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Statement for September 30, 2013 of the JAM ES RIVE R | N S U RAN C E CO M PANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
Lo BONAS.eeeee ettt | fenseseteens 204,739,481 | .ooveveeverrereneeirenies | vveereiniens 204,739,481 | ovvverne 248,587,153
2. Stocks:
2.1 Preferred STOCKS. ... ..o vttt sttt nnenns | essesteneeens 34,966,535 | ..o | v 34,966,535 | ...covvennne 33,428,791
2.2 COMMON STOCKS.....ouveurirerirserseseeesiseesssessesesessesssss s eesessessssssssessessassssssssessessassssssnsns | sessessessnens 28,729,275 | .ovovveereereineinereinenes | eovvreeeeneens 28,729,275 | covvvvns 23,982,623
3. Mortgage loans on real estate:
31 RIS IIEINS. oottt | Seneteeset et ee ettt et naens | feteesenntenn e esennetnntente | feesesnetennesstetrennennans (O
3.2 Other than firSt IENS.......c..cvuciuiicieeie et | erbsesssestsestestsentseneseninens | sesbsssesseesseessessiesssenseens | toestsesssensessessnenenenens 0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES).....- e ceeeereeseereeseeseesseeeeseeessesseeesesssssesse st essssssessessessesssssessessessansssssessessessases | sessessessessassssnsssessessassnns | sessessesssssssassnnssessessassans | sessessesssssssnnsssssessasens [0
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES). ..o veeereeseeseeseesees et eseesessess e ssee s st ees s bs s sessesse s e ssessessentnssessestessanes | sebssessssestassssnnssessessastnns | sessesssssessssassnssnsssessansans | sessessesssssnsssessnssessasens 0 |
4.3 Properties held for sale (less §.......... 0 ENCUMDBIANCES)......ceurererrireeeeeireieiieesneeseteesessees | seseeeseeeesessssssssseessessans | sessssssessssessessnssessessessans | sessessessassssssessessessasens [0 O
5. Cash ($....(884,853)), cash equivalents ($.....7,912,500)
and short-term investments ($.....24,684,294).............ccc.ooeververeeeeceeeeeeeeseeees s sssisnian | eoeerieeriinnes 31711941 | | e, 31,711,941 | ... 20,992,654
6. Contract loans (including $.......... 0 PrEMIUM NOLES)......ivieiiieeiicisiteieieies ettt ssssesseses | crsssessessstessssssesssssssessess | seesessesssssssessessssassessssanss | sessessssesessssessesssssssens [0 O
T DBIVALIVES......ooovioieiii bbbttt | setises et | resie ettt | seseri s (O OO
8. Other iNVESIEA @SSELS........couiiiiiir bbbt | sesisesb st nsbns | resiesi ettt | seseni s 0 [
9. Receivables for SECUMHIES............criuriiriiririi st | oonessssiesssesseesies 21,484 | oo | e 21,484 | oo
10.  Securities lending reinvested COlIAtEral BSSELS..........vuiieiiiieieiiee e eisessssesstesseies | seressesssessessessssessessssesses | srsessssesssssssessssssesssssssens | sessssssessessssassessssenses [0 T
11, Aggregate write-ins for iINVESIEA @SSELS.........c.cvieiiiiiieiceee et sntens | eersessstessessssessessesnaans (O I (O (O I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....cvivieiirieierieeseeeeese s | eevseenienns 300,168,716 | ..oeovvevererererrirerenan (] 300,168,716 | ............. 326,991,221
13. Title plants less §.......... 0 charged off (for Title insurers only)
14. Investment income due and accrued
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............ccovvvvveens | evrvirerrninns 86,330,008 | ......ccevvee. 1,164,510 | .cooovernnen 85,165,498 | ............. 104,133,174
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremMIUMS)........cceeieeinieiriies [ erreieiereieisssneesseseens | seessseseesseesssssessssssesses | sssesssssssesssssssesessssenns [0
15.3  AccCrued retroSPECHVE PrEMIUMS........vivuiuiueireiiieiseissiesess s ssse st sssessessssessessnss | sessessessnssssesssssssessssassesss | sessssessessssessassssessessssasses | sssessessssessessssessessnsenns [0
16. Reinsurance:
16.1  Amounts recoverable from FBINSUIETS..........ccrrieieirinieiseieieisse e ssssessssssesssssees | sesessessssnns (11,808,789) | ...oveevreereirririeireieienns | ceereereeenns (11,808,789) | ...coevvevee. 36,326,098
16.2 Funds held by or deposited with reinsured COMPANIES............ccccoveveverieeieiiecreseseeseeens | cvvvieienns 145,712,283 | .o | e 145,712,283 | oo 3,407,705
16.3 Other amounts receivable under reiNSUraNCE CONMIACES.............vuriiiiiiiiininiiies | e | st enes | sessseisssissiessess s 0.
17.  Amounts receivable relating to UNINSUFEA PIANS............cc.cccviviicieiiiecticce e sesteesees | corvesaesessssssssseresesssssens | sesesssssesessssesessssesessssnaes | sresesssissesesssssessssseans 0 [
18.1 Current federal and foreign income tax recoverable and interest ther€oN...............cccceriiicveens [ ceveieeeseee e [ | e [0 I 240,584
18.2 Net deferred taX @SSEL.........ovvwrirrieiireerersee s eness st | sesssenessnessaas 8,806,838 | .....ccovvvrnnen 2,570,330 | .oovveerinnn 6,236,508 | .....coovvvrnnn 6,458,738
19, Guaranty funds receivable OF 0N AEPOSIE..........c..crviveieiceieeetese et sssse et ssseses | eevessesessessessssssssssessssesses | srsssssesssssssesessssesesssssess | sesssessessesssssssessssesss [0
20. Electronic data processing €qUIPMENt @NA SOfWAIE. .........cv.rueurrirrienrirrereieiresssissseessssesssssssases | eersssssessesssssssssessessessassns | sosssessessessesssssssssessessesses | sessessessssssssssssessassanes 0 [
21.  Furniture and equipment, including health care delivery assets ($.......... 0)eviererereeeeeresresesntes | serreseeeee st | sessees st estentas | sessessestensans e essesenes 0 [
22. Net adjustment in assets and liabilities due to foreign eXchange rAtES...........ovrurerirrnrirriiniins [ corrreeeinennensissesisessssens | cereeessessssesssssssssesssssesss | sessessesssssssssssessassanes [0
23. Receivables from parent, subsidiaries and affiliates..............cccovveverreerieeeeceeeeeeeeceeeeies | e 24,2071 [ oo | v 24201 | oo 91,882
24. Health care ($.......... 0) and Other aMOUNES FECEIVADIE. ..........vuveeerrerireiieiiecineiseieesiressesisneseees | eersesessesssssssssesessessassanes | seseesessessessnssssssssnssessases | sesessessesssssssssessessassans [0
25.  Aggregate write-ins for other than INVEStEd @SSELS..........ccvruriernrerrireierssiseieesssssseseeeeeens | eressesssssssessssssessasenes (O (O [ I 39,195
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throuGh 25)...........eeeeurermirireieiriesiesiieesiseseesisssssssssssessssssesssssess | eeessssesnns 531,553,975 | ..oovverrinns 3,734,840 | ........c.... 527,819,135 | ............. 480,451,656
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........ccoevrieiens [ ervieiieisieisieeissieiees | cveresseissiesesesssesessssenns | evessssesessssessessssssens [0 T
28, Total (LINES 26 NG 27).......cvuurerrrrierieriieeriessieesisesssesssessssesss st sessss s sessssesssessssessssessssessses | sesseessnens 531,553,975 | ...ovvvvcrirnes 3,734,840 | ......oucc. 527,819,135 | ............. 480,451,656
DETAILS OF WRITE-INS
1100, ettt | Setb iRttt | nents ettt nes | sebens et (O RN
1102, R | Setb sttt | nenie ettt s | eebeens et (O RN
1103, ettt | Seeb st b ettt | nenie ettt nes | et (O RN
1198. Summary of remaining write-ins for Line 11 from overflow Page..........ccccoeeviceeeiieiieceniiees | evveeeseseeeses e 0 [ oo 0 [ e 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 above)
2501. Assumed iNSUrance reCeiVabIE.............cvcuiiiiiiii s
2502, ookt | eee bRt | Hheee ettt | senisnen st enees (O R
2503, RSt | eee st | Hheeet ettt | eeessnes et enens (O R
2598. Summary of remaining write-ins for Line 25 from overflow page............coceevevieerieceesieeens | e 0 [ oo 0 [ e 0 [ oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)........rururerersresiersisiresssnissesessssesssnssnes | sersessessssessessssssassnens (O [0 [ 39,195
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Statement for September 30, 2013 of the JAM ES RIVE R | N S U RAN C E CO M PANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 3
Statement Date Prior Year
1. Losses (current acCident YEAr $.....11,386,684)............ccc.evereeeeeeeeeisieesissiee s e sses s sssesssssses s ssssssssesssssesssssssssssssssessssssnes | sessessonsnssessssssssnsan 84,516,548 | ...cccvoveeeein 87,442,895
2. Reinsurance payable on paid losses and 10SS adjUSTMENT EXPENSES.........cvi ittt ssseenes | seseseesesssessesssseseseees (1,135,110) | oo
3. LOSS AQJUSIMENT BXPENSES. .....vvivvieiieiiiicteies ettt et ettt s bbbt et s e s bttt s bt s e s e s s st et s s ssebennnebenans | euessssetesesinnesesananaens 43,010,429 | oo 54,883,102
4. Commissions payable, contingent commissions and Other SIMIlAI ChATGES..........uurururririrrrerrirrieire s sssesseseeessesssssssens | creesessssessesessessessssssessessassassssssesss | sessessasssssessessessasssssnssessessessnsnnes
5. Other expenses (eXCluding taXes, ICENSES ANM fEES)........ruruirriirrerririririineereiss sttt et st e ssess st esssssesses | sesstesssesessessessastseeessessessanssnssesss | £1essessesssssssssessassnsnsnnssessassassnnenns
6.  Taxes, licenses and fees (excluding federal and fOreign iNCOME tAXES)........ururuirrrrieririeieiistireie st eseessssssssesesses | sesessassssessessesssssssessssessessassssssesss | sessessessssssssessassassnssnssessessasssnsnns
7.1 Current federal and foreign income taxes (including $..........0 on realized capital gains (I0SSES))..........covvvrrrrrrrrrirreirriininns | corrinriseieeiesenienes 2,370,198 | ..o
7.2 INEEAEIEITEA X HADIIIY. ... v.reeeeeeeececice ettt sttt £ eS8 8 Rk s a8 eeEen b e | £EeE et eeseesesseeeee s e ssessee s st et sesesses | Heeseesentseesessestessen b e sses e st st ene e snren
8. Borrowed money§.......... 0 and interest thereon §.......... ettt ettt ettt ettt n et tesnantesensstetans | steteriretesesntet et anaetetesenastasentetetanas | aversntesesetetesenneatines 12,503,819
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....84,077,231 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health SErvICE ACt..........ccovueieiinieiciirecsessseessieis | evreeeessneesssesesees 17,454,234 | oo, 17,379,226
10, AQVANCE PIEMIUM.....cvvieiveteieiretetesete et e ses e sttt eaebe s s ae s s sebeses s sesebesseseses s sebebes e ses s ssseb et s sese b s sss e s e b s et et es s et bassebea s s sebebenss | Absesessssstesessssesebessesesasenseb et s sesebass | ebssssetesssssesasnsebes s sesebesanseaesnaes
11.  Dividends declared and unpaid:
110 SHOCKNOIEIS.........ovoeeeireeeci et | 288ttt | srese ettt
T1.2 POICYNOIABTS. ...ttt st s b s bttt s bbb s b e b s s et s s s b b s b e s s sebebessns | obsesessseseses s ssse b s e s et e b s sebesessnsebns | ebsssebesseses e s st eb et s e st e s e s s naes
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)...........ccuveevririeeicirireiesees ettt ssasssens | sevsesssssseseesssesssenes 41,182,299 | ..o 86,644,682
13. Funds held by company under reinSUrANCE trEAHES.............cocueiiiicirirceee bbb snrens | sebessesesessssesesasseaes 168,754,479 | ..o
14, Amounts withheld or retained by company for aCCOUNE Of OtNETS..........c.rurirrirrirririieise et esssssees | sssesssssessessesssssss s snssestensssssssesss | £ressessessnssnssessassasssnssessessessanssnssns
15, Remittances and items NOt @IIOCATIEM................cocuiiiic s | ceb s | s
16.  Provision for reinsurance (including §.......... 0 CEIIIEA)......cvveevcveiercteee ettt sstesten s | eraessesnssstes e ses s snes 2,059,000 | .o 2,059,000
17.  Net adjustments in assets and liabilities due to fOreign EXChANGE FALES.........cvirieririeiecrsiries ettt ssessesss | srsessssssessessesssssss s snssestsssssssssesss | £ressessesssssnssessassenssssessessassanssnssns
TR =11 30111 5 [ To o OO EPEY DUUE ST
19.  Payable to parent, subsidiaries and affiliates.....
20. Derivatives......
21, PaYabE fOr SECUMHIES. ... .veereerereireieeieeeneieie ettt sttt en s
22, Payable fOr SECUMHES IENAING. .. ... vereririieierierieie ettt sttt bse et s b et ns | enEnssesessessen s st s nssessensentnssessens | sesssesssssssses st essae s e b s s ens s b nsneas
23.  Liability for amounts held UNAer UNINSUFEM PIANS..........c.ruuriierirrireie ettt st st s st ss st | essesssessessessassassssssessessessassssssessnss | sesessssnssssssessstessnsnnssessessansnsnnens
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt s st st | Sesiess s st ee et | eesse s s st
25, Aggregate WIte-inS fOr ADIIES. .........o..erurrererisiecirere ettt sttt st st | sresssssssssessassansssssnsses 4,624,346 | oo 3,825,433
26. Total liabilities excluding protected cell liabilities (LINES 1 throuGh 25).........c.euririrriririreerere et isesesssnsseens | seseesseessessessnsssenns 371,794,749 | oo 267,113,636
27, PrOMECIEA COIl ADIIHES. .......cvuveeeereeiecie ittt | £feeb e b e bbb bbbttt | sedbessses st b bt
28, Total liabilities (LINES 26 NG 27).......cccurrumreiremerieeseesseeeseesseessse st ss sttt ettt nsseneses | sessssssssssssssssesssns 371,794,749 | oo 267,113,636
29.  Aggregate write-ins for SPECIAl SUMPIUS TUNAS..........uiururieiiiecicie ettt sttt | Sietsenbssse e st st ess b entens et 0 | e 0
30, COMMON CAPILAI STOCK........cuiveivieciiteicicte ettt bbb bbbt bbb s st nsnsnts | oebessessssensesinsensesensenes 3,547,500 | oo 3,547,500
31, PrEfITEA CAPIHAl STOCK. ........cvieiieieieiiceciecicte ettt sttt s bbb s s bbb s st s et s s b s s bt nsesas | 4bsebaess s sae s s s e b st et e st s bbb st esaens | Seebessessten bt s bbbttt
32.  Aggregate write-ins for other than special SUMPIUS fUNAS............cocuiiueiiiiieiccec ettt snss | evesessesses st st s e b s s aenas 0 | e 0
33, SUIPIUS NOES......cviecvictei ettt ettt bbb s st b bbb bbb s s b s st s et s sttt n s s st nsebans | ebabistsasae b st s et et e s b st s b st esaens | Seebessesstesae bt s sttt ettt
34.  Gross paid in and CONLHDULEA SUMIUS..........ccviviiircicisieeteie ettt bbb 134,601,871 134,601,871
35, UNASSIGNEA fUNGAS (SUMPIUS)......cvvuieevrieireisitiieisetes ettt sa st a s bbb s ss st ns s b s s s s bensenans | snsessessssessesssessesnsas 17,875,015 | oo 75,188,649
36. Less treasury stock, at cost:
36.1 . 0.000 shares common (value included in Line 30 §.......... 0) -ttt a st | Sesebset s e st s et s st s bt ssens | Sebenaes et s st n bbbttt e
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt ettt nses | sretetent et et ent ettt ner et st sntentetas | setentesset st et et en bttt s et n s ntns
37.  Surplus as regards policyholders (LINES 29 10 35, IESS 36).......cccuiveiririirieiiiriieieiseies et ssse st ssssssesssssssessessnss | sessessssassessssassessnsas 156,024,386 | ..oooovvcverercicniae, 213,338,020
38, Totals (Page 2, LINE 28, COL. 3).......cvuuurimiririiiisiecesessieeseesissesssesesse s sss sttt esntes | eesesenss e 527,819,135 | coovvevererririinnn 480,451,656
2507, ONEr HADIIES. . ..evuveverereeererireeeai iR
2502. Deferred CediNg COMMISSION. ........ruruuieererererrireesesessesetseesseseseessssesessessesssssses e ssessessesssssessessessesssssessessessenssssssssessssssnsnnssnes
2503. Excise tax payable
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)........eriuiieiiuiiisiesisissieessisssee e ssesssessssessesssssssessesans et ansessesansessssanes
2901.
2902.
2003, e8RS
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (LiNE 29 @DOVE). ....curerurrrrusaresssssseessesssessessesssssnsssssssssesssssnssssssssssssssssssnssssssssessensans | sesssssssssssssssnsssssssssssssssnsssssessessQ | eoomssmesessssnssnsssssssssssessssessessens 0
3201.
3202.
3203.
3298.
3299.
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Statement for September 30, 2013 of the JAMES RIVER |NSU RANCE COM PANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(written $ 126,862,611 |.............. 105,585,358 |.............. 144,840,763
(WHLEN $.....43,313,504) ..ottt ss s ssssnans | esriesissaan 26,283,271 | ..ocvevnes 70,823,447 | ... 95,780,577
. (written § ..127,058,333 |..... 146,322,054 |.... ..199,101,232

(WHHEN $.....268,182,557)....00umrvvreiiriississsiss sttt sssssssssssssssssssssssssnnses | ssssssssssssssns 26,087,549 | ...ccoovrienee 30,086,751 |....... ...41,520,108
DEDUCTIONS:
2. Losses incurred (current accident year $.....12,050,663):
2.0 DIMBCL. .. veveee ettt ettt s8££ttt | sentnnennsienee 29,505,711 | oo 32,843,791 | oo 41,918,892
2.2 Assumed ...8,841,260 ...70,387,546 | .... ..107,498,293
................ 33,615,798 |................92,786,373 | ..............135,454,995
.................. 4,731,173 | ...............10,444 964 ...13,962,190

3. Loss adjustment expenses incurred. ..5,723,621 8,664,121 11,589,236
4. Other underwriting expenses incurred............. 12,540,316 10,525,180
5. Aggregate write-ins for underwriting deductions..
6. Total underwriting deductions (Lines 2 through 5)
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MIiNUS LiNE 6 + LINE 7).....c.cveiirireiiieieeiseieiesssieieissesssssesssssssesssssssessssssessens | essessssessessens 3,092,439 | ..o 255,270 | .oovvrerrine 5,443,502
INVESTMENT INCOME
9. Netinvestment iNCOME BAMNEA.........cvrieiriirecre sttt essennsns | essesnstesnenns 11,197,730 13,637,312
10. Net realized capital gains (losses) less capital gains tax of $.....3,147,021. ..5,844 467 | ..o 2425813 |....
11. Net investment gain (10SS) (LINES 9 + 10).......c.ceveiirireieieeeisee et tes et ssse st seesssbssessssensesans | evsessssesnsas 17,042,197 16,063,125

OTHER INCOME

12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $
13. Finance and service charges not included in premiums
14. Aggregate write-ins for MiSCElIANEOUS INCOME.........c.vvuiiiirrirririeiiesiss ettt es st ssssessens | stssssssessensansanes (31,544)

(QEXOTR)) P— (16,794)

15. Total other income (LINES 12 throUGN 14)........c.vuiiiiiieicieee ettt ssens | aresssssssesssssneas (363,474) (132,952) | ..o, (166,543)

16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Lines 8 + 11 + 15)
17. Dividends to policyholders

18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LINE 16 MINUS LINE 17)........coueviieeiciiiesiereeeieeteee ettt bbb sessnaas | seesnsessssanes 19,771,162 16,185,443
19. Federal and foreign income taxes incurred...... 3,314,749 | 4,470,218 | ...

....28,064,548
..5,574,875

20. Netincome (Line 18 minUS LiN 19) (10 LINE 22)........cocveurieereriieeieiseieieiscesie e ssssesse s ses s sssessssssesans | seesssessesanes 16,456,413 11,715,225

CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEN 31 PHOK YEAI.........ciurireiiiriieieiieieiieisese s sssssssessssessesns | sressssessesns 213,338,020 | .............. 216,013,691 | ..covverneee 216,013,691
22. Netincome (from LINE 20)........ccrurererrieerereereiseesseiesesseseeseesessssssessee e ssessesssssssssessessessssssssssssessessssssssessessassessssssessessessans | sesssssssssessns 16,456,413 | ..coovveveneen. 11,715,225 | oo 22,489,673
23. Net transfers (to) from Protected Cell accounts ettt bes | seressesesnntes et tenetentenes | sresensensessnsansessssansesnntans | seen
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....(1,450,162).. .2,890,899 | ....
25. Change in net unrealized foreign exchange capital gain (loss) .
26. Change in Net deferred INCOME tX.........cruurerrerireeereereieee ettt ss s st sse st st entanes | snssessessensansnnes (455,608) | .....coorveeerer 1,053,604 | ..o (706,092)
27. Change in nonadmitted assets (481,057) 1,704,609
28. Change i ProVISION fOF FEINSUTANCE. ...........cuuriuieceeeeiseieect et seess st es st ss st s st ess st stess st e ssnes | setstssssessessesssssnssnssassans | setsessessestessassnsssessassasenns .249,000
29. Change in surplus notes.......
30. Surplus (contributed to) withdrawn from protected cells..
31. Cumulative effect of changes in accounting principles
32. Capital changes:
32.1 Paidin
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSTEITEA 10 SUMPIUS......cuveeviveieietes ettt sttt ettt s s s ettt et s s b s s s st st enns
33. Surplus adjustments:
331 Paid N
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from capital
34. Net remittances from or (to) Home Office
35. Dividends to stockholders
36. Change in treasury stock.

...22,489,673

(70,000,000 | .. ...(29,000,000)

37. Aggregate write-ins for gains and [0SSES IN SUIPIUS...........cccvcveieeieciieicec et ssssssessssssesnss | cressnsesessnsesssssssnseneens | eoveerisssssesisssssesesseseenas (O 0
38. Change in surplus as regards policyholders (Lines 22 through 37)..........cccueveuieiiniieieeieie e ssessssenses | erssessesanes (57,313,634) | ..o 15,550,747 |..oovvernnn (2,675,671)
39. Surplus as regards policyholders, as of statement date (LiNes 21 plUS 38)..........cuevevererrirerciieeieeeee e | ceeveniesienas 156,024,386 | .............. 231,564,438 | .............. 213,338,020

0501.

0502.

0503.

0598. Summary of remaining write-ins for Line 5 from overflow page
0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)......

1401. Miscellaneous...
1402, o

1403.
1498. Summary of remaining write-ins for Line 14 from overflow page
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)
3701.
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow page
3799. Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)
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Statement for September 30, 2013 of the JAMES RIVER |NSU RANCE COM PANY
CASH FLOW

Curre;t Year PriorZYear Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE. ...........ovivivevcieeeecece ettt ettt bersn s snenan | cveresseseseseaens 918,241 | ... 31,235,668 | ............. 60,318,726
2. NEetiNVESIMENEINCOME........coveeceeveicece ettt s sttt s s s sttt s ss s sssstessssssnsnsssesessssnsnsnsnses | evesissenes 10,680,567 | ............. 11,931,279 | .o 16,679,404
3. MISCEIIANEOUS INCOME.........vviiiceciciit ettt bbbt s et ae bbb e s bbb s s s e s bebesassssnsssenes | ersssssesesesena (363,474)| ... (132,952)] ..o (166,543)
4, Total (Lines 1 through 3) 11,235,334 ....43,033,995 ...16,831,587
5. Benefit and 10SS related PAYMENTS.........coiiuiiiriire bbb | ereiee s 102,145,908 | ............. 21,572,802 | ...ccoovee. 65,367,344
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........oceureeerrenieneiniinenens [ e [ [
7. Commissions, expenses paid and aggregate write-ins for dedUCtioNS...........cccvvvrrrieinirenenenesssseeeeseseesnnees | cereiieinns 30,136,610 | ............. 20,598,896 | ............. 24,197,031
8. Dividends paid to POCYRNOIAETS..........c.uiuieieiiiiriiieiciise bbbttt | enseeesetnssssssssenenenes | retsssnssensenenennenneinsens | cesseneneeneinse e
9.  Federal and foreign income taxes paid (recovered) net of $.......... 0 tax on capital gains (I0SSES)........ccverrrremrrvenes [ correrinirnines 3,850,988 [ ..o 7,894,845 [ ..o 8,651,613
10. Total (Lines 5 through 9) ...136,133,506 ....50,066,543 | .. ...98,215,988
11, Net cash from operations (Line 4 MiNUS LiNE 10).........cccoeuiiiriiiriisiiisieeieee e ssssssnsenas | vvsevenns (124,898,172) | ...covvee. (7,032,548) ............ (21,384,400)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
1201 BONGAS. o1ttt ittt Rttt | senninias 172,173,399 | covvveenee 87,163,508 |............ 143,819,364
12,2 SHOCKS......vereesite bbbttt | eninenenees 2,236,973 | .o 28,591,942 | ..cconveneee 28,591,942
12.3 MOMGAGE I08NS.........cuiieiiciieie ettt b et seb s st st nebennes | sbetsetessetessstesessenensenans | sbetesesesnntesantebantetanies | oebetesieeeni et s et
124 REAIEBSALE. ... nsens | enenen s | e | s s
12,5 Other INVESIEA @SSEES.......cucuviriircieiciiiii bbbt sisssesseniens | ceneisissinsisssensenenenns | cnsiessessenenenesnesnsinnes | ceessesesee s
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMENtS...........covvvrvrreerenenensnens | e B36 [ .o | e 96
12.7  MiSCElIANEOUS PIOCEEAS.........eiuiieciicie ittt sebesenennns | sbsnssisssenes 5,026,350 | .................. 759,000 [...ocovvvvveriiin
12.8 Total investment proceeds (LINES 12.110 12.7).....c.ceiieiieieeieeisie e sessssesessnes | evvesessenns 179,437,358 |............ 116,514,450 | ............ 172,411,402
13.  Cost of investments acquired (long-term only):
1301 BONAS. vttt en st enen | senninias 118,789,554 | ...ccoevene. 94,521,466 |............ 129,662,523
1312 SHOCKS. .vuveeeeseseiees ettt | enier s 12,396,598 | ....ovvvnenes 8,341,334 | oo 9,455,670
13,3 MOMGAGE I0BNS. ...ttt | cesenetnsiensensensenenenns | censsensenenene e ensnnenes | s
134 REAIBSALE. ...
13.5 Other invested assets
13.6  MiSCellaneous @pPIlICALIONS..........cuvvuiueiiiricie et
13.7 Total investments acquired (LINES 13.110 13.6)......c..eueuierieniiriiinieicieiiseissee e
14, Netincrease (decrease) in contract [0ans and PreMIUM NOLES........c.vureririrrirrninenieieereeseessesssessessessesseesssssssssnses | ressesssssssnssssesesssssesns | sonssnssesesessssssssssnssnnss | sesessessesssssssnssessesesees
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @nd LiNe 14).........cccoviinirninnininieeeeineeseeseeiseeieees | eiveieiennas 48,229,722 | ............. 13,651,650 | ............. 33,293,209
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUrplus NOtES, CAPItAl NOES........c.cvucviiciiiciicscs ettt bbb naes
16.2 Capital and paid in surplus, less treasury stock...
16.3 BOrrowed fUnds.........cccvuvvceinricrrireercesesee s
16.4 Net deposits on deposit-type contracts and other inSurance liabiliies.............oocriirirnirinicricceeies | e | e ssieenes [ e
16.5  Dividends t0 SOCKNOIAES..........c.ciiiicicececcece ettt n s s nesenenes | cveverennnas 70,000,000 | .cocvevereverererereeeeeeens | e 29,000,000
16.6  Other cash provided (APPIEA)..........eurrrererriieiriieieeire ittt | eiensssies 169,887,737 | .oovvovnnnnns 3,386,846 [ ...ooovvnines 1,510,798
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)........ | .ccccc.o.... 87,387,737 | oo, 3,386,846 [ ............ (14,989,202)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Ling 17).......ccccoeevvecee | evrernrnenee 10,719,287 | .coevevee. 10,005,948 | .............. (3,080,393)
19.  Cash, cash equivalents and short-term investments:
191 BEYINNING OF YEAI....euviieriiiereiieie ettt bbbttt | boesiereees 20,992,654 | ...ccovvenee 24,073,047 | .ovvrennnee 24,073,047
19.2 End of period (Line 18 PIUS LINE 19.1)......vcuririuriieriiieicieiceee ettt sssssnsenns | sseensseannns 31,711,941 | ............ 34,078,995 | ............. 20,992,654

Note: Supplemental disclosures of cash flow information for non-cash transactions:
LT v vvvsvvvvvvvvvvvvvvvvvvvvvvvvvvvvvvvy Ivvvvv— e [ |
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Statement for September 30, 2013 of the JAM ES RIVE R | N S U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Accounting Practices

The financial statements of James River Insurance Company ("the Company") are presented on the basis of accounting
practices prescribed or permitted by the Ohio Department of Insurance.

The Ohio Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the state of
Ohio for determining and reporting the financial condition and results of operations of an insurance company, for
purposes of determining its solvency under the Ohio Insurance Law. The National Association of Insurance
Commissioners’ ("NAIC") Accounting Practices and Procedures Manual has been adopted as a component of prescribed
or permitted practices by the state of Ohio.

The accompanying financial statements contain no differences as a result of practices prescribed or permitted by Ohio
that differ from the NAIC's Accounting Practices and Procedures Manual.

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

Not applicable.

Note 4 - Discontinued Operations

Not applicable.

Note 5 - Investments

D. Loan-Backed Securities

(1) Prepayment assumptions for Mortgage-Backed Securities, Collateralized Mortgage Obligations and Other
Structured Securities were generated using a purchased prepayment model. The prepayment model uses a
number of factors to estimate prepayment activity including the time of year (seasonality), current levels of interest
rates (refinancing incentive), economic activity (including housing turnover) and term and age of the underlying
collateral (burnout, seasoning). On an ongoing basis, the rate of prepayment is monitored and the model is
calibrated to reflect actual experience, market factors and viewpoint.

(2-3) At September 30, 2013, the Company held no securities with a recognized other-than-temporary impairment.

(4) All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment
has not been recognized in earnings as a realized loss:

a. The aggregate amount of unrealized losses:
1. Less than 12 months $ 81,299
2. 12 months or longer $ 0
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $7,991,801
2. 12 months or longer $ 0
(5) Impairments are based on periodic analytical reviews. Analysis relies on actual collateral performance

measurements including, but not limited to prepayment rates, default rates, delinquencies, and loss severity
sourced through third party data providers.

E. Repurchase Agreements

The Company invests in repurchase agreements with term limits of no more than 30 days. The Company's investment
policy requires that the collateral securing the repurchase agreement have a market value of no less than 102% of the
repurchase amount. Repurchase agreements are classified as Cash Equivalents.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

Not applicable.
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Statement for September 30, 2013 of the JAM ES RIVE R | N S U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

Not applicable.

Note 9 - Income Taxes

No significant change.

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

The Company terminated the quota share reinsurance agreement with its wholly owned subsidiary, James River
Casualty Company ("JRCC"), effective January 1, 2013. See note 23 for details.

The Company entered into an intercompany reinsurance pooling arrangement ("the pooling") with its Unites States
affiliated insurance carriers, effective January 1, 2013. See note 26 for details.

Note 11 - Debt

Not applicable.

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

Not applicable.

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

No significant change.

Note 14 - Contingencies

No significant change.

Note 15 - Leases
Not applicable.

Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk

Not applicable.

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

Not applicable.

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

Not applicable.

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

Not applicable.
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Statement for September 30, 2013 of the JAMES RIVER |NSU RANCE COM PANY
NOTES TO FINANCIAL STATEMENTS

Note 20 - Fair Value

A. Inputs Used for Assets and Liabilities Measured at Fair Value
(1) Fair Values for Iltems Measured and Reported at Fair Value by Levels 1, 2 and 3
For statutory accounting, certain investments are carried at fair value, while others may periodically be carried at

fair value based on certain factors such as the NAIC’s lower of cost or market rule or an impairment. Assets
recorded at fair value are categorized based on an evaluation of the various inputs used to measure the fair value.

Three levels of inputs are used to measure fair value:

(a) Level 1: Quoted prices in active markets for identical assets,
(b) Level 2: Indirect observable inputs, including prices for similar assets and market corroborated inputs, and

(c) Level 3: Unobservable inputs reflecting assumptions that market participants would use, including assumptions
about risk.

Supporting documentation received from pricing vendors detailing the inputs, models and processes used in the
vendor’s evaluation process is used to determine the appropriate fair value hierarchy. Documentation from each
pricing vendor is reviewed and monitored periodically to ensure they are consistent with pricing policy procedures.
Market information obtained from brokers with respect to security valuations is also considered in the pricing

hierarchy.
Level 1 Level 2 Level 3 Total

Bonds — Industrial & Misc. $ 5,342,372 $ 21,168,413 $ 2,090,065 $ 28,600,850
Perpetual Preferred Stock —
Industrial & Misc. 0 22,882,216 0 22,882,216
Common Stock — Industrial & Misc. 7,246,651 734,100 0 7,980,751
Common Stock — Mutual Funds 5,617,920 0 0 5,617,920

Total Common Stocks 12,864,571 734,100 0 13,598,671

Total Assets at Fair Value $ 18,206,943 $ 44,784,729 $ 2,090,065 $ 65,081,737

The Company held no liabilities measured at fair value as of September 30, 2013. There were no transfers
between Level 1 and Level 2 for assets held at September 30, 2013.

(2) Rollforward of Level 3 Fair Value Measurements Above:

Bond — Industrial

& Misc. Total Level 3
Beginning Balance at January 1, 2013 $ 6,083,034 $ 6,083,034
Transfers into Level 3 (a) 735,150 735,150
Transfers into Level 3 (b) 1,411,865 1,411,865
Transfers out of Level 3 (a) (265,862) (265,862)
Transfers out of Level 3 (b) (3,302,404) (3,302,404)
Total Gains and (Losses) included in Net Income (24,310) (24,310)
Total Gains and (Losses) included in Surplus 66,099 66,099
Purchases 0 0
Sales (2,613,507) (2,613,507)
Ending Balance at September 30, 2013 $ 2,090,065 $ 2,090,065

(a) Measurement basis changed from amortized cost to fair value based on NAIC designation.
(b) Transfers due to a change in observability of inputs used to determine fair value.

(3) Policy on Transfers Into and Out of Level 3

Transfers in and out of Level 3 are recognized based on the beginning of the reporting period.

(4) Input and Techniques Used for Level 2 and Level 3 Fair Values

Fair value measurements for fixed income and equity securities are based on values either published by the
NAIC’s Securities Valuation Office (SVO) or from an external pricing source. Under certain circumstances, if
neither an SVO price nor vendor price is available, a price may be obtained from a broker. Short-term securities
and cash equivalents are valued at amortized cost.

When published prices from the SVO are not available, the Company relies predominately on external pricing
sources that have been evaluated and approved by the investment manager's pricing policy committee.
Generally, external pricing service vendors use a pricing methodology involving the market approach, including
pricing models, which use prices and relevant market information regarding a particular security or securities with
similar characteristics to establish a valuation.
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Statement for September 30, 2013 of the JAMES RIVER |NSU RANCE COM PANY
NOTES TO FINANCIAL STATEMENTS

Investments for which external sources are not available or are determined by the investment manager not to be
representative of fair value are recorded at fair value as determined by the investment manager. In determining
the fair value of such investments, the investment manager considers one or more of the following factors: type of
security held, convertibility or exchangeability of the security, redeemability of the security (including timing of such
redemptions), application of industry accepted valuation models, recent trading activity, liquidity, estimates of
liquidation value, purchase cost, and prices received for securities with similar terms of the same issuer or similar
issuers. At September 30, 2013, there were no investments for which external sources were unavailable to
determine fair value.

(5) Derivative Fair Values

Not applicable.

B. Other Fair Value Disclosures

Not applicable.

C. Fair Values for All Financial Instruments by Levels 1, 2, and 3

The table below reflects the fair values and admitted values of all admitted assets and liabilities that are financial
instruments excluding those accounted for under the equity method (subsidiaries). The fair values are also categorized
into the three-level fair value hierarchy as described above in Note 20A.

Not Practical

Admitted (Carrying
Eair Value Value Level 1 Level 2 Level 3 Value)

Bonds $208,837,733 $204,739,481 $23,829,143 $175,579,267 $9,429,323 $0
Preferred Stocks 35,265,815 34,966,535 0 35,265,815 0 0
Common Stocks 13,598,671 13,598,671 12,864,571 734,100 0 0
Cash Equivalents &
Short-Term
Investments 32,596,794 32,596,794 24,684,294 7,912,500 0 0

Total Assets $290,299,013 $285,901,481 $61,378,008 $219,491,682 $9,429,323 $0

D. Financial Instruments for which Not Practical to Determine Fair Values

Not applicable.

Note 21 - Other Items

No significant change.

Note 22 - Events Subsequent

Not applicable.

Note 23 - Reinsurance
The quota share reinsurance agreement with JRCC was terminated effective January 1, 2013. A cash
settlement of $1,879,360 was paid and JRCC agreed to release the Company from any further liability. No earned

premiums or incurred losses were recorded as a result of the termination. A decrease in underwriting expenses
incurred of $148,401 was recorded relating to ceding commissions.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.
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Statement for September 30, 2013 of the JAM ES RIVE R | N S U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

The following table provides an analysis of the change in loss and loss adjustment expense (LAE) reserves net of
reinsurance recoverables for the indicated periods (in thousands):

September 30, December 31,

2013 2012
Balance at beginning of period $ 142,326 $ 151,417
Loss and loss adjustment expense incurred:
Current accident year 21,646 33,857
Prior accident years (11,191) (8,306)
10,455 25,551
Loss and loss adjustment expense payments made for:
Current accident year 1,708 2,471
Prior accident years 23,546 32,171
25,254 34,642
Balance at end of period $ 127,527 $ 142,326

Reserves for incurred losses and LAE attributable to insured events of prior years, decreased by approximately $11.2
million in 2013, resulting primarily from products liability and other liability lines of business. This change is the result of an
ongoing analysis of recent development trends and additional information regarding individual claims.

Note 26 - Intercompany Pooling Arrangements

The Company entered into an intercompany reinsurance pooling arrangement ("the pooling") with its Unites States
affiliated insurance carriers (see below), effective January 1, 2013. All lines of business are subject to the pooling net of
any outside reinsurance coverage carried by the participants. Net business includes business in force on January 1,
2013 and all business written subsequent to that date. The pooling provides for proportionate sharing of premiums
earned, losses and loss adjustment expenses incurred, and underwriting expenses incurred.

The participation percentages are as follows:

Stonewood National Insurance Company (lead company)  NAIC #31925 13%

James River Insurance Company NAIC #12203  75%
Stonewood Insurance Company NAIC #11828 6%
James River Casualty Company NAIC #13685 5%
Stonewood General Insurance Company NAIC #35211 1%

As a result of the pooling, the amount due to Stonewood National Insurance Company is $2,994,517 as of September
30, 2013.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.

Note 29 - Participating Policies

Not applicable.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - High Deductibles

Not applicable.
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Statement for September 30, 2013 of the JAM ES RIVE R | N S U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

Not applicable.

Note 33 - Asbestos/Environmental Reserves

No significant change.

Note 34 - Subscriber Savings Accounts

Not applicable.

Note 35 - Multiple Peril Crop Insurance

No significant change.

Note 36 - Financial Guaranty Insurance

Not applicable.
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Statement for September 30, 2013 of the JAM ES RIVE R | N S U RAN C E CO M PANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as

required by the Model Act? Yes[X] No[ 1]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[X] No[ ]
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ ] No [ X]
22 Ifyes,dateofchange:
3.1 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No [ X]
3.2 Ifthe response to 3.1 is yes, provide a brief description of those changes.
4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No [ X]
4.2 If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist

as a result of the merger or consolidation.

1 2 3
NAIC State of
Name of Entity Company Code Domicile

5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,

or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? Yes[ ] No[X] NAT 1

If yes, attach an explanation.
6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2009.........ccoevneee.
6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should

be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2009.........coevneee.
6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or

the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 8/6/2010.......cocererirnes
6.4 By what department or departments?

Ohio Department of Insurance

6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement

filed with Departments? Yes[ ] No[ ] NA[X]
6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked

by any governmental entity during the reporting period? Yes[ ] No [ X]
7.2 Ifyes, give full information:
8.1 Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ ] No [ X]
8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.
8.3 s the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No [X]
8.4 Ifthe response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit

Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC SEC

9.1 Avre the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and

professional relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[ ] No [X]
9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No [X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).

PART 1 - FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes [ X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: G 0
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Statement for September 30, 2013 of the JAMES RIVER |NSU RANCE COM PANY
PART 1 - INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.)

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

Yes[ | No [ X]

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

14.2 If yes, please complete the following: 1
Prior Year-End
Book/Adjusted Carrying Value

RN 0
B 0
Yes[X] No[ ]
2
Current Quarter

Book/Adjusted Carrying Value

14.21
14.22
14.23
14.24
14.25 Mortgage Loans on Real Estate .
TA.28 Al OHNET ...ttt R et

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

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB?

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?
If no, attach a description with this statement.

Yes[ | No [ X]
Yes[ | No[ ]

16. For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
16.3 Total payable for securities lending reporting on the liability page:

17. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

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

e 0
TR 0
S 0

Yes[X] No[ ]

1 2
Name of Custodian(s) Custodian Address
U. S. Bank, N.A. 1025 Connecticut Avenue, N.W., Suite 517, Washington, DC 20036
U. S. Bank, N.A. One Federal St., Third Floor, Boston, Massachusetts 02110

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

1 2
Name(s) Location(s)

Complete Explanation(s)

17.3  Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter?

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

Yes[ | No[X]

1 2 3 4
Old Custodian New Custodian Date of Change Reason
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address

N/A

General Re - New England Asset Management

76 Batterson Park Road, Farmington, CT 06032

N/A

Angelo, Gordon & Co.

245 Park Ave., New York, NY 10167

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

18.2 If no, list exceptions: ...........

Yes[X] No[ ]

Q07.1




Statement for September 30, 2013 of the JAM ES RIVE R | N S U RAN C E CO M PANY

GENERAL INTERROGATORIES (continued)
PART 2
PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change? Yes[X] No[ ] NA[ ]

If yes, attach an explanation.
The Company entered into an intercompany pooling arragengement effective Jan 1, 2013 with a 75% partipciation.

2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part, from
any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.

3.1 Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[ | No[X]
3.2 Ifyes, give full and complete information thereto:

4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers' compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of "tabular reserves,") discounted at a rate of interest greater

than zero? Yes[ ] No [ X]
4.2 |If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
................................................................................................................................... 0 [ | e | rsrnsnssssssessnes | cosnesssissnesnsenni0
Total..ooviecercesesisiienins | e XXXoo | e 0.0 S [ [ . [ I [ [ I {1 I [ . 0
5. Operating Percentages:
5.1 A&H loss percent 0.0 %
5.2 A&H cost containment percent 0.0 %
5.3 A&H expense percent excluding cost containment expenses 0.0 %
6.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date. 0
6.3 Do you act as an administrator for health savings accounts? Yes[ ] No[X]
6.4 If yes, please provide the amount of funds administered as of the reporting date. 0
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Statement for September 30, 2013 of the JAMES RIVER |NSU RANCE COM PANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5
NAIC Federal Is Insurer
Company ID Domiciliary Authorized?

Code Number Name of Reinsurer Jurisdiction (YES or NO)

Affiliates
[31925................ [4-10190%5........... [ Stonewood National INSUrANCE COMPANY........vverieriieiieseriseresesissesss s ssns st nssnees JOH. oo |YES......... |

All Other Insurers
00000................ AA-1129000........ Lloyd's Syndicate NUMBEF 3000............ovururirrerrrecireiseeeessseessssesessssssessesssseessesssessessssssesssssesssssesssens [0 YES...oiine
00000................ AA-1120116........ Lloyd's Syndicate NUMDEE 3902..........c..cuueumiiiiriieieeieieeseie ettt UK s YES...oiiii
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Statement for September 30, 2013 of the JAMES RIVER |NSU RANCE COM PANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer21t Year Prior3Year Currest Year Prior5 Year Currer?t Year Prior7 Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama.......ccccooovnnivnneneAL | i | =SSO T 1,760,243 1,212,945 | oo 99,475 | oo 42,748 2,627,228
2. Alaska.......ccccoeeeerieriieriennAK Ervvroes | e 346,266 | ...coocovrrrrene. 313,239 | e, 55,000 {..ovvorerririerieiieiieens 552,856 462,681
3. ANZOna......ccvcneniniinienAZ | Bt | e 2,744,190 | oo 2,454,965 | ...ovvvvriciinn. 17,952 | v 1,727,348 | ..o 5,745,800 | ...ccovrrennen 5,487,527
4, Arkansas..........cccoeiveenn AR [ Ervvrees | e, 1,022,918 1,624,057 1,669,071
5. California.....c.ccceeeseernienicen. CA | i | SHOUTON T 44,222,854 | ............... 36,025,368 | ......cccuunene. 8,554,699 | ..o 6,723,688 ...84,796,279 74,992,090
6. Colorado.......cccccoeoevrrnerinnennnCO | Ervvroes | e, 2,236,769 | ..oovvrrennn. 1,653,178 | ..oovrrrnee. 3,152,832 | oo, 79187 | e 3,731,592 | oo 5,371,034
7. Connecticut.......ccccoovvrerereene. CT | i B | e 1,264,562 2,597,337 | coooveinn. 86,930 | ..ovireieis (105,307) 2,906,211
8. Delaware..........ccccoecrsurnrennnn. DE | oo Erovvoos | s 257,638 | ..ovvririnnn 195,203 | ..o | eereerieeieneienens 271,731 546,476 462,535
9. District of Columbia............... DC|....... Bt | s 242,490 | oo 203,855 [ ..oureeereireirneineineinees e | e 378,442 | oo 416,723
10.  Florida.......ccoooeevrevrnersiennee FL | i B | i 10,746,526 7,524,943 | oo 1,038,666 | ....covenvenee. 1,645,630 ...14,712,085 16,148,287
11, GeOrgia.....cccomvermeerveeneenernnn . GA | i E ..2,169,244 | ... ..1,856,931 ...1,653,465 ...831,052 .3,872,854 ...4,117,360
12, Hawaii.....cooooereeereeeereeHE B | s 391,071 | e 389,037 | oo 275 [ e | e 1,053,726 1,035,917
13, 1daho....covcvccverererenedD | [T 378,425 | ..o 351,765 | oo 911,558 982,411
14, NOIS.......cvoveecvererseersrrnennenll | E ....4,554,703 .4,569,761 | .. ..160,018 11,070,445 .10,191,069
15, Indiana........coecrvereeneeneirnennnnN i Bt | e 1,069,229 1,059,899 | ..o 375,932 4,233,448
16, 1OWA. .o A | B | s 469,028 | ..oovrinnn. 398,913 [ oiiereeeeneneieees et | e 706,712 | v 811,532
17, Kansas.......ccoveveenerneirneinnees KS|...... B | s 583,806 | ..cooovrernnenn. 501,974 | i 225,000 1,077,915 1,026,644
18.  Kentucky......cocovvveneivnreeniiennnnn. KY ... B | e 638,431 | cioviierreennn898,033 | (G122 E—— 19,595 | oo 1,030,717 | oo 1,292,570
19. Louisiana........coccveererrneerneernees LA]..... B | e 3,357,542 | oo 2,960,897 | .cooovvrvrennn 1,782,247 | oo 434,648 | .....cvovnn 6,716,019 | cooovvrriis 9,555,849
20.  Main€....cooovvinireieieeeis ME |...... B | s 130,335 156,535 | .ooevrieeerneiieeieeeenieeens | e 291,304 310,669
21, Maryland.........cooeeneenerrneinnees MD|....... Eeovvoee | e 1,526,629 | ...coovvvrerrer 965,588 | oo 209,000 | cooovverririiiinns 1,002 2,741,903 3,120,811
22.  Massachusetts............ccco...... MA|..... B | e, 2,048,721 | oo, 1,629,714 | (oo 65,944 | oo 668,524 | .....cccovuune. 3,934,155 | v 3,856,698
23, Michigan.........ccoovrvrervrnrireronns MI]....... Ervvrees | e, 1,150,455 1,008,373 | oo 200,600 [ ..oooorerierierierierins 2,497,006
24, Minnesota......ccccocurruenrrennnen. MN |....... B | e 1,131,633 | oo 975413 | oo 10,000 | oo 145,000 | ..ccooovveeeer 1,901,153 | e 1,960,142
25, MiSSISSIPPI....covvererrerriereiennens MS|....... B | e 354,658 | ...coocovrvrinnnn 703,837 | oo 500 | correrirriins 262,016 | ....ccocc0er.. 1,079,556 | oo 1,374,218
26, MiSSOUM....ccvourecireircireins MO |....... B | e 1,591,574 2,626,940 | .ooovvvrecirnn. 84,750 | oo 901,379 6,844,712
27. Montana..........ccoeerrerrriennnnn. MT |....... B | e 398,228 | .....cooverrrnn. 293,868 [ ...ocveereerierieieienienns e 803,050 553,677
28.  Nebraska........cocoourrrrenrrrncnnn. NE|..... Bt | s 715,358 | oo 752,675 | oo 450,000 | ..ooverriiiienes 81,000 | oo 1,242,709 | oo 1,877,041
29.  Nevada.......cooormrrmrenrrennnn. NV ... Ervvroes | e, 1,929,807 1,764,002 | ..ooovovene. 212,575 | oo 2,191,071 3,794,805
30. New Hampshire... .517,478 223,983 | i, 342 | 10,722 .518,934
31, New Jersey.....cooomrvmrcvnren. NJ | oo E.... 4,964,611 3,118,071 756,232 8,699,008
32, New Mexico.......cccccovvrrreene NM | oo Bt | s 423,732 | oo, 508,176 [ oo | e 484,595 1,055,604
33.  New York..... 11,014,707 ..9,189,875 1,363,380 .21,576,531
34.  North Carolina...........ccccrsuennee NC|...... B | e 1,330,570 1,459,296 | ...coovvvvrreenenn 54,500 | oo 218,500 5,235,610
35. B | s 259,817 | oo 235,108 | .oovvervrrireiieeireniieniienins | et sssessnnes | seeseessenesenens 1,020,626 | ...ccovvvrrrnnnn. 591,615
36. et s | et | s | ceven [ e [
37. B | 2,082,110 | e 1,251,822 | oo 26,808 | ..o 982,671 | cooevverirnnn 2,745,816
38, Oregon.....ccoeveeeecrencrencrinenen: OR|...... B | s 733,940 | oo 828,346 | ....covvvririene (G124} | I 155,866 | ...ovvvvreenne 1,645,553 | ...ccoovvrennene 2,030,488
39.  Pennsylvania...........ccccoeuenen. PA ... B | e 3,255,426 3,159,286 | ...oovvriinnes 504,350 | ..o 162,551 | covveeeeenne 7,491,192 10,488,536
40. Rhode Island..........c.cocoriveninenee RIf....... Bt | s 278,306 | ..ovvvvrrrrennn 304,487 | oo 110,000 | .ovvorirriene 995,000 737,958 873,629
41.  South Carolina.........ccc.evvenen. SC....... B | s 837,126 | ..covverene. 704,536 | oooovreririenn. 63,950 | .o 44,900 | .ooovrvene 1,816,734 | ..coovvrnne. 1,926,633
42.  South Dakota.........c.ccceeerennene SD|....... B | s 134,995 | e, 122,957 189,781 216,151
43, Tennessee.......cccoeemmremmenn IN | B | e 1,661,253 ATT8A38 | e 18,959 | oo 206,087 3,825,317 | oo 3,404,724
44, TeXaS...omrnerrerrerinerinernenen I | e Bt | e 11,756,251 | ...............10,088,217 | ................2,740,583 | ................3,071,815 | .o 19,985,858 | ....cccovnuen. 23,432,989
45 Utah...coooncnclUT B | e 11419 | 824,083 | 022,662 | 843 | 1,677,642 | oo, 1,495,644
46.  Vermont........cccoeovveeevneeeenn VT | i Evvviit | e 37,670
47, Virginia.......coocooeenernnecnnee VA | B | e 2,095,189 | ..o 1,793,082 | ..o 13,620 | oo 203,000 | .coovrrrirnnns 4,319,369 | ..ccooovrrennn. 3,414,546
48.  Washington...........cccoeeereee WA | oo | =SS I 2,855,553 2,453,080 5,712,628
49.  West Virginia.........cocoveeeee WV | e B | e 1,152,633 | oo 1,053,242 | oo | e 20,753 | v 1,809,633 | oo 1,496,898
50.  Wisconsin.........co.coevereernrennes WH oo, B | e 708,857 | .ovveririrnns 783,151 | oo 2,606,000 | ...ooooorrvriienes 14,374 | oo 1,406,500 | ......cccooe.... 3,000,457
51, Wyoming.....cocoeevnrvnerneenne . WY | B | e 648,888 | .....ccovvrrinn. 161,901 W OTT 544 | 408,560
52.  American Samoa...................AS | ...... N
53, GUAM...ooiceneees
54.  Puerto RiCO........corvurirviernnns
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.........ccoconeunerninennns
58.  Aggregate Other Alien............
59, TotalS....occrveenirrinieieieiene () 1] e, 137,315,910 | ............. 116,638,113 | ..o 26,432,187 | ....couvenee. 25,402,414 | ... 270,722,858 | ............. 269,027,812
DETAILS OF WRITE-INS
58001, et seeeniens | e XXX.....
58002. ..o | e XXX.....
58003. ..o | s XXX it | corirerireiesiseeiseeisesssenins | eeeeeessesssesssssssssssesssesss | ssseessesssesssssssssssssssesssenes | sessesssesssesssessssssssesssens | sesssessssssesse st st st enssns | eestnst s sttt
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... XXXooooo | e 0 [ oo 0 | e [0 RO 0 | oo 0 [ e 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... D, S (VI (01 P {0 0 ] o 0 | i 0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Insert the number of L responses except for Canada and Other Alien.

(E

(

)
a)
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Statement for September 30, 2013 of the JAMES RIVER |NSU RANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

LLO

Franklin Holdings
(Bermuda), Lid.
100% Dwmership
|Franklin Holdings Il (Bermuda),
Lid
I
0% Ownershi I I 100% Dwmership
James River Group, inc.
(Delaware) JRG Reinsurance Company,
EINR 05-0539572 Lid (Bermuda)

i James River Stonewood Mational Insurance Stonewood
Pmu_llanmsk Insurance Company James River Management C ¥ Ins M
Services, Inc. 4 Company, Inc. =

{[Virginia) (Ohio} [Delaware) (Ohio) Company, Inc.
EINZ 35.2247798 ElNE 222624607 EINE 030490731 EIN# 42-1019055 (Delaware)
MAICE 1203 MAICE 31925 EIN# 200067235
100% Owmership 152% Owmership 100% Ommerohip
James River Stonewood Stonewood General
Casualty Company Insurance Company Insurance Company
(Virginia) (North Carolina) (O]
EINE 20-8946040 EIN# 200328996 EIN# 311277903
MAICE 13685 MAICE 11828 MAICE 35211
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Statement for September 30, 2013 of the JAMES RIVER |NSU RANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 T

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
....................................................................................................................................................................... Franklin Holdings, Ltd..........ccccoorniureininiincinnines
................... Franklin Holdings I, Ltd Franklin Holdings, Ltd Ownership ...100.000 | Franklin Holdings, Ltd

James River Insurance Group
James River Insurance Group
James River Insurance Group
James River Insurance Group

. 1050539572 | ...

AA-3190958
35-2242298
22-2824607
03-0490731

20-8946040
42-1019055
20-0067235
20-0328998
31-1277903

James River Group, Inc...
JRG Reinsurance Company, Ltd
Potomac Risk Services, Inc
James River Insurance Company.
James River Management Company.
James River Casualty Company

Stonewood National Insurance Company...............
Stonewood Insurance Management Co
Stonewood Insurance Company.........
Stonewood General Insurance Company................

. | Franklin Holdings I, Ltd...

Franklin Holdings II, Ltd.........cccooviviinniinnnns
James River Group, INC.........cccovvveverveveenrenennns
James River Group, INC..........cccoveverveveeriernnnes
James River Group, INC.........ccovvvvieeeineieinns
James River Insurance Company...........ccoeeene
James River Group, INC.........ccovvevvrveeveniereeninns
James River Group, INC........ccoovvvvrerernenieinens
Stonewood National linsurance Co...........cc........
Stonewood National linsurance Co.....................

Ownership
Ownership
Ownership.........
Ownership.........
Ownership.........
Ownership.........
Ownership.........
Ownership.........
Ownership.........
Ownership.........

...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000

Franklin Holdings, Ltd....
Franklin Holdings, Ltd
Franklin Holdings, Ltd
Franklin Holdings, Ltd
Franklin Holdings, Ltd
Franklin Holdings, Ltd
Franklin Holdings, Ltd
Franklin Holdings, Ltd
Franklin Holdings, Ltd
Franklin Holdings, Ltd




Statement for September 30, 2013 of the JAMES RIVER |NSU RANCE COM PANY
PART 1 - LOSS EXPERIENCE

N
SO UTA WN

. Homeowners multiple peril...
. Commercial multiple peril
. Mortgage guaranty
. Ocean marine.......

. Inland marine....
. Financial guaranty....
. Medical professional liability - 0CCUITENCE........c.cvverreiiirieesieeseeieas
. Medical professional liability - claims-made.
. Earthquake........cccoovvevineenece,

. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. Auto physical damage..........ccevuirereiieesiereeee e
. Aircraft (all perils)

. International..
. Warranty
. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........

. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business. .
v TOIS. o

Other liability-occurrence..
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence....
Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability.....

67,117,302 | .....
14,792,607

561,587
770,658

.18,

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
T ettt bbbttt | sietb st 713,655 | oo 1,113,383
AIE INES....oo bbbt sstennts | eebsesssessssssssasnsean 5,404,397 | oo, (1,365,009)
. Farmowners multiple peril s

Sum of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......cccovvreriesrinriersrierianans

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Lines of Business

Current
Quarter

Current
Year to Date

3
Prior Year
Year to Date

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.
. MOrtgage QUAANTY.........ocrueeerecereiree ettt
. Ocean marine
. Inland marine....
. Financial guaranty....

. Earthquake..........ccoouevvevieisiecsiene
. Group accident and health..............cccoveveiieiiriecee e
. Credit accident and health...........cccrriierininiiceseee e
. Other accident and health
. Workers' compensation....

. International..
. Warranty.
. Reinsurance-nonproportional assumed property
. Reinsurance-nonproportional assumed liability........

. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of bUSINESS..........ccccevviierivirceiieeee,
2 TORAIS. e

Medical professional liability - occurrence....
Medical professional liability - claims made.

Other liability-0CCUITENCE. .......ucvuveiveie st sas
Other liability-Claims Made..........ccccveriveireireieie e
Excess workers' compensation
Products liability-occurrence....
Products liability-claims made
19.2 Private passenger auto liability....

1,316,997

........ 70,976,508
........ 14,868,442

............................. 57,368,398
............................. 14753782

.................................. 716,573

5,740,027

3401.
3402.
3403.
3498.
3499.

Sum. of remaining write-ins for Line 34 from overflow page

Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34).......ocirrrenrerninrisinrisnissenas
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Statement for September 30, 2013 of the JAMES RIVER |NSU RANCE COMPANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1419

1 2 3 4 5 7 8 9 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2013 2013 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE LAE Reserves on Reserves on Claims Q.S. Date Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Claims Reported and | Reported or Reopened IBNR (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior |  Unreported as of Open as of Prior Subsequent to Loss and LAE (Cols. 4+7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End Year-End Prior Year-End Reserves minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2010 + Priof....co. | coovveerersricnaas (KT I— 60,425 | oo 74,988 | oo 7,689 | oo 1,240 | oo, 8,929 | oo 10,971 | oo 558 | o 42844 | o BA3T3 | 4,097 | o ((ENEK)] P—— (11,686)
2. 20M s e 7,106 | oo 14,894 | .o 22,000 | oo 4,950 | oo 379 | oo 5,329 | 3,736 | oo L 11,845 | oo 15,862 | 1,580 | oo, (2,389) | oo (809)
3. Subtotals
2011 + Prior...o. | coeveerresrrreans 21,669 | .ooerren. 75,319 | oo 96,988 | ...oovrerrerenn 12,639 | oo 1,619 | oo 14,258 | oo 14707 | oo X1 I [ 54,689 | ..ooovrerreerenen 70,235 | o XL —— ((ERI2)] (12,495)
4, 2012 iiiis e, 9177 | e 20,425 | oo, 29,602 | oo (EAE1)) I 708 | oerereeeeenn(6,448) | v, 19,939 | oo T44 | i 16,671 | v 37,354 | e 3,606 | oo (V21072 ) 1,304
5. Subtotals
2012 + Priof ... | ceoeeveereresian. 30,846 | ..ooovrerann. 95,744 | oo 126,590 | oo 5483 | v 2,327 | oo 1,810 | i, 34,646 | oo, 1,583 | o, 71,360 | oo 107,589 | o 9,283 | oo (20474) | oo (11,191)
6. 2013t [ 20,0 S I 0.0 S I .0 S P D0, S [P 1,708 | e 1,708 | ..o D00 S [P 2,705 | oo 17,233 | oo 19,938 | D0, S P 0,0 S P XXX
7. TotalS..oceeeeeee | e 30,846 | cooovveererne 95,744 | ..o 126,590 | coocvoreereerereens 5483 | oo 4,035 | oo 9,518 | 34,646 | oo 4,288 | oo 88,593 | oo 127,527 | e 9,283 | oo (20,474) | oo (11,191)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line7 Line 7 Line 7
Policyholders | ...cooovevenee. 213,338
L PR 30.1% 2. e (214 %3, e, (8.8)%

Col. 13, Line 7

Line 8

L N (5.2)%




Statement for September 30, 2013 of the JAMES RIVER |NSU RANCE COM PANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code

will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

Response
1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? YES
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
4. Will the Director and Officer Supplement be filed with the state of domicile and the NAIC with this statement? NO
Explanation:
1.
2.
3.
4
Bar Code:

* 12 2 0320134900000 3 =*

* 12 2 0320133650000 3 =«
* 12 2 03 2 01350050000 3 =

Q15



Statement for September 30, 2013 of the JAMES RIVER |NSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q16



Statement for September 30, 2013 of the JAMES RIVER |NSU RANCE COM PANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© Nk w

_
- o

Book/adjusted carrying value, DECEMBET 31 Of PHIOT YEAI..........ciuivieiieeieieieeie st esnaes
Cost of acquired:

2.1 Actual cost at time of aCqUISItION...........cccueivrieireriecseese e

2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals.....

Total foreign exchange change in book/adjusted carrying value..
Deduct current year's other than temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 MinUS LINE 10)..........ccccueiieiiieiiieieicteesccer et snnaenens

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

. Subtotal (Line 11 plus Line 12)
. Deduct total nonadmitted amounts....

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

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount............cccccveeunnen
Unrealized valuation increase (decrease).
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest............ccooccevvevvevevcreeveecnnee.

. Deduct current year's other than temporary impairment reCognZed...........c.cceuvieieiiierieies s
. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

TOtal VAIUALION @IIOWANCE.........ueeivieeiiieieiseiet ettt s bbbttt bbbt ses

Statement value at end of current period (Line 13 MINUS LINE 14)......viiirueiiiirisissessissessss s ssssenssssssssessssssssssssssssssees

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© o N h W

-
o

_
w N =

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
. Deduct total nonadmitted amounts...........cccoeverenienenieenieinnens
. Statement value at end of current period (Line 11 minus Line 12)....

Book/adjusted carrying value, DeCembEr 31 Of PriOr YEAI..........coiuivveiiieieeiciee ettt
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition............ccceeveveverievereriennnns
Capitalized deferred interest and other..........ccoceveveieieccecceee e
ACCTUA Of AISCOUNL.......vvvvaveriesricririii e
Unrealized valuation increase (decrease)
Total gain (loss) on disposals....................
Deduct amounts received on disposals.....
Deduct amortization of premium and depreciation....
Total foreign exchange change in book/adjusted carrying value..
Deduct current year's other than temporary impairment recognized.....

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© o N>R WD =

N
N =~ O

. Deduct total nonadmitted amounts
. Statement value at end of current period (Line 10 minus Line 11)....

Book/adjusted carrying value of bonds and stocks, December 31 of prior year.
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of.
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value..
Deduct current year's other than temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

305,998,567
131,186,146

...... 1,310,141

(4,285,587)

...... 8,990,852

174,410,372
354,456

............................. 326,729,168
............................. 139,118,193
................................. 2,345,737
................................. 3,834,379
................................. 7,728,683
............................. 172,411,306
.................................... 926,773

419,514

305,998,567

QSl01
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Statement for September 30, 2013 of the JAMES RIVER |NSU RANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
e CIBSS T ():reereresereesneerssseeesseeessssseesss s sss ettt | eeese et 109,822,394 | ...ovvvverrriirenns 723,991,479 | .o 728,886,417 | ..vvereerereeererseerinnans 36,936 | ..errereirrriinns 155,359,467 | ..oooorvrerrrrrirnes 109,822,394 | ..oooovvvrerrrrrirnnnes 104,964,392 | ..oovvvrvrrrcrirnnenns 130,601,492
2. ClASS 2 (B)eerurrrersumeeessmeressseesssseesessseessssesess st ses sttt esss s | sessnesst e seseean 19,862,991 | .oooovvereeeirennne 5,026,350 | ...eoourerneireeieeneeeneeinennnes | eerseeee s [QLORCK 1) 19,873,173 | covvooeeeveeceins 19,862,991 | oo 24,879,002 | ..oooovvrrriirreinnn 47,231,051
3. ClASS 3 (8).reurerrrrrrnrirrirrinsinsiei sttt sttt nsns | Sressestensns st ensnens 24,813,329 | .o 2324524 | ... 3,415,041 | oo 374,089 | .o 27,807,266 | ..coovvoveverririinnns 24,813,329 | .o 24,096,901 | .o 28,265,629
4. CIASS 4 (B).rruervvereeeresserisieisisesis st st | st 66,203,416 | ..o 24,665,161 | ....oocvvercrrirenenns 15,178,518 | ..ovvvverrrriecriiinenns (326,714) | covvvvrverirncriiend 64,831,608 | ......cvverrrrirennns 66,203,416 | ....occrvvrrrrirrienns 75,363,345 | ..ooovcvvrrrriiens 60,167,606
B CIASS 5 () veruurereuueersseresieesssne s sttt | st 8,680,807 | .covvvrrerrereerirereienns 665,018 | ...cveereririrrirens 1,317,546 | oo 4,356 | ..o 5,868,942 | ..ooooovvrrirriiiennns 8,680,807 | .ovvvvvurrererrirennns 8,032,635 | covvvrerrerrrrirenns 5,187,974
B, ClASS B ()...evrueveerieereciiieiiciiiesse ettt sttt s s e b st st s ess | estessessstessessstessessesntessessessntans | stestesietastessesntensessessntensesstentes | aetessessstessessetantassesnsantessetantesse | essessetensessesnsastessessntessesantensess | steresessssessessstantessntantesesntenses | abiessesssestesntestesesastessesntansesse | estersesestessesintessesstensessetntantens | stessesntentesetanteseset st nsesntants
7. TOMAI BONGS......ovveeeereerreceireeeesee et seeesseseeess st sesseseess e ssssssnessssssssssnesssnsess | sessseesssnnessssneees 229,382,937 | .oovvvverireriis 756,672,532 | ...cooovrrceernenn. 748,797,522 | coooovevrrecsreireneenn. 78,328 | oo 273,740,450 | ....ovvvorvrercrennn 229,382,937 | .ooovvverrirrenne. YRR A G [— 271,453,752
PREFERRED STOCK
8. ClASS T ueeeeuuereesseeeetaeeeess et ee st et R SRR RS e£R R | SHEEE RS ER R R R R AR R R R R | HHERER SRR R AR R R R AR R | HeeEER R AR R R R R R st | Heeeessenee sttt ensti | seisenesst s s 15,142,813 | .oooreeereeeeeireeeeeeeessseesssnenes | eesseseessssessssssesss e sss st neees | reesssssessssesesss 14,393,750
0. ClASS 2uuuveeveeeeernereeieeessseeest sttt | Sesseesst st rnsetan 26,474,356 | ovvoooerverreeeersseesnnesessnssssnns | seesesssssssssessssssssssssessssssssssnns | sessssssssssssesssssinnees (1,567,341) | oo, 9,266,088 | ....oveernerrrrereens 26,474,356 | ..oooveverrrieriis 24,907,015 | oo 8,975,521
10, ClASS B...vuvveerrreirieteersirres sttt | ersese e 10,059,520 | ..ouuvvermerrirmeeremmeressneeseseseses | eoseesssseesssssssssssesss st sesnes | sttt esenes | seessse st 10,059,520 | ...ovvvmrrrerrcrrennans 10,059,520 | ..oooorrrvermcriennnnns 10,059,520 | ..oooorurvrermcriiernnns 10,059,520
110 CIASS 4. | eebi bbb ene | eeebies bbb bbbt | Sees e s s ses | Sehe bbb | Sebbnbe bbb | Seb bbb bbb | Shbebe e | Shbnae e
12, ClaSS Bk | eehe R iR bbb | eeebeeeb bbb bbbt b st | Seebes bbb tes | Sehbe R bbb e | SebbeeRe e bbb nhes | Shb et bbb bbb | Shbeb bbb | chbe e
13, ClASS B.euvueeeeceeeeis it ese sttt b et f et s s e s £ et e e e st eseaes | SeEteEAeEAeeEenEseeseEtenseetaetsessentenhane | defieeEeiesiestesssiessersessscsesiesses | feeisesiesieesiciessessisssesesiesieesicss | foesieesiesesiesiessiesesessessissiesiesss | eeiesiessesssessesiesiecsiesiesiesssssscsiess | erieessesessessecsissesiecsesssssessessons | seiieeieessesssessersensinsessansensanties | estaeeestensontanteseneeneenesenteneasens
14, Total Preferred STOCK. ... ... ssesssssssssessnns | erssssssssssssssssssasens 36,533,876 | .o {0 SO [ (1,567,341) | .oovvrrerennisrerniens 34,468,421 | .o 36,533,876 | .ovoeerieiininnas 34,966,535 | ..o 33,428,791
15, Total Bonds and Preferred SOCK...........cc.urrerericrienneirieriinseenisescsenesssies | seveenssssiseseeonn 265,916,813 | ......crvvrrirrcrinens 756,672,532 | ..ooocvvvrrrrirnenns 748,797,522 | ..o (1,489,013) [ ..ooovvrrcriis 308,208,871 | ..o 265,916,813 | ...ocvvvrerrrirennns 272,302,810 | ..o 304,882,543
(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC 1§....7,912,500; NAIC2$

0;

NAIC 3§

0;

0; NAIC5§.... 0;

NAICGS........ 0.




Statement for September 30, 2013 of the JAM ES RIVE R | N S U RAN C E CO M PANY

SCHEDULE DA - PART 1

Short-Term Investments

Bookl/-\1djusted ’ Actaual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......ceterere et | e 2468429 |.......... XXX virireereneieeeenee | eveineeensniensenenns 24,684,294 | ..o 1,733 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT.....c..cviirieiiiieieiiisieeisee ettt sssensens | sbessessessssessessnsansessnses 12,149,099 | ..o 16,062,603
2. Cost of short-term iNVEStMENTS ACQUITE............c.eviveieicieie ettt b s besse st | evsesssssssessessssassesineas 160,525,043 | oo 44,571,933
3. ACCIUAL OF QISCOUNL.......oovieiiiiiiiiii bbb | oesbies bbbt 493 | e
4. Unrealized valuation INCTEASE (HECTEASE)........cururuurereueerereseiseeseeeeaseee et sssessessesseese st et ssessessasssessessessessasssssesessessansnes | seesessssssessessessasssssnssessestessnssnssns | sessessessasssessessessassassnesessessessansnsenne
5. Total gain (I0SS) ON QISPOSAIS..........ceveveiriieiiiircteiiee ettt ettt st a bbb bbb st bbbt et ss bbb s sese b ssebesesnaebens | ebebsssesassssesessssssesessssesesansebenan 242 [ oo
6. Deduct consideration received 0N dISPOSAS.............cccuiuiviuiiieiiiieieic et s bbbt snaens | essesissessesiessssesiesinea 147,990,583 | oo 48,485,437
7. Deduct amortization Of PrEMIUM...........cccciiuiiiicieeiiiete ettt bbb sttt s bbb s bbb s st e b s s ae s e b s sebesssnsebes | sbebsssesesssesesassesetebasseses s e sebes s esess | nebesessssebessnses e b st et e s s e st ssnseaesanas
8. Total foreign exchange change in DOOK/AdJUSIE CAITYING VAIUE...........ccuiuiurirciieireeieeie ettt sttt sse st | £1eesestess e s e bsee st es b e b s s s es s st s nsas | £rebsesseesanb et es e st en bbb st st
9. Deduct current year's other than temporary impairmENt FECOGNIZEM..........cceuiurieuiirireiririeieiree e sessssesseens | seesssesssssssssssssssessssssssssessessnsessssesses | srsssssessessssesssssnsessessnsesssssnsessessnsne
10. Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5-6-7+8-9).........cccoeereiirerereiieiesnsessesesssesens | oevesiesissssiessssesessssenns 24,684,294 | ..o 12,149,099
11, Deduct total NONAAMILEA @MOUNES.........cciurieiicrcr bbb ss st | ffee b et ettt | £ rensenbenb s s sen et
12.  Statement value at end of current period (LIne 10 MINUS LINE 11)......ceiiuieieiisiiisieisissieseessiesssssseesssssssesssssssessssssssssessssanes | sesessesssssssesssssssesssnns 24,684,294 | ..o 12,149,099

QSI103




Statement for September 30, 2013 of the JAMES RIVER |NSURANCE COMPANY

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

QSI04, QSI05, QSI06, QSI07



Statement for September 30, 2013 of the JAMES RIVER |NSU RANCE COM PANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

. Book/adjusted carrying value, December 31 of prior year.............cccoeoeverrerienirnnnas

. ACCIUAl Of AISCOUNL......cuoveiiiiicicie et

. Unrealized valuation inCrease (AECrease)..........ccovurururreieineiniernsesessseesesssssssenns

. Deduct consideration received on diSpoSals.............ccccouevevieeereinereeniiee e

. Deduct amortization of premium...........ccccevieeriecesiee e

. Deduct current year's other than temporary impairment recognized..............c.......

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

. Deduct total nonadmitted @amOUNLS...........cccvvevereiicericceees s

. Cost of cash €qUIVAIENES BCQUITEH.........c..cviuiieiiiieicse ettt

. Total foreign exchange change in book/ adjusted Carrying ValUe.............cccoucvrveiriereeiieereseeessee s

QSI108




Statement for September 30, 2013 of the JAMES RIVER |NSURANCE COMPANY

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

Sch. BA-Pt 2
NONE

Sch. BA-Pt 3
NONE

QEO01, QE02, QEO03
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Statement for September 30, 2013 of the JAMES RIVER |NSU RANCE COMPANY

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - Industrial and Miscellaneou:
00828K AF 2 [ AFFINION GROUP INC TL Bu...covvuumuiriermmcerissesssssessssssesssssessssssessssssssssssssssssssssssssssssssssssssssssesssssnes | oosessssons ...03/19/2013 | RBS SECURITIES INC 456,299 467,400 4FE
04930B AF 9 |ATLAS ENERGYLPTLB ....07/22/2013 | DEUTSCHE BANK 564,957 570,664 AFE
05542U AB 3 |BBTS BORROWER TL B ...07/112/2013 | UBS WARBURG 445,632 445,632 5FE
11221M AB 7|BRONCO MIDSTREAM TL B ....08/14/2013 | BARCLAYS CAPITAL 1,809,720 1,828,000 AFE
14041N DB 4| CAPITAL ONE MULTI-ASSET EXECUT 08-A11 Al.....ovvvimiriririicrieeriesiisssis s sssssssssesssssssssesssssssssns. | novsseneees ...07/09/2013 | BARCLAYS CAPITAL 3,833,156 3,850,000 755 |1FE
14041N DL 2| CAPITAL ONE MULTI-ASSET EXECUT 07-A2 A2.......ccovuerriiriesrissessssssesssssesssssssesssssessssssssssssssessssses. | seonneenes ...07/11/2013 | BARCLAYS CAPITAL 3,226,514 3,250,000 24 |1FE
14173V AE 3 [ ONEX CARESTREAM HEALTH TL B.....ooooveeuurreiisreeissesessssesesssssssssssssesssssssesessssasssssssessssssessssssnesssssnns. | sossesnnes ....06/05/2013 | CREDIT SUISSE FIRST BOSTON 1,345,510 1,366,000 AFE
22764Y AH 8| CROSSMARK HOLDINGS TL B ...08/09/2013 | BANK OF AMERICA 560,185 563,000 4FE
32007U AL 3|FIRST DATA CORP TL 2018 ....06/28/2013 | VARIOUS 1,762,550 1,795,952 4FE
38113G  AC 2| GOLDEN NUGGET TL B...oucvouurirmreemmrimmreimeresesessesssessssessssessssesssssesssessssssssessssssssssssssesssnssssssssssssssenssses. | nosssssnnes ...08/30/2013 | CAPITALIZED INTEREST 737 737 5FE
38113G  AF 5| GOLDEN NUGGET INC TL DD....ccvvvuuuurreiummereesssnesessssesssssssesssssesesssssssssssssssssssssssssssssssssssssssssssssssssssssnsenses | sesnnenees ....08/30/2013 | CAPITALIZED INTEREST. 411 411 5FE
42718H AC 1 [HERFF JONES INC TL B....ouuiiiiieriiicieiesrisssnssssssessesssssssssssessssssssessssssessssssssssssssesssssssssssssnssssesssssense. | soveesnnes ....06/27/2013 | VARIOUS 2,384,727 2,405,085 AFE
49387T AJ 5|KIK CUSTOM PRODUCTS TL ...08/13/2013 | CREDIT SUISSE FIRST BOSTON 1,075,742 1,095,552 4FE
60001P AB 3 |CSM BAKERY SUPPLIES TL B, ...06/19/2013 | VARIOUS 2,554,098 2,578,761 4FE
60001P AD 9 |MILL US ACQ (CSM BAKERY) 2LN TL ...09/09/2013 | MORGAN STANLEY & CO 218,238 221,000 5FE
64887R  AB 0| TRIDENT USA HEALTH TLL Bu..ovvrvveurmrriierrreiessrssisseessissesssssssessissesssssssssssssssssssssessssssssssssssssssssnesssns. | covsssnnes ....08/12/2013 | CITIGROUP GLOBAL MARKETS 1,344,949 1,354,610 4FE
68234P AC 3| ONE CALL MEDICAL INC TL Bu..ovceeerreiirnieiiiesseiisessisssessssssssssssesssssssssssssssssssssssssssssssssssassssssssssnes | soseesessos ....07/09/2013 | JEFFERIES & COMPANY INC 1,013,760 1,024,000 AFE
T49B07  AC 1| RLICORP......civiieerrietiee itk snsnes | entisssnos ....09/26/2013 | STIFEL-HANIFEN DIVIS 5,026,350 5,000,000 2FE
78004N AC 5|ROYAL ADHESIVES TL B. ....07/26/2013 | MORGAN STANLEY & CO 1,378,991 1,392,921 AFE
78413D AB 4 [SMART & FINAL INC ...06/28/2013 | MORGAN STANLEY & CO 467,280 472,000 4FE
85849G AB 6| STEINWAY MUSICAL 1LN TL ....09/12/2013 | BANK OF AMERICA 405,363 407,400 4FE
87263E  AJ 7 TPF IILC LLC TLuoootieiiiiceiiiinesiisesiis s sesssssssss st ssssssssssss s sssssss s ssssssssssssssssssssssssssssses. | noneeseenos ....08/16/2013 | GOLDMAN SACHS 821,925 843,000 AFE
89421H AG 1| TRAVELPORT LLC TL B...ooouuiriituusrriiumsersissseesessssesssssssesssssssessssssesssssssessssssssssssssessssssessssssssesssssseesssssnenns | aossssnnes ....06/28/2013 | CREDIT SUISSE FIRST BOSTON 1,905,715 1,918,565 4FE
90290H AB 8 [USIC (OPE) HOLDINGS INC.......coocomrreerrreermmeeressisesssiseesessssessssssssssssssessssssssesssssssessssssssesssssssessssssesesses | sovsssnanes ....07/26/2013 | DEUTSCHE BANK 608,940 612,000 AFE
90290P AB 0|US RENAL CARE INC TL B ....08/08/2013 | VARIOUS 1,467,374 1,481,057 4FE
92553) AL 0| VEYANCE TECHNOLOGIES Tl ....03/19/2013 | CITIGROUP GLOBAL MARKETS, 420,783 420,258 4FE
93316U AD 9 [WALTER ENERGY INC TL Bu.oovurverrrrriermnreissessessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns. | avsessnnes ...06/17/2013 | DEUTSCHE BANK 366,200 366,200 4FE
96811W AD 8 | WILDHORSE RESOURCES TL 2ND LIEN........cnicrveummrreemmmerreesenerssssmsessssesesssssssesssssssessssssessssssnessssssneess | sosessessns ....07/29/2013 | WELLS FARGO FINANCIAL 471,755 474,033 4FE
C9536D AD 4| VANTAGE PIPELINE US TL Bu....coourreeiecrriiinererisresissesssssssesssssssesssssssessssessssssssessssssssssssssnssssssssssesssnns. | sossssnnes ....08/19/2013 | ROYAL BANK OF CANADA 1,680,328 1,688,771 3FE
C8843Q AB 9|TERVITACORPTLB ...06/25/2013 | RBC CAPITAL MARKETS 968,625 975,945 4FE
D1200Y AC 1|SPRINGER SCIENCE TL B2 ...07/25/2013 | CREDIT SUISSE FIRST BOSTON 509,713 528,200 4FE
Q3930A AB 4| FORTESCUE METALS GROUP LTD TL ...06/25/2013 | CREDIT SUISSE FIRST BOSTON 644,197 647,434 3FE
3899999. Total - Bonds - Industrial & Miscellaneous 39,740,724 40,044,588 779 | ... D S0 S
8399997. Total - Bonds - Part 3 39,740,724 40,044,588 779 | L3S S
8399999. Total - Bonds. 39,740,724 40,044,588 779 | P S
9999999. Total - Bonds, Preferred and Common Stocks 39,740,724 XXX 779 | DS S—

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
912828 VD 9| UNITED STATES TREASURY NOTE........ccccocuues ‘ ..... ‘ 08/1 3/2013| GOLDMAN SACHS.......ocviienns | v | v 5495470 | ........ 5,500,000 | ......... 5,498,085 152 Y2 [ [ 5,498,236 | ..o | o (2,767)] ....... (2,767) | ........ 2,780 | 05/31/2015[1...........
0599999. Total - Bonds - U.S. Government.. ..5,495,470 ,500,000 5,498,085 152 0 152 0 5,498,236 | ...oooooeens0 | i (2,767) | oo (2,767)] .......2,780 |...... XXX... [.XXX...
Bonds - U.S. Special R and Special A
13033F Q4 5|CALIFORNIA ST HLTH FACS FING A......ccovvvvrrvrns [ v 07/23/2013 JP MORGAN SECURITIES INC. | c.oovvvererirerviniires | v 99,100 75 75 11/15/2046| 1FE......
31294K ZF  5|FEDERAL HOME LOAN MTG CORP #E01642......... | ..... 09/01/2013| PAYDOWN .24,503 22 22 05/01/2019| 1FE......
31294K ZT  5|FEDERAL HOME LOAN MTG CORP #E01654......... | ..... 09/01/2013| PAYDOWN 12,040 1 11 06/01/2019| 1FE......
3138MK  5J 1 |FEDERAL NATIONAL MTG ASSOC #AQ4448......... | ..... 09/01/2013| VARIOUS........covervrrirircrinnens 8,330 | cvvrreerrnn8,330 [ i 8,769 [ 8,34 | | s (12) (12) 11/01/2042[ 1FE......
31393A PQ 4|FEDERAL NATIONAL MTG ASSOC 03 22 UC......... |..... 09/01/2013| PAYDOWN .36,461 926 926 12/25/2032[ 1FE......
31393Q WR 9| FEDERAL HOME LOAN MTG CORP 2610 DG......... | ... 07/01/2013| PAYDOWN 591 18 18 03/15/2033| 1FE......
31394B HM 9 |FEDERAL NATIONAL MTG ASSOC 04 84 CD......... |..... 09/01/2013| PAYDOWN 18,221 289 289 10/25/2018| 1FE......
31394X YW 0 |FEDERAL HM LN MTG CORP 2790 DY.......covcrvurrens | o 09/01/2013{ VARIOUS........coovvmrirnrrneiininns | erverssinsirernninces | oveerinens 191,053 | .oovveee 191,053 | 0o 177,888 | i 189,671 [ i | s 1,382 | e [ v 1,382 | v 05/15/2019 1FE......
38374C ZR  5|GOVERNMENT NATL MTG ASSOC 03 84 GT......... | ..... 09/01/2013| PAYDOWN 9,378 9,378 0 07/20/2032| 1FE......
38374K UT 8| GOVERNMENT NATL MTG ASSOC 2005-13 PA...... | ..... 07/01/2013| PAYDOWN 190 190 33 33 11/20/2033| 1FE......
3199999, Total - Bonds - U.S. Special Revenue & ASSESSMENL. ..ot 399,867 | ............ 400,767 | ........371159 | ...........384,726 | ................ 0 2,744 0 2,744 0.....387473 | ...........0 | .....12,394 | .....12,394 | ....19,664 |...... XXX... | . XXX...
Bonds - Industrial and Miscellaneous
00175K  AC 8| AMO ESCROW CORP.........cecrvrrvrerrirerirersirsrirerinninns | e 09/27/2013{ VARIOUS........cocovvmrvrriirrrernrns 61,700 | v 60,000 | ..ooovereend 60,000 | .coorornen. 55,200 | .......... 4,800 | oo [ | i 4,800 | .coooerrrerins | crrriierrrenn80,000 [ oo | s 1,700 | ........ 1,700 | ........ 5,316 | 12/15/2017| 4FE......
00828C AF O |AFFINIA GROUP INC TL B2....ccoovvereermeirerinrineinns | ceens 09/30/2013| SINK FUND PAYMENT. 1,423 1423 | oo, 1,416 0 | e | e 123 | s [ [ i (V1 IO 18 |04/25/2020| 4FE......
00828K  AF 2 |AFFINION GROUP INC TL B...ccocvurrirrercrrrrerceinens | e 09/30/2013| SINK FUND PAYMENT. 6,130 6,130 | .coooue. 5977 10 10 [ e | v, 130 | s e [ v (V] I 112 | 10/09/2016| 4FE......
00912M  AB 4 |AIRMEDICAL GRP TLB1...c.ovvirerveireennieineireiinns | s 09/30/2013| SINK FUND PAYMENT. 1,493 493 | 1,500 2 (2) [ coeeerenrrneies [ v 1493 i | | e | s 58 | 06/30/2018| 4FE......
01862L AM 0| ALLIANCE LAUNDRY TL....coivurirrmnrirmerrenmneenseennnes | eeee 07/09/2013 VARIOUS.........coorrverrmeererineens | ereeeerneeissinersienes | veeineennd 498,345 | ............ 497,722 ..497, 0 [ eoveverveieries | ernrreneen97,722 | e | e 622 , 12/10/2018| 4FE......
02922X AG 3 |AMERICAN RENAL HOLDINGS TL B.......cocovvvvemires | e 09/04/2013| BANK OF AMERICA........cccoovvees [ covverirmnnniiniicnnis | v 1,352,659 | ........ 1,356,049 | ......... 1,359,963 | ..o | e | e (659) (659) | evvveverveirnnen | 1,359,314 | s [ e (6,655) | ....... (6,655) | ... 26,600 |08/20/2019|4FE......
03759D AB 4 |APEXTOOL GROUP LLC TL B....ccoovrruvvcrierincrnns | ceene 06/11/2013| VARIOUS.........coovvrrerrrriierirens 577,270 | .ccooneee. 575,827 59 59 | cevverrneernen | errerneen 573,000 | oo | e 4270 | ........ 4,270 | .ooeend 8,114 | 01/31/2020| 4FE......
03979V AK 8| ARDENT MEDICAL SERVICES TL B......covvvveremrvnes | e 09/30/2013| SINK FUND PAYMENT. 1,025 1,025 | e 1,015 | 1,024 | [ 1 1 [ [ 1,025 [ | e | e (V1 IO 51 |07/02/2018| 4FE......
05107B AE 6 |AUGUST USHOLDING CO INC TLB.....ccovocrrrinces | e 09/30/2013| SINK FUND PAYMENT. 545 545 2 (2) [ oo [ e D5 | e | e (1 [ 24 |04/27/2018| 4FE......
055420 AB  3|BBTS BORROWER TL B.......cccouiverrerirerirecerceiies | ceens 09/30/2013| SINK FUND PAYMENT. 7,842 7,842 0 | e | e 882 | s v [ v (V] IO 42 |06/04/2019| 5FE......
08511L  AH 1 |BERLIN PACKAGING TL B.....cvovvvercieirreirersniinins [ e 06/25/2013{ VARIOUS.........oovvmrirririrrririnrns 518,447 | ...cocoeee. 517,800 } 83 83 [ | e 515,294 | i | e 3,153 04/03/2019| 4FE......
10524M  AC  1|BRAND ENERGY TL B.....ccovvrevrrnerierireninccneeiinnns [ 09/30/2013 VARIOUS.........coorvnrrmerieriniens | creeeernensssineisienes | veeineennd 412,126 | .o 407,086 | ............ 395,900 | ..ooovvrnee 396,276 723 723 10/23/2018| 4FE......
12667F AH 8| COUNTRYWIDE ALT LN TR 04 2CB 1A2......cccovviee | e 09/01/2013| PAYDOWN 212,693 | ... 212,693 | ..o 214,355 | ............ 212,693 0 03/25/2034| 1FM.....
12669E  HY 5|[COUNTRYWIDE ALTLN TR 03 9T1 Al...ooovveriivrrin | e 09/01/2013| PAYDOWN 1,327 327 | s 1,302 | oo 1,289 38 38 07/25/2033| 1FM.....
12669G 4U 2| COUNTRYWIDE HOME LOANS 05 J3 2A3...........c.. | ceee. 08/01/2013| PAYDOWN 34,150 | ..............34,150 | ............33,713 | ...... 33,783 367 367 09/25/2035| 1FM.....
12669G V3 2| COUNTRYWIDE HOME LOANS 05 J2 3A4........cccce | oo 07/01/2013{ PAYDOWN 3484 | .. 3484 | 3,468 | 3,426 57 57 08/25/2035( 1FM.....
14076C AB 9| CARAUSTAR INDUSTRIES TL....ccoouverrrinerrcrienins | ceeee 09/30/2013| SINK FUND PAYMENT. 12,833 X (6) (6) 05/01/2019| 4FE.......
14173V AE 3| ONEX CARESTREAM HEALTH TL B......ovvvvvrvvcrres | e 09/30/2013| SINK FUND PAYMENT. AT,075 | e 17,075 | oo 16,819 . 1 11 06/07/2019| 4FE......
18450 AP 0|CLEAR CHANNEL COMM TL B......covvovrenrvrnerrreninns | ceens 05/17/2013| VARIOUS.........cooverrrrrnrircriens 909,348 | .........c. 976,29 | ............ 695,578 | ...cccvvnee 747,004 | ........ 41,828 | ........ KTV A IR IV 72,165 | oo 01/29/2016| 5FE......
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18450 AT 2|CLEAR CHANNEL COMM TL D...oovvvvrvvrrererrsrirnenns | ceens 05/17/2013| VARIOUS.........covereervrrrenirens 544,436 | ........... 587,117 | oo 465,829 | ............ 464,108 | ........ 30,169 | ......... (3,805) 26,364 | ..oovrernei | s 490,471 | .oooovvivvvrvees | ....53,965 | ......53,965 | ........ 9,972 | 01/30/2019| 5FE......
22764Y AH 8| CROSSMARK HOLDINGS TL B e 09/30/2013| SINK FUND PAYMENT. 1,415 1415 | 1,408 . (V1 IURORPOORPPORN ISP 1415 | i 12/20/2019| 4FE......
31528D AB  5|CANDY INTERMEDIATE HOLDINGS TL B......ccccouee. | ceene 07/01/2013| PRIOR PERIOD INCOME . 0 06/18/2018| 4FE.......
31850F AJ  1|FIRST AMERICAN PAYMENT SYS TL B [T 09/30/2013| VARIOUS.........coovvverrrrrrerirnens 648,377 | ..cvvvvne 651,377 | oo 647,871 | oo 646,563 | .......... 1,260 | oo 385 | | v 1,645 | e | v 648,208 | ......cccovrvnnee 10/12/2018| 4FE......
38113G  AC 2| GOLDEN NUGGET TLB....ovvorrererieirseiiseireeiiesins [ o 07/31/2013| SINK FUND PAYMENT. 37 K74 I 37 . 0 37 | [ [ e (V1 I 06/30/2014| 5FE......
38113G  AF 5| GOLDEN NUGGET INC TLDD.....cocoovvrrrererrrrinenns [ o 07/01/2013| SINK FUND PAYMENT. 26 26 | s 25 . 0 26 | o | e | e (V1 I 06/30/2014| 5FE.......
39871H AQ  9|GROCERY OUTLET INC TL B...vvvurrecrierireriirinnns | e 09/30/2013| VARIOUS.........covvverirniircrirens 920,949 | ........... 917,507 | ............908,344 | ............ 908,375 | ..ovvverierirines | v (26) (26) 12/17/2018| 4FE......
42216B AC 1 |HEALOGICS INC TL...oouererrererrneiseereriesirneereninne | ceeee 09/30/2013| SINK FUND PAYMENT. 2,358 2,358 0 02/05/2019| 4FE......
42718H AC  1|HERFF JONESINCTLB [ 09/30/2013| SINK FUND PAYMENT. 6,013 6,013 . 1 06/25/2019| 4FE......
460933 AK  O[INTERNATIONAL WIRE GROUP.. e 09/23/2013| JEFFERIES & COMPANY INC... | c.oovvvvniirerveirirns | v 802,643 | ......cco... 759,000 | ............759,000 | ....coevene 759,000 . 0 10/15/2017| 4FE......
49387T AJ  5|KIK CUSTOM PRODUCTS TL.....ovverrermrieirnerienins | e 09/30/2013| SINK FUND PAYMENT. 7,071 T,071 | e 6,979 SO [T IS 3 3 04/29/2019| 4FE.......
49858H AB  8|KLOECKNER PENTAPLAST GMBH TLB......ccccovvver | vorne 07/25/2013{ VARIOUS........coovvmrirriiriririnrns 668,468 | ............ 661,946 | ............ 651,536 | ............ 650,968 | ....ccvvrvrirer | e 1,709 | o [ v 1,709 | v 06/21/2016| 4FE......
50209R AC  8|LANDMARKAVIATION TL B....coooorrvrrircerneicrinnenns | ceene 09/30/2013| VARIOUS........coonvrrrrrnrircrinens 676,653 | ............ 669,970 | ............ 663,923 | ........... 664,009 481 481 10/25/2019| 4FE......
50217K  AE 9 |LTS BUYERLLC TLB..cooiverrererierirerercerneinenienins | e 06/11/2013| VARIOUS.........ooorenrrnerierinrens | creererneeiesnineiinenes | veeinieennd 485,200 | ............ 485,200 77 77 04/13/2020| 4FE......
63689E AC 9 |NATIONAL MENTOR HOLDINGS INC TLB......cccors | e 09/30/2013| SINK FUND PAYMENT. 5,635 5,635 | oo .5,492 | 5,618 17 17 02/09/2017| 4FE.......
651714 AU 1 |NEWPAGE CORP TL EXIT....cooovvveriererneerinirneinnnes | eeee 09/30/2013| SINK FUND PAYMENT. 6,013 8,013 | oo 6,063 | .oovrcrine 1,948 8) (8) 12/21/2018| 4FE......
65676B AB 7 |NORTH AMERICAN BREWERIES TLB......cccoccovveee [ o 04/22/12013{ VARIOUS.........oovvvrvrriririririnins 206,186 | ............ 202,439 | ..o 202,439 | .ovnne 202,439 . 0 12/11/2018| 4FE......
67073E AQ 3 |NUVEEN INVESTMENTS TL B...oovvvrrireerreirciinins | e 05/31/2013[ VARIOUS........coorrvrrimeiierineins | ereerernesisssiseisienes | oveineinns 152,386 | ..oovvvene 151,628 0 05/13/2017| 4FE.......
67448R  AB 5| OBSIDIAN NATURAL GAS TRUST......vvvumvrerrrrirenrns | ceene 09/30/2013| SINK FUND PAYMENT. 61,467 | o 61,467 183 183 11/02/2015| 4FE......
68234P  AC 3 |ONE CALL MEDICALINC TL B...c..ccovrvrvrvinrircrnnins | e 07/01/2013| SINK FUND PAYMENT. 1,784 1,784 (1) (1) 08/19/2019| 4FE......
68835E AF 4 |OSMOSE HOLDINGS INC TL B.... e 06/07/2013| VARIOUS.........cooereerrmeeierineens | ereeeernenssssineisienes | veeiseinns 717,804 | ..oooneee. 714,224 34 34 11/26/2018| 4FE......
69353F AJ  3|PQCORP TLB...cooiiieireriniiesierieeneissssissisennins | s 09/10/2013| PRIOR PERIOD INCOME.......... . 0 08/07/2017| 4FE......
70583G AL  6|PELICAN PRODUCTS INC TLB......cccoovrvuereerincenes [ o 09/30/2013| SINK FUND PAYMENT. 2,983 2,983 | oo 2,967 | coovrrrerins 1,864 | oo 19 [ 1 20 07/11/2018| 4FE.......
75734H AC  1|REDDY ICE CORP TL B.....covvuerimrrrerierirnreirnnineies | ceeee 07/22/2013| VARIOUS.........covvvverrnnrircrirens 662,395 | ............ 659,099 | ............ 656,064 212 212 05/01/2019| 4FE.......
75970G  AD  4|RENFRO CORP TL B...ccooviereirrerieieneiseiieeiseisens | e 06/24/2013| VARIOUS.........coovvrrrririrciinens 356,862 | ............ 354,646 | ........... 354,485 cor e | s (19) (19) 01/30/2019| 4FE......
76110H DB 2 |RESIDENTIAL ACCR LOANS INC 03 QS10 A13...... | ..... 09/01/2013| PAYDOWN 2,936 2,936 2,874 | ... 2,920 16 16 05/25/2033| 1FM.....
784130 AB 4 [SMART & FINAL INC.....covvvvieriiriiniersieirerinnins | e 09/30/2013| SINK FUND PAYMENT. 3,990 3,990 | 3,950 | i 1,625 . 0 11/15/2019| 4FE......
78571Y  AQ 3 |SABREINC TL B....ovvorieirerieerenieniseisenissinenes | eeee 09/30/2013| SINK FUND PAYMENT. 1,513 1,513 0 02/19/2019| 4FE.......
82378G AM 8| SHERIDAN HOLDINGS INC TLB......cooovevererervrinnnns [ o 06/11/2013| VARIOUS.........coorrinrimirreniinis | crrerinseisnineiienes | v 178,874 | c.covvvene 178,205 | ..........176,422 | ............ 176,483 | oo [ e (61) (61) 06/29/2018| 4FE.......
82651L AA  1|SIERRA RECEIVABLES FUNDING COM 10-1A A1.. | ..... 09/20/2013| PAYDOWN 10,763 | e 10,763 | ooooeeeen 10,761 | oo, 10,744 19 19 07/01/2026| 1FE......
83335 AF  7|STARTRIBUNE CO LOAN A.....ccoooviviervrrineniricennnes [ e 09/25/2013| SINK FUND PAYMENT. 24,942 | oo 24942 | ..o 24,672 | e 24,072 | oo 717 152 869 09/29/2014| 4FE.......
83547U AC  3|SONNEBORN INC TL B.... N 06/18/2013| BANK OF MONTREAL......c..oovver | cvvrevirnerineisniinnes | ereinninad 493,400 | ...coooven 489,109 | ............483,688 | ........... 483,481 | oo | i 1,031 [ | s 1,031 [ oo 03/30/2018| 4FE......
85208B AB 2 |SPRINT INDUSTRIAL TL.. [ 09/30/2013| SINK FUND PAYMENT. 1,652 1,652 0 05/14/2019| 4FE.......
86183H AE  0|STONERIVER HOLDINGS INC TL.....ccovverrinriirerins | ceeee 08/22/2013| VARIOUS..........ovvverirrrircrirens 838,179 | oo 841,000 0 11/30/2019| 4FE......
86686B AC 9| SUN PRODUCTS (SPOTLESS)......coovvvrerreerreinnees | eeee 09/30/2013| VARIOUS.........cooverrerrnrircrirnens 565,961 | ............ 579,232 14 14 03/23/2020| 4FE......
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86880N AH  6|SURGERY CENTER TL.....ocveerereriieieriseisensenins | ceens 09/30/2013| SINK FUND PAYMENT. 4,395 4,395 | e, 351 | s | s | e 1 1 04/11/2019| 4FE.......
87263E  AJ T |TPFIILC LLC TLutiiiirieririisriesiienirereseeissinens | e 09/30/2013| SINK FUND PAYMENT. 2,108 2,108 | 2,055 | e | s | e 1 1 08/21/2019| 4FE.......
89054F AF 1| TOPAZ POWER HOLDINGS LLC TL.... [ 09/30/2013| SINK FUND PAYMENT. 4,179 4179 (1) 1) 02/26/2020| 4FE.......
89367C AB 9| TRANSFIRST HOLDINGS TL B [T 09/30/2013| SINK FUND PAYMENT. 2,803 2,803 0 12/27/2017| 4FE......
89388X AC 6| TRANSTAR HOLDING CO TLB.....ovvurrirrierirrerirns | e 09/30/2013| SINK FUND PAYMENT. 958 958 [ oo 948 | 956 [ oo | e 1 1 10/09/2018| 4FE......
89421H AG 1| TRAVELPORT LLC TL B....cooerecrenrercrreirsecrcninenns | ceens 09/30/2013| SINK FUND PAYMENT.......oovees | corrmreremrnernneriienes [ v 422,679 | ..o 422,679 | oo 822,801 | oo [ s | e (10) (10) 06/26/2019| 4FE......
90290H AB  8|USIC (OPE) HOLDINGS INC.......ccoovvvmrrrerirmrirerirans | ceene 09/30/2013| SINK FUND PAYMENT. 1,530 1,530 0 07/10/2020| 4FE......
90347B AB 4 |US COATINGS ACQ TL B2 e 09/30/2013| SINK FUND PAYMENT. 604 604 0 02/01/2020| 4FE......
90980N AG  9|UNITED CENTRAL INDUSTRIAL TL B.....coovoereeris | ceeee 09/30/2013| SINK FUND PAYMENT. 2,431 2431 |. . . 10 11 10/09/2018| 4FE......
914908 AS 7 |UNIVISION COMM TL B2 JOTR 09/23/2013| SINK FUND PAYMENT. 149 149 149 . 0 03/01/2020 4FE......
914908 AU 2| UNIVISION COMMUNICATIONS 2013 TL....ocvoreveree | e 05/2412013| VARIOUS.........coorremrrerieninnens | crereeerneeisssnnneinenes | veeiieenns 787,800 | ..cooneee. 785,831 | .ooovuven. 785,831 . 0 03/01/2020| 4FE......
91759U  AF 2 [UTEXINDUSTRIES INC TL....ovoivvrireirerrerisernniernns [ e 09/30/2013{ VARIOUS........coovvmririnrrnerininns | errverisinsirernnsenes | oveeninens 138,183 | covvveee 139,045 | ..o 138,350 33 33 04/10/2020| 4FE......
92553) AL O|VEYANCE TECHNOLOGIES TL....coosevvmrermerrrmrinenes | e 09/30/2013| SINK FUND PAYMENT. 6,285 6,285 | oo 6,228 SO TR ISP 5 5 09/08/2017| 4FE.......
93316U AD  9|WALTER ENERGY INC TLB T 071112013 VARIOUS........ccoovvrinrrerirenins [ crrerireneneeissineies | cvereens 1,685,326 | ......... 1,701,830 | ......... 1,701,472 | ........... 532,676 232 232 [ e | e 1,701,682 | ..o | e (16,356) | ... (16,356) | ...... 29,264 |04/02/2018| 4FE......
93710E  AE  5|WASH MULTIFAMILY LAUNDRY TL.... e 07/01/2013| SINK FUND PAYMENT. 369 369 368 . 0 369 [ v [ e | e (V1 IO 4 102/21/2019| 4FE......
96169E AC 8 |WESTWAY GROUP INC TLB......cvvrvereirrrcrireris | e 09/30/2013| SINK FUND PAYMENT. 2,907 2,907 (V1 PRI ISP 2,907 | oo | v | e (V] IO 80 | 02/27/2020| 3FE......
96758D AR 4 |WIDEOPENWEST TL B....ovoivreriercererieiseeniseinnenns | e 09/30/2013| SINK FUND PAYMENT. 3,424 3,424 . 0 [ e | e 3424 | e | | (1 [ I 62 |04/01/2019| 4FE......
97181# MU 4 |WILMINGTON TRUST TERM LOAN.......cccomvvenrinnns | ceene 07/15/2013| SINK FUND PAYMENT.......coocns | cormrermerrnmeineiienes | v 145,710 | covvrvrs 145710 | ............134,053 | ............ 143,356 2,354 2,354 | oo | e 145710 | s [ [ e (V] I 3,482 | 07/15/20171...........
ISTAR FINANCIAL INC TL MTHLY 6......ovvveervrcrnes [ o 09/06/2013| SINK FUND PAYMENT. 19,491 | 19,491 0 | o | e 19,497 | s [ [ v (V1 IO 455 |10/15/2017| 3FE......
ISTAR FINANCIAL INC TL MTHLY 21.. N 09/19/2013| SINK FUND PAYMENT. 3,816 .3,816 . 0 [ o | 3,816 [ s [ [0 | e 83 [10/15/2017| 3FE......
ENTERCOM RADIO TL B. N 06/19/2013| VARIOUS.........coorrvnrierierineens | crermeerneeisssineiiienes | veeineennd 423,128 | ........... 416,875 | ... 416,875 | ccooneces 416,875 0 cevenennnninnens | 006,253 | 16,253 | L 11,260 |11/23/2018| 3FE......
C9536D AD  4|VANTAGE PIPELINE US TLB......ccvvvvceerriririierenns | e 08/19/2013{ ROYAL BANK OF CANADA....... | ccovevevenrirervnneires | v 1,688,771 | ......... 1,688,771 0 [ | e 1,680,328 | oo | e 8444 | ... 8,444 | ..o, 08/22/2020| 3FE......
10524M AD  9|BRAND ENERGY (ALUMA) CAN TL.....oovvevirrerinns I.... | 09/30/2013| VARIOUS........oooorrrerrnrinrrrens 98,910 | ceovvvernene 97,701 | .o 95,016 | oo 94,988 292 292 [ o | 95,348 | e | i 3,562 | ........ 3,562 | ..o 4,389 | 10/23/2018| 4FE......
50209R AF 1 |LANDMARK AVIATION CAN TL.....ccovrmirirerirnrrrnens I....| 08/27/2013| MORGAN STANLEY & CO......e. [ oeverrerrrinirrerires | cvvrvevirnens 57,207 | ccovvvoreene 56,641 | ............56,074 | ...... 56,085 45 45 | e | 88,130 [ s | s 1,077 | s 1,077 | oo 1,936 |10/25/2019|4FE......
C5186F AF  5|LIVINGSTON INTL TL B..oovvvuivrrirciieiseiierierinens I....|09/30/2013| SINK FUND PAYMENT 1,471 0 [ e | e AT | s [ i (V] IO 30 | 04/18/2019| 4FE......
C8739V AB  5|TEINE ENERGY LTD TL 2LEIN . |I.... {09/30/2013| SINK FUND PAYMENT. 5,995 | coiiveeern5,995 | 5,903 [ oo [ | e 1 1 05/17/2019|4Z........
C8843Q AB 9|TERVITACORPTLB . |1....107/10/2013| SINK FUND PAYMENT. 4,224 . (1) (1) 05/15/2018| 4FE......
83547U AE  9|SONNEBORN OEP PEARL DUTCH.......cccooovvvmerrnnee R.. |06/18/2013| VARIOUS.........c.cocremrrmrrrerireens 87,071 | e 86,313 | oo 85,357 | .overrreenne 85,326 111 L [T IR 85,437 | ..o | e 1,633 | ...coe. 1,633 | ..o 2,951 | 03/30/2018| 4FE......
GROHE HOLDING GMBH TL B......cccooveverieiririiinns R.. |07/01/2013| SINK FUND PAYMENT. 4,414 4414 | 4,386 | ..oovrrinen 4,414 . (V1 IRURORPOORPOORN ISP 4414 | s [ [ (VN I 140 | 05/18/2017| 4FE......
AES PUERTO RICO......ccvurieiriinerieriesieeiisninns R.. |08/27/2013| SINK FUND PAYMENT. 250,397 | oo 250,397 | oo 227,986 | ..coovene 240,608 | ...ovocrieriiens | e 9,789 9,789 | oo | s 250,397 [ .o | e | e (V] I 3,581 | 12/31/2017|3...........
L0433M AB  1|AUGUST LUXUK HOLDING CO TL B.....cccoovvrrerirns R.. | 09/30/2013| SINK FUND PAYMENT. 709 709 712 | s 712 (3) (3) [ cernerrmrerrerne [ e 709 [ i e | e (V] IO 31 | 04/27/2018| 4FE......
N2109E AE 0 |CLONDALKIN ACQUISITION BV TL B.. ... |R.. | 09/30/2013| SINK FUND PAYMENT 5,255 5,255 | ........ 5,242 . 0 05/31/2020| 4FE......
N8879vV  AB 3| TRONOX PIGMENTS TL B v | Re [ 06871272013 VARIOUS.......coooirrieirerinrins [ e | cevierins 402,400 | ............ 398,909 | ..o 396,915 SO TR ISP 7 7 03/19/2020| 3FE......
Q3930A AB  4|FORTESCUE METALS GROUP LTD TL.....cccovuree R.. | 08/13/2013] VARIOUS.......cccosviimrinirrinirnens 654,699 | ..o 647434 | ........... 644,197 109 109 10/18/2017| 3FE......
3899999. Total - Bonds - Industrial & MISCEIIANEOUS. ..........urruurrsirrsierisseisserissis sttt enssenes | sneens 20,609,084 | ....... 20,648,750 | ...... 20,120,983 | ......... 8,803,792 | ........ 78,794 | ....... 44408 | .o 0] . e 123,202 | .o 0 [ ... 20,309,111 [ oo 0. 299,975 |..... 299,975 |..... 448,964 | ...... XXX XXX
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Statement for September 30, 2013 of the JAMES RIVER |NSU RANCE COMPANY

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUSIP g | Disposal Shares of Carrying Increase/  |(Amortization)/| Impairment | B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
8399997. Total - BONAS = PAM 4.t s 26,504,421 26,549,517 | ....... 25,990,227 | ........ 9,188,518 | ....... 78,794 | ........ 47,304 | i 0| e 126,098 | ..o 0] . 26,194,820 | ..ot 0. 309,602 |..... 309,602 |..... 471,408 |...... XXX... [ XXX....
8399999. TOI = BOMAS. .. | erieae 26,504,421 | ....... 26,549,517 | ....... 25,990,227 | ........ 9,188,518 | ........ 78,794 | ....... 47,304 | i 0] . e 126,098 | ..o 0] . 26,194,820 | ..ot 0 ... 309,602 |..... 309,602 |..... 471,408 |...... XXX... [ XXX....
9999999. Total - Bonds, Preferred and COMMON SEOCKS..............vuurruuerirrireisiiseiseriesessessesssse s ssessssesssessss s sssssssssseesssssessssssssnns | sevene 26,504,421 |........... )., T I 25,990,227 | ......... 9,188,518 | ........ 78,794 | ........ 47,304 | oo 0| e 126,098 | ....cccoovennd 0 . 26,194,820 | ....ccccoonee. (V) 309,602 |..... 309,602 |..... 471,408 | ...... XXX... | . XXX....
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.




Statement for September 30, 2013 of the JAMES RIVER |NSURANCE COMPANY

Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

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

Sch. DB-Pt D-Sn 1
NONE

Sch. DB-Pt D-Sn 2
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE06, QE07, QE08, QE09, QE10, QE11



Statement for September 30, 2013 of the JAMES RIVER |NSU RANCE COM PANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3

1 4 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
KeyBank, N.A. Cleveland, OH........covuerrennereinneriiins | onnnenrisenenin | eevneessiinenneins | e | ossesssssessssssssssess | oo (1,457,585) | ..........(2,471,059) | ........... (3,248,638) | XXX..
Wells Fargo, N.A RICAMONG, VA.......ooiririinniinnenrienines [ cervienesiiieens | ceeveeiserssinnens | seevsssssessesssssssssnnesses | cossssnessssmessssssessssses | oonseeseenes 1,940,919 | .o 1,982,165 | ............ 2,062,959 | XXX..
U.S. Bank Boston, MA 19,311 142,393 | XXX..
Federal Home Loan Bank Cinncinati, OH 150,653 150,654 158,433 | XXX..
0199999. Total Open Depositorie: o XXX [ e XXX eee 0 0 653,298 (338,240) (884,853) | XXX..
0399999. Total Cash on Deposit D00 S XXX e 0 0 653,298 (338,240) (884,853) | XXX..
0599999. Total Cash 0 0 653,298 (338,240) (884,853) | XXX..

QE12
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Statement for September 30, 2013 of the JAMES RIVER |NSU RANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

KEYBANK NATIONAL ASSOCIATION REPO........ctiuuiieuieriesssisseisssnsssessenssssessessssssssesssnsssesssssnsssnsssees | 7,912,500 2,929
3299999. Industrial and Miscellaneous (Unaffiliated) - 1SSUET OBlIGALIONS. ... ..iuuiiriiieiei ettt enne 7,912,500 2,929
3899999. Total - Industrial and Miscellaneous (Unaffiliated) 7,912,500 2,929
Total Bonds

7799999. Subtotals - ISSUET OBlIGAHONS. ... ...cvriresietisiierisis ettt 7,912,500 2,929
8309999, SUDOLAIS = BOMAS......-veereirerieesstess s serseses st es e E8 8 E8EEEE£E8 L E £ E L8Rt 7,912,500 2,929
8699999, TOtAl = CASN EQUIVAIENTS. ......vuveireieeisise ittt s 8888888818810 8 818880 b ek s e bne H41eR R R R R R AR 7,912,500 | oo | v 2,929




Supplement for September 30, 2013 of the JAM ES RIVE R I N S U RAN C E COM PANY

Designate the type of health care

providers reported on this page.

O
SUPPLEMENT "A" TO SCHEDULE T

EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

Physicians - Including Surgeons and Osteopaths

S © PN oA wN

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
Alabama.........cccccoveverennnen AL | 105,483 |.............. 110,299 | oo | e | e 4.211) | 150,000 | .o | e 116,488
Alaska

Arizona
Arkansas
California

Colorado........cccocvevererernraee.

Connecticut....

Delaware

Kentucky.

Louisiana

Massachusetts

Michigan.........ccoevevreirevnienn.
Minnesota...........cccerrevernenne.
MiSSISSIPPI.....cvvvevrieriiririiiens
MISSOUT....cvvervreeerierririeinens

Montana.

Nebraska...

Nevada........cccoveerereriernnns

New Hampshire

New Jersey.......oovevvevierrenns

New Mex

(oo TSN

New YOrK....oovveverereinirennns

Virginia

Washington
West Virginia

WisCONSiN.........cccoevvevrvrnneenn,

Puerto Rico

US Virgin
Northern

Aggregate Other Alien...
Totals. .o

Islands.........ccccou....
Mariana Islands

21,194,517 | ...

..... (1,166)
..... 11,568

...285,669
..... 13,670

0]..

3,723,594

............. 766,681

.107,681

0.

(17,566)
(11,946)

144,503
.(6,384)

.83,244
(74,242)

...50,000
105,001

.............. 180,808
15,162

.............. 275,896
....96,649

DETAILS OF WRITE-INS

58998. Summary of remaining write-ins for

Line 58 from overflow page....... | ccccoevercrrinrrnnnnd [0 O 0 [ [0 O 0 [ [0 R 0 [ [ 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. | ......................... 0 oo {01 P [0 P 0 [ [ PO {01 o | I OO 0

SUPA1




Supplement for September 30, 2013 of the JAM ES RIVE R I N S U RAN C E COM PANY

Supplement Ato Sch. T
NONE

Supplement Ato Sch. T
NONE

SUPA2, SUPA3



Supplement for September 30, 2013 of the JAM ES RIVE R I N S U RAN C E COM PANY

* 1 2 2 0 3 2 0134550010 3 =«

Designate the type of health care SUPPLEMENT "A" TO SCHEDULE T

providers reported on this page. EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES
Other Health Care Facilities

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama.......cccccoevierernee. AL | 77422 |................ 53,333 | e e | e 16,236 | .ovovecveeereieieieieens | e | e 108,047
2. Alaska......ooerrnnenee K | n,013 [ 2,240 | s | e e (190) [ | s | s 4,360
3. ANZONA..ceeceseeeeee A | 00000 50,228 | 80,773 | s | e Lo (TD072) [ [ [ 120,784
4. Arkansas.........cooeeecnneeeiee AR | 9,714 | 12189 [ L |00 D022 | s | e | e 25,357
5. California.... . 1,210,976
6. Colorado.......ccccovvveverrrernnne. 021 | e | e e (18,028) [ e [ | eeerer e 51,299
7. Connecticut.... 439 | e | e [ eee000n230,782 [ 000.250,000 [T 81,447
8. Delaware A0 | e | oo L0282 | e | e | oo 7278
9.  District of Columbia...........DC | .coereiieiein8,000 | oveiiieieen 5,784 | e | e oo 2,273) [ | e | e 11,256
10.  Florida.......ccooeeveeeeereieseen FL | 0000000.338,922 | i 135,140 | e | e | ceereeeneene 4,378 | 050,005 | oo [ 267,418
1. Georgia......cccccovvveveerieieree. GA [ 27,055 | 53,872 240,864 |3 | 143,614 | 11,836 |2 [ 120,951
12, Hawali...oooeeeeecccceceeeee bl H 8,852 | 030106 | e | oo Lo (1551 [ s e | eeeeen e s s 6,044
13, 1daho....ccvciccee
14, MN0IS......cocveiverererrereiiieieians
15, Indiana.......cccocvvererrienerenenn.
16, 1OWa. .o
17.  Kansas........ccccooeeeervereinennns , B84 | e | e | e (9,613)
18.  Kentucky.......cooverveviveieinnns X BT | e | e | e (3,667)
19, Louisiana..........ccvevevevrireennns X 5T | s | e | e (3,511)
20, Maine.....ccoveveerreririieireinens (11,555)
21.  Maryland........ . ..(39,269) |.
22. Massachusetts 0% I OO
23, Michigan.......ccooeveviererninnn. 16,573 (24,590)
24, Minnesota.......cccoeovrerrirrirennes 97,808 (128,234)
25, MiSSISSIPPi...ceverrerrererreriinn. 33,654 (26,177)
26, MiSSOU....covvvererreireieireiienne 29,960 10,258
27, Montana.........ccoevveureeriinienns
28.  Nebraska... L1122
29. Nevada......cccoovverivienenns 27,882
30. New Hampshire
31, New Jersey....oovniervnnnns
32, New MexXico........covvrrrirrrnnnn
33.  New York [0S I I (71,734)
34. [0S I (86,787)
35. (2,835) |.
36, ONi0.ivrererrerenenireneier e OH | e [ e [ e | e
37, Oklahoma........cccoevvvrrerenen OK | i 173,612 | 155,319 | 00.30,000 [ T e
38, 0regon.....ccoeevevennenneen OR |0 10,954 | i 17,224 | e s | v (62,209)
39, Pennsylvania........cccoovvreeee e PA | i 24,340 | o 84,381 | e [ e (55,080)
40.  Rhode Island...........ccoveveeee R1 [ oo [ DB | e [ et | e (1,667)
41, SoUth Carolin.........ccceeeeeeeeeSC [ o [ttt eeieies | et sestesessens | ceveessssesessssesesssnsens | eeveseesensnns (27,245)
42, South Dakota........cccoerrreeeeeSD [ rovieiieeene 13,271 [ 11785 | e [ eveeeeseeieneees | e (12,863)
43,
44,
45,
46, Vermont......ccooeceeeeeeieees VT i 1,328 [ e 2,739 | s | eveeeveseseetesesiens | ceveeveseeinnnas (3,887)
A7, Virginia....ooceceeeeeeeeeeeiee et VA e b T1321 | B8, TAT | e | e | e (26,207)
48.  Washington 11,814
49, West Virginia........ccooeveeveced WV [ o856 [ i3 ATT | e | verrereisseeseiseeeeines | ceeverseseeneens (1,333)
50.  Wisconsin W TI2147 | | s [ s (17,481) 50,000 | .ooverireiereeieien2 | e 224,044
51.  Wyoming........ ..(25,078) |. 10,000 | .. .4,483
52, AMENCAN SAMOA......orrrrreeeAS | oot | coreieisssssinsessiessees | cresesssssessesssssssseess | seesesessessessssssessesss | sessssssessessssssssnssess | ressessessessnssnssessases | sessessessessssssesessessns | sesessessessnssessessassns
53, GUAM...coiveiereieeee e
54.  Puerto Rico
55.  US Virgin Islands...................
56.  Northern Mariana Islands
57. Canada.......ccccoooververeinrrnnnn
58.  Aggregate Other Alien.........OT |..... 0 0.
59.  TotalS....ocoeereeiecsieiiiieiiens | e 2487154 |........2,314,328 |.............. 868,214
DETAILS OF WRITE-INS
58998. Summary of remaining write-ins for
Line 58 from overflow page....... | ......................... [0 O 0 [ [0 O 0 [ [0 R 0 [ [0 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. | ......................... [ I [ [0 I [ [ I [ O [ I 0

SUPA4




Supplement for September 30, 2013 of the JAMES RIVER INSURANCE COMPANY
Overflow Page for Write-Ins

NONE

SUPA
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