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Annual Statement for the year 2012 of the JAMES RIVER INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. treasury SECUMHIES. ......cuvvrereerrircireireeeeeieeisee e sesessessssssenes | ceesssinseneens 6,185,013 |..ccovvnnee 19 [ s 6,185,013 | .o (018 IS 6,185,013 |..cccveenee 19
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEINMENt QQENCIES........overurrerreriinrenrireisrisssssessees | seeeesnssssssseessessnsennes (1 I 0.0 | oo (O [0 () 0.0
1.22 Issued by U.S. government sponsored agencies..........ccvuevevrverenns | corverrerrnenns 1,554,358 |............ 05 | e 1,554,358 | .o (01 I 1,554,358 |............ 0.5
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMHIES)......vvvveiriieririeieie ettt sssensens | sresesessesssnstessessnsenns (1 I 0.0 | oo (O [0 (| O 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............ccceoeees | cevrrereeneneirsininnenens (V1 PR 0.0 | e (O (0 (| 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 12,167,700 12,167,700 12,167,700
1.43 Revenue and assessment obligations............cccceceeviereeieesieenenns 41,751,610 41,751,610 41,751,610
1.44 Industrial development and similar obligations..............ccccccveeveeiieins | coeverrinens 30,353,233 30,353,233 [ .ooceeeireercee (0] I 30,353,233
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL.............ccoooveeeseieseerieeeens | cveevieresee s (0] 0.0 | oo [0 0 [ e (| 0.0
1.512 Issued or guaranteed by FNMA and FHLMC..........ccccovvvveves | cevviveiieinnnns 1,497,847 |........... 0.5 | v 1,497,847 | .o (01 I 1,497,847 |........... 0.5
1513 Al ONET ...t ssensnes | essessesssssssesessessensnes (V1 PR 0.0 | o [V (01 (0] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceoevvvennenes 2,608,113 |...coevene. 0.8 | v 2,608,113 | .ovverrrereirrienenn (01N IS 2,608,113 |...cone 0.8
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Line 1.527........c.ccvvvrerinienenieiieienens | cerreissieiseissessessseenns (1 I 0.0 | oo [0 [0 IR 0 [rooenen 0.0
1,523 Al ONET ...t essensnnes | essessansnsnns 8,625,482 |............ 2.6 | o 8,625,482 | ...oovovvrrrirrieinnn (V10 IS 8,625,482 |............ 2.6
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMLIES).....vucvveieeciericiieiieie ettt | sevssinsines 126,336,617 |.......... 38.6 | oo 126,336,617 |.covvereerercicrnnnnd (V10 I 126,336,617 |.......... 38.6
2.2 Unaffiliated non-U.S. securities (including Canada)... ..17,507,180 |... ...17,507,180 |... 17,507,180 | ....
2.3 Affiliated SECUMHIES. .....uvveeeecircrieiei et eniees | eesesiesinebe st 0 {eiiereend0.0 | e 0 [0 | e 0
3. Equity interests:
3.1 Investments in MUtual FUNGS..........cooeeurierninineeceeienens | e 6,863,360 |............ 2.1 | 6,863,360 |[...ooovrrirrirrcreninn (018 IS 6,863,360 |............ 21
3.2 Preferred stocks:
321 AFIlIBLEA. ... | e (V18 IR 0.0 | v (1 O (01 OO (] I 0.0
3.22 UNQffiliated.........oveereeererieineree et sssenssnens | creesenennen 33,428,791 |.......... 10.2 | e 33,428,791 | oo (V1 IS 33,428,791 |....c..e. 10.2
3.3 Publicly traded equity securities (excluding preferred stocks):
3.3 AFFIlIAEEA. ...ttt | erentesa sttt 0 {eireeeed0.0 | e (0 (01 (] I 0.0
3.32 Unaffiliated.......cooviiiicrieiniriccstncceseieeesieseeneeeninnes | ceesienineiens 1,114,336 |..cocceel0.3 | i 1,114,336 | .o (V1N IO 1,114,336 |............ 0.3
3.4 Other equity securities:
341 AFFIIETE. . ....eveeeee et | e 15,270,827 | ..o | o 15,270,827 |..vvvverirircreninn (V10 IO 15,270,827 |............ 4.7
3.42 UNQffiliated.........ceeeieecereieieetseie ettt | eeeeeeneisenenaa 734,100 |02 | e 734,100 .o (01 O, 734,100 |........... 0.2
3.5 Other equity interests including tangible personal property under lease:
351 AFFIlIALEA. ...t | ettt 0 {eiieeend0.0 | e (1 (01 R (] I 0.0
3.52 UNQFfliAted........ovvevererieieiesce sttt ssesssessenens | cressestessnssssesessenens 0 {iieeeend0.0 | e (1 (0 (0] I 0.0
4. Mortgage loans:
4.1 Construction and land development...
4.2 AGHCUIRUIAL ......oocveeiciceetee bbb nns
4.3 Single family residential Properties..........covverrerreerernrnsereereissessseseeeeenes
4.4 Multifamily residential properties.
4.5 COMMETCIAl IOANS.......covvrirereiriirierieie et eees
4.6 Mezzanine real estate l0aNns...........ccvcueuriiniineineieiesese e
5. Real estate investments:
5.1 Property occupied bY COMPANY........cccciurireiiirieieiseeieessiesssssessessssesesnes | evseesssesessssesessessnsens 0 |evereeeennd0.0 | e [0 [0 IR (| O 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........cccoccveirieiiniieicrieeieie | e 0 |00 | e [0 [0 R (| O 0.0
5.3 Property held for sale (including §.......... 0 property acquired in
SatiSFACtion Of AEDE).......c.ccveiverciieiecse s | ererensese i (O O 1 | IR [0 [0 (| O 0.0
6. CONIACEI0BNS... ..ottt sttt ensenens | eesessessestsssseeessessenens 0 {eoreeed0.0 | e (O (0 (] I 0.0
7. DBIIVALIVES. ...ttt | cesenieti st 0 {eriiereend0.0 | e (1 (01 O (] I 0.0
8. ReCeivables for SECUNHIES. ..ottt ssesssssnes | cesessesssssssseessssessasens 0 {00 | e (O (0 (1) I 0.0
9. Securities lending (Line 10, Asset Page reinvested collateral)..............ccoevrvvveies | covveerenicieeniieenns 0 [ieeered0.0 | e 0 [ 9.9.%, OIS IO )%, GO B XXX..
10. Cash, cash equivalents and short-term investments..............ccoeeeveevierccsieieinns | cveverienns 20,992,654 |.........64 | ccoovvnn. 20,992,654 |.......ccovvvrrrnnnn. [0 I 20,992,654 |............ 6.4
11, Other INVESEA @SSELS.........cuivcerrieiireiciiii et | tesesssnesne s sensenssnenees 0 [ 0.0 | e 0 [ {01 PO [V 0.0
12, TOtal INVESIEA BSSELS........orecerceeeireiiiieceeiceiect ettt ssieeensens | eeseneeeins 326,991,221 | ........ 1000 | ............ 326,991,221 |..ooovvvvrrrcnn (V) [ 326,991,221 |........ 100.0
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Annual Statement for the year 2012 of the JAM ES RIVER INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHOI YBAN.........cciiicieieisceie sttt bbb bbb bbb bbb bbbt bbb bbb s bbb baen e
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cc.eveiuriieieieireee ettt bbb baes 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)...........cceiiieiiiieieisee s 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13......ooieiieiirireseisieseisee ettt 0

3.2 Totals, Part 3, COIUMN T1.....cooieeiiiiriceierie ittt 0
4. Total gain (10ss) 0N disPoSalS, Part 3, COIUMN 18.........c.ciuiiieieieiisce ettt s s bbbt s bbb bbb n st
5. Deduct amounts received on disposals, Part 3, Column 15.............ccconne.. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15........iiiiiriieiirie sttt 0

6.2 Totals, Part 3, COIUMN 13........iiiieiirireiirie sttt 0
7. Deduct current year's other than temporary impairment recognized:

7.4 Totals, Part 1, COIUMN 12........iiiieierireierieseieesiessseses st 0

7.2 Totals, Part 3, COUMN 10........ovureierireieriereieesiesesseses ettt 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN T1.....omieiieeieieesie sttt 0

8.2 Totals, Part 3, COIUMN O.....o.vouiirieiiireiee it 0 0
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-T-8).........cccvvuerrriereieiieteeie ettt sse st st se s s sa s na st enae 0
10.  Deduct total NONAAMITEA BMOUNLS.........cc.iierrieriiirierieeieesees et eb bbb bbb s 0
11.  Statement value at end of current period (Line 9 MINUS LINE T0).........vrueieiirriiririsiiesissisiseeesssssss et st ssessess sttt esssssssssssessessssssssessessansessnssessessssanes 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHIOF YEAT.........c.u ittt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........c.viriurririeieineieeeeeeteee ettt sttt eneees 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cccueviuiveieieieiieeeie et 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN T2.......oiieeiiirir i 0

3.2 Totals, Part 3, COIUMN 11ttt bbb 0
4. ACCTUAL OF GISCOUNL........oiiriiiiiie bbbt
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN ...t 0

52 Totals, Part 3, COUMN 8. N 0 NE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18............ccoecververervcrrcren Jo00 ' ....... s 0
7. Deduct amounts received on disposals, Part 3, COIUMN 15...........cc.ciiiirieieieeie ettt st st b s b bbb sttt en e baeen 0
8. Deduct amortization of premium and mortgage interest points and COMMItMENE EES............cvuivrieiriiicice sttt baes 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13......ooieiieieerireieirieseisee ettt 0

9.2 Totals, Part 3, COIUMN 13.......oieiiiiirireiisieseiseesi stttk 0
10. Deduct current year's other than temporary impairment recognized:

101 Totals, Part 1, COIUMN 1. ..ottt 0

102 Totals, Part 3, COIUMN 10.......cuuiriieiriieiriesieeeis s 0 0
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........c.ccccervrrrrrrrrierreesieresess s sessseessesenes 0
12, TOLAl VAIUGHON GIHOWANCE..........cvoueiererirriiiriiiseis s s s8R REE R E R 0
13, SUDLOLAI (LINE 11 PIUS LINE 12)....eieveiiieceeeie ettt ettt sttt sttt sttt b bbb e s b e s s s b b s Rt et b et bbb s b et s e s e et s st s st et es st enee 0
14, Deduct total NONAAMItEEA BMOUNES..........couueeeeerirriricrisririeees s8R R 0
15. Statement value at end of current period (LINE 13 MINUS LINE 14)........cueieiieeieiesieesee ettt ettt sttt sb bbb se s s st s s snses et 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI.........cvcviieiiieiieie ettt ettt s bbbt et b bbb bbb s a sttt en e 0
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccceieiueiieieieiseee st aaes 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)...........cooeiiieiiieieescee st 0 0

Capitalized deferred interest and other:

3.1 Totals, Part 1, COUMN 6.ttt bbb bbbt bbbttt a st 0
3.2 Totals, Part 3, COUMN 2.ttt ettt et 0 0
ACCIUAL OF GISCOUNL.......veveeece ittt ettt st b8 h 2848 R 82 R b s s bbb st n s n s 0

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.........ccovvrieesresseseeesss e N o IR R 0
5.2 Totals, Part 3, Column 9........ccooeverreieiererseseeeesssseesessssenee s .- B i, 0

Total gain (108S) 0N diSPOSAIS, Part 3, COIUMN 19........cuiiieeiciieeei ettt sttt sttt bbbt s s sttt b s st b s s bbb s st s et et et n ettt

Deduct amounts received on disposals, Part 3, COIUMN 16............c.ceueueierieieieie ettt st s ettt s st es et es s et a s st s st st s st enen

o |o |o |©

Deduct amortization of Premium AN EPIECIALION. ...........ccvvveieiiieeie ettt st s bbbt a s et s s bbb s st et es s b e e bt s s s st s s s et st s st en st b en s saes

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COUMN 7.ttt sttt 0
9.2 Totals, Part 3, COIUMN 4.ttt 0 0

Deduct current year's other than temporary impairment recognized:
101 Totals, Part 1, COIUMN 15, ...ttt ettt 0
10.2  Totals, Part 3, COIUMN 1.ttt b e b st b s a s ses s sas s tensnsas 0

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccceiurirereriirereiieieece ettt st s e a s s s

Deduct total NONAAMILIEA AMOUNLS...........ccoveiiiiieicieee ettt b s e e bbbt s bbb e s et b et e s bt s et s b b s s e b a st st ante st

o |o |o |©

Statement value at end of current period (LINE 11 MINUS LINE 12).......c.vviurrrininrireieieis s ssessssssssssssessessssssssssssessessessesssssssssessessessssssessessessssssssessessessassssssesseses

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying valug, DECEMDET 31 OF PHIOE YBAI..........cu ettt ee e bs st et s st E s R bbbttt s 326,729,168

Cost of bonds and stocks acquIred, Part 3, COIUMN 7...........cocviuiiiiisiciete ettt sttt b bbbt a ettt bbb e nas 139,118,193

ACCTUAL OF GISCOUNL.........eveeeitt ettt bbbt s s bbb s bbb b4 b b s bbb s s s bbb s bbb s st s s bt st s ettt s s 2,345,737

Unrealized valuation increase (decrease):

A P T, COIUMN 121ttt eeesee s ess s8££ 754,675

4.2 Part 2, SECHON 1, COIUMN 15, . ...ttt ettt ettt sttt s ae bt ae bbb et et s s s s s et et s sn st etnsnans 4,295,497

4.3 Part2, SECON 2, COIUMN 13- ...ttt 934,839

A4 PArt 4, COIUMN T oooeeieeeeeeeseeess et es s ess s8££ 4R (2,150,632) 3,834,379

Total gain (10ss) 0N disPOSalS, Part 4, COIUMN 19.........c.iiiiieeieeice ettt bbbt s bbb s s bbb st s bbb eb bbb n et 7,728,683

Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7............coviiriiiieicicece ettt bbb s sttt 172,411,306

Deduct amMOrtiZation Of PIEIMIUM............cccieieiiectcie ettt st a bbbt et b bbb bbb s s bbb s bt bbb bR bbb ae b s s s bbb bbb s s st st aeen 926,773

Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 15 oottt bbb
8.2 Part2, SECHON 1, COIUMN 19.....ccuuiiiieiriiisieresessieesse sttt
8.3 Part 2, SECHON 2, COIUMN 16.......curvmmieerrirnisieisessseesiesiseests sttt
84 Part 4, COIUMN 15 ...ttt

o o o |©

Deduct current year's other than temporary impairment recognized:

9.1 P, COIUMN T4t 0

9.2 Part2, SECHON 1, COIUMN 17 ..ot 0

9.3 Part2, SECtion 2, COIUMN 4.ttt 0

9.4 Partd, COIUMN 13......ouieireieiieeessseesseseess s sttt 88888 419,514 419,514

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9)..........cc.coeriirereiieriesiesee ettt s st a st saesas 305,998,567

Deduct total NONAAMILIEA AMOUNTS.........c.cviieiiirieieieie et s s st s s st d st n bt 0

Statement value at end of current period (LiNe 10 MINUS LINE 11).......viiiuieiciieeeeieies ettt ettt ss s a s b st et s b en s sas s s e sansaes 305,998,567
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Annual Statement for the year 2012 of the JAMES RIVER INSURANCE COMPANY
SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......ccccrvevreenn. 7,739,371 7,849,735 7,734,689 ..7,725,000
Governments (Including all obligations 2. CANAA. .o | e [0 [0 (0 OO 0
guaranteed by governments) 3. Other Countries......ccovrnrens | cersresressesssersasessessessseneas [0 [0 0 |, 0
4. TOtalS...oceerreeserreessrrisssnrers | e 7,739,371 | oo, 7,849,735 | .o 7,734,689 | .o 7,725,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS...oeiieiieieiriisieiieinies | e [0 [0 R 0 ], 0
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....ooooorernrieisrernnns | v 12,167,700 [ .o 13252714 | oo 12,766,494 | ..o 11,850,000
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..cccnsrresssrinssrissciee | v 76,210,804 | ..o 84,543,761 | ..ocooovnene. 17143047 | .o, 75,661,732
Industrial and Miscellaneous and Hybrid 8. United States.......cocovevevnens | veverneniinins 134,962,178 | ..o 143,595,636 | ...ovvververnnn 134,513,166 | ..covvvevvecnne 123,808,068
Securities (Unaffiliated) 9. CaNada....ooeeveerrreereeriineeees | ceeerreenieeeies 2,548,701 | coveorreereereennae. 2,644.912 | oo 2,394,178 | covvererieeriennne 2,684,322
10._Other Countries.......ovsvrreennes | onnerennsssiinnnnes 14,958,399 | ..o, 15,972,766 | ..cooovvriscii 14,918,513 | oo 15,530,600
11. Totals. 152,469,278 162,213,314 ...151,825,857 | ..... ..142,022,990
Parent, Subsidiaries and Affiliates 12, Totals....covcvsisisiisiisicsies |, (O O 0 o0 [ 0
13. Total BoNds.....ccooooeensmsrensnse | covviiiiciiiennces 248,587,153 | .ooocvisicieenee 267,859,524 | ..oocovovciiienne. 249,470,087 | .coooovvscciiennee 237,259,722
PREFERRED STOCKS 14. United States.......ccconvervennees | convervnneerinnnenns 27,559,630 | ceeonevererernae. 28,602,230 | .cooornrerrrreenne 25,039,715
Industrial and Miscellaneous (Unaffiliated) 15, Canada........cccvevcvereirereeins | oo L0 RN (01 OO 0
16._Other Countries......coouvivcveies | covviensiirisiiienn, 5,869,161 | ..cooovivrrriscinenn. 5,962,761 | ..oooovviriiiieene. 5,637,934
17, TotalS..ooscrrirssiissiiinnns | o, 33428791 | oo, 34,564,991 | .o, 30,677,649
Parent, Subsidiaries and Affiliates 18, TotalS....ovvrereiirreiiesiriiiess [ 0 | 0 [ 0
19. Total Preferred Stocks....... | ..ccoooccvrnen. 33428791 | o, 34,564,991 | .o, 30,677,649
COMMON STOCKS 20. United States.......cooevvvvveeenns [ cornreerinrcriineenns 8,711,796 | coovvvvrerrerverrenns 8,711,796 | coovvvrerrrccrenne 7,956,886
Industrial and Miscellaneous (Unaffiliated) 21, Canada......cccocvevververereeiens [ L0 RN [0 RO 0
22. Other Countries.......ccooveneeee | evrvsiiisiirsiicsiiciennnd 0 | 0 [ 0
23. Totals....oorsrivescieniiiiiiens | i, 8,711,796 | oo, 8,711,796 | oo, 7,956,886
Parent, Subsidiaries and Affiliates 24, Totals....coooooevicsicicciccice | v 15,270,827 | ..covvvvnee. 15,270,827 | .coovvvvvan. 15,000,000
25. Total Common Stocks....c.. [ coovvcvccenee. 23,982,623 [ ..o, 23,982,623 | ..o, 22,956,886
26. Total Stocks......ceessserennneees 57411414 ...58,547,614 53,634,535
27. Total Bonds and Stocks.... | ................... 305,998,567 326,407,138 | .ovvvvercirenee 303,104,622

S104
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Annual Statement for the year 2012 of the JAM ES RIVE R IN S U RAN C E COM PANY

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 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
U.S. Governments

1.1 ...14,039,643 5,839,673 ..19,879,316 ...35,315,052 ...19,879,316
1.2 ClASS 2.ttt ssssessssnssnns | st (U [ 0 [ 0 [0 |0 | 0 [eneininend0.0 | e 0 [roeeereienend0.0 | e 0
1.3 ClASS .ottt | et (U [ 0 [ 0 [ e |0 | 0 [eoeneinenend0.0 | e 0 [roeeereienend0.0 | e 0
14 ClASS 4.ttt sssssssssssssssns | soeessessissss st esssnssness 0 [ e 0 [ e 0 [ e |0 | 0 [einened0.0 | e, 0 [roiiriiened0.0 | e 0
1.5 ClASS Bttt ssssnsssins | cieeesessieesi et 0 [ e (01 T (0 0 [ cveeneeneneneeeeee0 [ e 0 [eninenend0.0 | e 0 [roiiriienend0.0 | e (01 TR 0
1.8 ClASS B....oeveeeeiiiieiieiieeteeteeieeisetest ettt snsensns | srisssssss st ssns s 0 [ o (O P 0 [ i 0 0 0 0.0 | o, 0 0.0 | e, 0 [ e 0
17 TOHAIS. oottt | s 14,039,643 | .o 5,839,673 | oo (O 0 0 | 19,879,316 | .o 13 | 35,315,052 ..o 12.9 | 19,879,316 | oo, 0

2.1

22
23
24
25
26
2.7

All Other Governments

TOtAIS. 1ttt

3.1

32
3.3
34
35
36
37

U.S. States, Territories and Possessions, etc., Guaranteed
ClASS ettt ettt
ClASS 2.t

4.7

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

TOtAIS ..

5.1

5.7

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
(03 3 PSRRI

............... 12,054,482
................. 4,715,084

................. 1,219,869
................. 4,984,574

............... 66,511,145
................. 9,699,658

............... 68,734,230
................. 3,574,117

............... 66,511,146
................. 9,699,657

................. 1,298,673

................. 6,204,443
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Annual Statement for the year 2012 of the JAM ES RIVE R IN S U RAN C E COM PANY

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 4 7 1 11
Quality Rating per the 1 Year Over 1 Year Over 53 Years Over 10 Years Ovesr 20 T(?tal Column6 asa Total frori Column % fron? Col. 7 To?al Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
8.1 Class T...ocvernernenenerninennesenseenseeseenseeseeseesennsessesssesssenss | wevnerenennenn 11,616,729 | i 14,213,356 | oo 4,271,189 30,101,298 | ..o L% PP 45,565,706 28,478,384 | ..ccoovvvvnene 1,622,914
6.2 Class?2 ...24,435,020 ..24,684,700 |.... 6,911,515 |.... ..22,328,770 | .... 2,355,929
8.3 Class 3....ccourrnmennernernennenneneneneseseseeseeneseesessesssssseess | cevnerinennnen 13,829,718 | 012,383,126 | oo 2,052,785 28,265,629 R 13,929,588 16,991,443 | ..coccvnnvee. 11,274,187
6.4 Class4 19,832,838 | .o (O [OOSR | B ISR 60,167,606 | ....ccoovvvvrrrcrrncns 222 | 47,327 874 .ol 173 | 3,096,736 | ..cocovvvnnen. 57,070,870
B.5 ClaSS B....cceuureerereieeieeiseee st | et (VN [P 3,940,110 | oo 1,247,864 [ oo (U [N | B (SO 5,187,974 | oo, 1.9 | 11,605,995 | ..o 2 | (1N 5,187,974
B.6 ClasS B.....oureurereireeieeieeieeiee s | srsiess st 0 [ o 0 [ i (O P 0 0 (V1 P 0.0 | 1,026,189 [ .04 | o, 0 [ s 0
8.7 TOtAIS. ..ttt | aneienseniea 25,537,665 | ..o 71,029,822 [ ..cocnnnnn 51,839,696 [ ..o, 24 | 0 | 148,407,207 [ .o 547 | 126,366,867 70,895,333 [ ..o 77,511,874
Hybrid Securities
T4 ClaSS T ssnsns | evtinssinsssessisssss s O [ ceeeieeineieeee | v | e 0 01,942,033 | e 1,942,033 [ .o 07 | i 6,126,859 |...ccooovvrinriirriierenn 2.2 | e, 1,942,033
..12,846,693 |.... . 14,837,178 | .... ...12,846,694

Totals...
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Annual Statement for the year 2012 of the JAM ES RIVE R IN S U RAN C E COM PANY

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
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 Class 1 26,955,045 130,601,492 | ovoevecvrrrirreen81 [ e XXX e | XXX i [ i, 128,978,579
9.2 ClasS 2....covverenrrnrrnrrnerneinssssssessssssissssssssssssssssssssssssssssss | (@)erenrinsineinsinnind 0] 249,680 | ...............36,370,025 | ..cooee.een. 10,611,346 | o0 [ 47,231,051 | oo AT [ e XX | i e XK X i | s 44,875,121
9.3 Class 3 ..13,829,718 ...28,265,629 ...16,991,443
94 Class 4 .91,218 ...60,167,606 3,096,736
9.5 Class b....covvereneemeirnrrnennennennennesnesseeseesseessessssesssssssssessssssss | (@) 0 BA87,974 | e 19 [ XXX e | e e XXX s | s 0
9.8 ClasS B.......oeeervereerieriesisesiiesisessessssssssssssssssssssssssssssssssssssssss | (@)oo 0 [ o0 0 |0 |0 [ (€ 0 0.0 | XXX i [ XXX e i 0
0.7 TORAIS .. ceeeeeecei ettt sttt ettt | eresreienied 40,875,981 | .............104,441,528 | .............. 75,829,183 | .............. 11,831,239 271,453,752 | v 100.0 | XXX i e e XX [ i 193,941,879
9.8 Line9.7asa % 0f COL B.....ccovvviiuisiisiisiisiisisississisicssicssisnee | oo 151 [ i385 | 279 | i 44 142 | i, 100.0 | .o XKX s | XXX [ XXX | i 714
10. Total Bonds Prior Year
10,1 Class T..oueeeeieeinceseeseeesesiesiesisssiesissssssssssssssssssssssnss | sveernenneend 3,976,692 | i 75,532,524 | oo 27,125,805 | oo 3,946,697 | ..ccoovvene. 24,933,310 | .ovverreeee XXX s | e XK s | e 175,115,028 [ 00838 | e 174,452,396 | e 662,633
10.2 Class 2 8,013,777 1,931,427 | e XXX [ XX e | r0000000025,322,.810 | 082 [ 000000.25,322,809 | o 0
10.3 Class 3 8,759,671
10.4 Class 4 ...31,328,411 ...40,752,882
10.5 Class 5. ssesisssisssissssssssssssssssssssssssssssssnsss | covenrensienensdy 631,047 | oo 5,121,878 | covvereeeeee 1,847,070 | o0 [ 0 | e XXX e e e XXX (€)1 11,605,995 | b2 | 645,937 [ 10,960,057
10.6 ClasS B......ocvueereireieiieeinerierieniesisssssesssesiesssessessssssssssssssssssssns om0 | oo 1,026,189 [ .o | v |0 [t XX | XK [ (€ 1,026,189 [ 04 | 0 | 1,026,189
10.7 Totals 121,675,172 ...62,161,432
10.8 Line 10.7.858 % Of COL 8......ouuiviiiiiiiiisiiississississssssissnisnnes | conesnessnessessissens 189 [ 444 | 226 | b 98 [ XXX | XX [ 10040 | XXX i | i T3 22.7
11. Total Publicly Traded Bonds
111 ClasS oottt ssessessssssnnens | ceeeeinnnnnn 20,924,571 [ ... 46,043,864 | ............... 16,314,454 | ...............1,219,869 | ..............38,475,821 | ............. 128,978,579
11.2 Class 2 ...34,014,095 ..44,875,121
11.3 Class 3 ...16,991,443
11.4 Class 4

............... 11,831,215

TOtAIS...vvveeie et nes
11.8 Line 11.7a52 % 0f COL B....ovveecrceccseecsesieeiseeneeeiens | cevvnenieieenieneeneen 021 [ eiiiiiiiieenn28.0 [ 000260 [ e 6.1
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9...........ccceevercrnnnn.
12. Total Privately Placed Bonds
121 ClaSS 1o sssssssssessssesssssssssesssssesssessens | svesseesenssessenseeed 04 TD | vviiieiienna 1,581,197 | 11,218 [ o2 | 0 | e 1,622,914 [ o068 | 00 662,633 | 0.2 | e XXX e | i 1,622,914
12,2 ClaSS 2....ovvveerereriseieiiesissisesssesssssssssessssssssssssssssssssssssesssssssssessens | svnessessessssssessessssssnsssQ | vevennsssessssssssessessenns0. | covvvesensnnes 2,355,929 | covovriervrrerinrinnieinens0 | e 0 | i 2,355,929 | .09 | 0 | 0.0 [ XXX | 2,355,929
12.3 ClASS 3.ttt ssessss s seesans | evsessessaesaines 1,767,982 | ... 7,453,420 | ..o 2,052,785 | oooeeeeeereerereeeneennd0 | o0 | 11,274,187 | oo 2 | 8,759,671 | oveeeeeereereeiieneenne32 | e e XXX e [ e 11,274,187
12.4 Class 4 ..37,146,814 | .... ...19,832,838 ...57,070,870 ..40,752,882 ...57,070,870
12.5 ClasS 5......ovvvreeireseise s seisssssssssisssisssssssssssssssssssssssssssssssssnnsss | evvnssnnsssssnssnssnsenesQ [ eevvnniinnnennnn3, 940,110 | oo 1,247,864
12,8 ClaSS B......coevrveeriericieiesestse e sese st sesessessssssssessessssssssens |_essssssssssssassssssssessensedd | eovessessesssssessssseesiessa0 | osvessessesssssisssessassanes 0
12.7 Totals....coovvvererrrrerrnens .1,889,675 ...25,500,634
12.8 Line 12.7.@5@ % Of COL B......ooceveeecrecieeseeeeeeeeee et | eeveresiessesise e 2.4 .32.9
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........ccocevrivriieiinins | vovvvieisissieieninens 0.7 | oo 185 [ i 9.4
(@) Includes$.....11,912,608 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.....356,296 current year, $.....1,026,189 prior year of bonds with Z designations and $.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) Includess.......... 0 current year, §......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

(d

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.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1$.....22,866,599;

NAIC2§............ 0;

NAIC 3§........... 0;

NAIC4S§......

.0;

NAIC 5 $

............ 0; NAIC6S..........0.
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Annual Statement for the year 2012 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Carrying Values By Major T

Maturity Distribution of All B
1

pe and Subtype of Issues
7

2 3 4 5 6 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

1.1
1.2
1.3
14
1.5

U.S. Governments

ISSUET OBIIGAtIONS. ......oovvvecicrereictrs et
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities............covvvrerrererrerernrinniens
Other Loan-Backed and Structured SeCURties...........covvrrvrrnrereernennenns
TOtAIS 1ttt

................. 5,839,673

............... 22,894,518
..12,420,534

2.1

22
23
24
25

All Other Governments
ISSUET OBlIGAtIONS........oocvecveieecicic st
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

31

32
33
34
3.5

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

4.1
42
43
44
4.5

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
ISSUET OBIIGAtIONS. .....covvvecicrererctee et
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.
Totals

............... 12,167

5.1
52
53
54
55

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

ISSUET OblIgAtIONS.......cvervecierieriseieriesse et sseneas
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities............cccoourevvererrreirernrnnins
Other Loan-Backed and Structured Securities...........cccoovevevererrerinnnes
TOtAIS .ottt

............... 13,028,908
2,375,425

............... 16,295,362
...474,204

............... 6,092,259
112,184

............... 72,104,842
4,105,961

............... 49,905,225
...22,403,124

............... 72,104,842
...4,105,961

6.1

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

ISSUET OBlIGAtIONS. ......ceurerereeceeieiieeise ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.
T0tAIS. oottt

............. 139,663,071

..... 1,537,699
.7,087,782
....118,655

...11,336,506
....182,328

............... 62,269,852
...1,537,699

. 148407.207

.. 126.366.866

71

72
7.3
74
75

Hybrid Securities

Issuer Obligations..........ccccceeveenee
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured SeCUMties...........covvrrerrneerrerneneenns
TORAIS 1ttt

............... 14,788,726

............... 20,964,036

8.1

8.2

8.4
85

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtIONS. ......ouevveciceeieictte et
Residential Mortgage-Backed SECUtiES..........ccvvvrerererieeireieiierireins
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities.............ccoeuvererirerrerennnes




Annual Statement for the year 2012 of the JAM ES RIVE R IN S U RAN C E COM PANY

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

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........coveuienienieiieie ettt sssssssensis | oeeeesiieneens 38,849,799 | ...coovvenne 94,233,009 | ..ccoovrennee 75,334,038 | ........... 11,719,031 | .............38,467,778 | ............ 258,603,655 | ..vvovveerinrinnrnnn98.3 | XXX i [ XXX | 100000.181,210,436 | . 77,393,219
9.2 Residential Mortgage-Backed Securities...........coceveveerreererverrerereesenes [ v, 1,995,707 | .cooovirrrnes 3,043,799 | ..o 483,927 | oo 112,184 [ 8,043 [ 5,643,660 | .ooooereevreriieeeeen 2.1 | e XXX [ e XXX [ 00000000 5,643,660 [ oo 0
9.3 Commercial Mortgage-Backed SECUNHES............ccevevreveverereereieieeees | e {1 ] I 7,087,782 | oo O cieeeeeereeinreneen0 [ 0 [ 7,087,782 | covveeeveeerieeeenn 26 | e e XXX [ e XXX e [ e 7,087,782 [ 0
9.4 Other Loan-Backed and Structured Securities..............coovevverivnriieriiens | covniirssiiisiinnens 30,475 [ i 76,938 [ .o, 11,218 | o2 | i | 118,655 [ o000 | XXX [ e XX |0 i, 118,655
9.5 Totals.....covcvrerrernnee e 40,875,981 | ............. 104,441 528 | .... ...75,829,183 | .... 271,453,752 ..77,511,874
9.6 Line9.5a58 % 0f COL B......ccvceuiiiiiiiiciiciiciscissisisssnsssensnnens | e 151 i, 38.5 | o 279 | | i 142 | i, 100.0 | e XKX i [ XXX [ XX [ 714 | i, 28.6
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oucveeierrireireiieiieeieireereesssseesesssssssssesssssssans | eesiessnneens 39,398,515 | ..covvvvrnne 94,117,698 | ....covvvnne 55,004,855 | ....cccouenne 9,998,731 | .eovvverene. 26,610,867 |...cvvvuneen. 90,9, G IO ). 0,9 CHRIRIN INR 225,130,666 | ..oovernrereireinnens 821 | v 163,631,867 | ...ccovnvn. 61,498,799
10.2 Residential Mortgage-Backed SECUMHES............covuurremrireeneeneineirneis | ceveineiinneens 11,335,657 | .covevvrrnnn. 18,660,410 | .oooovverennee 5,466,432 | ..o 1,961,616 | ..ocovvvrrennene 253,869 |...cccneeen. ). 0.9 CHUIN IR 90,9 CHININ TR 37,677,984 | oo 13.7 | 37,677,984 | oo 0
10.3 Commercial Mortgage-Backed SeCUrties............ccuriveinrenninninncnnens | e 979,364 | .coovvrrris 8,787,197 | v 1,569,945 [ oo 0 [ oo (VN P—— ) 0.9 G IR 90,9 CHRININ U 11,336,506 | ..oocvoneerireieciena 7% I I 10,856,200 | ..ooorvenienns 480,306
10.4 Other Loan-Backed and Structured SECUMHES..........ccrverienrernrieneinnies | conrississinsis 37,763 | i, 109,867 [ .o 34,570 | oo, 128 | oo 0 [ XXX [, XXX [ v, 182,328 [ .o, 0.1 f o 0 f i 182,327
10.5 TOHAIS...cvorerierieeieie et enssenssns | eesiensseneens 51,751,299 | ............. 121,675,172 | oo 62,075,802 | ............. 11,960,475 | ...oonv.ne. 26,864,736 |....coounn.... ) 0.9 CHIN IR XXX oo [ e 274,327,484 | ..o 100.0 | .oovvriennee 212,166,051 | ............. 62,161,432
10.6 Line 10.5858 % 0f COL 8. esssssssssssensss | connsssnssssessesssnes 189 [ 444 |, 226 [ s L 9.8 [, XXX [ D, O, IR [T 1000 [ D, [P YU 2.7
Total Publicly Traded Bonds
11,1 1SSUET ODlGALIONS........oorvverveecirciieiieiisieiesiesissssssesiesssssssssssssssss | eessesssensens 36,990,599 | ......coooue. 44,188,406 | ............... 49,844,622 | ............ 11,719,031 | ............38,467,778 | ............. 181,210,436 | .oooovvveveeinns (GIX: T — 163,631,867 [ ..oovvvverreirne. 59.6 | .o 181,210,436
11.2 Residential Mortgage-Backed SECUMHES.........ccouveeeeneeneeneenerneines | cevireeiieiinens 1,995,708 | ...ccovvrvneene 3,043,799 | oo 483,926 ..o 112,184 | oo 8,043 [ 5,643,660 | ..oovvovrrrrirrinrinens 2% I [ 37,677,984 | ..o 13.7 | o 5,643,660
11.3 Commercial Mortgage-Backed Securities.............ccocvervrreverinereieiienns | covvreeveiesissseieienend | e 7,087,782 | eeeeveieieeenn0 | s O [ covrvererreieierienenen0 | e 7,087,782 [ 02,6 [ 010,856,200 | o0 [ 7,087,782
11.4 Other Loan-Backed and Structured Securities. [T 0 .. ..
115 TOtAIS .ot eessessessssssssssssssssssssnes | cereeninnnsnn 38,986,307 | vonee..54,319,987 | ...............50,328,548 | ............. 11,831,215 | ............38,475,821 | ... 193,941,878 | ..ooorvvivrenn 714 [ 212,166,051 | oo T3 | 193,941,878
11.6 Lin€ 11.585@ % Of COL B....eoovvvnieeierieiiiieieeiesieeiieieeisesisesisesisenees | oeeieeieessseissesees 201 | oo 28.0 [ oo 26.0 [ oo 6.1 [ oo 198 | i 100.0 [ e XXX s | e XX i [ e XX | 100.0
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9.........ccocovviviisinrinniinne | o, 144 [ 20.0 | oo 18.5 | e, A4 i 142 i T [ XX | XK X e KX K | s 714
Total Privately Placed Bonds
12.1 1SSUET OblIGAtIONS.......co.cvecvieiieicicee e S 61,498,799
12.2 Residential Mortgage-Backed SECUMHES.........cowererrererenrenreeirnernnenenns 0 U 0
12.3 Commercial Mortgage-Backed Securities............ccvvveverereereerereinenns {018 IO 480,306
12.4 Other Loan-Backed and Structured Securities. ....182,327
12.5 TOHAIS....cveueecireieie e 62,161,432
12.6 Line 12.585@ % Of COL B......ccuurvrrercicieeincineincinerneineninennnenssensnenes | enssnnninnnsnnssnnsnnseeni 2o | v 047 [ 329 | 0.0 | 0.0 | s 100.0 | .ovvrirerenes ). 0,9 SN DO 0,9 SR
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9...........ccoovvvvvviiniiniinces | o7 | i 185 94 00 | 00 [, LA 0,0, ST IR XXX
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Annual Statement for the year 2012 of the JAMES RIVER INSU RANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 of prior year. 16,062,603 | ..ooovveieereereeseeinene 16,062,603 | ...ooovvvereerireesrnieenssnessseenens0 | e 0| e
2. Cost of short-term iNVESIMENS ACUITE............cvevieieeicieteee ettt sss e s st s s besss s snnnns | sentistessesssesssssesssssses s tesaesas 44,571,933 [ oo Y AR 1 K T [ O PR 0 N OO
3. ACCTUAL OF GISCOUNL. ...ttt | eebsee b b e bbbttt 0 [ e 0 [ o0 [0 | e
4. Unrealized valuation iNCrEASE (ABCIEASE)..........euueviireieiicieiiestes ettt s e sb b ss st bbb sssbs s sas | estasssssssstessss e sses s e bbb aes b s s s st st saees 0 | e O | o0 | 0 | e
5. Total gain (I0SS) ON QISPOSAIS.........cuuevereririiseisesiesie st ss bbbt s s st st s s s s st ssess st anssnsanns | stessssssestessassessessass s s s e st st s s st enssn s san 0 | oo 0 [ oo [ reeiesnesessesseneen0 |
6. Deduct consideration reCeived ON QISPOSAS............ccevevrireieiiiiesieeeeie ettt sess st st se s sssssassssssssenes | sessissessesssssssssessssssesessessessesas 48,485,437 | oo 48,485,437 | oo [ 0 | et
7. Deduct amOrtization Of PIEMIUML........... ittt sttt s sttt bs s bs st en bt nntes | 2eeebssesestestas b e bsees st et s st e s b st st entsnsan L0 OO O | o0 | 0 | e
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccveieiirciieieiseiee st ssesssssesies | sressesssiessss s sesssssss s ssessssssessessssssssan 0 | coereeerreesese s O | o0 | viesenen0 |
9. Deduct current year's other than temporary impairment reCOGNIZET.............covveveieiiceeieieieee e | eerississesessess st ssses s sssenssssnsensesnsenes 0 ] oo 0 ] o0 | i | oot nsnees]
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........cccovurrnrnriiniinenrnnrnsnsnssnnens | orvenssssssssessssssssssessssesssssssens 12,149,099 | oo 12,149,099 [ oo | e e0 | e
11. Deduct total NONadMItted @MOUNTS............cvuuiiiiiiiieiii bbb | ehb i 0 f i) O f i | 0 | i,
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....ouiiviuiiiieiieiicteisiesiesisissesissesssssssessssssesssssssenssnes | eesesssmsesssossesssssssesssssssnssssesas 12,149,099 [ .o 12,149,099 [ oooviiiieiieceicseesseeeessiereeieene | eeeriseseissesseseesssesessesressnessenssnsneesD | serieseeseesisseseesessens s sss s ss st esnsnsenes




Annual Statement for the year 2012 of the JAM ES RIVE R I N S U RAN C E COM PANY

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

SI11, Si12, SI13, SI14



Annual Statement for the year 2012 of the JAM ES RIVER INSURANCE COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 of Prior YEaI.........ccccueverriircieieisisese e sesssiesses | esvesiessessnssesenes 10,106,747 | coovveveveereenns 10,106,747 | oo

2. Cost of cash equUIVaIENES ACQUINEM..........c.ccveveeiereieierece et b s ssssnees | sensesessssssssesas 2,080,439,332 | .coocveerrrrnn 2,080,439,332 | .ooverieeieeeeee e

3. ACCIUA OF GISCOUNL. ...t | Heseest s st ens 720 [ oo 720 [

4. Unrealized valuation INCrEase (AECIEASE).........vuwurrererirrrrreireieee e iseesesisseseeesessssssessssessssssssssssssessns | suresseesssssssssessssessessnssssssessses 0 | e 0 [ oot

5. Total gain (I0SS) ON QISPOSAIS........c.evurueireiesierisieiessssssise s et es st sssssss s s ssessenes | sssssssesssssessssssssesessessessnsas (oG [T S [T

6. Deduct consideration received on diSPOSAIS...........c.ccceueieviirieeiiiieieieieese e ssessssesees | seesesesessssienas 2,079,829,395 | ..ccovovverrrinnn 2,079,829,395 | ..ooviviieieeeee

7. Deduct amortization Of PrEMIUM..........c.cccueieeiereeeie ettt ssse s ssss s ssessssessssnss | sresesssssessesessesessessssssssssssssand [0 TR (01 U

8. Total foreign exchange change in book/adjusted Carrying ValUe.............c.ocveecurienieneenenenineneieinins | cevreeesesinese e (O PO 0 [

9. Deduct current year's other than temporary impairment reCOGNIZEA............ovvveverrrreeerriiereiesieesierieies | esressisesissessesessssessssssessessens 0 ] 0 ]
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccceoveevvrvecves | coververversererierns 10,717,500 | .o 10,717,500 [ ..oooevereieeeceece e
11. Deduct total nonadmitted @MOUNIS............c.rviriimirierierineriereriresinesieriesiesssesssesssesssesssesssessseessessees | strisssssssssssssss e [0 [P (O [P
12. Statement value at end of current period (Line 10 MinUS LINE 11).....c.oiiiviiiiiecsiceeecsiesiessnesnens | coverressssessessenens 10,717,500 [ oo 10,717,500 [ oo
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment......

SI15




Annual Statement for the year 2012 of the JAM ES RIVE R I N S U RAN C E COM PANY

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

EO01, E02, EO3, E04, E05, E06, E07, E08, E09



Annual Statement for the year 2012 of the JAM ES RIVE R IN S U RAN C E COM PANY

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

(] E

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
313371 NW 2| FEDERAL HOME LOAN BANK.......ccovvimeirrinirierieniseesessssnsenienens | ceveee I [ VAFE] . 205,840 | .. 102.924 (102) 0 0 12/11/2012| 12/11/2015
3135G0 HG 1|FEDERAL NATIONAL MORTGAGE ASSOCIATION.. E|. AFE] ... 498,828 | .. 100132 ... 338 0 0 02/02/2012 | 03/16/2015
313560 RT 2 [FANNIE MAE.......oocosiiirimrinererineensnissnnensesiseesssssssssssssssesssesenns. | sevnne | oo | evvesevinens [ W TFE | 849,451 | Lo 100.195 ... 3 0 0 12/19/2012 | 12/20/2017
912828 HY 9|UNITED STATES TREASURY NOTES........ccccoommrvrmeemmrermrmnernerrecennee | SDe [ [ | o [ i 1,895,719 | L 101.004 906 0 0 05/14/2008 | 04/30/2013
912828 NZ 9|UNITED STATES TREASURY NOTES........ccccoommrmmrermmeennrnmmrnerneennee | SDt [ [ | o [ i .905,171 | L 102.508 (1,042) 0 0 10/25/2010 | 09/30/2015
912828 PS 3| UNITED STATES TREASURY NOTES........ccocommrvimeemmeernennernerrneennee | SDe [ [ | o | 1,366,626 | ... 104.954 1,655 0 0 02/23/2011 | 01/31/2016
912828 TW 0|US TREASURY N/B e [ IFE ] 2,013,054 | .. 100.340 (330) 0 0 11/15/2012 | 10/31/2017
0199999. U.S. Government - Issuer Obligations.............ooiiveurieiieiiiinisiec st . . XXX . . 1,428 0 0 .. XXX [ XXX [ XXX 28,047 99,271 XXX...... | ..... XXX......
0599999. Total - U.S. GOVEIMMENL........iuuiiiiiriiiesirisiississsissesesesesstassessessss s et nssnes | onnssenesnes 7,734,689 | ... XXX.oovoe | v 7,849,735 | oo, 7,725,000 | ..o 7,739,371 | oo 0 1,428 0 0 [ XXX | e XX | XXX | . 28,047 oo 99,271 | XXX | e XXX......
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
215723 JB  4|COOK CNTY IL CMNTY HIGH SCH DL.....covvvurrreerierieereneseieiieenes | cevee [ [ 1 AFE ] e, 349,562 | ..... 119.324 | .......cc.......393,769 | ......c0..er..330,000 | oo, 339,687 | oo 0 (1,733) 0 0 08/08/2006 | 12/01/2017
271664 CR 3| E CHINAMISCH DIST......oiiiiiimiirieiineississsisssises e N A AFE] ... ..1,514,198 | ... 109.09 | ... 1,431,828 0 (12,778) 0 0 09/19/2005 | 05/01/2017
345748 UP 0|FOREST HILLS MI PUBLIC SCHS FE] ...1,043,360 | ...... 109.023 ..............1,090,230 | ..............1,000,000 | .......coo..c. 1,012,864 0 (5,127) 0 0 04/07/2006 | 05/01/2020
468430 6C 2|JACKSON MS VAFE] v 1,647,780 11149 | ..............1,672,440 | ..............1,500,000 | ......cc....c. 1,545,724 0 (15,489) 0 0 07/12/2005 | 10/01/2016
495224 J3 2| KING CNTY WA SCH DIST #411 1SS, A|.FE] ..............2,306,326 | ...... 116.767 | ... ..2,213,730 0 (18,047) 0 0 05/10/2007 | 12/01/2018
549187 Q8  8|LUBBOCK TX....vvvurvrrrirrimmrrinerineniesissesssssssssessessenssssessessssseeninens N AAFE] 597,224 | 108.261 | ... 0 (2,735) 0 0 05/16/2006 | 02/15/2020
56516P DV 2 |MAPLE GROVE MN AFE] 1,644,330 | 112.309 ... 1,549,199 0 (14,754) 0 0 75,000 | 09/07/2005 | 02/01/2019
613681 WC 5| MONTGOMERY CNTY TX VAFE] 1,505,214 | 113.042] ..............1,605,196 | ..............1,420,000 | .............. 1,452,122 0 (9,294) 0 0 71,000 | 08/04/2006 | 03/01/2019
838651 JB 4|SOUTH LAKE MI SCHS AFE] 1,084,690 | ... 108719 ... . 1,022,474 0 (9,021) 0 0 50,000 | 01/27/2005 | 05/01/2018
851035 PD 1|SPRINGFIELD MO SCH DIST #R-12..... 1FE]| ... 1,073,810 | ..o 108.811 ,088,110 | .. 0 (8,165) 0 0 ..50,000 | 04/12/2005 | 03/01/2017
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.. XXX 13,252,714 | ... e 0 (97,143) 0 0 ....592,500 |..... XXX.oowe | e XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: . RSSO (SR 12,766,494 | ... XXX.oooow | corvnrinnns 13,252,714 | oo 11,850,000 | ..oovvenc 12,167,700 0 (97,143) 0 0 592,500 |..... XXXevoooe [ XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
13033F 2Z 2|CALIFORNIA ST HLTH FACS FING A.... A|AFE] 1,292,325 | 113.327 | ... 1,299,558 0 4,199 0 0 04/05/2011 | 08/15/2038
13033F Q3 7|CALIFORNIA ST HLTH FACS FING A. A].FE] ..............5,190,976 | ...... 109.035 ... ..5,163,628 0 (27,348) 0 0 02/21/2012 | 11/15/2042
13033F Q4 5|CALIFORNIA ST HLTH FACS FING A.... AAFE] 1,728,280 | ... 109.152 ... 1,732,624 0 2,503 0 0 04/06/2011 | 11/15/2046
130685 2D 1| CALIFORNIA ST PUBLIC WKS BRD L.......ccooviirireieierierienineeens [ eveens A|.2FE] ... 3,119,640 | ... 113.623] ... 3,112,423 0 (7,217) 0 0 03/23/2012 | 04/01/2028
130911 2H 2| CALIFORNIA ST STWD CMNTYS DEV . N A]AFE] 1,821,220 106.474 | ... 1,824,598 0 2,019 0 0 05/18/2011 | 03/01/2045
134041 FC 1| CAMPBELL & KENTON CNTYS KY SAN......ccoviiirmrinriieineiisiinrienes N oo AFE] .. 678,047 | ... 113190 ... 0 (892) 0 0 04/30/2010 | 08/01/2018
16768T EZ 3|CHICAGO IL SALES TAX REVENUE VAFE 1,388,693 1 109.819 ... .1,341,679 0 (8,046) 0 0 06/06/2006 | 01/01/2020
181006 FR 3| CLARK CNTY NV PASSENGER FAC CH AFE] 1,284,000 | .. 112.253 ] ... 1,276,240 .0 (7,760) 0 0 02/22/2012 | 07/01/2034
184126 UY 4|CLAYTON CNTY GA & CLAYTON CNTY... JAFE] ...........2,089,360 | ... 107137 ... 2,026,763 0 (10,671) 0 0 05/17/2006 | 05/01/2020
19648A DH 5|COLORADO ST HLTH FACS AUTH REV... VAFE ] v 1,941,160 | 108.342 ... 1,942,703 0 875 0 0 05/18/2011 | 09/01/2041
454795 BT 1|INDIANA ST HLTH & EDUCTNL FAC JAFE] ... 1,970,080 | ... 108.072| ... 1,970,961 0 533 0 0 06/13/2011 | 11/15/2039
485428 2H 8|KANSAS ST DEV FIN AUTH REVENUE..... VAFE 1,512,630 e 109.130 ... ..1,430,547 0 (12,256) 0 0 05/12/2005 | 05/01/2018
506498 WS 9|LAFAYETTE LA UTILITIES REVENUE VAFE] 1,374,100 | 108.798 | ... 1,278,452 0 (14,689) 0 0 08/19/2005 | 11/01/2019
520459 DP 0|LAWRENCEBURG IN SCH BLDG CORP: VAFE] 1,293,886 | ... 117.001 | ... 1,244,101 0 (9,682) 0 0 05/15/2007 | 07/15/2018
531127 AC 2|LIBERTY DEV CORP NY REVENUE JWAFE] 3,382,995 | L. 116.412] ... 3,387,196 0 2,446 0 0 04/05/2011 | 10/01/2035
553543 CG 2|MSD WARREN TWP IN VISION 2005 AFE] 2,158,348 | 107.445| ... 2,070,000 0 (11,194) 0 0 07/21/2006 | 01/10/2019
575579 RS 8| MASSACHUSETTS BAY MA TRANSPRTN VAFE ] 69,294 | L 122435 .65,000 0 (357) 0 0 08/02/2006 | 07/01/2020
57586E NK 3|MASSACHUSETTS ST HLTH & EDUCTN WAFE] 2,003,920 | 109.261 | ... 2,000,000 0 (420) 0 0 06/28/2011 | 07/01/2039




Annual Statement for the year 2012 of the JAM ES RIVE R IN S U RAN C E COM PANY

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

1’013

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
584521 EF 1|MED CENTER GA HOSP AUTH. A|AFE] 1,318,275 | 107.362 ... .1,321,539 0 2,002 0 0 .31,250 . 05/24/2011 | 08/01/2045
59465H DM 5| MICHIGAN ST HOSP FIN AUTH.... . N A|AFE] 2,578,699 | ... 105.577 | ..............2,649,983 | .............2,610,000 | ....cccooe.c. 2,567,236 0 0 0 02/10/2012 | 11/15/2046
645916 Z4 2|NEW JERSEY ST ECON DEV AUTH.......covveiviniinerinnnierienirseiinsnins N | AFE] 5,725,750 | ... 124656 ..............6,232,850 | ..............5,000,000 | .......c...... 5,454,615 0 0 0 09/11/2007 | 12/15/2019
650013 S8 9|NEW YORK ST THRUWAY AUTH AFE ] 2,122,040 | .. 111.960 | ... 0 0 0 08/01/2006 | 04/01/2018
65821F EQ 5|NORTH CAROLINA ST HSG FIN AGY VAFE ] 265,310 | e 103.988 | ... 0 0 0 10/26/2005 | 07/01/2036
677561 FV 9|OHIO ST HOSP FAC REVENUE LAFE ...e.2,068,340 | ... 115.893 ... ,317,880 0 0 0 06/21/2011 | 01/01/2039
682001 BB 7| OMAHA NE PUBLIC PWR DIST. VAFE ] 691,184 | 109.561 | ... 712,147 0 0 0 10/12/2006 | 02/01/2019
682001 BH 4| OMAHA NE PUBLIC PWR DIST A 372176 | 108.582| ... 380,037 0 0 0 10/12/2006 | 02/01/2019
74529) KJ 3|PUERTO RICO SALES TAX FING COR AFE ] 2,723,100 | .. 103.550 | ... . 0 0 0 02/14/2012 | 08/01/2037
74529) LY 9|PUERTO RICO SALES TAX FING COR VAFE] 2,131,934 | L 101.933 ] ... 2,120,199 0 0 0 02/21/2012 | 08/01/2043
79575E AR 9 [SALT VERDE AZ FINANCIAL CORP S L2FE ] 2,995,510 | ... 113799 ... ..3,017,811 0 0 0 04/05/2011 | 12/01/2032
812728 MZ 3| SEATTLE WAWTR SYS REVENUE........c.coovvirierrinerirerieeeienireeens VAFE] cennn...645,384 | L 114.466 | ... . 0 0 0 10/05/2006 | 02/01/2021
87638Q FT 1|{TARRANT CNTY TX CULTURAL EDUF.... VAFE] 2,020,940 | ... 114219 ... 2,000,000 2,018,385 0 0 0 06/08/2011 | 11/15/2030
87638T AS 2|TARRANT CNTY TXCULTURALEDUF.... VAFE ] 2,013,029 | 108.647 | ... 1,930,000 1,999,688 0 0 0 02/14/2012 | 02/15/2036
87638T EE 9| TARRANT CNTY TX CULTURAL EDU F.....covvoiririiriirinriirieniens JFE ... 1,070,838 | ... 1103111 ... 1,065,321 0 0 0 02/14/2012 | 11/15/2040
88256C EX 3| TEXAS ST MUNI GAS ACQUISITION.......cocomervmrenrererirerennernenienenee | coveens | oo | veverserens | 2FE | 3,577,000 | ... 1284171 ... ..3,569,423 0 0 0 04/05/2011 | 12/15/2026
914318 ZG 8| UNIV OF IDAHO ID REVENUES..........ccoosvvrrmmrverreenssesssisnssnssensens | eovenne | o [ venieeaT | WAFE | 1,166,170 | ... 108.362 ..1,148,637 | ..............1,060,000 | ......ccoo..c. 1,087,144 0 0 0 01/25/2005 | 04/01/2017
919112 DT 6|VALDOSTA & LOWNDES CNTY GAHOS......cccoovviverineinnnnssrnnniinnnnns | eovnene [ [evneeen T [WAFE | e 5,345,900 | ... 111.456 5,572,800 | .. 5,320,248 0 0 0 02/17/2012 | 10/01/2041
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.. e [ XXX 80,155,628 | .. 12,104,844 | ... 0 0 0 | XXXeooowe [ XXX [ XXX ] e 918,702 L0 3,376,149 .. XXX [ e XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31294K ZF 5|FEDERAL HOME LOAN MTG CORP #E01642.. AFE | e 11,342 | 107.619 0 13 0 06/21/2004 | 05/01/2019
31294K ZF 5|FEDERAL HOME LOAN MTG CORP #E01642 VAFE] 292,331 | 107.619] ... 0 336 0 06/21/2004 | 05/01/2019
31294K ZT 5|FEDERAL HOME LOAN MTG CORP #E01654 AFE ] 5,388 | 107.619] .... 0 6 0 06/09/2004 | 06/01/2019
31294K ZT 5|FEDERAL HOME LOAN MTG CORP #E01654 VAFE ] i 137,607 107.619] ... 0 158 0 06/09/2004 | 06/01/2019
3138MK 5 1|FEDERAL NATIONAL MTG ASSOC #AQ4448... AFE] 1,050,970 | .. 104.827 | ... ..1,050,567 0 (402) 0 11/30/2012 | 11/01/2042
31393A PQ 4 |FEDERAL NATIONAL MTG ASSOC 03 22 UC... VAFE ] 193,811 | 104.954 .199,624 0 3,156 0 01/23/2007 | 12/25/2032
31393Q WR 9| FEDERAL HOME LOAN MTG CORP 2610 DG AFE] i 10,136 100.662 | ... 0 378 0 03/10/2006 | 03/15/2033
31394B HM 9 [ FEDERAL NATIONAL MTG ASSOC 04 84 CD......ccocoevvreernrinerraneernns | crvee AFE ] i 78,341 | 101.710 | ... 0 1,331 0 06/28/2006 | 10/25/2018
31394D XS 4 |FEDERAL NATIONAL MTG ASSOC 05 49 A........vvvomeverreirineineriinns | ceveene VAFE ] i 16,443 | L 100.369 | ... 0 0 0 05/10/2005 | 11/25/2032
31394X YW 0 [FEDERAL HM LN MTG CORP 2790 DY .....cevuurvmerirrirneirneirserinsienns | cvvens A|AFE] 2,113,903 | .. 106.835 ... 0 35,369 0 07/12/2007 | 05/15/2019
38374C ZR 5| GOVERNMENT NATL MTG ASSOC 03 84 GT... AAFE ] i 57,056 | e 102.710 0 0 0 07/15/2004 | 07/20/2032
38374K UT 8| GOVERNMENT NATL MTG ASSOC 2005-13 PA......ccovrnirnrinninninnns | wovnees .. ALAFE] i 45,206 | ... 101.181 ....47,269 ...46,400 .0 848 0 03/23/2007 | 11/20/2033
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities [ RN XX | s 4,388,133 4,105,960 | ..ooovrerieieen [ 41,193 0 |0 [ XXX | XX [ XXX | 14,345 142,200 XXXeovo [ e XXX....o.
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.......... s XXX (242,341) 0 |0 [ XK [ XXX [ XXX 933,047 .. 3,518,349 . XKoo [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00100U AB 8| ADVANCED DISPOSAL SERVICES TL B 1| .4FE| .................887,040 | ...... 101.125 501 0 0 09/25/2012 | 04/21/2016
00175K AA 2 |AMO ESCROW CORP A|.4FE]| .............1,005,615 | ........ 92.000] ....cvvvvee..n.924,600 | ..............1,005,000 | ..ovvirirnrn 924,600 | oo 7,593 | i (56) 0 0 08/11/2011 | 12/15/2017
004403 AF 8|ACE CASH EXPRESS INC . A .4FE]| ... 2,247,995 | ........ 94.250 ... 635 0 0 04/27/2012 | 02/01/2019
00770S AB 2|ADVANCEPIERRE FOODS TLB...... ceevrernenssiens [ | . 1| .4FE]| ............. 1,039,148 | ...... 101.000 ..............1,057,470 | ..............1,047,000 | .......c...... 1,039,295 147 0 0 10/02/2012 | 07/10/2017
017175 AB 6| ALLEGHANY CORP........ovvuiiiriirieiineiserissiesssensseisssssssssssssenens | ceeene | o A|.2FE] .............4,227,360 | ...... 111.049 ... 4,000,000 4,208,617 (18,743) 0 0 02/16/2012 | 09/15/2020
02153L AA  2|ALTERRAFINANCE LLC.... A].2FE] .............1,005,670 | ...... 115.544 ,155,440 1,000,000 ..1,004,687 (460) 0 0 09/27/2010 | 09/30/2020
026074 AA 2| AMERICAN FINANCIAL GROUP A].2FE]| .............2,473,860 | ...... 129.824 ...2,596,480 2,000,000 2,370,734 (45,227) 0 0 08/09/2010 | 06/15/2019
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

(A E

1 6 7 10 1 Change in Book/Adjusted Carrying Value Interest Dates
12 13 14 15 18 19 20 21 22

F

0 Current

r Year's Total

e Unrealized Current Other Than Foreign Admitted Amount Stated

i NAIC Valuation Year's Temporary Exchange Amount Received Contractual

CUSIP g Desig- Book/Adjusted Increase/ (Amortization)/ Impairment Change in When Due and During Maturity

Identification n nation Actual Cost Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. i Year Acquired Date
05107B AB 2 |AUGUST USHOLDING COINCTLB AFE .218,522 0 (109) 0 0 08/03/2012 | 04/27/2018
05107B AC 0 [AUGUST US HOLDING CO TL 2L....covvvurerrrrerireereesenisessensneneseeens .5FE ]| ... 0 0 0 0 09/10/2012 | 04/27/2019
06051G EK 1|BANK OF AMERICA CORP .|.1FE| ..............4,310,955 | .....106.891] .............4,810,140 | ..............4,500,000 | .............. 4,359,713 0 35,732 0 08/12/2011 | 07/12/2016
071813 AY 5|BAXTER INTERNATIONAL INC.......ccooriririreirnrinsiieniesiseissssissinn AFE] 0 (40,518) 0 04/26/2010 | 06/01/2018
075887 BB 4|BECTON DICKINSON 0 16 0 0 11/03/2011 | 11/08/2016
09179F AK 8|BJS WHOLESALE CLUB INC TLB 0 312 0 09/20/2012 | 09/20/2019
11953U AB 3 |BUFFALO GULF COAST TERMINALS TL B 0 (142) 0 09/23/2011 | 10/31/2017
126117 AR 1| CNA FINANCIAL CORP........cocovvrimrimrirnrinsirsssisnsiensisssssisssssssssssnssns | conves | oo | veveneens 1| L 2FE | e 3,245,220 | ......117.290] ..............3,518,700 | ..............3,000,000 | ..............3,226,894 | .....cccccevrrrmrrrncs 0 (18,326) 0 02/14/2012 | 08/15/2021
15131Y AD 7|CENGAGE LEARNING (21,352) 8,115 0 07/07/2008 | 07/05/2014
184502 BJ 0|CLEAR CHANNEL COMMUNICAT (1,530) 0 0 10/25/2012 | 12/15/2019
18450 AP 0 [CLEAR CHANNEL COMMUNICATION TL B.. 937,364 ..1,000,466 ...17,896 ...136,690 0 ..56,632 | 02/15/2011 | 03/31/2016
19259B AH 6| COINMACH SERVICE CORP TL B.......ovvvuurvnirierirrerenisnerserinnninnenns | woveeen | oo | eevveeennens | AFE | o 4,410,325 4,747,546 214,331 | . 51,169 0 ....149,332 | 07/10/2012| 11/21/2014
21036P AD 0 |CONSTELLATION BRANDS INC 1,037,500 ...1,000,000 | ..cooovivnnee 1,024,338 (5,709) 0 07/23/2010 | 09/01/2016
291011 AZ  7|EMERSON ELECTRIC CO.....coovumirrmrireereriirerienseseseesessssssensens 250,000 (7,004) 0 11/09/2011 | 04/15/2015
30255F AD 7|FPC HOLDINGS (FLEETPRIDE) TL 69 0 11/16/2012 | 11/27/2019
30260T AC 2|BRAND ENERGY TLB. . 1,454 0 10/16/2012 | 02/07/2014
31528D AB 5| CANDY INTERMEDIATE HOLDINGS TL B.....ovvverrerrercrimrirerieninens . (22) (116) 0 08/28/2012 | 06/18/2018
31850F AJ 1|FIRST AMERICAN PAYMENT SYS TL B.....cccoviveiriiicrniirceerieiinienns 1,240,253 |. (4,981) ] ... (26) 0 10/15/2012 | 10/12/2018
32007U AT 6|FIRST DATA CORP TL D1 1,363,503 | .oovvorrene 46,396 | . 40,171 0 02/16/2011 | 09/24/2014
39871H AM 8| GROCERY OUTLET INC TLu..covuiiriineireireiiiesiieesesiseessssassssessieees 1,234,619 89 0 11/26/2012 | 11/26/2018
410867 AD 7|HANOVER INSURANCE GROUP... (19,235) 0 02/10/2012 | 06/15/2021
413626 AU 6| CAESARS ENTERTAINMENT OPERA TL BB.......ccccovverevenevrivernninnnes | covvene [ o [woverreens | L4FE | c....1,976,001 | ........89.125] .............1,976,670 | ............2,217,862 | .............1,976,670 | .............(26,781) | ...cc....... 137,300 0 02/08/2012 | 01/28/2015
422060 AJ 1 [HD SUPPLY INC TL Bu..oouiiuiireiieieieiieeieeeieeise s 734 0 04/12/2012 | 10/12/2017
44472N AC 0| HUISH DETERGENTS INC TL B 2,856 0 07/11/2012 | 04/26/2014
44472N AE 6| HUISH DETERGENTS INC TL. 3,399 0 09/18/2012 | 10/26/2014
460933 AK 0| INTERNATIONAL WIRE GROUP. 0 0 09/28/2012 | 10/15/2017
46284P AM 6 |IRON MOUNTAIN INC (8,250) 0 08/26/2010 | 08/15/2021
464288 28 1|ISHARES JP MORGAN EM BOND FD 0 0 10/03/2012 [ ..o
50209R AC 8| LANDMARK AVIATION TL B.....ocvvrerririeerieeieneseessesesesseneeneseens 145 0 10/19/2012 | 10/25/2019
513075 AY  7|LAMAR MEDIA CORP........ccocovvimrireiineireiisiiesiieesiee e isessissisesssens (13,118) 0 07/28/2010 | 04/15/2018
521865 AR 6 (12,748) 0 07/26/2010 | 03/15/2018
577743 AA 5|MAXIM CRANE WORKS LP 6,214 0 08/03/2012 | 04/15/2015
628530 AL 1 (15,286) 0 09/28/2010 | 07/15/2020
62910T AA 3| NFR ENERGY LLC/FIN CORP........cccrrirrrmerierirerereeisriserienieseseens 334 0 04/30/2010 | 02/15/2017
62910T AD 7 |NFR ENERGY LLC/FIN CORP........cocostrimrierierieeirseesssesesiesieseseens 0 0 10/27/2010 | 02/15/2017
62912Y AE 2|NGPL PIPECOLLCTLB 420 0 08/03/2012 | 05/17/2018
63632L AC 1 |NATIONAL HEALING CORP TL 8,174 0 04/23/2012 | 12/01/2017
63688R AD 9| NATIONAL MENTOR HOLDINGS 5,051 0 04/06/2011 | 02/15/2018
63689E AC 9 [NATIONAL MENTOR HOLDINGS INC TL B... 96 0 06/05/2012 | 01/18/2017
651290 AK 4 |NEWFIELD EXPLORATION CO.....oovvvvmiieirieniiieiiesiseesseisssiaesenens 2,000,000 (15,089) 0 08/16/2010 | 05/15/2018
67448R AB 5| OBSIDIAN NATURAL GAS TRUST 2,974 0 10/19/2010 | 11/30/2015
68234P AC 3| ONE CALL MEDICAL INC TL B...ovvveiirireireirsiineiiesieeiseesseissinen 559 0 08/22/2012 | 08/20/2018
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68245) AB 6| ONEBEACON US HOLDINGS IN W2FE] 3,027,510 | ... 102.820 ... ..3,027,219 0 (291) 0 .19,933 11/07/2012 | 11/09/2022
69353F AG 9| PQCORP TL Bu..couiirrircererieieeieeiesisseessssssssessesesseessssssssensnens VAFE | i 123,777 | 100.486 | ... 0 733 0 11/01/2012 | 05/08/2017
70583G AL 6 |PELICAN PRODUCTS INC TL B VAFE | . 749,283 | L 99.000 741,791 . (7,493) 0 0 07/11/2012 | 06/09/2018
71944B AF 2 |PHYSICIAN ONCOLOGY SVCS TL B AFE | ... 1,409,529 | ... 95.250 1,357,299 | ... 1,424,986 | ............ 1,357,299 | ... (33,283) 6,974 0 08/10/2012 | 02/28/2017
71944B AG 0|PHYSICIAN ONCOLOGY SVCS TL DD.. .| ..4FE 95.250 ....164,896 847 0 08/10/2012 | 02/28/2017
75049E AF 1 |RADNET MANAGEMENT INC TL A. VAFE ] 511,523 | 100.042 ... ..516,907 182 0 10/05/2012 | 10/10/2018
78667A AB 3 |SAGE PRODUCTSINC TL B AFE] 339,570 | . 100.500 | ... 22 0 12/13/2012 | 12/13/2019
79603M AD 8|SAMSON INVESTMENT CO TL 2 LEIN VAFE | e 718758 100.875] ... 730,526 281 0 09/19/2012 | 09/10/2018
812141 AP 4| SEALY MATTRESS CO.....c.rvvimrimrirrineiiesiesiseissessssssessesssesessesns W3FE] ............. 1,926,000 | ...... 103.269 | ... ...1,767,982 (45,721) 0 07/26/2010 | 04/15/2016
816194 AM 6| SELECT MEDICAL CORP TL B-NEW.....c.ovcvirirriiinirierieniecinenens VIFE .. 940,045 | L 100.300 952,389 1,131 0 05/18/2011 | 06/18/2018
816194 AN 4| SELECT MEDICAL CORP TL B....cooovvervrinriserirerinceseeinneisseiinssissnenns | eevnene | [vveeene 1| W3FE | iiiinneen..662,024 | ... 100.300 ..684,546 662,692 769 0 08/09/2012 | 06/01/2018
82378G AH 9 [SHERIDAN HOLDINGS INC TL B.....cccovvvrerenrrnerrerencersninerinenineenes | vevnee oo [ eevvrnend [WAFE | i 177,309 | e 101.125 181,115 177,379 . 78 0 06/29/2012 | 06/29/2018
83335 AF 7 [STARTRIBUNE CO LOAN A.......covoriinrirnriinrinernenseisnsisssissseeenns | vevenne | oo | evvvenrinnne | WAFE | 540,310 | e 96.500 527,106 527,106 25,984 4,505 0 03/01/2011 | 09/28/2014
83335) AG 5|STAR TRIBUNE CO LOAN B ceevrerenneenssnsnsessnsnnens | eonneen | oo | ceerrenenens | GAFE | iiiinnn....986,868 | ... 96.500 ... 962,750 | ..coovrrrerrrn. 997,668 | oo 962,750 | ovovrerens 47,459 2,424 0 03/01/2011 | 09/28/2014
83547U AC 3| SONNEBORN INC TL B....ovveerinrrieririreiierrnenienirenesssessssseniensene | cenenee | oo | veversreens | W4FE | ... 503,043 | ...... 101.750 | ..ovveerrrn. 517,583 | iiiin..508,681 | oo, 503,043 | .ooovverreriens 0 42 0 06/05/2012 | 03/30/2018
87238D AF 9| TRAVELPORT LLC LC veren.94.500 91,218 | ... 6,267 1,937 0 01/14/2011 | 08/23/2013
87583H AC 8| TANK HOLDING CORP TL.....covvverirririeiseienrisesssessssssssssssssssssssenssens | convee | oo | vervenes | LAFE | iiane.c......608,083 | ... 100.458 | ... 608 0 06/29/2012 | 07/09/2019
883556 BA 9| THERMO FISHER SCIENTIFIC........ccccoovoviiieiiciniiinicnnicsniiciisiiiens [ e [ [ 1| L2FE | 249,565 | ... 103.539 | ... 258,848 84 0 08/09/2011 | 08/15/2016
89388X AC 6[TRANSTAR HOLDING CO TLB.....cccoovrevrrrerererncersnrserisenineeneninnne | vevnee oo [ eevvveend [ WAFE | 378,222 | e 100.750 | ... 384,908 102 0 10/02/2012 | 10/02/2018
90324L AG 8|US RENAL CARE INC TLB....cvovereriirreneirersnineirernsiseerenssenssnsnssennns [ eveene [ oo | vervvneeT | WAFE | 459,513 | . 101.250] ... 472,342 359 0 07/02/2012 | 06/25/2019
90343A AD 6|US AIRWAYS GROUP INC TL . ,927,527 90,426 0 02/16/2011 | 03/23/2014
90980N AG 9| UNITED CENTRAL INDUSTRIAL TLB......ovvvrerireeieirensissnissrsenisnnns | vevves | v | eeeennn | LAFE | ... 1,070,758 | ... 96.000 ...1,070,758 667 0 10/12/2012 | 10/09/2018
914908 AN 8| UNIVISION COMMUNICATIONS TL EXT....ccovvvreriererneenseisernneenenns | eeveene [ [evvevernenns | WAFE | 876,255 | oo 98.266 | ...oovernvne 887,028 10,171 0 02/25/2011 | 09/29/2014
92553 AC 0 |VEYANCE TECHNOLOGIES INC TL B....ccvvvorrerierrirerieerserienesseins | ceveene 98.750 ....781,863 11,568 0 0 04/12/2012 | 07/31/2014
92553 AD 8 |VEYANCE TECHNOLOGIES INC TL DD 113,855 111,801 1,764 0 0 04/12/2012 | 07/31/2014
92553) AF 3 |VEYANCE TECHNOLOGIES INC TL.. . . ,007,545 .986,484 7,685 0 0 07/11/2012 | 07/31/2015
93316U AD 9| WALTER ENERGY INC TL B...ocvvvorrirrieeiecisseissisesiesieessssissssssnsens | convee | oo | vereeen 16 | LAFE | iiiinncn..614,393 | ... 100458 | ... 314 0 0 11/05/2012 | 04/01/2018
96758D AP 8| WIDE OPEN WEST FINANCE LLC TL...covvenevrneireeiseisseesseeserineeinne | coneeee | oo | vevnnen 1| LAFE | .. 3,445,129 | ... 101.023 ... 3,449,304 4,645 0 0 08/03/2012 | 06/17/2018
97181# MU 4| WILMINGTON TRUST TERM LOAN.......ccoovvemrrmerieriererneesnnsenirenies | evnee | oo | vererverens | e | v 1,489,482 | ... 105.574 | ... s 1,504,261 0. 24,609 0 0 04/25/2012 | 07/15/2017
97246F AB 2| WILSONART INTL TL B..ouvooeirieniireiieeineirsenissisesniessseessssssssiensins | conveee | oo | veverseniens | ABFE | i 755,469 | ... 100625 ..oocvvveirnes 767,869 | ..oocovreerrrn. 763,100 | oo 755,549 | ooovirrieeiiens 0 80 0 0 10/24/2012 | 10/31/2019
99B006 41 1[HARLAND CLARKE TL B-2-EXT. 376,493 92.550 ...392,912 392,677 5,034 | . 32,735 0 0 05/03/2012 | 04/04/2014
99B006 42 9|HARLAND CLARKE TL B-2-EXT........ 108,796 92.550 116,388 [ el 125,757 | e 116,255 38 |. 12,338 0 0 05/03/2012 | 04/04/2014
99B006 44 5|HARLAND CLARKE TL B-2-EXT........ 131,172 92.550 ....140,326 140,168 48 | . 14,873 0 0 05/03/2012 | 04/04/2014
99B006 45 2|HARLAND CLARKE TL B-2-EXT........ 248,901 92.550 0266,270 | ooovieern 287,704 | 265,957 | i 105 | . 30,628 0 0 05/03/2012 | 04/04/2014
99B015 69 3 [ALLIANCE HEALTHCARE SVCS TL....ccovvvnerierieeenernneiseriserisenenenns | evieee [ oo [eovneirnnnes [ w8FE | i 125,618 | i 98.625] ... 143,895 129,069 0 7,788 0 0 01/10/2012 | 06/01/2016
99B015 70 1[ALLIANCE HEALTHCARE SVCS TL ..158,285 141,975 0 8,566 0 0 01/10/2012 | 06/01/2016
99B015 71 9[ALLIANCE HEALTHCARE SVCS TL 172,674 154,882 0 9,345 0 0 01/10/2012 | 06/01/2016
99B015 72 7 |ALLIANCE HEALTHCARE SVCS TL . . 0 10,199 0 0 01/10/2012 | 06/01/2016
99B015 73 5 [ALLIANCE HEALTHCARE SVCS TL....cccovvrverirerirnreninirsrineiirerisnenenns | evvieee [ o [evvricvnnns [ W3FE | viiiiiiiinnn.62,634 | ..o 98.625 ....71,804 0 6,961 0 0 01/10/2012 | 06/01/2016
99B015 74 3 |ALLIANCE HEALTHCARE SVCS TL....oovvverrreriecresreseresnrsessenniennes | evveene | [ coverreennie | W3FE | i 188,277 | . 98.625 215,843 193,593 0 11,673 0 0 13,563 | 01/10/2012 | 06/01/2016
99B015 75 0 [ALLIANCE HEALTHCARE SVCS TL . .219,400 0 13,224 0 0 .15,372 | 01/10/2012 | 06/01/2016
99B016 66 7 |VEYANCE TECHNOLOGIES ADD ON TERM LOAN.......cccovvvirerveres | wovere | oo [rvvrvviirens | WBFE | 218,246 | ... 99.750 0 409 0 0 10,058 | 04/05/2012 | 07/31/2014




Annual Statement for the year 2012 of the JAM ES RIVE R IN S U RAN C E COM PANY

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

LA E

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
99B018 02 8|ISTAR FINANCIAL INC TL MTHLY B......cvverrrirrrrrenerensnerensesensnies | evvenee | oo | eoervereeens | AFE [ i 532,461 | ... 100.667 | ... 532,639 379 0 0 10/12/2012 | 10/15/2017
99B018 03 6 [ISTAR FINANCIAL INC TL MTHLY 21....coviviseinnrirerrerrnnenensnsnirnens | vevnne [ oo [ eevvviiinens [ WAFE | ciiiiis..533,550 | ... 100.667 | ... 375 0 0 10/12/2012 | 10/15/2017
99B018 05 1[SMART & FINAL INC N . 643648 | ....... 99.875] ... 94 0 0 11/08/2012 | 11/15/2019
99B018 06 9[ENTERCOM RADIO TL B....cosvvoriireircrierieiieeiseiseesssissssessesiseens N . 448495 | ..... 100.5% | ... 0 0 0 11/21/2012 | 11/23/2018
99B018 09 3| TRANSFIRST HOLDINGS TL B......couvrvrrirrireerreiersieriesieseseeseniens N e ..556,380 | ...... 100.000 | ... 3 0 0 12/20/2012 | 11/14/2017
10524M AD 9 |BRAND ENERGY (ALUMA) CAN TL . vren99.775 85 0 0 10/16/2012 | 10/23/2018
50209R AF 1| LANDMARK AVIATION CAN TL.....rvmirmirmerierirseseessessssssensseseseens NE e ...63,999 | ..... 100125 ... 15 0 0 10/19/2012 | 10/25/2019
C1467E AB 6| CCSINC TLB....ovovrirreirereeiseisseineieesnseeisssssssssssssssssesssssssssnss | eovene | 1o | corvveniins | WAFE | 002,116,326 | ...l 98.375 59,866 0 0 11117/2011 | 11/114/2014
001104 AC 7|AES PUERTORICO . 5,775,657 | ...... 101.627 ... 36,592 0 0 04/25/2012 | 12/31/2017
01551U AA 2| ALGECO SCOTSMAN GLOB FIN........cccviierrinriirerirrireiisrinnnienienes . A1 .171,000 | ...... 103.500 | ... 0 0 0 10/02/2012 | 10/15/2018
01959E AB 4 [ALLIED WORLD ASSURANCE.........cccosvvmmeimrirerineeneninseiseriinsssnnnnns | vevvnee | R [ e[ L2FE | 11,991,180 | e 110.844 ,216,880 724 0 0 11/15/2010 | 11/15/2020
49858H AB 8| KLOECKNER PENTAPLAST GMBH TL B cevreeennes | AFE | niiin.....688,520 | ... 100.958 706,222 558 0 0 08/23/2012 | 12/21/2016
614810 AB 5| MONTPELIER RE HOLDINGS L.....ccoourivrieriiineirneiineiesiieeiseisssinnns | crveee R|......1| .2FE] ..............3,008,010 | ...... 102.308 ...3,069,240 (134) 0 0 10/02/2012 | 10/15/2022
71535P AA 7| PERSTORP HOLDING AB.......coourreereeerneesneesssnessssessssssssssssnseees | cevne Flo | 4FE] .................728,000 | ...... 103.000 ... 749,840 0 0 0 11/09/2012 | 05/15/2017
83547U AE 9| SONNEBORN REFINED PRODUCTS TL B R oo | AFE | i 88,772 | 101.750 | ... ...91,338 12 0 0 06/05/2012 | 03/30/2018
99B017 27 7|GROHE HOLDING GMBH TL B.. R| v | AFE | e 1,745,604 | ... 100.500 | ... ,765,462 127 0 0 09/06/2012 | 05/16/2017
99B017 57 4[AES PUERTO RICO.........ccmrririrerierireenseissiierieniesessessssesssnseniens | ceveees R oo [ eee3 | 227,986 | ... 101.627 | ... 254,471 | oovoerreni250,397 | 230,007 | o0 | 45,420 0 0 04/25/2012 | 12/31/2017
L0433M AB  1|AUGUST LUXUK HOLDING CO TL B.....ccevourerrieririreeiseineiiseineens [ s R]|. 284211 | ...... 101.000 ... 285,625 (141) 0 0 08/03/2012 | 04/27/2018
L0433M AC 9| AUGUST LUXUK HOLDING TL 2L....ccovverierinississersssnsssssssmsssesssnssens | s R|. . 209,573 | ...... 100500 ... 210,095 0 0 0 09/10/2012 | 04/27/2019
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........ccc.cocuiniiiiiiisiinniiaas . SRR [ 128,835,802 | ... XXX | ovviis 135,233,207 | .........118,464,770 | .........128,936,416 | ..........754,675 | ............ 652,903 0 0 .. XXX | e XXX | XXX | e 1,081,265 | ....5,323,112 ... XXXeooooe [ o XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
12667F AH 8| COUNTRYWIDE ALT LN TR 04 2CB 1A2........cocoverimrrrerirerennniniinens | crvene [ [ T AFM | 1,276,470 | ..... 100.000 | ...cvovvvenee 1,266,575 | ..coovvrvenee 1,266,575 | ..cooovvrvenee 1,266,575 | ..ooovvvvrrrrcrirnns 0 0 0 0 12/09/2004 | 03/25/2034
12669E HY 5|COUNTRYWIDE ALT LN TR 03 9T1 Ao [ s ALARM | 13,200 101.182] ... 0 199 0 0 10/15/2003 | 07/25/2033
12669G 4U 2| COUNTRYWIDE HOME LOANS 05 J3 2A3.........ovevvenrrerirerencnienins [ s A1AFM .. 159,108 | .. 100.008 | ... 0 1,218 0 0 08/12/2005 | 09/25/2035
12669G V3 2| COUNTRYWIDE HOME LOANS 05 J2 3A4........ovoviniieeiinrieciinnis [ s ALARM | 52,636 | ... 100174 | ... 0 244 0 0 08/25/2005 | 08/25/2035
76110H DB 2| RESIDENTIAL ACCR LOANS INC 03 QS10 A13... ALARM | 44,516 | 103.231 0 230 0 0 10/24/2003 | 05/25/2033
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities... XXX 541,277 0 1,891 0 0 ] XXX [ XXX s | XXX | 6,431 | i 77,354 | XXXovwe | e XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05947U 7L 6|BANC OF AMERICA COMMERCIAL MOR 06-1 Ad........ccovvvemvrrmirrens | ceveene [ [ TIARM | e, 963,156 | ...... 111915 | v 1,566,810 | ...ooocvveeee 1,400,000 | ..ccoovvrvenee 1,168,820 64,494 0 0 03/12/2009 | 09/10/2045
059497 AX 5|BANC OF AMERICA COMM MTG INC 07 1 Ad.....oovvvvnvimnrrncinnirnnns | evvene [ [evveen T FM | 3,015,121 116.109 | ... 3,000,000 3,003,711 (2,229) 0 0 02/15/2007 | 01/15/2049
50179M AE 1|LB-UBS COMM MTG TR 06 C6 Ad.........ccoconurirmremcrmvninernerrnreneennns | worneee | oo [eoveeene T IFM | 1,217,500 | .o 115.29 | ... 2,000,000 ..1,538,447 97,600 0 0 11/25/2008 | 09/15/2039
52108R AE 2]|LB-UBS COMM MTG TR 06 C4 A4 .. . .. 1,278,574 | ... 115.736 | ... . 1,500,000 | ..oooverneee. 1,376,805 31,471 0 0 05/05/2009 | 06/15/2038
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. e ereeeeenereeresenenens | ceeerereiaens 6,474,351 | . XXX.ooooooo | e, 9,092,040 | .............. 7,900,000 | .............. 7,087,783 | ..coovervreceaa0 | 191,336 0 0 [ XXX [ XXX [ XXX ] 30,752 | .. 435,524 ... XXX oo [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
82651L AA 1 |SIERRA RECEIVABLES FUNDING COM 10-1A AT, | ....... | . | .......... 1 | AFE] 118,654 ...118,676 118,654 (111) 0 0
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 118,654 L A18676 | e 118,654 (111) 0 0
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 136,974,737 .128,022,990 ..137,680,552 846,019 0 0
Hybrid Securities - Issuer Obligati
037389 AK 9| AON CORP.......coverririiiiniieriesisiissiessiesiessssssssssesssiessessssssiens | crveees I [ V2FE | 5,671,120 | ..... 122692 ..cvvennnd 6,134,600 | ....cooouven. 5,000,000 | ...covvvnens 5,626,772 | oveovvieririnrii 0 (26,229) 0 0....8.205].....6.800 | J.ccooee | v 205,125 | oo 410,250 | 05/19/2011| 01/01/2027
46625H HA 1| JPMORGAN CHASE & CO......cocouiiuririrrireiissiseisesiesesessssisessns | oevenne N A|.2FE ] ............ 7,262,500 | ... 113.301 ] ... ...7,931,070 7,000,000 (32,829) 0 0 ....553,000 | 08/24/2011 | 04/30/2049
743315 AM 5| PROGRESSIVE CORP......cccitiiiimiiriimismessnsssssssnssnesssesssnssssrsssnsenes | cvveee N ALAFE] 1,917,500 | . 108.000 ,160,000 2,000,000 .10,606 0 0 134,000 | 07/30/2010 | 06/15/2037
4299999. Hybrid Securities - Issuer Obligations. XXX 16,225,670 (48,452) 0 0 1,097,250 |..... XXXeoovo [ e XXX......
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Annual Statement for the year 2012 of the JAM ES RIVE R IN S U RAN C E COM PANY

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

F

0 Rate Current

r Used Year's Total

e to Unrealized Current Other Than Foreign Admitted Amount Stated

i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual

CUSIP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date

4899999. Total - Hybrid Securities. ..14,851,120 | .. XXX..oooouo . ...14,000,000 ..14,788,726 (48,452) 0 0 .. XXXt XXX XXX... 304,784 | ......... 1,097,250 |..... XXXevooe [ XXX......
Totals
7799999. Total - Issuer Obligations...........cccouwvevirirerinnns 237,318,618 | ... XXX........ ..252,716,954 .223,564,770 235,737,057 225,202 0 0 XXX...
7899999. Total - Residential Mortgage-Backed Securitie 5,558,464 ..5,929,410 5,676,276 43,084 0 0 .
7999999. Total - Commercial Mortgage-Backed SECUMHES. ... v 6,474,351 ..9,092,040 .7,900,000 | .............. 7,087,783 | o0 | e 191,336 0 0 XXX...
8099999. Total - Other Loan-Backed and Structured Securities. 118,654 |. . 121,120 ... 118,676 | ... (111) 0 0 XXX...
8399999. Grand Total - Bonds...... ....249,470,087 |... XXX........ ..267,859,524 237,259,722 | ..........248,587,153 ...459,511 0 0 XXX...
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Annual Statement for the year 2012 of the JAM ES RIVE R IN S U RAN C E COM PANY

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 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CUSIP o of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ | Impairment B/AC.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
060505 68 2|BANK OF AMERICA CORP 7.25%......ccerverereereneseinernnes | ceveees PR IO 8,000.000 | ........ 1,000.00 |1,007.440 | ....ccoeeens 8,059,520 |1,135.000 | ..cccovneene 9,080,000 | ..ocverneene 8,059,520 580,000 (V1N I 1,771,520 | oo, (V1 TR (V1 IR 1,771,520 [ .o 0 | P3LFE... | 06/02/2011
08449Q 20 3 |BERKLEY (WR) CORP 6.750% 7/26/45..........ccocovevrerrirns | cevri v | e 44,400.000 |.............25.00 | ..... 0.000 1,096,760 74,925 0 0 0 w0 0 0 |RP2LFE. | 03/01/2011
902973 83 3| US BANCORP B.5%........ccoureurrreermcnieinersssesnessensssissennns | eeveees O 140,000.000 |..............25.00 | ...... 0.000 4,009,600 165,570 0 387,800 0 0 387,800 0 | P2LFE... | 02/16/2012
949746 80 4|WELLS FARGO & COMPANY 7.5%......ccorvvmmereerrrmeeirennnnrins | ceveens JROTRN I 11,750.000 | .........1,000.00 | ...... 0.000 ...14,393,750 881,250 (V1N I 1,985,750 | .ovouverrrrriirns (V1 R 0 .1,985,750 P1LFE... | 06/01/2011
GO0450A 20 4 |ARCH CAPITAL GROUPLTD.... RG] e 106,700.000 2,862,761 ...2,719,534 134,542 0 143,227 0 .0 ..143,227 .0 |P2LFE... | 04/04/2012
G05384 14 7 |ASPEN INSURANCE HLDG LTD 7.25%.... R | e 80,000.000 . 2,000,000 |.....26.170 | ..............2,093,600 | ...... 2,000,000 68,472 0 0 0 w0 | 0 0 | P3LFE... | 04/03/2012
G68603 40 9| PARTNERRE LTD 6.500%......cccvnurirnrsserersnnesessnssnrsnsanens | onenns R e 40,000.000 |..............25.00 | ...... 0.000 [ .o 1,006,400 918,400 65,000 0 7,200 0 .0 7,200 0 |P2LFE... | 07/26/2010
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).... . . 33,428,791 30,677,649 | ............238,123 | ...cc.... 1,969,759 | .o [V I 4,295497 | oo (V] [ 0 4,295,497 | .o, 0 . XXX.o. [ XXX
8999999, TOtal = PTEEITEA SOCKS. .........cveeiieiiiciiei st | ereesienes 33,428,791 | .. XXX..... | ............34,564,991 | ........... 30,677,649 | .............. 238,123 | ........... 1,969,759 | ..oooovvrvcrierin, [V [ 4,295,497 | ....coooovvrvrrnn, (]} [ (V)] . 4,295,497 | ....covvvererne. 0 |.XXX.... [..XXX.......
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Annual Statement for the year 2012 of the JAM ES RIVE R IN S U RAN C E COM PANY

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 1 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CUSIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B/A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
31337# 10 5|FEDERAL HOME LOAN BANK OF CINCINNATL........cccostuvmrvmermerinenreinenis | coreeens 7,341.000 734,100 | .......100.000 | ..ccoovvrrrerrrnneen 734,100 | ..o 734,100 0 32,606 (1 PPN | B ISR (V] I A 08/14/2008
896047 50 3| TRIBUNE COMNEW......ciuiiiiiiiriiiiisiinsiiienisesisssssssnisssnienssnssssnssssssssissenisens | sevenens 22,976.000 1,114,336 ..1,114,336 0 0 0 0 u 12/31/2012
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 1,848,436 ..1,848,436 0 32,606 0 0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
47036* 10 9 | JAMES RIVER CASUALTY COMPANY.......... ..15,270,827 15,270,827 ...15,000,000 0 0
9199999, Total - Common Stocks - Parent, Subsidiaries and Affiliates ..15,270,827 15,270,827 ...15,000,000 0 0 ....19,159
Common Stocks - Mutual Funds
95766E 10 3 | WESTERN ASSET EMG MKTS INC 2......ccoovviiniinnnnnnrnsrissesssensenssssessnsssnenns | onneine | e | cereeenn:448,000.000 | ovoiviiiinicninnnd 6,863,360 ..6,108,450 0 450,240 855,680 855,680
9299999. Total - Common Stocks - Mutual Funds 6,863,360 ..6,108,450 0 450,240 855,680 855,680
9799999. Total - Common Stock..........cccocuiuenec .23,982,623 .23,982,623 22,956,886 | .. 0 482,846 934,839 934,839
9899998. Total - Preferred Stock from SECHON 1.........oiiiiiiiiiisi s | nnessnsssssens 33,428,791 34,564,991 ..30,677,649 | ..o 238,123 | ..o 1,969,759 | oo | 4,295,497 | o0 | s 4,295,497
9899999, Total - Preferred and Common Stock........ 57,411,414 58,547,614 53,634,535 238,123 2,452,605 5,230,336 5,230,336

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....1, the total $ value (included in Column 8) of all such issues $.....1,114,336.




Annual Statement for the year 2012 of the JAM ES RIVE R IN S U RAN C E COM PANY

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

€

1 2 3 4 5 6 7 8 9
cusip Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
313371 NW 2| FEDERAL HOME LOAN BANK.......c.ovitirimiiiieiiesiisiesississssisssiessensesesssssssssesienins | sevesssesssnens 12/11/2012 | STIFEL-HANIFEN DIVIS. 205,840 8
313560 HG 1|FEDERAL NATIONAL MORTGAGE ASSOCIATION . E 02/02/2012 | DEUTSCHE BANK...... 498,828 0
313560 RT 2|FANNIE MAE 12/19/2012 | JEFFERIES & COMPANY INC.... 849,457 | ..o 850,000 0
912828 TW 0|US TREASURY N/B...... . ....| 11/15/2012 | PARIBAS CORPORATION 2,013,054 2,000,000 | ... 663
0599999. TOtal - BONAS - U.S. GOVEIMIMENT. ...ttt s8R e R0 re L6 eEEoEE e o0 R E S8 E LR 3,567,173 3,550,000 | ... 671
Bonds - U.S. Special Revenue and Special A t
13033F Q3 7| CALIFORNIA ST HLTH FACS FING A.....cevouieiiiieiieieiieressiisessesiseesessssssssssesssssenns | sevesseesssins 02/21/2012 | BARCLAYS CAPITAL.......vturirmiimeinerieeisesiseesssissessssssesssesssssissssssssssssssssssssnses | sesssesssssesns 5,190,976 5,025,000 69,094
130685 2D 1| CALIFORNIA ST PUBLIC WKS BRD L .... | 03/23/2012 | GOLDMAN SACHS.. 3,119,640 3,000,000 0
181006 FR 3| CLARK CNTY NV PASSENGER FAC CH . .... | 02/22/2012 | UBS WARBURG 1,284,000 1,200,000 [ oooverrereirnieeiienieeieeeseeisseeins 9,567
3138MK 5 1|FEDERAL NATIONAL MTG ASSOC #AQA448...........ccoovvuerieirnerineirnssissrisesssesiessssesnnes | sevesssessssnns 11/30/2012 | SUNTRUST CAPITAL MARKETS........coomrimermmerieeienseniseesessssssessessssssssssssnsss | sossssessenes 1,050,970 [ .oovevererierierieneeeseesserienienes 998,250 | ... 915
59465H DM 5| MICHIGAN ST HOSP FIN AUTH .... | 02/10/2012 | US BANCORP PIPER JAFFRAY. 2,578,699 2,510,000 32,944
74529) KJ 3|PUERTO RICO SALES TAX FING COR .... | 02/14/2012 | JP MORGAN SECURITIES INC 2,723,100 2,500,000 | ..eeourvareierienieeeees s 6,111
74529) LY 9|PUERTO RICO SALES TAX FING COR .... | 02/121/2012 | BARCLAYS CAPITAL 2,131,934 1,975,000 [ .ooovorrerriiinnieiienresnsnen 6,624
87638T AS 2| TARRANT CNTY TXCULTURALEDUF......... . ... | 02/14/2012 | SALOMON SMITH BARNEY 2,013,029 1,930,000 | ... 536
87638T EE 9| TARRANT CNTY TX CULTURALEDUF......... SSSTTRSPTURSTOROREN IOV 02/14/2012 | SALOMON SMITH BARNEY 1,070,838 1,005,000 12,842
919112 DT 6| VALDOSTA & LOWNDES CNTY GA HOS......couiiiiiiieiisiiinsissiiiesiisensesissssississssissssnses | oovesssesssenns 02/17/2012 | SALOMON SMITH BARNEY ...t sensssesnns | cesesenssseeas 5,345,900 5,000,000 48,611
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments e 26,509,086 | ... 25,143,250 187,244
Bonds - Industrial and Miscellaneous
00100U AB 8| ADVANCED DISPOSAL SERVICES TL B . [SSSTRRURRROIEN IR 09/25/2012 | DEUTSCHE BANK........ooviriimeiirieriesieessesssise s ssssssssssssssssssssss. | sessnesssssenns 887,040 | ..o 896,000 0
004403 AF 8| ACE CASH EXPRESS INC........cooiiruirieriiirirrimeeserisssisessessssssssssssssssssesssessssssssssssenes | sevesssessesens 0412712012 [ DIRECT ......coomieirrieiierieseisessesissesssss st sssssse s ssssssessesssses | sevssessssesns 602,113 | oo 654,000 [ ..oovvomrirrereeirirereeees 7,643
00770S AB 2|ADVANCEPIERRE FOODS TL B .... | 10/02/2012 | DEUTSCHE BANK...... 1,039,148 1,047,000 0
017175 AB 6|ALLEGHANY CORP .... | 02/16/2012 | WELLS FARGO FINANCIAL 4,227,360 4,000,000 98,125
05107B AB 2 |AUGUST USHOLDING COINCTLB .... | 08/03/2012 | BARCLAYS CAPITAL 219,176 0
05107B AC 0|AUGUST US HOLDING CO TL 2L . ....| 09/10/2012 | BARCLAYS CAPITAL 161,352 0
09179F AK  8|BJS WHOLESALE CLUB INC TL B.....couviiicireriiirinieisissiersssseienssisssessssssssssesssnsn | osssssesensnnes 09/20/2012 | DEUTSCHE BANK........cciiiiiririierniieiesisstsiesisisssssse s sssssssessssissssssssssnns | sosessassnenes 683,717 | oo 690,623 0
126117 AR 1| CNA FINANCIAL CORP........cooorririririiireiiseeesiseesse s ssenes .| 02/14/2012 | CITIGROUP GLOBAL MARKETS 3,245,220 3,000,000 | .... 958
184502 BJ 0| CLEAR CHANNEL COMMUNICAT .... | 10/25/2012 | DIRECT 397,000 | .o 397,000 0
19259B AH 6| COINMACH SERVICE CORP TL B .| 07/10/2012 | DEUTSCHE BANK...... 909,800 0
30255F AD 7 |FPC HOLDINGS (FLEETPRIDE) TL.... . ....| 11116/2012 | DEUTSCHE BANK...... 574,200 0
30260T AC  2|BRAND ENERGY TL B...oovoiiriiiiiiiniisieissieienissiesssssssesesssssssssssesssssssssessssssssesssssssses | osssssesessnes 10/16/2012 | UBS WARBURG..........c.cocorvnr 893,288 | .. 918,548 0
31528D AB 5| CANDY INTERMEDIATE HOLDINGS TL B . | 08/28/2012 | MORGAN STANLEY & CO 1,410,327 1,409,729 0
31850F AJ 1|FIRST AMERICAN PAYMENT SYS TL B .... | 10/115/2012 | CREDIT SUISSE FIRST BOSTON 1,245,260 1,245,828 0
32007U AT 6|FIRST DATA CORP TL D1 . .| 03/23/2012 | CAPITALIZED INTEREST......cvuriirieirneriseiineeieesssessessssins 91,200 | covoerererieeeerieeens 91,200 0
39871H AM 8| GROCERY OUTLET INC TL....coouiriuieumrieriiensessseesensessssessenssssssesssssssessesssesssssssssssn . .... | 11/26/2012 | BARCLAYS CAPITAL 1,234,530 1,247,000 0
410867 AD 7 |HANOVER INSURANCE GROUP.........ccoostiiiiriiieiineineisseissssesiesissessssissssesssssssesssns | oovesssisssesns 02/10/2012 | WELLS FARGO FINANCIAL........coiiimiiriiniiieniieeiseisssissssisesssessesisssssssssssssesssnes | eevssessssenns 3,259,620 3,000,000 31,875
413626 AU 6|CAESARS ENTERTAINMENT OPERA TL B6.......... s .... | 02/08/2012 | BANK OF AMERICA. 229,688 | ..ot 250,000 0
42206 AJ 1|HD SUPPLY INCTLB .... | 04/12/2012 | BANK OF AMERICA. 1,068,475 1,082,000 0
44472N AC 0 |HUISH DETERGENTS INC TL B... ....| 07/11/2012 | BARCLAYS CAPITAL 187,632 0
44472N  AE 6| HUISH DETERGENTS INC TL . .... | 09/18/2012 | JP MORGAN SECURITIES INC 537,305 ...576,198 0
44730T AB 7 [HUPAH FINANCE INC TL Bu..ouiiuiiiciieieisiiseie sttt sssssesssas | sressssessssens 12/16/2011 | UBS WARBURG........coouiririinciiiiesie sttt sssssssisnnss | sensssessinnnes 352,016 [ .voveerriierineeisiee s 359,200 0
460933 AK 0| INTERNATIONAL WIRE GROUP .... | 09/28/2012 | DIRECT 759,000 759,000 0
464288 28 1|ISHARES JP MORGAN EM BOND FD.. .... | 10/03/2012 | SANFORD BERNSTEIN........... 5,957,935 0
50209R AC 8|LANDMARKAVIATION TL B .... | 10/19/2012| MORGAN STANLEY & CO 601,586 0
577743 AA 5| MAXIM CRANE WORKS LP.......cc.ccocvenec . ....| 08/03/2012 | DIRECT 192,545
62912Y AE 2 [NGPL PIPECO LLC TL Buoouiiuiirririeiiieiiesieeiseesssisessess st ess st ssssssssnsns | sressssssssnens 08/03/2012 [ VARIOUS.......c.ouriuiiiniirrisisseissise st ssssssssnnss. | sesssssssssesas 813,469 | ..o 823,645 0
63632L AC 1| NATIONAL HEALING CORP TL...orvuurirrerrermnierierseseseessessssssessessesssesssssssssssssssesssns. | sevesssessesens 04/23/2012 | JEFFERIES & COMPANY INC......ovomimrrimirierierissessessesssessesssesssessssssssssssnes | sevssesssssenns 1,538,575 1,554,700 0
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cusip Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
63689E AC 9| NATIONAL MENTOR HOLDINGS INC TL B......civvireiirieriieeiiereiessesiseesisessssenessenesens | coveseeneninns 06/05/2012 [ UBS WARBURG...........ccooueiimieiimieiiseiiesssisessssessssssesssssssssssssssssessssssssssssssns. | coesesesesssonns 1,205,515 1,244,728
68234P AC 3|ONE CALL MEDICALINCTLB . | 08/22/2012 | JEFFERIES & COMPANY INC...... 700,084 | ..o 713,511
68245) AB 6| ONEBEACON US HOLDINGS IN 11/07/2012 | BANK OF AMERICA.............. 3,027,510 3,000,000 | ...oovvererirreiiereiieeeieeee e
69353F AG 9|(PQCORPTLB. .... | 11/01/2012 | CREDIT SUISSE FIRST BOSTON 723,777
70583G AL 6|PELICAN PRODUCTS INC TLB... . .... | 07/11/2012 | DIRECT 753,049
71944B  AF 2| PHYSICIAN ONCOLOGY SVCS TL B....cccvvvuuurrirreiiiceineeieseissseisssesssssessessssssesssnesens | covesenseienns 08/10/2012 | JEFFERIES & COMPANY INC........ooiiiiimriieiiinniieeseesseeisesesssssssesessssesaesenens | coenesssennsenns 897,558 | ... 706,608
71944B AG 0 |PHYSICIAN ONCOLOGY SVCS TL DD .| 08/10/2012 | JEFFERIES & COMPANY INC...... 84,745 85,845
75049E AF 1|RADNET MANAGEMENT INC TLA.......... 10/05/2012 | BARCLAYS CAPITAL 512,805 517,985
78571Y AM  2|SABREINC TL EXT.... . ... | 12/16/2011 | VARIOUS.................cc. 630,011
78667A AB 3| SAGE PRODUCTS INC TL Bu....ooueiireiireiiereiiseiissiieessisesiesesiesssessssessssssieenes . ....| 12/13/2012 | BARCLAYS CAPITAL 339,570
79603M AD 8| SAMSON INVESTMENT CO TL 2 LEIN 09/19/2012 | BANK OF AMERICA.........oivvieiieeiieiieseiisesiseseissssessssessssssesssssssssesssseneses | cosnesesesnsenns 718,758
816194 AN 4 |SELECT MEDICAL CORP TLB............ ... | 08/09/2012 | JP MORGAN SECURITIES INC 665,351
82378G AH 9|SHERIDAN HOLDINGS INC TL B ... | 06/29/2012 | CREDIT SUISSE FIRST BOSTON 178,200
83547U AC 3|SONNEBORNINC TLB .... | 06/05/2012 | VARIOUS...........cooouuue 612,497
87583H AC 8| TANK HOLDING CORP TL . | 06/29/2012 | GENERAL ELECTRIC CAPITAL 622,800
89388X AC 6| TRANSTAR HOLDING CO TLB 10/02/2012 | RBC CAPITAL MARKETS.........ooviiiiiiiiriinniinsiesssiissseisssisssssssssssssssssnsssnes | covessnssennenes 379,170
90324L AG 8|US RENAL CARE INC TLB.......ccccoe..n. .| 07/02/2012 | BARCLAYS CAPITAL 461,822 | ..o 468,855
90980N AG 9 |UNITED CENTRAL INDUSTRIAL TL B .... | 10/12/2012 | BARCLAYS BANK PLC 1,070,758 1,115,373
92553 AC 0[VEYANCE TECHNOLOGIES INC TL B .... | 04/12/2012 | VARIOUS 347,807 361,956
92553) AD 8|VEYANCE TECHNOLOGIES INC TL DD . ... | 04/12/2012 | VARIOUS 49,841 51,869
92553) AF 3| VEYANCE TECHNOLOGIES INC TL......ooiiiiiireiireiiisiiissesisseiiesesisssssissssissesssssenns | covesesnesenns 07/11/2012 | BARCLAYS CAPITAL.......oooriiiimiiiniiisniiienisssesssssissssisssses s | osnesessnssenns 978,803 1,044,088
93316U AD 9|WALTER ENERGY INCTLB........ .... | 11/05/2012 | VARIOUS 893,690 | ...ovvereriireiiere e 696,083
96758D AP 8| WIDE OPEN WEST FINANCE LLC TL. ... | 08/03/2012 | VARIOUS 3,462,441 3,559,570
97181# MU 4 |WILMINGTON TRUST TERM LOAN .| 04/25/2012 | BNP PARIBAS.........ccooourvvvvinrrriiiranns 1,608,641 1,748,523
97246F AB 2 |WILSONART INTLTLB........ccoceevene. . .... | 10/24/2012 | DEUTSCHE BANK...... 755,469 | ..o 763,100
99B006 41 1 |HARLAND CLARKE TL B-2-EXT.....viiiiriiiiiieineiienissiesisissesesssssssesssesssssssesessssssssenss. | nessessssesenens 05/03/2012 | CREDIT SUISSE FIRST BOSTON.......ccoiieriiireriiirirnmieresssisesssssssssessesssssssensns | sovenessessnsenes 134,305 | oo 141,374
99B006 42 9|HARLAND CLARKE TL B-2-EXT... ... | 05/03/2012 | CREDIT SUISSE FIRST BOSTON... 39,784 41,878
99B006 44 5|HARLAND CLARKE TL B-2-EXT... ... | 05/03/2012 | CREDIT SUISSE FIRST BOSTON... 47,966 50,491
99B006 45 2|HARLAND CLARKE TL B-2-EXT .| 05/03/2012 | CREDIT SUISSE FIRST BOSTON 98,095 103,258
99B007 72 4|SABREINC ... | 12/16/2011 | VARIOUS...........coocoucc 196,687 ......239,878
99B015 68 5[99 CENTS ONLY STORES TL B....ccocouiieiiiiiriiciinsieivesisissis e sissssessssnisees | soesssesssenens 12/16/2011 [ RBC CAPITAL MARKETS......oiriiiriieiersisiesieissssisenssnssssesssissssessesssssssssesss | sessesssinsenes 664,556 | ..o 676,046
99B015 69 3|ALLIANCE HEALTHCARE SVCSTL....... .... | 01/10/2012 | DEUTSCHE BANK...... 156,521
99B015 70 1|ALLIANCE HEALTHCARE SVCSTL....... .... | 01/10/2012 | DEUTSCHE BANK...... 172,173
99B015 71 9|ALLIANCE HEALTHCARE SVCS TL....... .... | 01/10/2012 | DEUTSCHE BANK...... 187,825
99B015 72 7|ALLIANCE HEALTHCARE SVCSTL....... .| 01/10/2012 | DEUTSCHE BANK...... 203,477
99B015 73 5|ALLIANCE HEALTHCARE SVCS TL....... 01/10/2012 | DEUTSCHE BANK...... 106,278
99B015 74 3|ALLIANCE HEALTHCARE SVCSTL....... .... | 01/10/2012 | DEUTSCHE BANK...... 234,782
99B015 75 0|ALLIANCE HEALTHCARE SVCSTL....... .... | 01/10/2012 | DEUTSCHE BANK...... 266,086
99B016 66 7|VEYANCE TECHNOLOGIES ADD ON TERM LOAN.... . | 04/05/2012 | BARCLAYS CAPITAL 219,895
99B018 02 8|ISTAR FINANCIAL INC TL MTHLY 6...... . ... | 10/12/2012 | JP MORGAN SECURITIES INC . 552,915
99B018 03  6|ISTAR FINANCIAL INC TL MTHLY 27...cciiiiiiirriiiiinrriieseiseseisnssssssssssesssessssnssiens | covesiesssines 10/12/2012 | JP MORGAN SECURITIES INC.....cocvoouriiriiriireiisssisssssssesssesessessssssesseens | covsssessnnnnnes 552,915
99B018 05 1|SMART &FINALINC............ . .... | 11/08/2012 | MORGAN STANLEY & CO 643,648
99B018 06 9[ENTERCOMRADIO TL B 11/21/2012 | BANK OF AMERICA............... 448,495
99B018 09 3|TRANSFIRST HOLDINGS TL B 12/20/2012 | GENERAL ELECTRIC CAPITAL 556,380 562,000
10524M AD 9 |BRAND ENERGY (ALUMA) CAN TI loviciueeeenn | 10/16/2012 | UBS WARBURG..........ccooorviinnne 214,389 e00r.220,452
50209R  AF 1 |LANDMARK AVIATION CAN TL.....oiiiimriiimrreimreisreisesessssesssessssssessesssssssssesssssessises [T 10/19/2012 | MORGAN STANLEY & CO......ccooomrirmriiimiiireiinsesiessssessssesesssssssssssssssssssssnns | covesssssnsenes 63,999 | ..o 64,645
00110# AC 7|AES PUERTORICO.........ccccooeuuce Reooiiins 04/25/2012 | BNP PARIBAS..........oooueiiieiiieeieseeieesisesisesisssssssssssssssssssssssssssssssssssseneses | wosenesesssssenns 5,775,657 6,343,390
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Annual Statement for the year 2012 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
cusip Date Number of Actual Par Paid for Accrued

Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends

01551U AA 2| ALGECO SCOTSMAN GLOB FIN.......cevuerriimmerimeimersesisnessensssessesssssssessesssssessssssssene Reieeeein 10/02/2012 [ DIRECT .....couvereereeirniseesecssesie st s sssssssse st ssssss st essssssssssssssssssesssns. | senessneees 920,000 | ..ocvvevrrrirrireenerieere s 920,000 0

49858H AB 8 |KLOECKNER PENTAPLAST GMBH TL B 08/23/2012 | JEFFERIES & COMPANY INC.... 725,504 | ..oooiieirieresie e 737,096 0

614810 AB 5|MONTPELIER RE HOLDINGS L ... | 10/02/2012| VARIOUS.................. 3,008,010 3,000,000 0

71535P AA 7 |PERSTORP HOLDING AB .| 11/09/2012 | JP MORGAN SECURITIES INC 728,000 0

83547U AE 9| SONNEBORN REFINED PRODUCTS TL B....... . 06/05/2012 | VARIOUS.................. 108,088 ...109,471 0

99B017 27 7 [GROHE HOLDING GMBH TL B....cccvvuuvirrireirerieeineriesiesisseessssssssesssessseessesssssenesenes 09/06/2012 | CREDIT SUISSE FIRST BOSTON.........coourumrimrmmerierireeiseessessessessesssseesssessnens | sevesseenns 1,754,376 1,765,506 0

99B017 57 4|AES PUERTORICO.........c.evvuee 04/25/2012 | BNP PARIBAS.........ccovviiirnriniinns 911,946 1,001,588 0

L0433M AB 1[AUGUST LUXUK HOLDING CO TLB 08/03/2012 | BARCLAYS CAPITAL 284,923 | ..o 283,506 0

L0433M AC 9|AUGUST LUXUK HOLDING TL 2L Riiiiiis 09/10/2012 | BARCLAYS CAPITAL.......vviieririsirisissnissesssesssssessenssssssensenssssssssssssssensenssssessnns | seseseesas 209,573 209,050 0
3899999, Total - Bonds - Industrial and Miscellaneous............ 74,786,477 ..70,046,188 147 537
8399997. TOI = BONAS = PAI 3.ttt 88881 E 80044 £ E££E1 £E4EEE 8oL E 0L HEE 18£8t 104,862,736 | ..o 98,739,438 335,452
8399998. Total - Bonds - Summary Item from Part 5 24,799,787 25,488,202 0
8399999. Total - Bonds. 129,662,523 ....124,227,640 335,452

Preferred Stocks - Industrial and Miscellaneous

902973 83 3| US BANCORP B.5%.......cuuuiuuiirrirneineineisssisesesesssss s ssssssssssssss s ssassssssssessssesssssssnes | sevesseesassenns 02/16/2012 | JANNEY MONTGOMERY SCOTT......ocvuuiiurirerimeineissssseessessseesssessssisssssssssssess | sesssssssssssssssesssssesssssasssnnss 140,000.000 3,621,800 | oo 0.00 0

GO0450A 20 4 |ARCH CAPITAL GROUPLTD............. Reieeeiin 04/04/2012 | JANNEY MONTGOMERY SCOTT......ovvuuriurmimerireemiessessersesssesesesssssssssssesssesens | seesssssesssesssessssssssssssssinens 106,700.000 2,719,534 | oo 0.00 0

G05384 14 7| ASPEN INSURANCE HLDG LTD 7.25%......cccosveseirsiinnns | 04/03/2012 | CITIGROUP GLOBAL MARKETS 80,000.000 2,000,000 | i 0.00 0
8499999. Total - Preferred Stocks - Industrial and Miscellaneous OO OO O PO PO OO OO OO O PO OO PO OO OO OO PO PP PO PP OP PO PO PP PP PSP PP PPN 8,341,334 0
8999997. Total - Preferred Stocks - Part 3.......oviiiniiiiiessessssssnsninns 8,341,334 0
8999999, Total - Preferret STOCKS.............cieiiiiecieicceecctee ettt sesnaesenas 8,341,334 0

Common Stocks - Industrial and Miscellaneous

896047 50 3|TRIBUNE CO/NEW................ | ................ | 12/31/2012 | EXCHANGE 22,976.000 1,114,336 0
9099999. Total - Common Stocks - Industrial and MISCEIANEOUS.........vu i 1,114,336 0
9799997. Total - Common Stocks - Part 3........ccccoiiiiiniiiiiiisnicsiins 1,114,336 0
9799999, TOtal = COMMON SEOCKS..........cecvveieieeieicectetee ettt s st n et et b saetenn et et esnsetennseeenenanas 1,114,336 0
9899999. Total - Preferred and COMMON STOCKS............c..ovuiureviiieiiierieresiicie s ssesa st ssssesea s esaes s st ssssess s sess s essessesssesaes  eesessessssssessessessses e b s s s b st s s b s b et s s es s e e s s s s senen 9,455,670 0
9999999. Total - Bonds, Preferred and COMIMON SHOCKS. .. ... .iuiuiiiictetet ittt ettt ettt et ettt et eteeectet e etetetesestesesseesesessetesesseaesesssetasanss | eeiehetassssssssssesesssssesasoesetetesaes et eeses et et saeh et e seA et et st eh et e et et et nsetesnsesesensnsetanas 139,118,193 | .o XXX 335,452
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Annual Statement for the year 2012 of the JAM ES RIVE R IN S U RAN C E COM PANY

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
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CcusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment BJ/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized | (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
3620A5 US 6| GOVERNMENT NATL MTG ASSOC #719793........ oo | 06/27/2012. | VARIOUS........oovvirrierierinerinninans | e | s 4,273,704 | ........ 3,933,951 | ........ 4,094,690 | ..........4,071,823 | .... , (21,030) (V10 4,050,793 | ..ccocovirernn0 | o 222911 | ... 222911 | ... 103,490 | 04/15/2040.
3620AJ ZJ 1|GOVERNMENT NATL MTG ASSOC #731645. ... | 06/27/2012. | VARIOUS v 4,780,183 | .......4,406,340 | ........4,581,216 ...(22,822) . 59,643 | . 59,643 | ......119,741 | 05/15/2040.
36296X Z6 4|GOVERNMENT NATL MTG ASSOC #704665........ ... | 12/03/2012. | VARIOUS 3,341,247 | ........ 3,118,758 | ........ 3,247,894 1(26,489) [ ..vvvvireinn0 | 3,216,712 | 0 [ 124,535 | ... 124,535 | ...... 147,110 | 08/15/2039.
36297E CF 0| GOVERNMENT NATL MTG ASSOC #709370. .. | 12/03/2012. | VARIOUS 576,923 540,866 563,092 (4,394) 19,169 | ........ 23,857 | 08/15/2039.
912828 AP 5|UNITED STATES TREASURY NOTES v | 1171512012, | MATURITY ...oiririrrercennninerenes [ e | e 2,100,000 | ......... 2,100,000 | ........ 2,110,500 (1,113) ..2,100,000 | .oovvrvvereeen0 [0 | 0| 84,000 | 11/15/2012.
912828 JR 2|UNITED STATES TREASURY NOTES... .| 11/30/2012. | GOLDMAN SACHS......ccocomrinniinnes [ onrremrrnsisenisssiinnns | covenseens 609,332 | ..occoenad 520,000 | ..ccco..e. 575,354 (497D | o0 [, 555,061 | ..ccooooreienn0 | 54271 | 54271 | 20,470 | 11/15/2018.
0599999. Total - Bonds - U.S. Government... 15,681,389 14,619,915 15,172,746 ...(80,819) 15,000,860 80,529 498,668 |..... XXX.oooe
Bonds - U.S. Political Subdivisions of States
215723 JF 5|COOK CNTY IL CMNTY HIGH SCH DI... oo [ 1173072012, | VARIOUS.......cooooeeeveeeeeeeeeens | eevveeneeeenereenerinne | eeveenenes T21,79% | ... 670,000 | ........... 709,718 0 (4,737) 0 12/01/2017.
259030 NR 1|DOUGLAS CNTY GA SCH DIST. ... | 12/21/2012. | US BANCORP PIPER JAFFRAY ... [ c.ecvvererenrrinnins | e 1,099,000 | ........ 1,000,000 | ........ 1,046,520 0 (5,648) 0 04/01/2020.
492512 MF 2| KERSHAW CNTY SC SCH DIST. ... | 11/30/2012. | GOLDMAN SACHS........coormerrmrrns | v 1,027,200 1,000,000 1,086,810 1,030,291 0 (8,840) 0 1,021,452 02/01/2018.
549187 Q8 8|LUBBOCK TX ... | 12/21/2012. | FIDELITY. vern.1,080,890 | ........1,000,000 | ........1,038,650 1,015,569 0 (4,703) 0. ..1,010,866 02/15/2020.
590621 HK 7|MESA CNTY CO VLY SCH DIST #51 ... | 12/21/2012. | GOLDMAN SACHS........covimrrrerrns | e | v 1,085,610 | ........ 1,000,000 | ....... 1,076,380 1,025,603 0 (8,348) (V10 1,017,255 12/01/2018.
615401 JW 7|MOON PA AREA SCH DIST ... | 11/30/2012. | PNC CAPITAL MARKETS.............. 1,121,530 | ........ 1,000,000 | ........ 1,062,690 1,028,306 0 (6,371) (V10 O 1,021,935 11/15/2018.
861130 ET 5| STOCKBRIDGE MI CMNTY SCHS.. <o | .. | 11/30/2012. | US BANCORP PIPER JAFFRAY... [ I 1,389,326 | ........ 1,260,000 | ........ 1,373,564 | ... 1,303,549 | o0 | e (11,566) | v 0 [ (11,566) | .oooovreennennd 0 [ 1,291,983 05/01/2017.
2499999. Total - Bonds - U.S. Political SUbiVISIONS Of SEALES. .....cvuurreiriririiisiiiiiis iriessissesssssesssis s sssss s s snsssssssnssnsnnes | enssnes 7,531,350 | ...... 6,930,000 | ....... 7,394,332 | oo 7,108,336 | .ooooovinrinenn0 [ c00ienn(50,213) | o 0 e [OPAK)) I 0 [ 7,058,124 |....ccoocce.0 | ... 473,226 | ......473,226 | .....406,710 |..... XXX.oooe
Bonds - U.S. Special Revenue and Special A t
075388 EC 8|BEAVER AR WTR DIST BENTON & WA................ «.. | 11/15/2012. | PREREFUNDED........cooonrrirerienins | e | s 1,000,000 | ........ 1,000,000 | ........ 1,069,980 | ........... 1,008,735 | .oovovvrerrenn0 | e (8,735) 0 (8,735) 0 11/15/2017.
167592 RJ 5|CHICAGO IL OHARE INTERNATIONAL................. ... | 10/17/2012. | CALLED BY ISSUER at 100.000.... | ....cooerereereririrns | woreeens 1,750,000 | ........ 1,750,000 | ........ 1,763,353 1,750,000 0 0 0 0 01/01/2019.
3128MM BN 2 |FEDERAL HOME LOAN MTG CORP #G18044....... ... | 12/01/2012. | VARIOUS 500,420 | .......... 481,111 | oo 478,029 0 629 0 03/01/2020.
3128MM K7 7 |FEDERAL HOME LOAN MTG CORP #G18317....... ... | 06/29/2012. | VARIOUS.........vvverreerrierresresereans | coveeviveeiesiiessiessiens | v 1,672,999 | ....... 1,595,661 | ........ 1,623,336 0 (3,346) (V10 O 1,613,100 07/01/2024.
3128PP NW 9| FEDERAL HOME LOAN MTG CORP #J10405 ... | 06/29/2012. | VARIOUS 2,003,151 | ........1,910,723 | ........1,983,570 0 (9,248) 0 ..1,954,891 07/01/2024.
3128PQ WW 7| FEDERAL HOME LOAN MTG CORP #J11561....... 1| 12/01/2012. | VARIOUS........ovvirinrrinrineineeinnee [ v | i 779,410 | ........... 743,756 | ........... 772,926 0 (5,679) 0 01/01/2025.
312938 SQ 7|FEDERAL HOME LOAN MTG CORP #A90527....... oo | 12/01/2012. | VARIOUS........oovvvirierrnerneniieinne | v | s 1,029,284 | ........... 968,846 | ........... 997,458 0 (1,579) 0 01/01/2040.
312940 L3 1|FEDERAL HOME LOAN MTG CORP #A92146....... 1. | 06/29/2012. | VARIOUS........ovverrinrinrinerneinnes | i | v 1,649,843 | ........ 1,536,171 | ........ 1,585,617 0 (529) 0 05/01/2040.
31294K UN 3 |FEDERAL HOME LOAN MTG CORP #E01489....... ... | 12/01/2012. | VARIOUS 267,978 257,131 256,306 0 156 0 11/01/2018.
31294K ZF 5|FEDERAL HOME LOAN MTG CORP #E01642....... | ... | 12/01/2012. | PAYDOWN.... 119,931 0 60 0 05/01/2019.
31294K ZT 5|FEDERAL HOME LOAN MTG CORP #E01654....... ... | 12/01/2012. | PAYDOWN.... 59,105 0 30 0 06/01/2019.
312962 VE 0|FEDERAL HOME LOAN MTG CORP #B10613....... oo | 12/01/2012. | VARIOUS........ovvoirerirerineeireniine [ v | v 135,957 0 208 0 10/01/2018.
312962 VV 2|FEDERAL HOME LOAN MTG CORP #B10628....... ... | 12/01/2012. | VARIOUS 89,761 0 44 0 11/01/2018.
312962 VX 8|FEDERAL HOME LOAN MTG CORP #B10630....... oo [ 1210172012, | VARIOUS........ooooeecveeeeeseeeieees | eevveeenevieesesieenesiens | eevienenes 190,744 0 17 0 11/01/2018.
312962 Z3 0|FEDERAL HOME LOAN MTG CORP #B10762....... | ... | 12/01/2012. | VARIOUS . .101,866 0 144 0 11/01/2018.
312964 6W 4|FEDERAL HOME LOAN MTG CORP #B12685....... oo [ 1210172012, | VARIOUS.......ooooceeeveeeeeeeeeeens | eevveeneeeeeereenerinne | eeveenenes 185,465 . 0 (224) 0 02/01/2019.
312965 MW 3| FEDERAL HOME LOAN MTG CORP #B13073....... ... | 12/01/2012. | VARIOUS 220,535 212,438 215,259 0 (347) 0 04/01/2019.
312966 GR 9|FEDERAL HOME LOAN MTG CORP #B13808....... 1| 12/01/2012. | VARIOUS........oveiiinrrinrineineeinnee [ v | e 176,967 | ..cccveneee 170,773 | v 173,041 0 (242) 0 04/01/2019.
312968 QZ 6|FEDERAL HOME LOAN MTG CORP #B15872....... 1| 12/01/2012. | VARIOUS.........ovviiverinrrneenerinens | v | vveeinees 126,939 | ...ccoooue. 119,852 | v 120,620 0 (48) 0 07/01/2019.
31371L HG 7|FEDERAL NATIONAL MTG ASSOC #255031......... 1| 12/01/2012. | VARIOUS........ovvirririiniinsineninnne | v | v 165,645 | ...ccoooee. 157,400 | wovvvrnce 156,883 0 149 0 12/01/2018.
31371L M2 2|FEDERAL NATIONAL MTG ASSOC #255177......... ... | 12/01/2012. | VARIOUS 204,581 | .o 192,893 | v 195,876 0 (341) 0 04/01/2019.
31385X GU 5|FEDERAL NATIONAL MTG ASSOC #555611......... ... | 12/01/2012. | VARIOUS 90,223 | ..o 85,984 0 143 0 07/01/2018.
31393A PQ 4 |FEDERAL NATIONAL MTG ASSOC 03 22 UC........ v | 12/01/2012. | PAYDOWN.....cooouivmrirrirriineieenins [ v | veeienes 156,156 | ...ccvveee 156,156 0 1,053 0 12/25/2032.
31393Q WR 9| FEDERAL HOME LOAN MTG CORP 2610 DG....... v | 12/01/2012. | PAYDOWN. ...ooomvirrirrerrrinrrnenins [ v | e 102,977 | v 102,977 0 1,032 0 03/15/2033.
31393U QJ 5|FEDERAL NATIONAL MTG ASSOC 03 117 MN..... ... | 01/01/2012. | PAYDOWN.... 1,811 1,811 0 0 0 1,811 0 07/25/2021.
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Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized | (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
31394B HM 9 | FEDERAL NATIONAL MTG ASSOC 04 84 CD........ ... | 12/01/2012. | PAYDOWN.........oevernvcne 84,385 | ....ovevennd 84,385 | ............. 79,441 610 0 610 0 {84,385 |0 [ e | il | 1,813 | 10/25/2018.
31394C V2 5|FEDERAL NATIONAL MTG ASSOC 05 35AC........ ... | 09/01/2012. | PAYDOWN.... 206,040 206,040 202,628 0 874 0 [ 206,040 |0 | o0 |0 [ s 3,090 | 08/25/2018.
31394D XS 4|FEDERAL NATIONAL MTG ASSOC 0549A... v | 12/01/2012. | PAYDOWN. ...coomvrrrireirerisrnnennns [ e | cvevinees 137,130 137,130 137,451 0 0 0 11/25/2032.
31394E GN 2 |FEDERAL NATIONAL MTG ASSOC 0563 HA........ ... | 09/01/2012. | PAYDOWN.... 50,691 | .oovverees 50,691 ...49,389 0 358 0 04/25/2023.
31394H X3 0|FEDERAL HOME LOAN MTG CORP 2672 HA....... |... | 02/01/2012. | PAYDOWN.... 16,385 | .ooovrvrne 16,385 | covrernes 16,081 0 37 0 09/15/2016.
31394X YW 0 |FEDERAL HM LN MTG CORP 2790 DY vee | oo [ 12/01/2012. | PAYDOWN.....ovorvirircririnnrienins [ e | e 1,222,816 | ........ 1,222,816 | ........ 1,138,557 0 7,266 0 05/15/2019.
31395R AR 9|FREDDIE MAC REFERENCE REMIC R001 AE...... ... | 01/01/2012. | PAYDOWN.........cccoonen. 5,322 5,322 0 0 0 04/15/2015.
31395T LX O0|FHR 2963 BK. ... | 12/01/2012. | VARIOUS 941,020 918,269 .0 09/15/2034.
31396G G7 0|FREDDIE MAC REFERENCE REMIC R004 AL...... ... | 04/01/2012. | PAYDOWN.......ccovvrvnenee 7,795 7,795 0 12/15/2013.
31400V 2K 7 |FEDERAL NATIONAL MTG ASSOC #699278......... oo [ 1210172012, | VARIOUS.......ooooceeceeeeeeeeeeeees | eevveeneeeeeereenerinne | eeveenenes 101,846 | ...cconeee. 97,556 0 0 0 04/01/2018.
31402H X6 3|FEDERAL NATIONAL MTG ASSOC #729801......... o | 12/01/2012. | VARIOUS.........ovoirineriinrinierenirene [ v | s 169,433 | ...ccoooue. 161,173 0 161 0 11/01/2018.
31402W 5A 2| FEDERAL NATIONAL MTG ASSOC #740741......... 1| 12/01/2012. | VARIOUS.......covviiirrinrineineeinnne [ v | s 111,376 | v 105,773 104,997 149 0 149 0 11/01/2018.
31402Y CM 4 |FEDERAL NATIONAL MTG ASSOC #741776. ... | 12/01/2012. | VARIOUS . 129,862 | .. 124,073 .123,666 146 0 146 0 10/01/2018.
31403F 4B 7|FEDERAL NATIONAL MTG ASSOC #747918......... 1| 12/01/2012. | VARIOUS........oovvirrinrriniiienineeinnns | v | e 170,076 | ..covooee. 162,491 161,958 191 0 191 0 11/01/2018.
31405E 2Y O0|FEDERAL NATIONAL MTG ASSOC #787491......... o [12101/2012. | VARIOUS.......oooovioreenerinnneenns | ceveinesesneeesnsnesnns | eeveeneees 195,942 | .ccoooeee 185,602 | ..vvvvne 185,080 175 0 175 0 06/01/2019.
31405F JJ 2|FEDERAL NATIONAL MTG ASSOC #787865......... o | 12/01/2012. | VARIOUS.........vvuirinirrerinirreninene [ v | s 161,601 | .oevveeee 153,090 | wovvvrnee 152,659 145 0 145 0 06/01/2019.
31405K EG 2 |FEDERAL NATIONAL MTG ASSOC #791335......... oo [ 1210172012, | VARIOUS.......cooooceeceeeeeeeeeeens | eevveeneveeeevienerinns | eeveenenes 167,136 | .oovveneee 160,745 | ..ccvvvnee 163,282 (537) 0 (537) 0 09/01/2019.
31406T B4 2|FEDERAL NATIONAL MTG ASSOC #819159. ... | 12/01/2012. | VARIOUS 287,740 274,370 272,076 502 0 502 0 04/01/2020.
31410F Y6 6|FEDERAL NATIONAL MTG ASSOC #888233......... ... | 12/01/2012. | VARIOUS 536,567 509,710 | ........... 478,092 ...488,032 6,681 0 6,681 0 {494,712 | 0 | e 41,855 | L. 41,855 | 21,594 | 11/01/2035.
31417V GU 1 |FEDERAL NATIONAL MTG ASSOC #AC8310........ oo [ 1210172012, | VARIOUS........ooooveeevesecveeerrieens | evvveeneviiesesissesiinns | v 1,761,093 | ........ 1,648,779 | ........ 1,652,128 1,650,406 (572) 0 (572) (V10 O 1,649,834 |.....ccceee0 | 111,259 | 111,259 | ... 72,753 | 01/01/2040.
31418Q WQ 2 |FEDERAL NATIONAL MTG ASSOC #AD3354......... v | 12/01/2012. | VARIOUS........oovvirrrirmrierinerinnrinans | i | e 3,365,563 | ........ 3,191,571 | ... 3,200,049 0 (1,713) (V10 3,195,744 | .......cco..0 | .......169,819 | ....... 169,819 | ...... 125,468 | 05/01/2040.
38374C ZR 5|GOVERNMENT NATL MTG ASSOC 03 84 GT....... ... | 12/01/2012. | PAYDOWN.... 39,922 0 0 0 07/20/2032.
38374K 6X 6|GNR 2005-28 TE oo | 12/01/2012. | PAYDOWN. ..o v | e 195,713 0 2,045 0 02/17/2033.
38374K UT 8| GOVERNMENT NATL MTG ASSOC 2005-13 PA.... | ... | 12/01/2012. | PAYDOWN.... 88,999 ...86,121 0 677 0 11/20/2033.
65821F EQ 5]|NORTH CAROLINA ST HSG FIN AGY.....ccooovuvins ... | 10/01/2012. | SINK FUND PAYMENT 215,000 215,000 228,167 0 (1,225) 0 07/01/2036.
3199999, Total - Bonds - U.S. Special Revenue and Special A M.ttt ettt sttt nrenens | erenin 23,151,201 | ...... 22,260,607 | ...... 22,374,770 0 14 0].....22364301 |.......0 | ...786902 | .....786,902 | ....833,968 |.... XXX......
Bonds - Industrial and Miscellaneous
002824 AT 7|ABBOTT LABORATORIES ... | 11/13/2012. | TENDER OFFER 295,870 250,000 293,628 0 (7,439) 0 05/15/2016.
038521 AG 5|ARAMARK CORP. ... | 02/08/2012. | DIRECT. 54,450 | ..coooonne. 55,000 | ..ocoonnenne 51,975 0 115 0 02/01/2015.
05107B AB 2 |AUGUST US HOLDING CO INC TL B. v | o | 12/31/2012. | SINK FUND PAYMENT 545 545 548 0 0 0 04/27/2018.
053773 AJ 6|AVIS BUDGET CAR RENTAL «e | .| 01/20/2012. | DIRECT 576,000 600,000 561,000 | ..cooovrvrne 561,971 0 1,018 0 05/15/2014.
05956K AA 6 |BANC OF AMERICA LARGE LOAN 10-HLTN HLTN] ... [ 09/15/2012. | VARIOUS.........cevvmrvreriirinerinniins | ceerseernseissrsnerienens | cevveren 478,676 | ........... 483,360 | ........... 450,685 ...480,306 0 1,155 0 11/15/2015.
085790 AP 8|BERRY PLASTICS CORP... ... | 05/23/2012. | DIRECT 1,660,838 | ........1,665,000 ..1,646,888 1,644,188 .0 0 ..1,655,071 02/15/2015.
09179F AK 8|BJS WHOLESALE CLUB INC TL B oo [ 0713172012, | VARIOUS.......cooooeeeveeeeeeeeeees | eevveeneveeeevisneriens | v 1,081,699 | ........ 1,082,221 | ........ 1,028,475 1,029,990 0 (1,203) (V10 P 1,028,787 09/20/2019.
11953U AB 3 |BUFFALO GULF COAST TERMINALS TL B ... | 12/31/2012. | SINK FUND PAYMENT 3,504 3,504 | oo 3,434 0 3 0 3,504 10/31/2017.
125581 FX 1|CIT GROUP INC ... | 03/09/2012. | CALLED BY ISSUER at 100.000.... 500,000 500,000 477,500 0 610 0 05/01/2017.
12667F AH 8| COUNTRYWIDE ALT LN TR 04 2CB 1A2... ... | 12/01/2012. | PAYDOWN.... 807,469 807,469 813,778 0 0 0 0 03/25/2034.
12669E HY 5|COUNTRYWIDE ALT LN TR 03 9T1 A1 <o | | 12/01/2012. | PAYDOWN.... 14,973 | i 14,973 | 14,693 | 14,884 | 0 [ 89 0 89 0 07/25/2033.
12669F J8 7|COUNTRYWIDE HOME LOANS 04 13 2A1............ ... | 04/01/2012. | PAYDOWN.........occornen. 30,095 | ..o 30,095 | .iiiirrn30,070 | 30,070 | o0 | e 25 0 25 0 08/25/2034.
12669G 4U 2| COUNTRYWIDE HOME LOANS 05 J3 2A3. ... | 12/01/2012. | PAYDOWN.... 323,884 975 0 975 0 09/25/2035.
12669G V3 2| COUNTRYWIDE HOME LOANS 05 J2 3A4. vee | e [ 12/01/2012. | PAYDOWN......coorvimrirrireiinnrinennns [ e | v 132,189 218 0 218 0 08/25/2035.
15131Y AD 7| CENGAGE LEARNING.......covvveerireicriirincrieriens ... | 12/31/2012. | SINK FUND PAYMENT 63,590 360 0 7,332 0 07/05/2014.
15677W AH 2| CERIDIAN CORP. [ 10/16/2012. | VARIOUS......cocoieririieeiieeinnin | ceevreeieeisessessinnns | everneeins 480,604 | ..........480,604 | .........456,923 | .............432,245 | .........30,700 | .......... 14,605 | ..o (V1N I 45,305 | ..ooovvrirnns 0 05/30/2017.
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184502 BJ 0|CLEAR CHANNEL COMMUNICAT......cocoomervrerernen ... | 12/06/2012. | BARCLAYS CAPITAL. 343,943 379,000 379,000 (V1 0 0 0 0 (V18 R 379,000 | ..coovrrrnes (V] I (35,058) | ........ (35,058) | ...cne. 4,359 | 12/15/2019.
18450 AP 0 |CLEAR CHANNEL COMMUNICATION TL B... ... [ 10/25/2012. | SINK FUND PAYMENT........cocovvevies [ oo | v 424,524 14,716 0 62,748 0 03/31/2016.
19259B AH 6| COINMACH SERVICE CORP TL B ... | 12/31/2012. | SINK FUND PAYMENT 47,576 0 2,904 0 11/21/2014.
29363W AF 6|ENTERCOM RADIO LLC TLB ... | 11/27/2012. | VARIOUS 658,923 0 9,910 0 11/23/2018.
30260T AC 2|BRAND ENERGY TLB... ... | 12/31/2012. | SINK FUND PAYMENT 2,296 0 4 0 02/07/2014.
31464Y AB 5|FENWALINCTLB ceer | 0+ | 08/02/2012. | VARIOUS.......cooremrierienirrenieninns [ crverieriseennseinnsins | eoveeens 1,026,218 | ........ 1,031,188 0 28,818 0 02/23/2014.
31464Y AC 3 |[FENWAL INC REV.....coooniiriinririiiseineriseieeiienes ... | 11/02/2012. | VARIOUS 231,250 231,250 195,406 0 23,177 0 02/28/2013.
31464Y AE 9|FENWAL INC TL DD oo [ 08/02/2012. | VARIOUS........ooooeeerveeceseeeieens | evvvieneeesnesesnesinne | eeveenenes 191,495 | ...ccoooeee 192,422 .169,916 0 8,121 0 02/23/2013.
31528D AB 5|CANDY INTERMEDIATE HOLDINGS TL B............. ... | 12/31/2012. | SINK FUND PAYMENT. 7,049 7,049 v 1,052 0 0 0 06/18/2018.
32007U AL 3|FIRST DATA CORP TL2018.......ccocvuerereirrrireinnns .| 06/13/2012. | CITIGROUP GLOBAL MARKETS... 399,137 | oo 442,871 | oo 368,413 0 6,289 0 03/24/2018.
FIRST UNION LEHMAN BRO COMM MTG 98 C2
337367 AB 2|A2 ... | 05/10/2012. | PRIOR PERIOD INCOME.............. 0 0 0 0 0 0 0 0 (V1 IO (1 0 11/18/2035.
341081 EZ 6|FLORIDA POWER &LIGHT.......cccovvvmivriricircris ... | 12/04/2012. | JP MORGAN SECURITIES INC..... | .covvvverirerirniinennns | woverieens 909,893 | ........... 750,000 | ........... 820,028 | .....cccoone 806,190 0 (8,121) (V18 RO 798,069 | ..ccovienn0 | e 111,823 | ....... 111,823 11/01/2017.
341099 CM 9|PROGRESS ENERGY INC ... | 12/04/2012. | GOLDMAN SACHS........cocomrrrmrrns | e | v 1,161,510 | ........ 1,000,000 | ........ 1,013,810 1,011,936 0 (1,147) 0 1,010,789 | ..coocovvvn0 | e 150,721 | ....... 150,721 04/01/2020.
412690 AA 7|HARLAND CLARKE HOLDINGS..... ... | 11/01/2012. | DIRECT. . 34750 | .. .975,000 .845,250 0 244,080 0 .890,017 .(155,267)| ......(155,267) | . 05/15/2015.
413626 AU 6|CAESARS ENTERTAINMENT OPERA TL B6......... ... | 03/15/2012. | SINK FUND PAYMENT.......cccovvvnns | v | e 1,478,576 | ........ 1,478,576 | ........ 1,267,751 | .........1,243,744 | ... 48,719 | ........86,113 | ..o (V1N I 134,832 | oo 0 AATBSTE |0 | (V1 I 0 01/28/2015.
42206 AJ 1|HD SUPPLY INCTLB v | 12/31/2012. | VARIOUS.....c.ovvirinrrinrinsinneinnee [ v | e 782,79 | .......... 754,560 | ........... 745,128 0 654 (V18 I 745,795 10/12/2017.
44472N AC 0|HUISH DETERGENTS INC TL B. ... | 12/31/2012. | SINK FUND PAYMENT 1,051 1,051 988 0 11 0 1,051 04/26/2014.
44730T AB 7 |HUPAH FINANCE INCTL B.... ... | 06/06/2012. | UBS WARBURG 358,302 | ........... 359,200 | ........... 352,016 0 4,115 0 356,131 01/21/2019.
46625H HP 8| JPMORGAN CHASE & CO.. v | .. | 04/24/2012. | WELLS FARGO FINANCIAL.......... JEOTROTSRRRIN PP 4745835 | ... 4,500,000 | ........ 4,538,520 0 (2,549) (V10 R 4,523,170 01/20/2015.
LB-UBS COMMERCIAL MORTGAGE TRU 02-C4
52108H MU 5|A5 oo | 08/11/2012. | PAYDOWN......coorvvrrirererrenerienins | e | coveeens 1,000,000 | ........ 1,000,000 | ...cccvonee 786,250 | ..o 959,754 | o0 | 10,246 | 0 | 40,246 | 0 [ 1,000,000 09/15/2031.
52108R AE 2|LB-UBS COMM MTG TR 06 C4 Ad.........cocorvvurnnces ... | 11/30/2012. | DEUTSCHE BANK v [ | s 3,467,695 | ........ 3,000,000 | ....... 3,014,806 | ...........3,000,000 | ...coccoovereini0 | 10,548 | o0 [ 10,548 |0 | 3,010,548 06/15/2038.
521865 AR 6|LEAR CORP .. | 08/24/2012. | CALLED BY ISSUER at 103.000.... 206,000 200,000 208,500 03/15/2018.
61747Y CL 7|MORGAN STANLEY. v | o | 12/03/2012. | MORGAN STANLEY & CO....covvvvne | o | e 3,122,940 | ........ 3,000,000 | ....... 2,944,165 01/26/2015.
62912Y AE 2|NGPLPIPECO LLC TLB...covoevereieieeiieniieniens v | 12/31/2012. | VARIOUS........ovvirinrriniiienineninnns | v | e 161,814 | ..cooooee. 161,814 | v 156,982 0 78 0 05/17/2018.
63632L AC 1|NATIONAL HEALING CORP TL. ... | 12/31/2012. | SINK FUND PAYMENT 22,644 | ... 22,644 | ............. 21,995 0 46 0 12/01/2017.
63689E AC 9 |NATIONAL MENTOR HOLDINGS INC TL B.... ... | 12/31/2012. | VARIOUS 334,878 334,878 330,121 0 24,238 0 01/18/2017.
67448R AB 5| OBSIDIAN NATURAL GAS TRUST. ... | 12/03/2012. | SINK FUND PAYMENT 284,029 284,029 281,189 0 644 0 11/30/2015.
68234P AC 3 |ONE CALL MEDICAL INCTL B v | e [ 12/31/2012. | SINK FUND PAYMENT. 3 3 3 0 0 0 3 08/20/2018.
70583G AL 6 |PELICAN PRODUCTS INC TLB...ovvoererciririncinnns ... | 12/31/2012. | SINK FUND PAYMENT 3,765 3,765 | v 3,765 0 0 0 3,765 06/09/2018.
737679 CW 8|POTOMAC ELECTRIC POWER COMPANY... ... | 12/04/2012. | STIFEL-HANIFEN DIVIS......ccovvvrs | o | e 2,186,457 | ....... 2,100,000 | ........ 2,111,970 0 (1,556) (V10 O 2,101,637 11/15/2013.
75049E AF 1| RADNET MANAGEMENT INC TL A v | | 1213172012, | SINK FUND PAYMENT 1,295 1,295 | oo 1,282 0 0 0 1,295 10/10/2018.
758202 AD 7 |REED ELSEVIER CAPITAL.....ccoostvvmrverierirneireenns ... | 01/10/2012. | CALLED BY ISSUER at 101.883.... | ...ccooeverneerrrriinnins | e 1,528,239 | ........ 1,500,000 | ........ 1,479,570 0 85 0 06/15/2012.
76110H DB 2|RESIDENTIAL ACCR LOANS INC 03 QS10 A13.... | ... [ 12/01/2012. | PAYDOWN.........cvvvvnece 11,240 | oo 11,240 | oo 11,005 0 23 0 05/25/2033.
78571Y AM 2 |SABRE INC TL EXT. o+ | 06/29/2012. | VARIOUS........ovveerrerinrinerinneinnee | i | cveeens 1,615,007 | ........ 1,699,093 | ........ 1,369,438 | ...........1,406,997 | .......47,573 | ........126,206 | .....c.ccerurnnc (V] I 173,779 | oo (V10 O 1,580,777 09/30/2014.
812141 AP 4|SEALY MATTRESS CO. ... | 05/21/2012. | CALLED BY ISSUER at 103.000.... | ..cccoverererermrerninnns | voverireens 164,800 | ........... 160,000 .180,000 0 (1,570) (V18 R 172,713 04/15/2016.
816194 AM 6| SELECT MEDICAL CORP TL B-NEW. .| 12/31/2012. | SINK FUND PAYMENT 9,640 9,640 0 406 0 9,640 06/18/2018.
816194 AN 4|SELECT MEDICAL CORP TL B ... | 12/31/2012. | SINK FUND PAYMENT 3,430 3,430 0 3 0 3,430 06/01/2018.
82378G AH 9 |SHERIDAN HOLDINGS INC TL B... weer | | 12/31/2012. | SINK FUND PAYMENT. 900 900 0 0 0 900 06/29/2018.
82379W AJ 9| SHERIDAN GROUP SIP I.....cccoovrvmrrierircinciineiins ... | 10/02/2012. | SINK FUND PAYMENT 890,646 | ........... 890,646 0 9,245 0 04/15/2017.
82382F AE 2| SHERIDAN PRODUCTION TL.... ... | 10/02/2012. | SINK FUND PAYMENT.........oocvnine | v | s 118,018 | ..cccvvveee 118,018 0 1,225 0 04/15/2017.
82382G AE 0|SHERIDAN PRODUCTION TL.... .1 10/02/2012. | SINK FUND PAYMENT. 72,086 | ..oooonee. 72,086 0 748 0 04/15/2017.
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82651L AA 1|SIERRA RECEIVABLES FUNDING COM 10-1A A1 | ... | 12/20/2012.| PAYDOWN.........ccccvvvnnee 63,685 | ..o 63,685 | ...coovuvn. 63,673 123 0 123 0 07/01/2026.
83335) AF 7|STAR TRIBUNE CO LOANA.. ... | 12/31/2012. | SINK FUND PAYMENT. 576,153 | .cvovvee. 576,153 | .vvvenes 569,916 | ..............530,358 | ........43,974 | ............ 1,821 | oo (V[ I 45,795 | ..o 0 09/28/2014.
83547U AC 3| SONNEBORN INC TLB.. ... | 12/31/2012. | VARIOUS 111,518 111,653 | .. .109,454 1 0 1 0 03/30/2018.
85171R AA 2| SPRINGLEAF FINANCE.. ... | 01/12/2012. | GOLDMAN SACHS........ccocovurrerrns [ corverrerreriniiinnin 740,000 | ....... 1,000,000 | ........... 720,000 0 0 0 0 12/15/2017.
86881U AF 3| SURGICAL CARE AFFILIATES IN TLB.. ... | 11/16/2012. | VARIOUS 952,854 | .....c.e.. 962,406 863,759 | ..............866,165 | ........68,639 | ...c......9,254 | oo (V1N IS 77,893 | oo 0 12/31/2014.
87583H AC 8| TANKHOLDING CORP TL ... | 11/19/2012. | SINK FUND PAYMENT 15,351 | v 15,351 14,737 0 6 0 07/09/2019.
89388X AC 6|TRANSTAR HOLDING CO TLB.. ... | 12/31/2012. | SINK FUND PAYMENT 958 958 948 0 0 0 10/02/2018.
89604B AG 3|TRIBUNECOTLB ... | 12/31/2012. | EXCHANGE... 771,001 994,962 263,665 0 0 0 07,336 05/17/2014.
89604B AJ 7|TRIBUNE CO TLB1 v | 12/31/2012. | EXCHANGE.........coovvvirieriineiecins [ v | e 771,011 | o 994,975 | ........... 208,945 0 0 0 05/17/2014.
90210E AM 8| TEXAS COMP ELEC HOLD LLC TL EXT 1. [ 08/30/2012. | VARIOUS.........oooreeeeerereceeeereieens | eevveenerienerisnesiens | v 1,067,861 | ........ 1,570,383 | .......1,289,540 | ..............991,069 | ......348,246 | .........17,718 | ....... 419,514 | .......... (53,550) | ..vvveernrnne (V18 RO 937,519 10/10/2014.
90324L AG 8|US RENAL CAREINCTLB ... | 12/31/2012. | SINK FUND PAYMENT 2,344 2,344 0 1 0 2,344 06/25/2019.
90343A AD 6|US AIRWAYS GROUP INC TL ... | 03/30/2012. | SINK FUND PAYMENT 42,448 | ............. 42,448 0 3,079 0 42,448 03/23/2014.
914908 AN 8| UNIVISION COMMUNICATIONS TL EXT. ... | 09/19/2012. | VARIOUS 665,399 667,548 0 59,101 0 .655,943 09/29/2014.
92553 AC 0|VEYANCE TECHNOLOGIES INC TL B v | 12/31/2012. | VARIOUS........oovviirinrriiniinninneinnns | v | s 738,884 748,132 0 32,102 0 724,547 07/31/2014.
92553) AD 8|VEYANCE TECHNOLOGIES INC TL DD oo [ 1213172012, | VARIOUS.......ooooceeceeeeseeeieees | eevvveneveenevesserinns | eeveenenes 104,006 | ........... 105,289 0 4,531 0 101,984 07/31/2014.
93316U AD 9|WALTER ENERGY INC TL B ... | 12/14/2012. | SINK FUND PAYMENT 79,570 | oo 79,570 0 0 04/01/2018.
96758D AP 8| WIDE OPEN WEST FINANCE LLC TL.... .. | 12/31/2012. | SINK FUND PAYMENT 17,798 | oo 17,798 0 16 06/17/2018.
97181# MU 4| WILMINGTON TRUST TERM LOAN... ... | 07/19/2012. | SINK FUND PAYMENT 129,520 .129,520 0 374 07/15/2017.
99B006 25 4 |FIRST DATA CORP B2 TERM LOAN ... | 03/23/2012. | SINK FUND PAYMENT 655,362 655,362 616,522 0 61,866 .5,386 | 09/24/2014.
99B006 41 1|HARLAND CLARKE TL B-2-EXT. ... | 08/14/2012. | VARIOUS 330,621 340,617 296,063 0 31,156 | v [ 336,091 | ceiiviiiin0 | (5,470 | .. (5,470) | ... 12,044 | 04/04/2014.
99B006 42 9|HARLAND CLARKE TL B-2-EXT ... | 08/14/2012. | VARIOUS 277,997 293,064 253,831 0 33,263 04/04/2014.
99B006 43 7 |HARLAND CLARKE TL B-2-EXT. oo [ 0713172012, | VARIOUS.......cooooeeeveeeeeeeeeens | eeeveeneveeeerienerinne | eeveenennd 607,865 | ........... 648,735 | ........... 556,718 .0 75,653 04/04/2014.
99B006 44 5|HARLAND CLARKE TL B-2-EXT. ... | 08/14/2012. | VARIOUS 335,173 353,340 306,627 .0 40,195 04/04/2014.
99B006 45 2|HARLAND CLARKE TL B-2-EXT. o [ 1213172012, | VARIOUS.......ccooierireiineineineiiins | cveriseiississisnenins | eeenseinns 738,138 | oo 775290 | ........... 664,510 0 83,890 04/04/2014.
99B007 41 9|UNITED SURGICAL PARTNERS.... ... | 01/26/2012. | VARIOUS 87,916 | oo 89,029 ..83,312 0 696 04/19/2014.
99B007 44 3|UNITED SURGICAL PARTNERS.... veee | 0| 01/26/2012. | VARIOUS........oovviriiiriierineiinns [ v | cverieees 185,825 | ..covouee. 188,178 173,123 0 574 04/19/2014.
99B007 45 0|UNITED SURGICAL PARTNERS.........c.cooconivrmenne oo [ 01/26/2012. | VARIOUS........oooovoecveeeseeeieees | eeevieneveeneresserinne | eeveenenes 198,857 201,374 185,264 0 4,790 04/19/2014.
99B007 72 4|SABREINC ... | 05/31/2012. | SINK FUND PAYMENT 656,088 656,088 524,806 w0 | 111,865 09/30/2014.
99B008 67 2[REXNORD INC......coooumririiriineiierienirseessseinsins ..101/20/2012. | PRIOR PERIOD INCOME.............. 0 0 0 07/21/2013.
99B008 88 8|SEQUA CORP........ccoorerririerieriresesiesrienienes .1 01/05/2012. | PRIOR PERIOD INCOME 0 0 0 11/28/2014.
99B008 90 4| SEQUA CORP.......cooomrrirrrirnrrirnneiieneisssniisssiens | o 02/14/2012. | PRIOR PERIOD INCOME 0 0 0 11/28/2014.
99B009 11 8|CONSOLIDATED CONTAINER CO SECOND LEIN | ... [ 04/19/2012. | DEUTSCHE BANK.........ccccvivumerins | covrmeermmeinerserinenins | cevvein 719,618 | ...........755,095 | ..........655,992 | ..............624,464 | .........65433 | ............ 7,337 | s (V1N IS 72,770 03/28/2014.
99B009 12 6|COLLINS & AIKMAN FLOOR COVE TL B... ... | 09/28/2012. | SINK FUND PAYMENT 39,330 0 4,682 05/08/2014.
99B009 14 2|COLLINS & AIKMAN FLOOR COVER ... | 02/29/2012. | SINK FUND PAYMENT......c..ovvvnvne [ e | e 101,556 | ..........101,556 | ..ocooooern.81,911 | 89,319 | 880 | o 11756 | (V1N IO 12,236 05/08/2014.
99B009 15 9|COLLINS & AIKMAN FLOOR COVE TL B... ... | 09/28/2012. | SINK FUND PAYMENT 304,668 304,668 0 35,619 05/08/2014.
99B009 16 7 |COLLINS & AIKMAN FLOOR COVE TL B... v | .| 09/28/2012. | SINK FUND PAYMENT. 507,780 | .ccveones 507,780 | ........... 407,491 0 62,452 05/08/2014.
99B009 81 1|FREEDOM COMMUNICATIONS TERMA.............. ... | 04/02/2012. | SINK FUND PAYMENT 543,333 543,333 532,467 0 7,144 05/04/2014.
SECURITY CALLED BY ISSUER at
99B009 83 7|ROUNDYS SUPERMARKET 2ND LIEN . 102/13/2012.1101.000 | | e 808,000 | ........... 800,000 784,000 | ..o 787,234 | oo (V1N I 73 0 73 04/16/2016.
99B010 06 6|FREEDOM COMMUNICATIONS TERM B... w.. | ... | 04/02/2012. | SINK FUND PAYMENT 500,000 500,000 | .. 483,750 9,562 438 0 10,000 0 X 05/04/2015.
99B010 14 0 |SPANISH BROADCASTING SYSTEM FIRST LIEN | ... | 02/07/2012. | SINK FUND PAYMENT.......cccoovrnes | cormmrrmrineernnninneins | ereeeens 1,105,232 | ........ 1,105,232 | ....cc...e. 998,439 | ... 1,020,129 | ........ 58,093 27,010 0 85,103 0 ... 21,105,232 |0 | 0 | 0 [ 2,448 | 06/08/2012.
99B010 19 9|JASON INC TERM LOAN A.....couvvmrierirenircernens .1 03/07/2012. | GENERAL ELECTRIC CAPITAL.... | ccvovvvverirerirncerienns | ceveens 1,292,234 | ........ 1,292,234 | ........ 1,278,642 | ..o 1,259,200 22,940 628 0 23,568 (V10 1,282,768 | ...ccoccooeen0 | 0 9,466 | .......... 9,466 | ........ 22,803 | 09/21/2014.
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99B010 20 7 |JASON INC TERM LOAN B......coovvvmrrcrirerircernens ... | 03/07/2012. | GENERAL ELECTRIC CAPITAL.... 516,863 516,863 511,402 | ..o 505,401 | ........... 7,406 252 0 7,658 (V1 R 513,060 | ...cooovvrrnees (V] I 3,803 | oo 3,803 | oo 9,120 | 09/21/2014.
99B010 28 O0|PHILADELPHIA MEDIA NETWORK.... ... | 04/02/2012. | SINK FUND PAYMENT. 53,333 | oo 53,333 , 2,073 0 2,073 09/01/2014.
99B012 16 1|TRAVELPORT DELAYED DRAW.... ... | 05/08/2012. | SINK FUND PAYMENT.........oocevrine [ covmrrmerinerirneineinns | e 118,678 118,678 111,303 .0 08/23/2013.
99B012 59 1|REVELAC ... | 03/09/2012. | VARIOUS 580,373 587,719 594,956 0 58,675 02/17/2018.
99B012 61 7|TRAVELPORT TRABCHE B. ... | 05/08/2012. | SINK FUND PAYMENT.........oocvmuee [ o | e 426,673 | ........... 426,673 | ........... 401,726 0 59,734 08/23/2013.
99B012 85 6|ORIENTAL TRADING ... | 04/17/2012. | VARIOUS 509,899 510,538 | ........... 508,623 | ............492,056 | ... 16,750 | .ccooviirinrnB2 | i, (V1N IS 16,802 02/10/2017.
99B013 03 7|SPROUTS FARMERS MARKET LLC.......ccccoonvverncc. ... | 01/04/2012. | JEFFERIES & COMPANY INC....... | ccovveverrerrniniinns | e 586,195 | ........... 598,158 | ........... 577,223 0 69 04/13/2018.
99B013 26 8|MILACRON LLC Tl ... | 04/30/2012. | SINK FUND PAYMENT 1,307,475 | .......1,307,475 | ........1,294,400 .0 19,612 05/06/2017.
99B013 65 6|EXOPACKLLC ... | 12/21/2011. | VARIOUS 809,456 | ........... 834,555 | ........... 831,053 0 22,591 05/31/2017.
99B013 66 4 |INFOR GLOBAL SOLUTIONS B2.... ... | 04/06/2012. | SINK FUND PAYMENT.........coconuee | commrrrmerncrrncneiins | e 745,032 | ........... 745,032 | ........... 720,318 0 39,413 07/28/2015.
99B015 20 6 |KINETIC CONCEPTS INC TLB1.... ... | 12/16/2011. | VARIOUS 532,316 527,699 509,229 0 57 05/04/2018.
99B015 37 0|PHARMACEUTICAL PROD DEV TL... ... | 01/24/2012. | VARIOUS 326,022 | .......... 324,400 | ........... 319,534 0 22 12/05/2018.
99B015 68 5[99 CENTS ONLY STORES TL B. 1. | 01/26/2012. | VARIOUS..........cvoirerinrineeireniine [ v | v 680,271 0 219 12/01/2018.
99B015 69 3|ALLIANCE HEALTHCARE SVCS TL... ... | 11/08/2012. | SINK FUND PAYMENT. 36,038 0 798 06/01/2016.
99B015 70 1|ALLIANCE HEALTHCARE SVCS TL... ... | 11/08/2012. | SINK FUND PAYMENT 39,641 0 877 06/01/2016.
99B015 71 9|ALLIANCE HEALTHCARE SVCS TL... ... | 11/08/2012. | SINK FUND PAYMENT 43,245 0 957 06/01/2016.
99B015 72 7 |ALLIANCE HEALTHCARE SVCS TL... .. | 11/07/2012. | SINK FUND PAYMENT 46,849 0 1,048 06/01/2016.
99B015 73 5|ALLIANCE HEALTHCARE SVCS TL... ... | 11/07/2012. | SINK FUND PAYMENT 50,732 0 1,941 06/01/2016.
99B015 74 3|ALLIANCE HEALTHCARE SVCS TL... v | | 11/07/2012. | SINK FUND PAYMENT. 54,056 0 1,195 06/01/2016.
99B015 75 O|ALLIANCE HEALTHCARE SVCS TL....cccovevrrerernecs ... | 11/07/2012. | SINK FUND PAYMENT 61,264 0 1,354 06/01/2016.
99B016 66 7 |VEYANCE TECHNOLOGIES ADD ON TERM LOAN| ... | 12/31/2012. | SINK FUND PAYMENT 1,658 0 1 07/31/2014.
99B018 02 8|[ISTAR FINANCIAL INC TL MTHLY 6......cccvvvvurrnnee ... | 12/06/2012. | SINK FUND PAYMENT 20,660 0 5 10/15/2017.
99B018 03 6|ISTAR FINANCIAL INC TL MTHLY 21 ... | 12/20/2012. | SINK FUND PAYMENT 19,560 0 4 10/15/2017.
10524M AD 9 |BRAND ENERGY (ALUMA) CAN TL.. .. | 12/31/2012. | SINK FUND PAYMENT 551 0 0 10/23/2018.
12500V AA 9|CCSINC v [ 1 [ 0411812012, | DIRECT .....ouivirierierieirseisniienes | cevveseiesisesissisnnns | cvvveees 1,987,590 | ........1,902,000 | ........1,929,870 | ...........1,854,450 | ........69,783 | ........... 0 66,332 11/15/2015.
C1467E AB 6|CCSINCTLB ... |1..109/28/2012. | SINK FUND PAYMENT 18,896 0 579 11/14/12014.
01551U AA 2| ALGECO SCOTSMAN GLOB FIN... . |R112/21/2012. [ VARIOUS........coviiiieininiiniinsinnns [ cerseerernsisnisninenins | eriieinns 780,473 | ........... 749,000 0 0 0 10/15/2018.
45823K AD 7|INTELSAT JACKSON HLDG LTD TL. .. |R [ 11/06/2012. | VARIOUS 2,260,330 2,302,848 23,411 0 55,160 02/01/2014.
49858H AB 8|KLOECKNER PENTAPLAST GMBH TL B... R | 12/31/2012. | SINK FUND PAYMENT. 37,575 1 0 1 12/21/2016.
83547U AE 9 |SONNEBORN REFINED PRODUCTS TLB............ R | 12/31/2012. | VARIOUS 19,680 | vooooereeern 19,703 | 19,315 | 0 | 0 [ 14 0 14 03/30/2018.
99B017 27 7|GROHE HOLDING GMBH TL B .. |R [ 12/31/2012. | SINK FUND PAYMENT. 8,828 2 0 2 05/16/2017.
99B017 57 4|AES PUERTORICO .. |[R [ 11/26/2012. [ SINK FUND PAYMENT........ovvriins | cvrrrriereireieeeiienens | corievas 751,191 23,994 0 23,994 12/31/2017.
L0433M AB 1|AUGUST LUXUKHOLDING CO TL B......cccoorvverncc. R | 12/31/2012. | SINK FUND PAYMENT. 709 0 0 0 04/27/2018.
N6445U AD 0| NORIT NV TL . |R | 05/31/2012. | VARIOUS 604,457 503 0 503 07/08/2017.
3899999. Total - Bonds - Industrial and MISCEIANEOUS..................ccoeuriiiiiiiicieies oottt eneneiesenesaenenns | caeead 66,097,557 | ......66,532,265 | ......61,441,188 | .........57,408,314 |....1,664,705 | ........ 921,310 | ....... 419514 | ....... 2,166,501 | ...............0 | .........63,388,991 | ................0 |.....2,708,566 |.....2,708,566 | ...1,910,160 |..... XXX......
Bonds - Hybrid Securities
48123C AA 2| JPMORGAN CHASE CAPT XX.....oovvvrerererirsrirniinne ... | 07/12/2012. | CALLED BY ISSUER at 100.000.... | ...ccovevorevernrrirnrins | e 5,000,000 | ........ 5,000,000 | ........ 5,163,750 0 (1,497) 0 {5, 161,167 | e 0 . (161,167)| ...... (161,167) | ...... 257,451 | 09/29/2036.
48123Q AA 1| JPM CHASE CAPITAL XXIl.....oovvoerernierinisiinninnns ... | 07/12/2012. | CALLED BY ISSUER at 100.000.... | ..coovierineerniniinnins | conenens 1,000,000 | ........ 1,000,000 | ...ccco..ed 963,430 0 299 0964493 |0 | e 35,507 | ..o 35,507 | ........ 60,917 | 02/02/2037.
4899999. Total - BONAS = HyDrid SECUMHES...........ovveeiviieiviesii et eeessssssss s ssss st ssss st ssnssesnssennnes | onnsioas 6,000,000 | ....... 6,000,000 | ....... 6,127,180 0 (1,198) 0. ..6,125,660 ......(125,660) | ......(125,660) | ...... 318,368 |..... XXX..ooo
8399997. TOtAI = BONAS = PAM 4.ttt eeE8 bRt | e 118,461,497 |..... 116,342,787 | ..... 112,510,216 419,514 | ... 2,034,285 | ...ccooovri (V] 113,937,936 | ..ol [ 4,523,563 |..... 4,523,563 | ...3,967,874 |..... XXX.ooo
8399998. Total - Bonds - Summary Item from Part 5.... 25,357,867 | ...... 25,488,202 | ...... 24,799,787 0 i 170,359 [0 | i 24,970,147 | .0 | s 387,718 | ....... 387,718 | ...... 370,539 |..... XXX.oone
8399999. TORAL = BOMAS...... et ek f ek | s 143,819,364 |..... 141,830,989 |..... 137,310,003 419,514 | ...... 2,204,644 | ..o | i 138,908,083 |......ccceee0 | 4,911,281 |.... 4,911,281 | ..4,338,413 |..... XXX......




Annual Statement for the year 2012 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

S'vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
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Preferred Stocks - Industrial and Miscellaneous
054617 20 6| AXIS CAPITAL HOLDINGS 7.5%......coccrvvesriririennn |R |04/10/2012. TENDER OFFER.......coooivviiviriiriias | v 10,000.000 | ........ 1,028,100 00 | s 866,765 | .............978,524 | ...... (111,759) | o0 [0 | (111,759) | covovevinveenn0 | i 866,765 | o0 | s 161,335 | ....... 161,335 | .......18,750 |..... XXX......
8499999, Total - Preferred Stocks - Industrial and Miscellaneous. ..1,028,100 |... .866,765 | .............978,524 | ...... (111,759) L(111,759) |. . 61,335 61,335 | ........18,750 |..... XXX......
8999997. Total - Preferred Stocks - Part 4 1,028,100 | ... XXXeiiioonne [ v 866,765 | ............978,524 | ...... (111,759) | ... (111,759) | oo | 866,765 | o0 | s 161,335 | ... 161,335 | .......18,750 | ..... XXX..ooo
8999999. TOAI = PrEfEITEA STOCKS. ... vureuressertetiss stttk 1 ekttt s | eriines 1,028,100 ..o XXXerrioenne [ crirnerians 866,765 | .............978,524 | ...... (111,759) | covvvvrieriens [ [V (111,759) | oo |0 866,765 | o0 | s 161,335 | ...... 161,335 | .......18,750 |..... XXX.oone
Common Stocks - Industrial and Miscellaneous
00206R 10 2 [AT&T INC....cooviviimririereiereieseeiesesieseiseneiis ... 1 01/30/2012. | VARIOUS.........oovvvvrrimrirneineiseinns | cvvins 51,900.000 1,518,243 1,479,669 1,569,456 0 | (89,787) 1,479,669 38,574 | ........ 38,574 | .......22,836 |..... XXX......
02209S 10 3|ALTRIA GROUP INC ... | 01/30/2012. | MERRILL LYNC . 60,900.000 | ........1,727,334 ..1,466,912 1,805,685 ..(338,773)|. ..1,466,912 60,423 60,423 | ........24,969 |..... XXX......
023608 10 2 [AMEREN CORP......ccrvvvriiiirriersieerissieeeenisinns ... | 01/30/2012. | MERRILL LYNCH.. B 51,400.000 | ........ 1,615,183 1,473,330 1,702,882 (229,552) 1,473,330 141,853 | ....... 141,853 | ..oovvevennl0 | XXX......
110122 10 8|BRISTOL-MYERS SQUIBB COMPANY........c.cccouunee ... 1 01/30/2012. | VARIOUS........oovvrverimrirerirneinerinns | cvriis 55,800.000 | ........ 1,797,127 1,469,508 1,966,392 (496,884) 1,469,508 |................0 | .......327,619 | ......327,619 | ......18,972 | ..... XXX......
20825C 10 4|CONOCOPHILLIPS, ... | 01/30/2012. | MERRILL LYNC B . 15,500.000 | ........ 1,061,744 1,140,244 1,129,485 1,140,244 | ................0 | ...c...(78,500) | ........(78,500) | ...ocovvvernn0 | e XXX......
30161N 10 1|EXELON CORPORATION... ... | 01/30/2012. | MERRILL LYNCH.. B 34,200.000 1,354,383 1,474,167 1,483,254 (9,087) 1474167 | .0 | nn(119,784) | ......(119,784) | .. l0 | e XXX......
337932 10 7|FIRSTENERGY CORP.... ... | 01/30/2012. | MERRILL LYNC . 37,400.000 | ........1,572,965 |... .1,475,299 1,656,820 (181,521) 1475299 |0 | 97,666 | ........97,666 | .ocoreeenn0 XXX......
423074 10 3|HEINZ (HJ) COMPANY... ... | 01/30/2012. | MERRILL LYNCH.. B [ 23,800.000 | ........ 1,235,720 1,144,147 1,286,152 . (142,005) 1,144,147 | o0 | 91,573 | 091,573 | 11,424 XXX......
494368 10 3|KIMBERLY CLARK CORPORATION ... | 01/30/2012. | MERRILL LYNCH........ooovvmerirerirneen | cvrv 17,500.000 | ........ 1,248,776 1,138,424 1,287,300 | ...... (148,876) | .coovvvrrerncns (1 I (V] I (148,876) 1,138,424 |...............0 | ......110,352 | ......110,352 | ........12,250 |..... XXX......
532457 10 8|LILLY (ELI) & COMPANY ... | 01/30/2012. | MORGAN STANLEY & CO......coccee | corrunes 40,500.000 | ........ 1,589,218 1,463,594 1,683,180 | ...... (219,586 0 0 (219,586) 1,463,594 |..............0 | .......125,624 | ......125624 | .............0 | ... XXX......
539830 10 9|LOCKHEED MARTIN CORPORATION ..101/30/2012. | MORGAN STANLEY & CO......cocces | crvrrnee 14,100.000 1,155,938 1,146,670 1,140,690 5,980 | .... 0 0 5,980 1,146,670 | ...ccccoeen0 | 9,268 | 9,268 | 0 | XXX......
609207 10 5|MONDELEZ INTERNATIONAL INC. ... | 01/30/2012. | MERRILL LYNCH.. . 37,500.000 ..1,429,836 .1,147,534 1,401,000 | ...... (253,466) | ... 0 0 (253,466) ..1,147,534 0ern282,303 | .......282,303 | ........10,875 |..... XXX......
717081 10 3|PFIZERINC....ooovvvrrrirrirrrieriinns ... | 01/30/2012. | MERRILL LYNCH.. B 80,900.000 1,736,331 1,467,897 1,750,676 (282,779)] ... 0 0 (282,779) 1,467,897 | ..cocovveeel0 | e 268,435 | ....... 268,435 | ..cccocovrenn0 [ XXX......
718172 10 9|PHILIP MORRIS INTERNATIONAL INC.. ... | 01/30/2012. | MERRILL LYNCH........oovvvnerirerneens | cvvvnn 25,400.000 | ........ 1,898,459 1,471,066 1,993,392 | ...... (522,326) | ... 0 [V (522,326) 1,471,066 | ..cooovccoe0 | oo 427,392 | ....... 427392 | .......19,558 | ..... XXX......
743263 10 5|PROGRESS ENERGY INC ... | 01/30/2012. | MORGAN STANLEY & CO......cccooee | crvrrnes 40,300.000 | ........ 2,164,814 1,822,747 2,257,606 | ...... (434,859) | .oooovrirrirnnns (0 T (V1N I (434,859) 1,822,747 | .0 | e 342,067 | ....... 342,067 | ........10,438 |..... XXX......
842587 10 7|SOUTHERN COMPANY ... | 01/30/2012. | MORGAN STANLEY & CO......coccee | crvrrnes 39,300.000 1,767,287 1,468,690 1,819,197 | ...... (350,507) | ovvvcrrrerreens0 [ i [ (350,507) 1,468,690 |....cc.cccccee.0 | oouee. 298,597 | ....... 298,597 | ..covvrerrenn0 [ XXX......
871829 10 7|SYSCO CORPORATION. ... | 01/30/2012. | MORGAN STANLEY & CO . 40,900.000 | ........1,228,682 | ......... . ..1,150,321 (49,276) (49,276) | . 21,150,321 |0 | e 78,361 | i 78,361 | L 11,043 L XXX......
99C008 27 5|PHILADELPHIA NEWSPAPERS LLC.. v | | 04/03/2012. | DIRECT ..ouvvvvreririenerrerieeisseesnns | eeveeeenns 1,433.000 | ..oooocvenec 63,092 | oo XXX | s 32,243 | o 32,243 | ) 0 0 . 30,850 30,850 | .oovovevreennnn0 | XXX......
92857W 20 9| VODAFONE GROUP PLC-SPONS........cccconiveriinns R ] 01/30/2012. ] VARIOUS........cooimivrimnninniiinniinnns | v 51,600.000 | ........ 1,398,710 |......... PO S 1,475,315 | ........1,446,348 | ........ 28,967 28,967 0 [ 1,475,315 |0 [ e (76,606)| ........ (76,608) | ........ 56,484 |..... XXX.oon
9099999, Total - Common Stocks - Industrial and MiSCEIIANEOUS...............cccoviiiir corieiirieieiee e esssssessnsenies | enea 27,563,842 | ... XXX......... | ... 24,907,777 . (3,703,578) | .o (U 0f... (3,703,578) | ..oovvvrrierann (L 24,907,777 |............0 |.... 2,656,067 |..... 2,656,067 | ...... 198,849 |..... XXX......
9799997. Total - COMMON SEOCKS = P 4. oottt ess sttt | eess 27,563,842 | ... XXXooorvves | s 24,907,777 ...(3,703,578) O (3,703,578) 24,907,777 .....2,656,067 |..... 2,656,067 | ...... 198,849 |..... XXX.ooo
9799999. Total - Common Stocks. O OO OO PO OO O OP PO PP O PO PO POT PP POP PP PPPPOPPPPOPPPOPPPOPPPTOY NPT 27,563,842 | ......... ....24,907,777 ...(3,703,578) .0 L0 (3,703,578) | . 24,907,777 .....2,656,067 |.....2,656,067 198,849 |..... XXX.oon
9899999. Total - Preferred and Common Stocks 28,591,942 | .o XXX | e 25,774,542 ...(3,815,337) | .... 0. 20 (3,815,337) 25,774,542 | ..o [ 2,817,402 | ..... 2,817,402 | ...... 217,599 |..... XXX
9999999. Total - Bonds, Preferred and Common Stocks et ettt | neres 172,411,306 | ......... ) 9. T D 163,084,545 ...(2,150,632) | ....... 959,453 | ...... 419,514 | ...... (1,610,693) [ ....covcvrneen. 0. 164,682,625 |............... 0]...7,728,683 |....7,728,683 | ..4,556,012 |..... XXX......
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Bonds - Industrial and Miscellaneous
04649V AE 0|ASURIONLLCTLB ...| 03/14/2012| MORGAN STANLEY & CO......... 06/12/2012 | VARIOUS 341,264 0 419 0 419 0 0 .0
05107B AB 2 |AUGUST US HOLDING CO INC TL B. ... | 04/27/2012 | BARCLAYS CAPITAL.. ... | 06/13/2012 | BARCLAYS CAPITAL 181,404 0 59 0 59 0 0 0
07170L AK 8|BAUSCH & LOMBINC TL B ... | 05/10/2012 | CITIBANK. ...| 07/11/2012 | VARIOUS 448,627 0 157 0 157 0 0 .0
127693 AA 7| CAESARS OPERATING ESCROW ...| 02/09/2012 | DIRECT. .1 02/10/2012 | DIRECT .......coovvvrnvriserscrirerirnenn | weeer 1,261,000 | ........1,261,000 | .........1,259,424 | ........... 1,261,000 0 0 0 0 0 0 .0
13389E AF 0| CAMP SYSTEMS INTERNATIONAL TL.. ... | 05/24/2012 | DEUTSCHE BANK... 09/21/2012 | VARIOUS.. 780,900 0 0 0 0 0 0 .0
20902F AF 0| CONSOLIDATED CONTAINER CO TL ...| 06/01/2012 | DEUTSCHE BANK... 07/03/2012 | SINK FUND PAYMENT 795,087 0 3,975 0 3,975 0 0 .0
26878U AB 3|EPENERGYLLCTL... ... | 04/10/2012 | CITIBANK.... 06/19/2012 | VARIOUS...... 279,278 0 98 0 98 0 0 0
30015F AB 2|EVERGREEN ACQCO SAVERS TL-B. . | 06/29/2012 | GOLDMAN SACHS.. 10/04/2012 | SINK FUND PAYMENT. 245,000 (1[N I 1,663 0 1,663 0 0 .0
32007U AH 2| FIRST DATA CORP TLB3.......cccoovurimerireriririieinns .. | 06/04/2012 | CITIGROUP GLOBAL MARKETS| 08/20/2012 | VARIOUS..........cocooevemeemvrvnerne | cervnens 1,053,449 | ........... 987,608 | ........ 1,043,626 | ........... 1,017,223 0 29,615 (V1 PR 29,615 0 0
36874V AG 3 |GENERAC POWER SYSTEMS INC TL B ...| 05/22/2012 | JP MORGAN SECURITIES INC. | 06/04/2012 | VARIOUS.........cccossrummrumrrmmiirnnns | crrerriennd 641,600 | ............ 628,768 | ........... 635,184 628,793 0 25 0 25 0 0
412690 AC 3|HARLAND CLARKE HOLDINGS, .| 07/18/2012 [ DIRECT......ovorrerrrererrerirerireens 11/20/2012 [ DIRECT.....oovveerierineerneeiieeneens | cevviens 2,386,000 ,289,570 2,292,409 2,291,650 0 2,080 0 2,080 0 0
CREDIT SUISSE FIRST
413626 AK 8| CAESARS ENTERTAINMENT OPERA TL B1....... ...| 05/18/2012 | BANK OF AMERICA................... 11/19/2012(BOSTON | ... 3,500,000 | ......... 3,211,250 | ..oooce 3,395,000 3,264,131 (V1 I 52,881 | oo (V10 I 52,881 | oo (V1 0
422060 AJ  1|HD SUPPLY INC TL B....ovovirriciverrieiseieieiinsins .. | 04/05/2012 | BANK OF AMERICA............co0nne. 09/11/2012 | VARIOUS........oooverererrrerenrnns | v 1,444,000 | ......... 1,400,680 | ......... 1,490,701 | .coonne 1,403,041 0 2,361 0 .2,361 0 0
46521N AV 4|ISTAR FINANCIAL INC TL A1 ...| 01/18/2012 | JP MORGAN SECURITIES INC. | 10/16/2012 | SINK FUND PAYMENT.........cccce. | worvrenne 1,500,000 ..1,500,000 | ........... 1,500,000 | ...coovreneenne (V1 I 30,000 | oo (V10 I 30,000 | .oovernenad (V1 0
52078D AF 6|LAWSON SOFTWARE INC TL B .| 03/30/2012 | BANK OF AMERICA...........cccoouue 07/02/2012 | VARIOUS.........vvvevrvmrrrerireririne | cerrenens 1,075,000 | .........1,064,250 | ........1,078,491 | ........... 1,064,735 0 485 0 485 0 0
CREDIT SUISSE FIRST
62912Y AE  2[NGPL PIPECO LLC TL B...cvorrereerrirerierrierinens .. | 05/16/2012 | BOSTON 08/09/2012 | VARIOUS.......covvverrrrirerieniine | cerreeens 1,293,000 | ......... 1,267,140 | ......... 1,285,882 | ...ccoonee 1,267,734 0 594 0 594 0 0| oo 18,148 | ......... 18,148 | ....... 13,671 | covern 0
65441M AE 1|99 CENTS ONLY STORES TL B1... ...| 05/22/2012 | RBC CAPITAL MARKETS 07/13/2012 | VARIOUS 1,922,000 ..1,917,195 ...1,922,000 1,917,329 0 134 0 134 0 0 4,671
68835E AC 1|OSMOSE HOLDINGS INC TL B.. ...| 05/21/2012 | VARIOUS. 11/26/2012 | SINK FUND PAYMENT. ..1,248,787 ,241,902 1,248,787 0 6,885 0 6,885 0 0
77636D AL 5|ROOFING SUPPLY GROUP LLC TL . | 05/24/2012 | DEUTSCHE BAN 06/07/2012 | DEUTSCHE BANK.........cocvevvvvns | vorirrrinns 427,757 | v 423,480 423,521 0 41 0 41 0 0
CREDIT SUISSE FIRST
92928G AC 4 [WCA WASTE CORP TL B.....cccovvvmrrrerinrercerrnens .| 03/09/2012 | BOSTON 06/29/2012 [ VARIOUS.........ovvvmerirerirnrernernns | cvviveii 146,000 | ..ooovvneees 144,540 | ............ 145,270 144,618 0 78 0 78 0 0 652 652 | ......... 1,732 | o 0
CREDIT SUISSE FIRST
96758D AP 8| WIDE OPEN WEST FINANCE LLC TL.....cocorvrennee .| 07/19/2012 | BOSTON 07/19/2012 | MORGAN STANLEY & CO......... | ceveverenee 180,914 | oo 179,331 | oo 180,009 179,342 0 1 0
984753 AE 3| YANKEE CANDLE CO TLB.....cocovrruerimrrierircens .. | 03/14/2012 | BANK OF AMERICA .| 07/02/2012 | VARIOUS \ \ ) 427,782 0 102 .0
99B013 04 5|TEKNI-PLEX INC ...| 03/12/2012 | VARIOUS. 05/24/2012 | SINK FUND PAYMENT. 733,882 718,370 33,882 733,882 0| oo 15,511 0
99B015 68 5[99 CENTS ONLY STORES TLB......cccevvvvvvrivrrrns .| 01/10/2012 | RBC CAPITAL MARKETS.......... | 01/26/2012 | VARIOUS 259,600 259,704 | ... 261,223 259,704 0 0 .0
99B016 30 3|INFOR GLOBAL SOLUTIONS TL B1-NEW........... .| 03/12/2012 | BARCLAYS CAPITAL ... | 04/05/2012 | SINK FUND PAYMENT.........ccooe | covrrerns 435,846 | ............ 423,860 | ............ 435,846 435,846 0| oo 11,986 .0
99B016 65 9|PINNACLE FOODS TERM LOANE.........cccouvernec. .. | 03/29/2012 | BARCLAYS CAPITAL ... | 05/11/2012 | VARIOUS 295,000 | ...... 292,050 | ... 295,000 292,171 0 121 .0
99B017 48 3|HOMEWARD RESIDENTIAL TLB.....cccoovrvrrrirnns .| 08/07/2012 | BARCLAYS CAPITAL................. 12/27/2012 | SINK FUND PAYMENT.......oocves | vrirnens 400,000 | ...ccoove. 390,000 | ............ 400,000 400,000 0| oo 10,000 0
CREDIT SUISSE FIRST CREDIT SUISSE FIRST
99B017 70 7 [HARLAND CLARKE TL B-1-NONEXT......c..coevurue .| 08/23/2012 | BOSTON 11/02/2012|BOSTON | e 45,796 | ..coovrvene 41,216 | oo 44,422 | ... 41,644 0 428 0 428 0 0| oo 2,777 2,777 887 0
99B017 92 1|{COMPUCOM SYSTEMS INC TL.....cvouvrererrrrerrnes .| 10/03/2012 | CITIGROUP GLOBAL MARKETS| 10/26/2012 | VARIOUS..........ccocomuvirmremrenrrnns | corerrrinns 244,000 241,611 0 51 0 51 0 0 672
806261 AC 7|SCHAEFFLER FINANCE BV. 02/02/2012 | DIRECT. . | 02/09/2012 | DIRECT 954,000 944,302 0 23 0 23 0 01.....52,628 | ......52,628 | ... 1,027
99B016 67 5|SCHAEFFLER AG TERM LOAN C2 02/14/2012 | DEUTSCHE BANK... .. | 0212712012 | VARIOUS.......ccovvvrrrerineinernne | cvrineianns 279,000 | ... . . 273,852 0 432 0 432 0 0 ..5845 | ........5845 | ........... 145
L0433M AB  1|AUGUST LUXUKHOLDING COTLB 04/27/2012 | VARIOUS.........ccoiviviiriniiniiins 06/13/2012 | BARCLAYS CAPITAL......ccovvves | covinrianas 240,065 | ............ 235744 | ............ 240,065 235,889 0 144 0 144 0 [ I 4177 | s AATT | s 70
3899999. Total - BONdS = INQUSErIal ANA MISCEIANEOUS........ieuereeresieisiatsserisiisise eeistessees s eee s8Rttt ens | crbia 25,488,202 | ....... 24,799,787 | ....... 25,357,867 | ......... 24,970,147 | oo [V 170,359 | oo (U 170,359 | s (I I 0] . 387,718 | ...... 387,718 | ..... 370,539
8399998. TOHAI = BOMAS. .tttk eEE SRRttt | erenes 25,488,202 | ...... 24,799,787 | ....... 25,357,867 | ......... 24,970,147 | oo 0] e 170,359 | oo 0 [ 170,359 | v 0 [ i 0] . 387,718 | ...... 387,718 | ..... 370,539 | .o 0
9999999. Total - Bonds, Preferred @and COMMON STOCKS..............c.riuuriieiiiiiiiiiies  eetteisesisseesesssssessee st ees e bbbkttt ssensisnnienns | aerii 24,799,787 | ....... 25,357,867 | ......... 24,970,147 | oo, 0 e 170,359 | covvvecirns (V)] [ 170,359 | oo 0 | oo 0 .. 387,718 | ....... 387,718 | ..... 370,539 | ...cccoo.ue 0




Annual Statement for the year 2012 of the JAMES RIVER INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CusIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding
Common Stocks - U.S. Property and C Ity Insurer
47036 10 9 [JAMES RIVER CASUALTY COMPANY ......ccoconivririmnninnnns | AAAAAAAAAAAA | 13685............ ...15,270,827 10,000.000
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. 5,270,827
1899999. Total - COMMON STOCKS........cciverieiecieriiieieiee et eeee ...15,270,827
1999999. Total - Preferred and COMMON SOCK............cuuruuiurieiiiieiirerreeerereeiseese e (U [P 15,270,827
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....225,516,636.
2. Total amount of intangible assets nonadmitted §.......... 0.

1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Stat 1t Date
Name of Company Listed in Intangible Assets 5 6
CUSIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE

E16
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Annual Statement for the year 2012 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUSIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code | n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Exempt Money Market Mutual Funds
94975H 31 2 | WELLS FARGO ADV TR PL MM-SVC......cccovvvirnrirnes | ......... | . | 12117/2012. | DIRECT | ...... XXX | e 12,139,946 0 0 0 | s 12,139,946 | .ooovvviviinns 149 | 0 [ 0.000 | ...... 0.000 [MON.. [ .o 134 | s
8899999. Total - Exempt Money Market MUUI FUNGS. ...ttt nninnns | eneisnes 12,139,946 0 0 .3, SO I 12,139,946 | .cooovvvvvrins 149 | s XXX XXX XXX s 134 | s
Class One Money Market Mutual Funds
31846V 43 5| FIRST AMER PRIME OBLEIN INV......oooooocos s [......].. [oslo1/2012. [ DIRECT [ XKoo 0 0 0 9,152 0 e [ 0.000 [.....0.000 [MON.. | s 0
8999999. Total - Class One Money Market Mutual FUNGS..........c..coiiiiiiiiiiiiiiiiii e 0 0 9,152
9199999, Total - SHOIt-TEIM INVESIMENES.........ccuiiieceeieicieieicte ettt b et bbbt b s b bbb b s b s s s e bbb st s st b b s s e b s b et s s e s b s ansetas 0 0 12,149,098




Annual Statement for the year 2012 of the JAM ES RIVE R I N S U RAN C E COM PANY

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

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

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

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

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

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

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24



Annual Statement for the year 2012 of the

JAMES RIVER INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
KeyBank, NA..........coocrmeemrrinniins . Cleveland, OH.......coocuerenieneeersee e 0 (4,663,831) | XXX
Wells Fargo, NA........oooiivieirececreseeees RIChMONd, VA ..o 0 . 1,708,851 | XXX
U.S. Bank BOSON, MA.......iiiiieiceiieee e (V1 N 0 945,921 | XXX
Federal Home Loan Bank. Cinncinati, OH.........oovviirce s 0 135,114 | XXX
0199999. Total - OPEN DEPOSIHOMIES. ......rvurerieerreerrereeieiers et et steses et et ses e e see s ettt ee st ensee et snseseenes 0 . (1,873,945) | XXX..
0399999.  TOtal CAS ON DEPOSI.....vuverrreerssissteererssts etttk bbbt | o (L I 0 (1,873,945) | XXX..
0599999, TOAI CASH.......cvruereeerieiieeeeces ettt (V) [ 0 (1,873,945) | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January (2,064,449) | 4. April (2,600,474) | 7. July. (3,361,405) | 10. October. (2,366,133)
2. February. (194,260) | 5. May (3,467,639) | 8. August. (1,406,415) | 11. November. (5,384,112)
3. March (1,563,466) | 6. June. (1,743,036) | 9. September. (6,474,795) | 12. December. (1,873,945)

E25
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Annual Statement for the year 2012 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

KEYBANK NATIONAL ASSOCIATION REPO........cuuuuiieiiesiessssisseisssrssssessesssssessessssssssss st ssssssssssssssssssensssssssssssssssssssnsssssssssssssssssssenssssssssssssesssnssssssssssenssssessensssssssssssnssnnes | evosnennens | 12081/2012 [ iviiiinennnn.0.050 [ 01/02/2013 | vvovvveee 10,717,500 1,320
3299999. Industrial and Miscellaneous (Unaffiliated) - 1SSUET OBlIGALIONS. ... ..iuuiiriiieiei ettt enne 10,717,500 1,320
3899999. Total - Industrial and Miscellaneous (Unaffiliated) 10,717,500 1,320
Total Bonds

7799999. Subtotals - ISSUET OBlIGAHONS. ... ...cvriresietisiierisis ettt 10,717,500 1,320
8309999, SUDOLAIS = BOMAS......-veereirerieesstess s serseses st es e E8 8 E8EEEE£E8 L E £ E L8Rt 10,717,500 1,320
8699999, TOtAl = CASN EQUIVAIENTS........vurveerriaiarirsieissese et ss et ss s s s 08 8128088182888 s e b es S4sebse R R e Rt R bbbt entens | drestaneis 10,717,500 1,320




Annual Statement for the year 2012 of the JAM ES RIVE R I N S U RAN C E COM PANY

OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Ftc. Deposit Deposit Carrying Value Value Carrying Value Value
1. Alabama. AL e 0 0. 0
2. AESKa. oo AR i 0 0 ... 0
30 AMZONA..cccreisnnene AL | i [ 0 0. 0
4. ATKaNSas........coveeernreneerereenne AR s | e 0 0. 0
5. California........co.covrerverirrneirerees CA [ | v (N 0. 0
6. Colorado.......cceveevverereerrereeelCO | i [ 0 | e 0. 0
7. Connecticut wCT [ [ (N - 0. 0
8. Delaware.........ccooevvverrnrveien DE | i [ [V I 0. (U IO 0
9. District of Columbia..........c........ {102 OO IO [V I 0. 0 0
10.  Florida. 2] R RN (N 0. 0 0
11, GEOMGia. .o GA | i [ (1 0. (U I 0
12, HaWali..voeecccreeiseeneeneedH i [ (N 0. 0 0
13, 1daho....ccccciccincneendD | i [ 0| e 0. 0 0
14, NI ..o L | i [ 0| e 0. [V I 0
15, Indiana......c.cocveveenevcrnnncneennd N s | 0| e 0. 0 0
16, 1OWAL.couverecnererrereeeneeseeend A | i [ 0| e 0. 0 0
17, KaNSaS.......oovveveveernereeerneereee e KS | i [ 0| e 0. (U I 0
18, Kentucky.......oovevveeviieerniirirennes KY | v [ (1 0. 0 0
19.  Louisiana LA s [ 0 [ e 0. 0 0
20. Maine.............. 113 [T OO 0| e 0. [V I 0
21.  Maryland....... MD ([ 0
22.  Massachusetts............cccooovenunee MA|.. 0| 0
23.  Michigan........... M| e | e [V IO 0
24, Minnesota.........ccoovvvrerveene . MN i [ 0| 0. 0 0
25, Mi o] SUUSOURTUUTURRURRURTUOTN Y < IVUSPORTORNS BT 0| e 0 ... 0 0
26, MiISSOUN.....cvverrercerieercrreenneeed MO | s [ 0. e 0. {0 [ I 0
27, Montana........cccoeveveerererernneneee MT [ i [ [V I 0. 0
28.  Nebraska... ANE i | ([ 0. 0 0
29, Nevada......oooverneenernerrnenneed NV | s | e 0 | e 0. 0 | oo 0
30.  New Hampshire........occovrvecrernd NH | coiiiiiiis [ ([ 0. 0 0
31, New Jersey. JET O, (0 0. 0 0
32, New MeXiCO......covwrrvririrrrernns NM | ...... B.... | COLLATERAL SECURITIES FOR NM DOI (N - [V I 110,700 | voovverevvrieirne 110,374
33.  New York .NY B.... | COLLATERAL SECURITIES FOR NY DOI..... [V I 0 2,802,306 2,810,641
34, North Carolina.......ccoeeerevrervnienee [ R BT
35.  North Dakota.
36.  Ohio...
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island..
41, South Carolina.........cccccervvreeeceSC | i [
42, South Dakota...........coervrvrereennSD [ i [
43, Tennessee........cccuveevmrveerinen IN [t [
44, TeXS.rireririreernrineenneee TX | vt [
45, Utah...oocoeeccsenceee UT s | e
46, Vermont........ccoeveevvenerneeeen e VT [ [
A7, ViIrginia....oceeceeeeneeeeneseeneee VA s [
48, Washington........cccoeeevreveeenc d WA | s [
49, West Virginia........oooerevevvereeeee e WV | s [
50, WISCONSIN.....cooverreermrerrrrrerereneee WH s [
51 WYOMINgG....ocveereerrncenenenneene WY s e,
52.  American Samoa.........c.oveereererAS [ i | e
53, GUAM...cerverrerernrererienrieenen . GU [ s |,
54, PR i [
55.  US Virgin Islands...........c.cccccouu.. AV I RO
56.  Northern Mariana Islands. MP | ooiee [ e
57.  Canada......cccveererniinrirnnnns {071\ [T IR ([ 0. (01 I 0
58.  Aggregate Alien and Other.......... OT | .. XXX | covreererierirenireenne e XXX e 0| e 0 16,339,587 | ..ovcvrrrinne 18,001,909
59, Totaliie XXX | e .. XXX s 2,569,427 | .oovvrrrinnn 2,655,166 | ......ccvvnne. 19,955,173 | .ovvvvvinnee 21,638,312
DETAILS OF WRITE-INS
5801, OT.oooieceirerersererieniiessenissesinens | ceeend O....| COLLATERAL SECURITIES FOR NAU COUNTRY INSURANCE COMPANY ........... [V I 0 11,874,448 | ... 12,981,027
5802, OT..ooivvieirinrisnrieresiesisninninens | cvvead O.... | COLLATERAL SECURITIES FOR JAMES RIVER CASUALTY COMPANY (N 0 4,465,139 | ..o 5,020,882
5803. FSSSTRTVTURPRUT ORI BT 0 | e 0. (1 I 0
5898. Summary of remaining write-ins for
line 58 from overflow page. XXX s XXX e (V[ 0. (0] I 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 8bOVe).....cvvrveirrereirirenas XXX | s XXX e 0 | 0 16,339,587 | ..o 18,001,909

E27
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	SI11, SI12, SI13, SI14 - Sch. DB-Pt. C-Sn. 2
	SI11, SI12, SI13, SI14 - Sch. DB-Verification
	SI15 - Sch. E-Verification
	E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. A-Pt. 1
	E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. A-Pt. 2
	E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. A-Pt. 3
	E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. B-Pt. 1
	E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. B-Pt. 2
	E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. B-Pt. 3
	E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. BA-Pt. 1
	E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. BA-Pt. 2
	E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. BA-Pt. 3
	E10 - Sch. D-Pt. 1
	E10.1 - Sch. D-Pt. 1
	E10.2 - Sch. D-Pt. 1
	E10.3 - Sch. D-Pt. 1
	E10.4 - Sch. D-Pt. 1
	E10.5 - Sch. D-Pt. 1
	E11 - Sch. D-Pt. 2-Sn. 1
	E12 - Sch. D-Pt. 2-Sn. 2
	E13 - Sch. D-Pt. 3
	E13.1 - Sch. D-Pt. 3
	E13.2 - Sch. D-Pt. 3
	E14 - Sch. D-Pt. 4
	E14.1 - Sch. D-Pt. 4
	E14.2 - Sch. D-Pt. 4
	E14.3 - Sch. D-Pt. 4
	E14.4 - Sch. D-Pt. 4
	E14.5 - Sch. D-Pt. 4
	E15 - Sch. D-Pt. 5
	E16 - Sch. D-Pt. 6-Sn. 1
	E16 - Sch. D-Pt. 6-Sn. 2
	E17 - Sch. DA-Pt. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 2
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn 1B-Broker List
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 2
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn 2B-Broker List
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. D
	E18, E19, E20, E21, E22, E23, E24 - Sch. DL-Pt. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DL-Pt. 2
	E25 - Sch. E-Pt. 1
	E26 - Sch. E-Pt. 2
	E27 - Sch. E-Pt. 3
	INDEX - Index

