s snbenss | susstessessstessessssessesssssssanse | essessessstessessssessesssssnsenses | sobessesstessessssesses e sessensns
16.2 Capital and paid in SUPIUS, €SS trEASUIY STOCK.........ccccvieriiceieiiictscee ettt snaess | sbessebessssesesssstesesssesssnss | seesessssetessssesesssstesesesess | ebessssesssinsesesssesessnsssesans
16.3 BOITOWED FUNGAS. ... ceeeeeeeeie ettt ettt s bbb s bt sses s st | 1ebssbeetebsessessanbnbsessestans | nessessstssesessestansessessentans | sesseststessessassaessnesentantans
16.4 Net deposits on deposit-type contracts and other iINSUraNCe ADIIIHIES...........c.cvcvivieireiricesceeee et | et ssnees | eeesesiseseses et ss e beseaess | ebesesesesissssesesesesssassesaes
16.5  Dividends t0 SOCKNOIABTS............cvuriiriirriiieicii s
16.6 Other cash provided (applied)...

17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)..........
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).....c.cocovvvvvecns | vervireireenieinennnns (14,736) | cvvvvvererererrennns (10,607) | vvevrerererreirennes 12,897
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING OF YEAI.......uiviieieiiieicte et b ettt bbbt bensensenns | sastessessntensessnsnes 81,890 | oo 68,993 | ..o 68,993
19.2 End of period (LINE 18 PIUS LINE 19.1)....cuivrieieiierirrisisinsississiessssisssssssssssssesssssessssssssssssssssssssssssesssssssssessesss | seessssssessessassnesns 67,154 | ooovereereine 58,386 | ..oorererrrieireines 81,890

Note: Supplemental disclosures of cash flow information for non-cash transactions:
I [ooeessssceerssssscseeessssenes [ crssesssseessssees |
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Statement as of June 30, 2020 of the North American Swiss Alliance

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year
Ended December 31

10.

1.

12.

13.

14.

15.

INAUSEHAI ...ttt

Ordinary life INSUIANCE. .........c.cveveeveeieecieeicesete ettt

Ordinary individual @NNUILIES..........c.coeueieeieisiecseeee st aes

Credit life (group and iINAIVIUEL)...........ovvreeirreerireieiesseee st snssees

Group lif INSUIANCE........cuevieiieieicteie ettt nans

GrOUD ANNUILIES......o.vvevieveiveiee e et es et b st s bbb s et

ABH = GrOUP.....vveitee ettt bbbt en

A&H - credit (group and iINdiVIUAL)...........ccceeiereiriceeee e

ABH = OtNET ...ttt

Aggregate of all other lines 0f BUSINESS...........ccccviiveiiicieeics e

Subtotal (Lines 1 through 10).........cveirruririreerrre e ssesssnenees

Fraternal ( Fraternal Benefit SOCIieties Only).......cccccvveininieiniecssse s

Subtotal (Lines 11 through 12)..........ocurrirrieesce ettt seeees

Deposit-type contracts

Total (Lines 13 and 14)

1098. Summary of remaining write-ins for Line 10 from overflow page.........ccccooevverervererrererennne.

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 @bOVE)......eceerererreirererearesneesessnesessescesneseens
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Statement as of June 30, 2020 of the North American Swiss Alliance

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A Accounting Practices
FIS FIS Current Year to
SSAP# | Page Line # Date 2019
NET INCOME
(1) North American Swiss Alliance Company state basis
(Page 4, Line 35, Columns 1 & 3) XXX XXX XXX |8 30,464 |8 70,232
(2) State Prescribed Practices that are an increase/(decrease) from NAIC SAP
I | \ B 5
(3) State Permitted Practices that are an increase/(decrease) from NAIC SAP
$ $
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 30,464 |$ 70,232
SURPLUS
(5) North American Swiss Alliance Company state basis
(Page 3, line 38, Columns 1 & 2) XXX XXX XXX |$ 872,392 |$ 867,732
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP
| | \ B B
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP
$ $
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 872,392 |$ 867,732

The financial statements of North American Swiss Alliance are presented on the basis of accounting practices prescribed or permitted by the Ohio Insurance Depart

The Ohio Insurance Department recognizes only statutory accounting practices prescribed or permitted by the state of Ohio for determining and reporting the financ
a Fraternal Benefit Society, for determining its solvency under the Ohio Insurance Law. The National Association of Insurance Commissioners' (NAIC) Accounting F
SAP), has been adopted as a component of prescribed or permitted practices by the state of Ohio. The state has adopted certain prescribed accounting f
SAP. Specifically, 1) goodwill arising from the purchase of a subsidiary, controlled or affiliated entity is written off directly to surplus in the year it originates b
goodwill in amounts not to exceed 10% of an insurer's capital and surplus may be capitalized and all amounts of goodwill are amortized to unrealized gains
periods not to exceed 10 years, and, 2) 100% of all fixed assets are admitted by Ohio domiciled Fraternal Benefit Societies. In NAIC SAP, fixed assets are not adm
has the right to permit other specific practices that deviate from prescribed practices.

A reconciliation of the Society's net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the state of Ohio results in no chs

B. Use of Estimates in the Preparation of the Financial Statement
No significant changes

C. Accounting Policy
Life premiums are recognized as income over the premium paying period of the related policies. If applicable, annuity considerations are recognized as
revenue when received. If applicable, health premiums are earned ratable, over the term of the related insurance policies. Expenses incurred in connection
with acquiring new insurance business, including acquisition costs such as sales commissions, are charged to operations as incurred.
The amount of dividends to be paid to policyholders is determined annually by the Society's Board of Directors. The aggregate amount of policyholders'
dividends is related to actual interest, mortality, morbidity, and expense experience for the year and judgment as to the appropriate level of statutory surplus to
be retained by the Society.
(1) Basis for Short-Term Investments
No significant changes
(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method
Bonds: Not backed by other loans at amortized cost using the interest method:
loan-backed bonds and structured securities at amortized cost using the interest method including anticipated prepayments at the
date of purchase;significant changes in estimated cash flows from the original purchase assumptions are accounted for using the
composit method. Bonds rated NAIC Class 6 are valued at market and the basis is reduced and a realized loss is recognized.
(3) Basis for Common Stocks
No significant changes
(4) Basis for Preferred Stocks
No significant changes
(5) Basis for Mortgage Loans
No significant changes
(6) Basis for Loan-Backed Securities and Adjustment Methodology
Loan backed securities are handled the same as bonds as described in initem C(2) above.
(7)  Accounting Policies for Investments in Subsidiaries, Controlled and Affiliated Entities
No significant changes
(8) Accounting Policies for Investments in Joint Ventures, Partnerships and Limited Liability Entities
No significant changes
(9)  Accounting Policies for Derivatives
No significant changes
(10) Anticipated Investment Income Used in Premium Deficiency Calculation
No significant changes
(11) Management's Policies and Methodologies for Estimating Liabilities for Losses and Loss/Claim Adjustment Expenses
No significant changes
(12) Changes in the Capitalization Policy and Predefined Thresholds from Prior Period
No significant changes
(13) Method Used to Estimate Pharmaceutical Rebate Receivables
No significant changes

D. Going Concern
Atter carefully evaluating the Alliance's ability to continue as a going concern, Alliance management is not aware of any conditions or events which raised
substantial doubts concerning the Alliance's ability as a going concern as of the date of this filing.

Note 2 - Accounting Changes and Corrections of Errors

No significant changes

Qo7



Statement as of June 30, 2020 of the North American Swiss Alliance

NOTES TO FINANCIAL STATEMENTS

Note 3 — Business Combinations and Goodwill
No significant changes

Note 4 - Discontinued Operations

No significant changes

Note 5 — Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans
No significant changes

B. Debt Restructuring
No significant changes

C. Reverse Mortgages

No significant changes
D. Loan-Backed Securities
(1) Description of Sources Used to Determine Prepayment Assumptions

NO LOAN BACKED SECURITIES
(2) Securities with Recognized Other-Than-Temporary Impairments

(3) Recognized OTTI securities

(4)  Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings
as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized
interest related impairment remains):

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
Not Applicable

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not Applicable

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions

Not Applicable

H. Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Taker — Overview of Sale Transactions

Not Applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Provider — Overview of Sale Transactions

Not Applicable

J. Real Estate
No significant changes
K. Low-Income Housing Tax Credits (LIHTC)

No significant changes

L. Restricted Assets
No significant changes

M. Working Capital Finance Investments
(1) Aggregate Working Capital Finance Investments (WCFI) Book/Adjusted Carrying Value by NAIC Designation
No significant changes
(2) Aggregate Maturity Distribution on the Underlying Working Capital Finance Programs
NO WORKING CAPITAL INVESTMENTS

(3) Any Events of Default or Working Capital Finance Investments
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Statement as of June 30, 2020 of the North American Swiss Alliance

NOTES TO FINANCIAL STATEMENTS

Offsetting and Netting of Assets and Liabilities
NO OFFSETTING ASSETS OR LIABILITIES

5GI Securities
No significant changes

Short Sales
No significant changes

Prepayment Penalty and Acceleration Fees
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

NOT APPLICABLE
A Derivatives Under SSAP No. 86 - Derivatives
(1 Market Risk, Credit Risk and Cash Requirements
No significant changes
(2) Objectives for Derivative Use
No significant changes
(3) Accounting Policies for Recognition and Measurement
No significant changes
(4) Identification of Whether Derivative Contracts with Financing Premiums
No significant changes
(5) Net Gain or Loss Recognized
No significant changes
(6) Net Gain or Loss Recognized from Derivatives that no Longer Qualify for Hedge Accounting
No significant changes
] Derivatives Accounted for as Cash Flow Hedges
No significant changes
(8) Total Premium Costs for Contracts

Derivatives under SSAP No. 108 - Derivatives Hedging Variable Annuity Guarantees
W) Discussion of Hedged ltem/Hedging Instruments and Hedging Strategy

No significant changes
(2) Recognition of Gains/Losses and Deferred Assets and Liabilities

a.  Not applicable
Amortization Year Deferred Assets Deferred Liabilities
1. 2020 $ $
2. 2021
3. 2022
4. 2023
5. 2024
6. 2025
7
8
9
0
1

. 2026
. 2027
. 2028
. 2029
. Total $ $

1
1

(3) Hedging Strategies Identified as No Longer Highly Effective
No significant changes

(4) Hedging Strategies Terminated
No significant changes

Note 9 — Income Taxes

No significant changes.
The Alliance is a fraternal benefit society and is exempt from income taxes.

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant changes

Note 11 — Debt

A

Debt Including Capital Notes

No significant changes
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Statement as of June 30, 2020 of the North American Swiss Alliance

NOTES TO FINANCIAL STATEMENTS

B. FHLB (Federal Home Loan Bank) Agreements
NOT APPLICABLE
(1) Information on the Nature of the Agreement

NOT APPLICABLE
(2) FHLB Capital Stock- NONE

Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit

Plans

Not Applicable. The Alliance does not have any retirement plans for it's employees.

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

No significant changes

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

A Fair Value Measurements
(1) Fair Value Measurements at Reporting Date

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
$ $ $
Total $ $ $
Liabilities at Fair Value
$ $ $

Total $ $ $
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy

NONE
(3) Policies when Transfers Between Levels are Recognized
(4) Description of Valuation Techniques and Inputs Used in Fair Value Measurement
(5) Fair Value Disclosures for Derivative Assets and Liabilities

B. Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements
C. Fair Value Level
Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)

BONDS $ 3339592 [§ 3,128,618 |$ $ 3339592 |§ $ $
PREFERRED STOCKS $ 222,613 |$ $ 222,613 |$ $ $ $
CASH $ 67,154 [$ $ 67,154 |$ $ $ $
TOTAL $ 3629359 |§ 3420911 |$ 289,767 |$ 3,339,592 |$ $ $
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Statement as of June 30, 2020 of the North American Swiss Alliance

NOTES TO FINANCIAL STATEMENTS

D. Not Practicable to Estimate Fair Value

E. NAV Practical Expedient Investments
Note 21 - Other ltems

No significant changes

Note 22 — Events Subsequent

Subsequent events have been considered through for these statutory financial statements which are to be issued on . There were no events occurring subsequent to
the end of the quarter that merited recognition or disclosure in these statements.

Note 23 - Reinsurance
No significant changes
Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination
Not Applicable
Note 25 — Change in Incurred Losses and Loss Adjustment Expenses
A Change in Incurred Losses and Loss Adjustment Expenses
NO CHANGES OCCURRED IN THIS QUARTER.
B. Information about Significant Changes in Methodologies and Assumptions
NO CHANGES OCCURRED IN THE METHODOLGIES AND ASSUMPTIONS USED IN CALCULATING THE LIABILITY FOR UNPAID LOSSES.
Note 26 — Intercompany Pooling Arrangements
No significant changes
Note 27 - Structured Settlements
No significant changes
Note 28 - Health Care Receivables
No significant changes
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
No significant changes
Note 33 - Analysis of Life Actuarial Reserves by Withdrawal Characteristics
No significant changes
Note 34 - Premium and Annuity Considerations Deferred and Uncollected
No significant changes
Note 35 — Separate Accounts
No significant changes
Note 36 — Loss/Claim Adjustment Expenses

No significant changes
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Statement as of June 30, 2020 of the North American Swiss Alliance

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
1.1 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]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] No[ ]

2.1 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]

2.2 Ifyes, date of change:

3.1 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.

3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]

3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.

3.4 s the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
3.5 Ifthe response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

4.2 Ifyes, 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

5. Ifthe 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] NAJ]

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2019

6.2 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. 12/31/2019

6.3 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). 07/31/2020

6.4 By what department or departments?

OHIO DEPARTMENT OF INSURANCE

6.5 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[ ]

6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NAJ[ ]

7.1 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]

7.2 If yes, give full information:

8.1 Isthe company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

8.2 If response to 8.1 is yes, please identify the name of the bank holding company.

8.3 s the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]

8.4 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 0CC FDIC | SEC

9.1 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] Nol ]
(@) Honestand 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.

9.11 If the response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
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Statement as of June 30, 2020 of the North American Swiss Alliance

10.1
10.2

1.1

11.2

13.
14.1

15.1

15.2

16.
16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?
If yes, indicate any amounts receivable from parent included in the Page 2 amount:
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.)

If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA:
Amount of real estate and mortgages held in short-term investments:
Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following:

Yes[ ] No[X]
$ 0

Yes[ ] No[X]

$ 0
$ 0
Yes[ ] No[X]

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 0 $ 0
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ] NAI[X]
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[X] Nol[ ]
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
WELLS FARGO ADVISORS 950 MAIN AVE STE 300 CLEVELAND, OH 44113

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
Name(s) Location(s)

3
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?

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

Yes[ ] No[X]

1 2 3
Date of
Old Custodian New Custodian Change

4

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

securities"].

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

1
Name of Firm or Individual

2
Affiliation

DONALD ROBISON,  VICE-PRESIDENT

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 invested assets?

Yes[ ] No[X]

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., 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 invested assets?

Yes[ ] No[X]

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

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

18.2 If no, list exceptions:

Q08.1

Yes[X] Nol ]
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20.

21.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

By self-designating 5G| securities, the reporting entity is certifying the following elements for each self-designated 5GI security:

a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.

b.  Issueror obligor is current on all contracted interest and principal payments.

c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GI securities?

By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:

a.  The security was purchased prior to January 1, 2018.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.

d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities?

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each

self-designated FE fund:

a.  The security was purchased prior to January 1, 2019.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.

d.  The fund only or predominantly holds bonds in its portfolio.

e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria?

Q08.2

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]
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GENERAL INTERROGATORIES (continued)
PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident and Health Companies/Fraternal Benefit Societies

1.
1.1

1.5
1.6

3.1
3.2
3.3
34

41

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

Long-term mortgages in good standing Amount

141 FAIM MOMGAGES. .....couveeeiieeieciee ettt ettt b s e b s s s b e s e s s b e e e e e b e b e b e e b e et st a st sttt sttt bt e
B T 1o = T (0PTSRS e
113 COMMETCIAI MOMGAGES. .. cvucvirveeiise sttt sttt bbb bbb s st s bbb bbb s s 8884 R8sk b b e s e R s bR s bttt s s n bt et
114 Total MOrtgages iN GOOM STANGING..........cvreeurirereieirireireeseesereiee sttt ese s ee s s e st s s et ees s s e e s s e E a8 Eee s e e s s R s e bbb e st s st en b st G 0
Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With reSTUCIUTEA tEIMS. ...ttt e
Long-term mortgage loans upon which interest is overdue more than three months

RS T o T 0 1o (oo =TSO OO R SRR

1,32 RESIHENHAI MOMGAGES. ......ocvueveieeieiiieie ittt ettt sttt s s b s s b1 st s s bbb A s s s 428 bt bbb s s bbbt nann
1.33  Commercial mortgages......

1.34  Total mortgages with interest overdue more than three months....
Long-term mortgage loans in process of foreclosure

141  Farm mortgages....
1.42 Residential mortgages.
1.43  Commercial mortgages
1.44  Total mortgages in process of foreclosure.
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, Lines 3.1 + 3.2)
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

1.1 FaIM MOMGAGES. ... - ceuoieveereereeeeie ettt s 2222288828858 5888888888888ttt e
1,62 RESIABNTAI MOMGAGES........oucveeiveecieeii ittt ettt bt s s s st s bt s s s s st s bt s s e s bbbt s s bbbttt e
1,63 COMMEICIAI MOMGAGES. ... . vueverrereerieeereeseiseessseeeeeseseeees e et ees et e s s se e e s s ees s e e s eS8 ee o882 SRR 42845842 E 1R84S E eSS E e E R s nten et reen 3
1.64  Total mortgages foreclosed and tranSfErred t0 FEAI ESEALE............civiiice et G 0
Operating Percentages:

2.0 AGH 0SS PEICENL. ... vuiveiieisetesie ittt sttt b bbb s se s b8 e b s £ s d s e s s s s 8881 e e £ e e s E e SR e RS s R e R R AR SRR e s R R s R e AR AR R s Rt et ens | 4ietstestesietentessetntenteset st ent et et
2.2 A&H COSt CONTAINMENE PEICENL........cvuieeeiereiseiseceeeeeesteessseeeseesssesseseesessessssssessessesseseesessesssessessesseesesseesesEees e sseesesEae s e s seaseeEee e e EseeseeE e b seE s R ee e e s e s s ee s s b e s s ente  EaeEieesestassssssnssassanssnssessensansansses
2.3 A&H expense percent excluding COSt CONAINMENT EXPENSES. .......cvuiviurireiriiriieieiiie ettt et s e b s bbb st s s b st se bt s s s b e s s s s b st ess | ehetssbessessetansas et et sstan et sntanset et

Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states?

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile

Fraternal Benefit Societies Only:

5.1

5.2

6.1
6.2

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[ ] NAIX]
If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ ] No[X]
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 Amount

Qo9
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Statement as of June 30, 2020othe NOIth American Swiss Alliance

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
NAIC Effective Date of
Company Domiciliary Type of Reinsurance Certified Reinsurer Certified Reinsurer
Code ID Number Effective Date Name of Reinsurer Jurisdiction Ceded Type of Business Ceded|  Type of Reinsurer Rating (1 through 6) Rating

NONE
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SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts

1. Alabama
2. AIASKA......c
3. Arizona..
4. Arkansas... .
5. CalifOrNia......ccecveeeeeceereeee et
6. Colorado
7. Connecticut
8. Delaware........... .
9.  District of Columbia..........cccoeveeureeereerirereeeereee e
10.  Florida
11.  Georgia..
12.
13.
14.
15.
16.
17.
18.  Kentucky
19.  Louisiana...
20. Maine.....
21, Maryland....
22, MaSSAChUSES.........ccvvevcvieie e
23.  Michigan........
24.  Minnesota..
25.  Mississippi
26, MISSOU....ovecveceieicicee ettt
27. Montana....
28.  Nebraska...
29, NEVAGQ.......ccoieieiieee e
30. New Hampshire....
31.  New Jersey....
32.  New Mexico...
33.
34,
35.
36.
37.
38.
39.  Pennsylvania.
40. Rhode Island.....
41, South CaroliNa.........ccceuivereieireeieesees e
42, SOUth DAKOta......oveereireriricirissiesess e sesessneens
43. Tennessee.
44,  Texas.....
45, Ut e
46, VEIMONL.....oicieieceres sttt
47.  Virginia.......
48.  Washington... .
49, WeSt VIFgiNia.......coeviveierciisieiessie e
50, WISCONSIN.....curiireerririeireirsieese et snsessenas
51.  Wyoming........
52.  American Samoa...
53.
54,
55.
56.
57.
58.
59.
90. Reporting entity contributions for employee benefit plans.
91. Dividends or refunds applied to purchase paid-up
additions and @NNUILIES..........ccvrvereireieiee s XXX s 3,898 | .o [ | e [, 3,898 | .o
92. Dividends or refunds applied to shorten endowment or
premium paying PEMOQ........oucveerrerereiesee s XXX | e [ | e [ | i, (V1 IS
93.  Premium or annuity considerations waived under disability
or other contract Provisions...........ccccueereieinisieeseee e XXX
94.  Aggregate other amounts not allocable by State. XXX
95.  Totals (Direct BUSINESS)......ccccvvrvererrerereierans | XXX
96.  Plus Reinsurance ASSUMEQ.........c..covuveevrererereeiiereseesee e esneans XXX..
97.  Totals (All Business) XXX,
98. Less Reinsurance Ceded.. XXX
99. Totals (All Business) less Reinsurance Ceded............ccververevrnnen XXX
XXX
XXX
. XXX
58998. Summary of remaining write-ins for line 58 from overflow page..... | .. XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... XXX..
9401.
9402. ...
9403. XXX
9498. Summary of remaining write-ins for line 94 from overflow page.....[.XXX..
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ . XXX..
(@)  Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........ccc.cocourvveeirincninenn. 2 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state 0 Q - Qualified - Qualified or accredited reinsurer. 0
N - None of the above - Not allowed to write business in the state 55

Q11
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Sch.Y -Pt. 1
NONE

Sch. Y Pt. 1A
NONE

Q12, Q13
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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
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically
with the NAIC? NO
Will 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
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
Will 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
Will 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
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the second
quarterly filing per the Valuation Manual (by August 15)? (2nd Quarterly Only). The response for 1st and 3rd quarters should be N/A.
A NO response resulting with a barcode is only appropriate in the 2nd quarter. NO

Explanations:

1.

N A wN

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

Bar Code:

A 0D RD AR
* 5 6 375 20204900000 2 =
A T RO AT AR TR O
* 5 6 375 20203650000 2 =
A A0 TD 0018 LA AR
* 5 6 375 20204450000 2 =
A A0 ITD T ATRRL AR
* 5 6 375 20204460000 2 =

Q14

A 0.0 00D 00 0 O
* 5 6 375 20204470000 2 =
A0 0 8 RO 0 A TR
« 5 6 375 2 02 0448 00O0O0 2 =«
A .0 00D 0.0
* 5 6 375 20204490000 2 =
A .0 00O 0
« 5 6 375 2 0207 00O0O0O0O0 2 =«
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Overflow Page for Write-Ins

NONE

Q15
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SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ok w

_
- o

. Deduct total nonadmitted amounts.............cccceererreerrerrereiennens
. Statement value at end of current period (Line 9 minus Line 10

Book/adjusted carrying value, December 31 Of PHIOE YEAT...........c.vwreririinrerrerie ettt ssssessessnes
Cost of acquired:

2.1 Actual cost at time of aCqUISIION. ...........ovurerireeerrereieeeserese e

2.2 Additional investment made after acquisition
Current year change in enCUMDBIANCES. ..o e
Total gain (loss) on disposals
Deduct amounts received on disposals
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation.............c.ceueeieeisieesseeeesesessens
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© © N ok w

—_ A A A a a

Book value/recorded investment excluding accrued interest, December 31 of prior Year...........ocoeueereenrerseneeneereerseeneneenns
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and Other...........cc.covvrurrerirenereireneseeeeseeneennd .
ACCIUl Of dISCOUNL. ..ot Y
Unrealized valuation inCrease (AECrease).........co.uwrrrrerreneenreseenssnssnsessesnesned
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest
Deduct current year's other-than-temporary impairment recognized

. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
. Total ValURtION lIOWANCE.........cvieieeiiieiieie ittt bbbttt s bbb s bbb n b
. SUBLOLAl (LINE 11 PIUS LINE 12)...euveieerecieireiicisiseissie sttt sttt sttt sensnsans
. Deduct total Nonadmitted @MOUNLS...........c.cvuiiviiiiiicic ittt sttt bbbt
. Statement value at end of current period (Line 13 MINUS LINE 14)........civiiiieereieresessisesissessssssessssssesesssesss s ssesssenans

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© © Nk w

-
o

_ a
w N =

Book/adjusted carrying value, December 31 Of PrIOr YEAI..........cc.veiicveieecesee e
Cost of acquired:

2.1 Actual cost at time Of ACUISIEION.............ccveiireiiiccie et bbb bbbt aes
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............
Accrual of discount............ccccceverecrnnnn
Unrealized valuation increase (decrease).
Total gain (loss) on disposals............
Deduct amounts received on disposals.............
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccouverrirrirerrerieieieeie s
. Deduct total NONadmMiItted @MOUNLS...........cvuirrieireirie et s ettt
. Statement value at end of current period (Line 11 MINUS LINE 12)......cuiieiiiieiieieisississeisissiesss st sstessesssssse s sssssssenaes

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© NS ok N =

©

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9+10)........ccceevreriereierreeieereseieenens
. Deduct total Nonadmitled @MOUNLS............cccuiiiueiiiceisicies sttt s b st s st b s see
. Statement value at end of current period (Line 11 MiNUS LINE 12)......cviuiiiiieieiisieseisiisississseesssssses s essesssssssessassssssssssesssssneas

Book/adjusted carrying value of bonds and stocks, December 31 of Prior YEar...........cccvevivcveeiiicsiceeece e
Cost 0f DONAS ANA SIOCKS ACUITEH.........veieerriri ettt sttt
ACCIUAL OF GISCOUNL. ... ettt
Unrealized valuation iNCrEASE (ABCTEASE)..........vuwurrurrureereeeeseeseeeeese et aee ettt ess sttt ens st ens e enses
Total gain (I0SS) ON QISPOSAIS........cueviriveriecieiri ettt ettt ettt bbbt bbb a bbb bbb b st es s s banns
Deduct consideration for bonds and Stocks diSPOSEA Of ...ttt senees
Deduct amortization Of PrEMIUM...........c.cu ittt bbbt bbb nsns
Total foreign exchange change in book/adjusted Carrying ValUE.............c.overererrerrirnienrirnieineeneesses e ssesseens
Deduct current year's other-than-temporary impairment recognized
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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

1 2 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

1. NAIC T (8) ittt sessses | resisnsseeses e 1,577,007 [ oo rieesesenieneees | sevesesssessssssseesesssenns 132,645 | oo [CIA10) | I 1,577,007 | covooeeeriecrienns 1,440,602 | .oooovereirircierieceenieesine | e 1,631,268
20 NAIC 2 (@).eveeeverreirisesieeeses ettt essienns | et 1,291,281 (103,858) | ...ovverecernrerrrrennens 1,291,281 | oo 1,344,801 | oo | e 1,272,409
3 NAIC 3 (@) eeurermrerrirreieceses sttt et | st 250,253 [ covooevierireeeiieni st | ettt | sttt 92,961 | v 250,253 | .evvorerererienieeeienens 343,214 | oo | e 226,218
B INAIC 4 (@)...veevirveeeiieeeseeee sttt | 48Rkt | iRt RS eRE Rt | ek R R REs | ek iRt R R e | ek iR R | Hfree b 0 [ [ e
B, INAIC 5 (8).eeuverereesresnesieeesseesieesse stk | ekt R e | 48R R bRt | HE e RS R ettt | e s Rkt | ettt | eeeb et 0 [ | e s
B, INAIC B (@)...vevuvereeeeariseeeseriseesseeessesssseses s ss st s et | €480t E s8R E ettt e | eeEE Rt R R Rt e EE e | 4eeEEeERE et eE R Rt een e | SeEE R Rt AR R n | ChE et Rttt | HE ettt 0 |t | e
7. Total BONGS. ... ssnesensssnssessssenssessssnsssnnes | sesssenesnsnenssesessneseesdy 118,041 | revonernnmminsnensnrnnnees 197,378 | i 182,645 | i (14657) | i3, 118,541 | i 3,128,617 | (O R 3,129,895
8. INAIC Tt | et 25,000 [ .verureenrernenieres e eeeses | ceesees st | fbeees st st | Sest s 25,000 [ .ooovermrrieneeeerireienens 25,000 | ovooorerieieneeesieneeni e | e
9. NAIC 2u s | et 200,139 [ oo | et | et sttt | Shient e 200,139 | oo 200,139 | coooieirierieeieni s | s
10, NAIC 3uciciesiess st | eeebe st s bRt R bR | SRt R eSSk | kiR RS bR | £4eeE R | et | st 0 [ [ e
1.

12, NAIC Bt | eetbe st s iRt | eSS RS EeR Rk | ek iRkt | H4tee Rt R s | et | et 0 [ [ e
13, NAIC Bttt | SeEEE LRt Rt | et eeeE et R e R E e nE et | ChffeeREeeEE e R een | €hfeeeEeEEE et Rttt | et Rt | et 0 |t | e s
14, Total Preferred SOCK.........cuvirireeeierieciseresseissesisesessesiesesessies | sesesssnisessssssnesssssessnen 225,139 | oo 0 s 0 | s 0 | i 225,139 | oo 225,139 | 0 | s 0
15.  Total Bonds and Preferred SOCK..........ciurierinmirneneiesinesiessisssiensnes | covnennesesesessnressnesens 3,343,680 | ...ovviirienienienis 157,378 | v 132,645 | oo (14,657) | cooovvrireriniriraniis 3,343,680 | ..o 3,353,756 | ...ooviriirieciniisen s (O R 3,129,895

(@)  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:

NAIC18.......... 0; NAIC2§......... 0; NAIC3S... 0;

NAIC48§......... 0;

NAIC5S........ 0;

NAICES.......... 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 - Pt. 2 Verification
NONE

Sch. APt. 2
NONE

Sch. APt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

QsSI03, QSI04, QSI05, QSI06, QSI07, QSI08, QE01, QE02, QEO03
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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 and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
Bonds - Industrial and Mi:
124857  AJ 2 [CBS CORP.....oouiiciecc it | coeresesssnanes 06/18/2020........ WELL FARGO ADVISORS.........cootiiiirriiiiierisiisissiessssssie s sissssessesssssssssssens | coveesessnnens 54,455 50,000
500255 AU 8 |KOHL'S CORPORATION.......ccovrrriirerreririrerinnines .. | 06/18/2020........ WELL FARGO ADVISORS. 50,477 50,000
636180  BP 5 | NATIONAL FUEL GAS CO . | 06/22/2020........ WELL FARGO ADVISORS. 52,446 50,000
3899999. Total - Bonds - Industrial and Miscellaneous........ 157,378 150,000
8399997. Total - Bonds - Part 3... 157,378 150,000
8399999. Total - Bonds. 157,378 150,000
9999999. Total - Bonds, Preferred @nd COMMON SHOCKS. ... ... vt ssis | oesissess s8££ 08 0808080080888 1080808808088 0880808 d b e0s | ohemd st b st nas | nssiens sttt 157,378 XXX
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
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 strative
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/A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
Bonds - U.S. Special R and Special A t
59333N  SD 6 |MIAMIDADE CNTY SPL......cccocovuvvirnnnenns . | 04/02/2020. | WELL FARGO ADVISORS............. 50,000 58,972 56,372 (372) 56,000 | ..oocverererieenns | e (6,000) | .......... (6,000) | ....ovvovriinnne 04/01/2040.
102885 GY 0 |BOWLING GREEN ST.UNV..........cccccouue. .. | 06/01/2020. | WELL FARGO ADVISORS.. 50,000 59,179 51,142 | oo | v (1,142) 50,000 | oooucvrerireeins [ e [ e 0 .| 06/01/2039.
64966H MT 4 |NEW YORK SUB A2 BUILD AMER BDS... | .. | 04/01/2020. | WELL FARGO ADVISOR 25,000 26,987 26,771 (126) 26,645 .(1,645) | . .1 10/01/1934.
3199999. Total - Bonds - U.S. Special Revenue and Special A MS. i | e 120,000 [ i, 125,000 | .......... 145,138 134,285 | ....cooccceveuc 0] . (1,640) 0 132,645 0 | (7,645) XXX
8399997. Total - BONds - Part 4.........cccoiiiiiiiiiiiiiniissiisssi s v | e 120,000 | v 125,000 | ......... 145,138 0 132,645 0 | (7,645) XXX
8399999. TOtal = BONAS. ..o snens seesssnssnssssnssnsssssssnsssnssnssssnssnssesssssssessssnsnnssssssensesses | cenneen 120,000 | sviiinns 125,000 | .coveeeee 145,138 0 132,645 0 [ (7,645) XXX
9999999. Total - Bonds, Preferred and COMMON SEOCKS.............coviiiiriiis coeieiriieieietseieeeiee et eneesasansessnans | ereeeeenes 125,000 XXX | e 145,138 0 132,645 (U (7,645) XXX




Statement as of June 30, 2020 of the North American Swiss Alliance

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. DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE06, QE07, QE08, QE09, QE10, QE11, QE12



Statement as of June 30, 2020 of the North American Swiss Alliance

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
AAMOUNT OT Interest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
KEY BANK -CHECKING.......c.ovvvreeririrerinrinns CLEVELAND | OH...oouiiiiiieiieiieinerissinsenens | overineniesennees | sveviensnessnens | sevesessesssssssssssnsses | snessnessessnsesnensnes | soeessessnsssens TA484 | o, 11,109 XXX
WELLS FARGO -CASH SWEEP...........ccccouvunee. CLEVELAND , OH....ovviiiieieieinniseisnieies | veererinsienienes | vveenes 0.010 3 | e | s 139,350 | covvvcrinene 127,967 XXX
GBU ACCOUNT. PITTSBURGH , PA.....cooiiiniinisnniisiiinniissenenes | o | cvvinees 3.000 364 ...38,597 ...38,598 XXX
0199999. Total Open DepOSHONIES...........vwviiieiiieiiieriiieriiriens XXX XXX 367 0 185,431 77,674 XXX
0399999. Total Cash on Deposit... XXX XXX 367 0 185,431 177,674 XXX
0599999, TOtAl CASN.......eurveeeriirireirieiee bbbt XXX XXX 367 () [P 185,431 | vvvvinnne 177,674 XXX

QE13
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Statement as of June 30, 2020othe NOIth American Swiss Alliance

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year

NONE
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