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Annual Statement for the year 2020 of the North American Swiss Alliance

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... 0.0 | [ e | o0 | 0.0
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | e [ | o0 [ 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | ooceveeeereeevceeenes [ v, 0.0 [ e | e (1 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUATANTEE. ......covoereeeeceeeeiteceeieiieeiseieeeeeseeeessnees | seereeseesesesssssssssssseess | eesneeeeesennes 0.0 | e [ | e (] I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etC., NON-GUAranteed.........coc.ovvurierierierneieeseeseeseessseesessssesens | eeiseeiseniis 614,473 | .o 179 [ B14,473 | oo [ e 614,473 | oo 17.9
1.06 Industrial and MiSCElANEOUS............cccrverrerrenrieeieeineissirsisesisseins | v 2,546,631 | ..o T43 | o 2,546,631 | .oooovereeeeneieniens [ e 2,546,631 | ..cooooverenne 74.3
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNGS........ccorvvrieeiieinieenieee s esesseees
1.10 Unaffiliated Bank Loans
1.11 Total Long-Term Bonds
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)...........ccocovrurrinrinrinnininnirerienes | v 175,139 | oo 54| o 175,139 [ oo | e, 175,139 [ oo 5.1
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SOCK..........ocurierieriiriineiiniineisiisseisseseiseeseeseens | e 175,139 | oo 54| i 175,139 [ e (1N IS 175,139 [ oo 5.1
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | ceoveeveeeieeiceiien | eveieieiiis 0.0 [ e | e (0] I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [ e | e (0] I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.............coovnnninnenniineens [ e | e 0.0 | oo [ | e (V1N I 0.0
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAgES. ......ccovvevriiirieieseinsieesesssessssssssessesssssssessessessssens | sssssssessessssssessessssenss | soessessssessenns 0.0 [ e | e (0] I 0.0
4.02 Residential MOMgages.......ccccovuvieiienisieeseieseesssssssesssssssesenns | consssessesssssensssnssens | soesessssesenns 0.0 [ e | e (0] I 0.0
4.03 Commercial MOMGAQES. .......cceverrerererieieiesiesesessesssssessssssesens | sevvesessessssssssssssssenss | coesseesessnnns 0.0 [ e | e (0] I 0.0
4.04 Mezzanine Real Estate LOans..........cocoevvenerriiinirneeninenenesneinenns | s [ eenesesnnnens 0.0 | oo e | e (V1N I 0.0
4.05 Total Valuation Allowance
4,06 Total Mortgage Loans..........ccveuuninieininiineinesssssecsssssssssssessssssenees
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY........cccovvvvverevcreeiersersiesessnseseenes | ceereseesieesssessessinnns | evesseesenssnns 0.0 [ e | e (01 I 0.0
5.02 Properties Held for Production of INCOME............cevveureveveriereeniieiens | evvrereieeeeieseeiennns | eveeveereninnenns 0.0 [ e | e (01 I 0.0
5.03 Properties Held for Sale.........ccovviveiererieieiesssieississiesessesssssesses [ ossissssssssesisssssssssiess | oossssssssessans 0.0 | i | e (U 0.0
5.04 Total Real Estate....
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......ccocovveevceeerceecsesieeeseeseeseeeeeneens | eeveereeienenennni89,616 | i 2.6 [ evveiiieeeeend89,816 | e | e
6.02 Cash Equivalents (Schedule E, Part 2).........c..ccoeveveevvevevvneenieeen | evvereeeesesiieseseieneens | evvrineiereernend0.0 [ oo | e
6.03 Short-Term Investments (Schedule DA) O O
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| cecovvvrerernas 89,616 | ..ccevvirne 26 [, 89,616 | vvveereerereind (18 I
7. CONMTACt LOBNS.......vuurirrirrieieieieis ittt
8. Derivatives (SChedule DB).........cc.covvrinrnririnensisessssseeessssesessessssennenns
9. Other Invested Assets (Schedule BA).........ccverrninenencnsineeseeseeens
10. Receivables for SECUMHES. ... ssesssesesneseenns
11. Securities Lending (Schedule DL, Part 1)....
12. Other Invested Assets (Page 2, Line 11).........cccoovvonnriiinrrvinnnviinnnsiinns
13. Total INVESIEA ASSEES.....crereieereseieii st esnenes
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Annual Statement for the year 2020 of the North American Swiss Alliance

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

5. Deduct amounts received on disposals, Part 3, Column 15...........cccooeee..... I .. ‘ R B s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt st s bbbttt aen
6.2 Totals, Part 3, COIUMN 13, ...ttt ren

7. Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren
7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten
8.2 Totals, Part 3, COIUMN 9.ttt en

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st

11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. ACCIUAL OF QISCOUNL. ...ttt ettt 888842 £ £ £ e84 E 2R b bR £ E e s bbbt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0
3. Capitalized deferred interest and other:
3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt
3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0
4. ACCIUAI OF GISCOUNT.......vovevereieieiesesis it
5. Unrealized valuation increase (decrease):
5.4 Totals, Part 1, COIUMN 13 NNE ............................
5.2 Totals, Part 3, ColUMN 9......ccovvvenrrrrirerrreriincrnerisseisensneneseeree o) -1 e 0
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, December 31 of prior year... 3,355,032
2. Cost of bonds and stocks acquired, Part 3, Column 7 982,297
3. ACCIUAN OF GISCOUNL.......cveovvvsceeseeisresices et 1,747
4. Unrealized valuation increase (decrease):
41 Part1, Column 12.............. (10,266)
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11 (10,266)
5. Total gain (loss) on disposals, Part 4, Column 19.........ccccoevrrvnrnrrereinns (7,645)
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 937,083
7. Deduct amMOrtiZation Of PIEIMIUM...........eveverurrirrrerieiseseesseisesssseseseessssseese st sssse et ess s ess s s st see a8 ee s sEee s s s s ee e se eSS £ s e R e e bR en e sen s st 49,091
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part 2, Section 2, Column 16.
8.4 Part4, Column 15 0
9. Deduct current year's other-than-temporary impairment recognized:
91 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94  Part4, Column 13 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cceiiurreiniireinineneecseiesesseise e ssssssesenns 1,253
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 3,336,244
12, Deduct total NONAAMItIEA GMOUNTS.........c..eiuieiiiicirrcie bbbkt
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 3,336,244
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Annual Statement for the year 2020 of the North American Swiss Alliance

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. UNIEA SEALES......ooveciiiiciins [ | et | ettt | seesb s
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | v 0 ] e 0 | oo 0 [ oo 0
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals
Industrial and Miscellaneous, 8. United States
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada
and Hybrid Securities (Unaffiliated) 10. Other Countries
11. Totals
Parent, Subsidiaries and Affiliates 12. Totals
13. Total BONGS......coremmsmeesssrnnss | ovveveininssnenenens 3,161,104 | oo 3,564,685 | ...ooocrriiriiiiinns 3,228,058 | ..ooovirieriieninnns 3,041,000
PREFERRED STOCKS 14. United States..........occvevemeeees | covrerereriierrineneinns 175,139 | oo 179,723 | v 175,139
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS. ..o | v 175,139 | oo 179,723 | oo 175,139
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | ccccocvververrennnes 175139 | oo 179,723 | oo 175,139
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total STOCKS...ureressmmsrussnssnss | covvveocrienanriiinanes 175,139 | oo, 179,723 | oo 175,139
27. Total Bonds and Stocks...... | ....ccccoevvnereenncee 3,336,243 | oo 3,744,408 | oo 3,403,197
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

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

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

GoIs

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

A7 TOMAIS oo | erenrnn s [V I (0 {0 I 0 | o 0 [ DS S [P [V 0.0 | i [V [ (O I 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
BT NAIC Tttt | srensesinnss st nntens | seeeeesrensenenes 51,845 | .o 129,927 | oo 244,902 | ..o | e )00, O IS 426,674 | ..o 135 | 1,196,043 | ..o 38.2 | s 426,674 | ..o
.......... XXX ovvvvnrinne | errrrnnenen 103,207 |33 | 215,731 |89 | 103,207 [
.......... XXX v | evrrereennneeneB4,592 |27 | el 9776 |29 | 84,592 |
.......... XXX v | o0
.......... XXX v | o0
.......... XXX | vnrnesessiseinnnnc0 .
82,480 | i 129,927 | oo, NTAT4 | e 84,592 | ........ D0, R T 614,473 | .o, 194 |, 1,503,550 [ ..o 48.0 | oo 614,473 | v 0
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

10.7

TOtAIS. ...t s

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
B.1 NAIC Tttt esae | sressnsessess st snsesentens | srestensesestens st ensens | srensnssess st entesest st 380,222 L XXX..
................. 190,704 627,139 reenneen XXX
................. 147,345 | .o reenneeen XXX
....................................................................................................... XXX
XXX
XXX..
XXX
7.
8.
9. SVO Identified Funds
9.1 NAIC1...
9.7 Totals
10. Unaffiliated Bank Loans
101 NAIC Tttt et seens | stesssnesessessasssessessantns | stesssessessasssnssnssnssensne | sesessmssassansnssessessanssns | sessssessessnsssnssessansnssns | susessessasssessnssesssnsnssns | sesessees XXX ovvervirrene | vrermenenneineenneenennes0 |00 [ [ 0.0 [ 1oreererrereieennins | e
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC4
10.5 NAICS...
10.6 NAIC6
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Total Bonds Current Year

Line 11.7asa % of Col. 7.........

Total Bonds Prior Year

................... 52,470 | ....ccc........ 172,376 | ............... 1,040,383 | .................366,039
..162,352 517,696 ..481,835 |....
121,428 | ...

............... 1,631,268
1,272,409

............... 1,631,268
1,272,400 |..
226,218 |..

..20,961

.336,589 |..

L0IS

12.8 Line 12.7 as a % of Col. 9. ..10.8
Total Publicly Traded Bonds
................... 51,845 | 129,927 | 625,124 | 75,225 | [ 882,121 | 27.9 il 1,631,268
................. 161,455 | .................190,704 | .................699,711 | .................852,567 v 1,929,437 | 61,0 1,272,409
30,108 147,345 | .. ..172,003 | ... .349,546 | .. A ...226,218

................... 25,000 | .................243,408
W17

13.7 Totals
13.8 Line 13.7 as a % of Col. 7.....
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11

Total Privately Placed Bonds

14.8 Line 14.7 as a % of Col. 7..... .0.
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........ccccoeeveer | cevvrvrveviiiiniennnn0.0 | il 0.0

......................... 00 | .00

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

(b) Includes $.. 0 current year of bonds with Z designations and $. .0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

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

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S.......... 0; NAIC3S........ 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S......... 0.
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SCHEDULE D - PART 1A - SECTION 2

3 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

1.01

1.02

U.S. Governments

Issuer Obligations..........ccccccevievriernnnne.
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

4.01
4.02
4.03
4.04
4.05

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

5.01
5.02
5.03

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

................. 129,927

.............. 1,503,550

................. 614,473

601

6.02
6.03
6.04
6.05

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

................. 338,049

.............. 1,626,345

.............. 2,546,631

Totals

7.01

7.02
7.03
7.04
7.05

Hybrid Securities
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..

801

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Affiliated Bank Loans - Issued




60IS

Annual Statement for the year 2020 of the North American Swiss Alliance

SCHEDULE D - PART 1A - SECTION 2 (continued)

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

Distribution by Type

1
1 Year
or Less

Over 1 Year
Through 5 Years

2 3

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7 asa
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

9.01

SVO Identified Funds
Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

10.01
10.02
10.03

Unaffiliated Bank Loans
Unaffiliated Bank Loans - Issued......
Unaffiliated Bank Loans - Acquired...

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds

Line 11.08 as a % of Col. 7.......

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans.

Ling 12.08 @58 % 0f COL 9.

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds
ISSUET OBlIGAtIONS. ... s
Residential Mortgage-Backed Securities...........ccccvverneininrencininnnns
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities
SVO Identified FUNAS.........ccccerireieiieieiee e
Affiliated Bank Loans.....
Unaffiliated Bank Loans.

Line 13.08 as a % of Col. 7...
Line 13.08 as a % of Line 11.08, Col. 7, Section 11

.243,408
w7

..467,976

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds..........cccccovvverrernnne.

Affiliated Bank Loans.
Unaffiliated Bank Loans.

Line 14.08 as a % of Col. 7...
Line 14.08 as a % of Line 11.08, Col.
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Pt. 2 Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

SI10, SI11, SI12, SI13, Sl14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09
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SCHEDULE D - PART 1

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

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

F NAIC

[} Designation Current Year's

r Modifier and Unrealized Other-Than- | Total Foreign Stated

ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ac and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
132380 AP 1 | Cambridge Mn INAPt SCh.......ccucverrereerriieierierreeierieeseeseesisesseesesenas | criees 2102914 | 15,437 | 15,000 | .ocooverrnn 15,050 | (53) [ -ooeereeererierine [ e | e 4.750 |...... 4.488 |FA-01.. 07/11/2014. | 02/01/2029.
147647  BF 7 | Casper WYO COMNLY ClIG........vvemieerreierreieneeiseessseessseessssesssssssssssess | oneees ..100.339 | i 25,085 | 25,000 | ..cooovve.n 26,208 | ..o (1,208) | covovvvvvirineies | e | e 6.830 |...... 5.835 | AO-15. 12/04/2012. | 04/15/2040.
303891 YR 0 |Fairfax Cnty Va Water Auth Rev SerB..........ccovvueviienmeennirneriererecesnceins | reeens ...103.567 ....50,000 319 [ e | e | e 3.185 |...... 3.610 |AO-01. 12/12/2014. | 04/01/2028.
306801 J6 9 | Falmouth Ma Rfdg Txbl Ser B IO I ...106.027 . (48) [ oo [ e | e 3.750 |...... 3.651 | JJ-15.. 12/12/2014. | 07/15/2030.
358782 CQ 1 |Frisco Tx Econ Dev Corp Sales Tax Rev Txbl B/E TXbL..........ccovvveevriveiverns [ e . A08.507 | 21,701 | 020,000 | 20,060 |......... (15) [ ooveerrineivenins [ e | s 4.700 |...... 4.162 | FA-15.. 08/22/2014. | 02/15/2034.
373541  Z8 7 | Georgia Mun Elec Auth Pwr Rev RFAG TXD.........covuuevrmerieerniserierineeneens [ s .107.620 | .o 53,810 | 50,000 | o 51,845 |......... ((6745) 1 [EURTURNIOR ISR DO 4480 |...... 3.035 | JJ-01.. | .. 02/10/2015. | 01/01/2024.
416465 AM 4 |Hartford CT Stad Auth Lse ReV TXbl........c.ccccouiiiniiniiiniiiciieciscicniisiicens | e ...90.489 | . 45,244 | .l.50,000 | 46,997 (1,259) (45) [ oo [ e | e 5.375 | ..... 5.244 |FA-01..| .. 03/09/2015. | 02/01/2042.
416465 AM 4 |Hartford CT Stad Auth Lse REV TXbl.......cvveiverreriricrineinerieeisceseeissniens | veveee .....90.489 (1,007) (40) [ oo [ e | e 5.375 |..... 5.253 | FA-01.. 02/23/2015. | 02/01/2042.
434682 AA 8 |Hoke Cnty NC Limited Oblig ReV B/E..........cccoviueierrineircrineiseersesissiseees | seve ...126.120 (84) [ o [ e | e 4914 | ... 4.800 [JD-01..| .. 06/18/2014. | 06/01/2032.
452151 LF 8 [0S St TXDL.....ouvieuiririirririiiiissieiieni st eessnnes | seviees ...107.621 37 | e e [ 5.100 |...... 5.259 |JD-01..] .. 08/03/2012. | 06/01/2033.
452152 FA 4 |1liN0iS St fOr ISSUES.......ccoueerureuiririreeiecererissieri e sessessssssennas | serie WBAT2 | 34,642 | 30,000 | ..... 33,034 |...... (A0 ) [OOSR BN 6.725 |..... 5.430 |AO-01. 12/04/2012. | 04/01/2035.
63165T CY 9 [Nassau Cnty NY Txble Gen.........cccccuviieiiniiieiiirinniieissiesisesssiessinns | srvi ...100.286 50,000 | ..coorrerirns 50,000 (841) [ oo [ e | e 6.700 |...... 5.663 | AO-01. 04/16/2013. | 04/01/2037.
64763F QQ 5 |New Orleans LA RFAG TXDI.......c.ovvureremeemerierieiieriseeseessesssessessesessenss | sevee ...107.220 (ZIS) ) IUURTOROSTORN INSPOPTRRRPORROR BN 4.961 |...... 4.329 |MS-01. 12/11/2012. | 09/01/2030.
658907 DD 9 | North Dakota St Brd HGhr Ed..........coocuiieeieerineiieeiseneeisseeseeeeiseisenins | eeens ..100.665 | ...coovvreenn50,333 | 050,000 | i 52,718 (2,718) | coovevereerreineien | e | e 6.600 |...... 5.526 | FA-01.. 07/31/2012. | 08/01/2040.
777543 ST 7 |Rosemont IL Taxable COM.........c.ouruirirererrereiirieeiieriereseesssisssrisenssenees | evees ...106.464 (167245) ] SOOI EPSPORTIRIPORROR BOOOOR 5.375 |..... 4.027 |JD-01..{ .. 12/11/2012. | 12/01/2023.
981306 HT 3 |Worcester MA Txbl Dcu Spl Impt Dist Ser B.......cc.veeveeeerereneierineessnines | v 2104490 [ 7,021 | 85,000 | 85,000 [ e | e | e | e [ e 4.000 |...... 4.000 [JD-01..| .. 12/17/2014. | 12/15/2034.
987720 DK 2 |Youngstown St Univ OH Bab. ...100.357 (0] RSN PR DO 6.579 |...... 5.444 |JD-15.. 1 .. 09/27/2012. | 12/15/2033.
987720 DK 2 | Youngstown St Univ OH Bab. ...100.357 [C3) IR [POTRRRRIN IO 6.579 |..... 5.444 | JD-15.. 09/27/2012. | 12/15/2033.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations 647,506 XXX (2,266) (6,221) 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGAtIONS. .........ovrerririiiriiiiiiriieiessniseeessssissssssssss e ssiensensnes 647,506 XXX (2,266) (6,221) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
017175 AC 4 | AlIEghany COmP......vvueuiirerrieierississiesissssssssse s sesssssssesssssssesssssnnss | cessns ...106.446 (200) [ v | eerveererneinenniiens | 000,950 | 3.973 |JD-27.. 07/24/12012. | 06/27/2022.
017175 AD 2 | Allenghany Corp Del ...129.491 30 | o [ [ 4900 [ 5.137 | MS-15. 11/21/2016. | 09/15/2044.
013817 AW 1 |Alcoainc ...110.083 (34) [ v [ [ 205125 | 5.007 | AO-01. 02/27/2019. | 10/01/2024.
012725 AD 9 | Albemarle Corp Sr........ccccooneee ..119.574 . (324) | covoeereriieens [ e [ 005,450 [ 5.326 | JD-01..] .. 09/17/2020. | 12/01/2044.
02209S  AS 2 [AtFi@ GIOUD INC.ovvvvvererernriscineiieeseetesssisess st sssssensensenens. | sesien 2109814 | 32,944 | 030,000 | e 30,145 (270) | covrererverrerireees | verinerneriverineens [ 0004000 [ 3.998 |JJ-15.. 05/01/2018. | 01/31/2024.
03523T  BW 7 |Anheuser Busch INDev WOrl..........cccccviiviiieriiinisinieiescessinniens | ceviee ..153.650 | ..................38,413 | ..................25,000 | ..... 32,227 (B1) [ v e [ 200.5.800 | ..o 5.168 |JJ-23.. 07/19/2019. | 01/23/2059.
037411 BC 8 | APAChE COMP S...ucvvurirrirrerceieiseiersessseess s ssesss st essssessssessssenes | enens 198663 | v 9,866 | 10,000 | i, 9,299 |...co.. 16 [ veverrerierns [ e [ 4250 | s 4.762 | JJ-15.. 09/25/2019. | 01/15/2044.
037411 BA 2 | Apache COrp Sr.......cccuociuiiiiiiiiniciiiesiceississsssssissssessssssssesssssses | enees 103686 | ..ooorrrennn25,922 | 25,000 | i 25,426 (19) [ v e [ 750 | s 4.660 |AO-15. | .. 01/24/2020. | 04/15/2043.
04621X  AD 0 [ASSUANE INC...ovuvveeeeiesiieciieieessesssesssesss st ensssessssenes | sevien 121549 | 80,775 | eee..i...50,000 | .. 53,986 (B18) | cvvvrrererierieens [ v [ 08750 [ 5.643 |FA-15..| .. 08/15/2012. | 02/15/2034.
00206R  DH 2 [AT & T INCuriririiirriieireeiseiieieeessessee e esesssssse st essssssssessensssssnas | sisees 2127295 | 31,824 | oo 25,000 | coovrrrrerirnens 25435 |......... (21) [ oo e [ 05,150 | e 4.960 |MS-15. 04/12/2017. | 03/15/2042.
084423  AS 1 |Berkley (WR) COrpOration..........ccevuuevererieerniseererinsissesssessssssssesssssssenss | ceveens .. 104796 | ......cce0.... 26,199 | ... 25,000 | 25,088 (180) [ v | verveereriveirsenniiens | 0004625 | i, 3,774 |MS-15. | .. 07/24/12012. | 03/15/2022.
097023 AU 9 | Boeing Co GIobal BONG..........ccremriureieeirirsineeisesiesiesissesesssesssensenes | eeens ...130.997 (769) | cvvvrvererrerieens | v [ 0008125 [ 4.447 |FA-15..| .. 08/13/2020. | 02/15/2033.
11271R AB 5 | Brookfield FINANCe UNC.........ccoviureriiniireriiicienieserssiceesssssesiennns | cvseees ..105.963 | ...................52,982 | ..................50,000 | ..................50,000 |......... 17 | s v | 200 3.450 | il 3.453 | AO-15. 11/02/2020. | 04/15/2050.
14149Y AW 8 | Cardinal Health IV SR........cc.cocvriiiiiniieierceessse e | eeens ...118.047 (B) | cvvreverrereirineien | cerererevenivsrineins | 04600 | e 4.553 | MS-15. 10/17/2019. | 06/15/2043.
124857 Al 2 [ CBS COMP.uiiuiiiniireiseiseieaesiesisesis st ses s esse s | sisees ...123.231 . (194) | oo e [ 004850 [ 4.445 | JJ-01.. 06/18/2020. | 07/02/2042.
172967 KG 5 | CIIGrOUP INC..ouvvvvvvirriiriirririieiieniieeienisscse s ensssessssssssssensenssenenas | creens L1360 | 39,764 | 035,000 | e 34811 |......... 123 | oo [ e [0 3700 [ 3.702 | JJ-15.. 05/01/2018. | 01/12/2026.
247361  ZN 1 | Delta AfINES INC.....o.cveeeverrerceeieiereesiies st ssaenss | eeies 2100522 | 050,261 | 050,000 | e 50,218 (3B) [ ooerrerreereries [ e [ 375 | 4.295 | AO-15. 12/03/2020. | 04/19/2028.
260543  CK 7 | DOW ChemICal CO........evuveuiireiiriireiseisssiss it | eeens ..120.660 | ..................30,165 | ...................25,000 | ..... 23,820 90 | e | e | 4250 | i 4.810 | AO-01. 11/09/2015. | 10/01/2034.
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

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

F NAIC

[} Designation Current Year's

r Modifier and Unrealized Other-Than- | Total Foreign Stated

ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
257559 AJ 3 | DOMLAT COMP..vuvriririiieiiiieieissiesisiss st sssssssssenss. | cessns L119818 | 29,955 | ... 25,000 | 28,301 (150) | cvvvrvvverieiienns | e | e 6.250 |...... 5.936 | MS-01. 08/13/2020. | 09/01/2042.
29250R AT 3 |Enbridge ENergy Pamners.........coocucvirrereermiinerierieseeesssissessensessneess. | avnees . 2123316 | 83,161 | 035,000 | e 36,708 (LCLG ) [T SRR IO 5.500 |...... 5.024 | MS-15. 03/05/2013. | 09/15/2040.
29267H  AA 7 |Endurance Specialty HIAg.........cccoorvrriirrinieiiniieiieeecnessseiiesiesesenns | ceeees C 2 A40.756 | i 70,378 | 050,000 | e 53,394 |....... (V272 ) ISR IOTORRIN DO 7.000 |...... 6.035 |JJ-15.. 07/10/2012. | 07/15/2034.
29273R  BE 8 |Energy Transfer PAMners.........ccooueeremeemerinsriessenisseessssssssessesesssenns | cveens ..109.999 | ..................55,000 | ...................50,000 | ..... 53,651 (261) | covvrereeerrerienns | e | e 4.900 |...... 4.168 | MS-15. 12/03/2020. | 03/15/2035.
29379V AW 3 |Enterprise Prods Oper LLC........coccuieerumrinerieninsessenssssisessessssessesssssnes | seveen ..124.187 150,000 | v 52,119 (R10) ] ISR IR DO 4.850 |...... 4.500 |FA-15..| .. 10/14/2016. | 08/15/2042.
30161M  AG 8 |Excelon Generation CO LLC........ccovvririmiieiniieieniseiesssississsssssssessennnes | cevses L A20475 | e 54214 | 45,000 | ..... 53,817 |......... (464) 6.250 |...... 4.610 | AO-01. 12/03/2020. | 10/01/2039.
30219G AP 3 | Express Scripts HOIING. .......cc.vrvurvmmerirrereeinriseiiesiesescesssisessesssesesnenes. | eeens ...113.053 25,000 | ..... 25,225 [(5))] USRI IUIRIRIN PO 4.800 |...... 4.510 |JJ-15.. 04/12/2017.| 07/15/2046.
31428X  AX 4 | FEAEX COMP....iouiiiciiiceii st | i ...128.982 20,000 | ..oooverirnne 20,849 (B6) [ ..ovvveeveeiienies [ e | s 4.900 |...... 4.399 |JJ-15.. 12/10/2015. | 01/15/2034.
31428X BN 5 [FEAEBX COMP..ouuierrirriiieirieiieiieesiesiesissesesssssse st sssesssssssensenssesens. | seseens 126153 | ..o 35,323 | i 28,000 | . 29,230 |......... (10) [ oo [ e | e 4.400 |...... 4.230 |JJ-15.. 10/17/2019. | 01/15/2047.
345370 CR 9 | FOId MOOr CO0....coouivuriuienriiriieiseeie st sssesissssas | eeens +.106.500 | ..cvivrreenn 26,625 | 25,000 | e 23,456 272 | oo | e | e 4.346 ... 5.667 |JD-15..] .. 12/19/2018. | 12/08/2026.
36962G XZ 2 | General Electric Capital COMP.......c..uvuurieriierieriieiisiseiesisesiseressseissiies | rerens 140124 | o 42,037 | ecnnen.30,000 28,213 143 | s [ s | e 6.750 |...... 7.853 | MS-15. 02/13/2009. | 03/15/2032.
38141G  CU 6 | Goldman Sachs Group INC...........cweueerreermerierineesssisessesieseseessssissiaes | eeens 143950 | e 71,975 | 050,000 | e 51,596 |......... (1) ISR IR BN 6.125 | ..... 5.662 | FA-15.. 07/10/2012. | 02/15/2033.
418056 AU 1 [HASBro INC SR........uiiiiiiiiiiici e | sreiens . 114.232 (166) [ cvvvorvevrrereries [ e | e 5.100 |...... 4.768 |MN-15.] .. 02/12/2020. | 05/15/2044.
418056  AS B [HASHIO INC SR.....covuiiriieiiieiierieeieieise st ssse st | seeien ...128.809 (C2157,2 ) EUUTOTUIOR ESTRRTRROR BN 6.350 |...... 5.265 |MS-15. 08/13/2020. | 03/15/2040.
42217k BB 1 |Health Care REIT INC.....cvuuivruiireireiiniieiiesiseisesissisessesiesesessssissensens | svseees 2121923 | .. 60,962 | ...............50,000 | .....c..........55,985 | oo (V272 ) ISR IOTORIRIN DO 5125 |..... 4.581 |MS-15. 10/08/2020. | 03/15/2043.
428236 BV 4 |Hewlett-Packard CO........ccocwwrrerrrererirrrissrsseessssesssssssssessssssssssssns | senees 103892 | ..o 25,973 | ... 25,000 | 25,000 (T19) | covvevevrrrerirenns | e | e 4.650 |...... 4.000 |JD-09.. .. 07/24/2012. | 12/09/2021.
458140 AN 0 [ INEEI COMP..ouerrieenierrireiieeieise ittt nsenes | sesien ...124.389 (8B) [ +oveveeererrerine [ e | e 4.000 |...... 3.760 |JD-15..] .. 04/11/2013. | 12/15/2032.
494550 AT 3 |Kinder Morgan Ener Part ...125.591 (250) | cvvveverieiienis [ e [ 005,800 [ 4.957 | MS-15. 07/10/2012. | 03/15/2035.
50077L  AB 2 |Kraft Heinz Foods CO. ...108.031 A | e | e [ 4375 | 4.466 |JD-01.. 09/06/2019. | 06/01/2046.
500255 AU 8 |Kohl's Corpporation ...108.518 . (80) [ .ooereerreireins [ e [ 4250 | o 4.059 [JJ-17.. | .. 06/18/2020. | 07/17/2025.
521865 AZ 8 |Lear Com.....mmrivnirnerienes ...123.255 57,007 (250) | cvvvvreeerierienns [ e [ 0000 8.250 [ i 4.749 |MN-15.| .. 10/26/2020. | 05/15/2049.
540424 AP 3 |Loews Corp ...136.319 55,270 (380) | cvvrurernerrerieees | vvrenerinerirerineens [ 0008000 | e 4.766 |FA-01.. 04/11/2013.| 02/01/2035.
565849 AE 6 | Marathon Oil Corp 2123403 [ 81,702 | 050,000 | s 51,130 (75) | covvereeriverriiens [ e [ 208600 | 6.340 | AO-01. 09/23/2016. | 10/01/2037.
636180 BP 5 | National Fuel Gas Co ...107.306 (272) | cvvovvenernerireens v [ 750 | 4.138 |MS-01. 06/22/2020. | 09/01/2028.
651639 AP 1 |Newmount Mining Corp ...135.874 87 | o | e | 8875 | 5.200 | MS-15. 12/15/2016. | 03/15/2042.
674599 DK 8 | Occidental Petroleum Cor. .....84.750 (6,000) (43) [ v [ e [ 0 4500 | s 4.310 |JJ-15.. 10/17/2019. | 07/15/2044.
682680 AU 7 | ONEOK UNC....ocvoororeirrieciciesseeses st | eenies ...114.401 (465) | cvvvrveeerrerieens [ v [ 04550 [ 3.311 | JJ-15.. 11/02/2020. | 07/15/2028.
742718  DF 3 |Procter & Gamble Co. RO I ...150.677 189 | oo [ v [0 5.580 [l 6.295 | MS-05. 11/06/2008. | 03/05/2037.
74348Y 2W 0 |Prospect Capital COrp Med TrEM.........ccurvereemrermerierireereessessessenienssnees | ceevee | oo | seereeesnns 95421 | i AT 711 | 50,000 | el 50,000 e (264) | covonvvereriinnns [ e [ 4250 [ 4.175 | JJ-15.. 01/30/2020. | 01/15/2027.
74432Q  AK 1 | Prudential Financial INC............c..ourviurvieriiiinriiereieseieseseiiesesiesesissesines | ceveens ...134.155 (192) | covovvvnriieiiens [ e [ 20005.900 [ 5.238 | MS-17. 07/10/2012. | 03/17/2036.
747525 AJ 2 | QUAICOMM INC....ieise e | creeeas ...133.673 N A7 | e e [0 4650 | 4.704 |MN-20. | .. 07/09/2015. | 05/20/2035.
81721M  MA 1 | Senior HOUSING PrOPEMtIES............ccuureumiierireireeineieieesiseesessseessesssssssnes | eneeen | oo | vevereeens +.99.000 | .oovviiennnnn49,500 | ..oceceeen.50,000 | e 49,281 (2,000) (182) | cvvvveererrerienes [ eerisernerieninenns [ e 750 [ 4.316 |FA-15.. 09/26/2019. | 02/15/2028.
87425E  AJ 2 | TaliSMan ENErGY.......ccoiuiiriiiriiiiiniiiencee e sssesssessessenenes. | eveens 111964 | ...................55,982 | ..................50,000 | ..... 53,074 (197) [ covvvrerrerveiees | eeverernessenniiens | 000.5.850 [ e, 5150 |FA-01..| .. 07/10/2012. | 02/01/2037.
88732 BD 9 | Time Wamer Cable...........cc..ovvurvveiveriiesiesisssiseseesssssesssesssssssssssessssenns | eneies L7017 35,105 30,000 29,667 15 [ e [ e [ 4500 | s 4.595 | MS-15. 04/11/2013. | 09/15/2042.
889184  AD 9 | Toledo HOSPHAL..........coeivviieririciieiciiesieiesisssisssiesiens | covnine | e | revernens 2119829 | 41,940 | 35,000 | e 40,284 | ........ (660) [ .vvoovvrerrirennes [ e | 0005750 |, 5.723 | MN-15. 06/26/2019. | 11/15/2038.
90131H  AB 1 |21ST Century FOX AMENICa INC.........cveurrvrriirrierirrirnieesinesieneesessesiesinns | cveens 123261 | .. 30,815 | i 25,000 | . 28,238 (149) | cvvovvrrverienns v [ 005,400 | 4.360 |AO-01. 04/18/2017. | 10/01/2043.
92343V CM 4 |Verizon COMMUNICALIONS...........cvvurermrerreiseeserseesiessesssseesesssssssessenssssenns | seseen LA39.797 | 27,959 | 020,000 | 20,634 (20) [ oo [ e [ 05,012 | 4.993 |FA-15..| .. 01/19/2018. | 08/21/2054.
92343V CZ 5 |Verizon COMMUNICALIONS...........c.euervurvimerirrirriieiinsiiesienisssessssesssessenins | sveeee | oo [ cveverirenes L A34123 | 53,649 | 40,000 | e 39,531 |......... 14 [ [ [ 4672 | s 4.680 | MS-15. 01/18/2018. | 03/15/2055.
920253  AF 8 | Valmount INAS INC......uueuueeucrieiierieiesesie e | eeens ...115.636 284 | oo | e | 2005000 | e 4.780 |AO-01. 02/17/2017.| 10/01/2044.
925524 AV 2 | VIBCOM INC.ovvvvirriiiiiiieiis st | anveens ..129.273 (132) | oo e [ 00008.500 | e 4.701 |[MN-15.| .. 08/15/2012. | 05/15/2033.
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Showing all Long-Term BONDS Owned December 31 of Current Year

SCHEDULE D - PART 1

¢ol3a

1 2 Codes 6 7 Fair Value 10 1" Change in Book/Adjusted Carrying Value Interest Dates
5 8 9 12 13 14 17 18 19 20 21 22
NAIC
Designation,

F NAIC

[} Designation Current Year's

r Modifier and Unrealized Other-Than- Stated

i SVO Rate Used Valuation Current Year's | Temporary Admitted Contractual

g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized Rate of | Paid Accrued During Year | Acquired Date
927847  AA 1 |Virginia Mason Med Cntr... L4374 |l BTABT | 050,000 | 55,482 (228) [ ovvovererieirnnrnens | eerveererneisinniens [ 0005138 [ s 4.660 |FA-15..] .. 09/17/2020. | 08/15/2044.
931427 AR 9 | Wallgreens Boots Alliance.. . LA11.315 ... 55,658 | o...............50,000 | ... 55,007 |..covv..c (1ZZ0[0) 1 UURTUURRPURPOR IUUSPUPPPORRPORRPOORPON DUOPOR: 3o 1< I OO 4.249 |JD-01..| .. . 10/09/2020. | 06/01/2046.
931142 CB 7 |Wal-Mart StOres........c.covvvverinrirerinnrieeiierieeiseessssissenseessessssessssesssnssessinnes | ovsees | oo | eevvveerinee | 1.0 FBiviiis | s 39,406 |...145.492 | .oocoeiieeernn 58,197 | 40,000 | e 39,672 | .o 22 | oo | e | 20005250 | i 5.355 |MS-01. | coovvereienne 700 | oo 2,100 | 01/28/2009. | 09/01/2035.
958102 AM 7 | Western Digital Corp 24,214 |...110.500 88 | v | e [ e 750 | 5.222 |FA-15..] .. . 03/21/2019. | 02/15/2026.
98978V AH 6 | Zoetis Inc ..31,351 |...136.739 (51) [ oo e [ d700 | s 4.406 |FA-01..| .. ..588 11/02/2016. | 02/01/2043.
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OblIGAtIONS. .........vviviirieerisiiiriesisiss s 2,580,553 XXX . (8,000) (7,850) XXX XXX | e 37,717 XXX XXX
3899999. Total - Industrial & Miscellaneous (UNAffiliAted)......... v s 2,580,553 XXX 2,546,631 | . (8,000) (7,850 XXX XXX | s 37,771 XXX XXX
Totals
7699999. Total - Issuer Obligations...........ocwwrrvrereirersiresiinnns 3,228,058 XXX [ s 3,564,685 | ...t 3,041,000 | oo 3,161,104 | .o (10,266) | ........... (14,071) XXX XXX | s 46,674 126,209 XXX XXX
8399999, GIAN TOAl - BONGS........euurvueevesreseeseeseeese st s ees bbb bbb 3,228,058 XXX | s 3,564,685 | .............. 3,041,000 | ..ooocrenees 3,161,104 | ...ccccvvnee (10,266) | ........... (14,071) | ovvvrerierin XXX XXX | e 46,674 126,209 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1C 140763 1D 83175  1E ....178058  1F ... 212,567 1G 178,378

.0
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Annual Statement for the year 2020 of the North American Swiss Alliance

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

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Designation,
NAIC
F Current Year's Designation
or Rate per Unrealized Other-Than- Total Foreign | Modifier and
ei Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange SVO
g| Number of Par Value | Rate per | Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in Administra- Date
CUSIP Identification Description Code| n Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) I Accretion | Recognized (15+16-17) B./AC.V. tive Symbol | Acquired

Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred

464288 68 7 |1SNAIES ETF....oucrirrvcerssissseeessrsesssssssssessssssssssssssssesssssssssssssssssssssssssssssssssees | ssseeees [ I 375.000 ...37.590 15,139 38.510 14,441 15,139 692 0 2BFE.... 03/10/2015.
T4460W 71 9 |PUbNC StOrage 4.90%........eerervveesssmnseesssssessssssssessssssessssssssssssssssssssssnnns | soveeees [ 1,000.000 ..25.000 | .ooorrrrrerenrnnn25,000 | ..o, 26.160 26,160 25,000 | ouuerrrereeennnnnnns [ ervernininns 1,225 0 2AFE.... 10/06/2016.
74460W 73 5 |Public Storage 4.95% [ 2,000.000 ...25.000 ....50,000 | ....... 26.050 52,100 50,000 2,475 0 2AFE.... 07/20/2016.
902973 79 1 | US Bancorp 5.15% Pfd [ 1,000.000 ..25.000 |... ....25,000 | ....... 25.020 25,020 25,000 | ooucerrereeennnnenns [ crvernrninnns 1,288 0 1AFE....... 04/29/2013.
949746 65 5 |Wells Fargo & C0 5.25% Pfd.........cccmmrererrrveeemmmessnnnnssreeessmsssessessssesssssssneens | seveeens [ 1,500.000 25,000 | .cooevrrrrrrnn 37,500 | oo, 26.080 39,120 Y8510 T I 1,969 0 2AFE.... 03/15/2013.
G68603 15 1 |Partnerre Ltd. 5.875% Pfd ...25.000 ...10,000 | ....... 25.580 10,232 10,000 588 0 2BZ 02/11/2013.
G7498P 11 9 |Renaissancere 5.375% Pfd . .. ..25.000 | ... ...12,500 |....... 25.300 12,650 12,500 672 0 2BFE..... 05/21/2013.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 175,139 XXX 179,723 175,139 0 8,909 0 0 0 0 0 0 XXX XXX
8999999. Total - Preferred Stocks. 175,139 XXX 179,723 175,139 0 8,909 0 0 0 0 0 0 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A ...25,000 1T 0 L (O 0 L[> I 0 L[ S 0 TF e 0 LT 0

2A 112,500 2B 37,639 2C i 0

BA e 0 1= S 0 3C e 0

AA ! 0 1= S 0 4C i 0

BA i 0 1= S 0 5C s 0
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVo
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B/A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code [gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
9899999. Total Common and Preferred SOCK. ..o srieirs ..175,139 XXX [ i 179,723 | o 175,139 | ... 8,909 0 0 [ oo 0 [ o 0 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A . 1C . D s 1E s 0 {1 S 0 16 i
2A . 2C .
BA 0 3B s 0 3C
AA 0 4B e 0 AC )
BA e 0 BB e 0 BC i
B s 0
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - Industrial and Mi:

037411 BA 2 | APACHE CORP SR SECURED..........ccccovtiiermririnninieinnierssinene 01/24/2020........ WELLS FARGO ADVISORS.......covviiirieierinsiserseisisssessenes 25445 | oo 25,000 340
74348Y  2W 0 |PROSPECT CAPITAL CORP MED TREM NOTE........cosvitirierinriieriieieniee s sisessensenaenes 01/30/2020........ WELLS FARGO ADVISORS 50,264 50,000 | oo 18
418056 AU 1 |HASBRO INC SR SECURED 02/12/2020........ WELLS FARGO ADVISORS 53,982 50,000 630
124857 A 2 |CBS CORP......ooiiiiicreeeee e 06/18/2020........ WELL FARGO ADVISORS 54,455 50,000 1,152
500255 AU 8 |KOHL'S CORPORATION 06/18/2020........ WELL FARGO ADVISORS 50,477 50,000 915
636180  BP 5 |NATIONAL FUEL GAS CO.....ocvvriririreriseierierisessisessssneenns 06/22/2020........ WELL FARGO ADVISORS 52,446 50,000 745
097023 AU 9 | BOEING CO GLOBAL BONDS.........ccoeuiiimiirerisirenerissisesssessesessesesssesesenes 08/13/2020. WELLS FARGO ADVISORS 60,767 50,000 | oo 17
257559  AJ 3 | DOMTAR CORP......ccoovuiiieriieiieieiesinsiessisissss e 08/13/2020........ WELLS FARGO ADVISORS 28,451 25,000 720
418056  AS 6 [HASBRO INC........oiiiiiiirieie ettt nisninene. | soesienesessnes 08/13/2020........ WELLS FARGO ADVISORS 60,855 50,000 1,341
012725  AD 9 | ALBEMARLE CORP SR........ccoviriiiriiicirirererinsirerssiseeenisnnes 09/17/2020........ WELLS FARGO ADVISORS 58,110 50,000 833
927847  AA 1 | VIRGINIA MASON MED CNTR.......ccoomrirrrierinrrierireresreieiians 09/17/2020........ WELLS FARGO ADVISORS.........ccoirimriiiiinirienierirssissiinsienes 55,710 50,000 257
42217K BB 1 |HEALTH CARE REIT INC.....ooiiriiiiriiseieieteess ettt enees 10/08/2020. WELLS FARGO ADVISORS 56,257 50,000 199
931427 AR 9 | WALLGREENS BOOTS ALLIANCE.........ccccoooumiimmiiniiniirerieniens 10/09/2020........ WELLS FARGO ADVISORS 55,207 50,000 859
521865 AZ 8 |LEAR CORP 10/26/2020........ WELLS FARGO ADVISORS 57,257 50,000 1,188
11271R AB 5 | BROOKFIELD FINANCE UNC... 11/02/2020........ WELLS FARGO ADVISORS 49,983 50,000 | .overerirerierieeerreere s 91
682680 AU 7 |ONEOK UNC ....ooiviiriiriieiriiiissiieisisse st sienes 11/02/2020........ WELLS FARGO ADVISORS 54,184 50,000 689
247361  ZN 1 |DELTAAIRLINESINC...... 12/03/2020. WELLS FARGO ADVISORS. 50,254 50,000 292
29273R  BE 8 |ENERGY TRANSFER PARTNERS.... 12/03/2020........ WELLS FARGO ADVISORS 53,912 50,000 558
30161M  AG 8 | EXELON GENERATION CO LLC....c.covviiiiiiiiiiinniieisiisninas 12/03/2020........ WELLS FARGO ADVISORS 54,281 45,000 516
3899999. Total - Bonds - Industrial and Miscellaneous.. 982,297 895,000 [ ...ovovvreiveieiceieecceee 11,360
8399997. Total - BONS - Part 3. s 982,297

8399999. Total - Bonds. 982,297

9999999. Total - Bonds, Preferred and Common Stocks 982,297
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
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
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
Bonds - U.S. Special Revenue and Special Assessment
646136 WV 9 |NEW JERSEY ST TRANSN TR .. .| 01/22/2020. | REDEEMED AT CALL.......oooovvvvvvemmnes | | 50,000 | .rrrree.50,000 | coooc55,902 | oo 49,999 | ...... 1 1 12/15/1939.
940839 AZ 6 |WASHOE CNTY NV HWY REV.. .1 02/03/2020. | REDEEMED AT CALL.......cooommmvvcvvmmmmnea | 50,000 51,142 | ....... (1,142) 02/01/1939.
416465 AM 4 |HARTFORD CT STAD AUTH LSEREV . . 1 02/03/2020. | PARTIAL CALL 5.000 4830 |...... 0 02/03/2020.
59333N  SD 6 |MIAMI DADE CNTY SPL . | 04/02/2020. | CALLED... 50,000 56,372 | ....... (372) 04/01/2040.
102885 GY 0 [BOWLING GREEN ST. UNV. .1 06/01/2020. | CALLED... 50,000 51,142 | ....... (1,142) 06/01/2039.
64966H MT 4 |NEW YORK SUB A2 BUILD AMER BDS. .| 04/01/2020. | CALLED... 25,000 26771 | ... (126) 10/01/1934.
646065 L8 3 |NEW JERSEY STEFAREV.... .1 07/01/2020. | CALLED... 30,000 30,591 |....... (591) 07/01/2040.
840120 AE 9 |SOUTH SANGAMON WTR REV. . 1 07/15/2020. | CALLED... 30,000 31,445 | ... (1,445) 01/01/2035.
299398 BN 6 |EVANSVILLE IN REV AUTH .1 08/03/2020. | CALLED... 50,000 55.004 | ... (5,004) 02/01/2029.
664754 T2 4 |NORTHERN AZ UNIV REVS TXBL ... .1 08/03/2020. | CALLED... 35,000 37,926 | ....... (2,926) 08/01/2030.
764507 CM 9 |RICHMOND CA WASTEWATER REV ... +{ 08/03/2020. | CALLED.......ooovvvvvvvvvvvvvnvnisisssssssssssssssin |k 40000 | oo 40,000 | o A5.A85 | oo 40,662 |....... (662) 08/01/2040.
497752 FA 8 |KISKI PA AREA SCH DIST .1 09/01/2020. | CALLED... 55,540 |....... (5,540) 09/01/2035.
139369 AA 0 |CAPE CORAL FL GAS TAX REV.....cccovvcverniiiins .. | 10/01/2020. | CALLEED 51,030 |....... (1,030) 10/01/2030.
34281P LD 3 |FLORIDA ST GOV UTIL AUTHREV... .1 10/01/2020. | CALLED... 54,056 |....... (4,056) 10/01/1930.
34281P LE 1 |FLORIDA ST GOV UTIL AUTH REV... .1 10/01/2020. | CALLED... 50,953 |....... (953) 10/01/1940.
91428L FJ 0 |UNIVERSITY HIREV A 1BUILD AMERICA ......... .. | 10/28/2020. | CALLED... 26,965 |....... (1,965) 10/01/1930.
033177 XV 3 |ANCHORAGE AK ELEC UTIL REV SRLIEN........ .. | 10/30/2020. | CALLED... 50,880 |....... (880) 12/01/1939.
476576 DB 6 |JERSEY CITY NJ TAXABLE GEN IMPT............... .. [ 11/03/2020. | CALLED 50,992 |....... (992) 11/01/1940.
036015 PA 7 |ANNISTON AL TAXABLE SER B RECOVERY..... | .. | 11/16/2020. | CALLED... 20,168 |....... (168) 03/01/1935.
394594 CE 3 |GREENE MO SPL OBLG CNTY.......ooovroscccccceree .| 12/01/2020. | CALLED... 53544 | (3,544) 12/01/2029.
646136 XT 3 |NEW JERSEY ST TRAN TR FD AUTH SERC...... .. [ 12/15/2020. 30,575 |....... (575) 12/15/2028.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS............ .occrrivieinniiiinsiinsssissssisssssssssssissssssssssses | 840,000 | ..........840,000 | .........962,969 | ...oo......... 880,587 | ..ovvvvrerrnnnn. 0 [ o332 | o, (VN RN EP)] I— 0 XXX
Bonds - Industrial and Miscellaneous
682134 AC 5 |OMNICON GRP INC... .| 03/23/2020. | CALLED... 21,000 20,961 |....... 39 39 08/15/2020.
26884L AB 5 |EQT CORP SENIOR NOTES.. . | 11/15/2020. | CALLED... 25,000 25200 |...... (200) (200) 03/01/2035.
3899999. Total - Bonds - Industrial and MiSCEllaNEOUS..............cevrivenirriiiniies e 46,000 | oo 49,245 | 46,161 | covvveer. 0 (161) 0 (161) 0 XXX
Bonds - Hybrid Securities
e o oo PO D) I P 0 | ) e
4899999. Total - Bonds - Hybrid Securities. 0 0 0 0 0 0 0 0 0 XXX
8399997. Total - BONds - Part du.....ucovviniccsiinnicsnssssnsssnssssinin s | 887,083 | .......... 886,000 | ...... 1,012,214 | oo 926748 | o0 | e (33,273) | coovvr 0 o [CkIIE)] — 0 | e 893475 | ..o 0 XXX
8399999. TOHAl = BONAS...oo s s | 887,083 | ......... 886,000 | ....... 1,012,214 | ... 926,748 | o0 | (33,273) | covveenae 0 [ (33,273) | oo 0 | oo 893,475 | .ot 0 XXX
Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred
74460W 87 5 |PUBLIC STORAGE 5.2% PRFD .| 09/30/2020. | REDEEMED A 1,000.000 | ............25,000 | ....... 25,000.00 25,000 [ cvvoooereeeeeeeees oo 0 XXX
29364D 76 1 |ENTERGY ARKANSAS 4.9% PFD.. <[ 101572020 | CALLED....ovvsvoesvvssssvnssssssssssssisnnss | 1,000.000 | ............25,000 | ....... 25,000.00 pL [ [ [ 0 XXX
8599999. Total - Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred XXX 0 0 0 0 XXX
8999997. Total - Preferred Stocks - Part 4 XXX 0 0 0 0 XXX
8999999. Total - Preferred Stocks.............orvireiiorriieeeiieceeseeecees . XXX 0 0 0 0 XXX
9899999. Total - Preferred and COMMON StOCKS. ........cvuvvurerreeiniierirerissereseninns XXX 0 0 0 0 XXX
9999999. Total - Bonds, Preferred and Common Stock XXX | 1,062,214 | i 976,748 | 0 | e (33,273) | coovvvcrrrn: 0 [ (CRRIE)] 0 XXX
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Sch.D -Pt. 5
NONE

Sch.D -Pt. 6 -Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE
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SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
KEY BANK -CHECKING CLEVELAND, OH, 6,336 | XXX
WELLS FARGO -CASH SWEEP CLEVELAND, OH 14 39,785 | XXX
GBU ACCOUNT PITTSBURGH , PA......oiiiiiiiiiiseeeise e ieisessesississississssssssssssssssssses | covssins | oeviees 3.00 1,504 43,495 | XXX
0199999. Total - Open Depositorie: XXX XXX 1,518 0 89,616 | XXX
0399999. Total Cash on Deposit. XXX XXX 1,518 0 89,616 | XXX
0599999. Total Cash XXX XXX 1,518 0 89,616 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 58,376 | 4. April 185,431 | 7. July. 128,890 | 10. October. 162,554
2. February 72,530 |5. May. 177,674 | 8. August 104,934 | 11. November. 151,521
3. March 98,413 | 6. June 67,154 | 9. September. 75,714 |12. December. 89,616
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Sch. E - Pt. 2
NONE

Sch. E -Pt. 3
NONE
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