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Annual Statement for the year 2014 of the JAMES RIVER INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. treasury SECUMHIES. ......cuvvrereerrircireireeeeeieeisee e sesessessssssenes | ceesssinseneens 8,772,303 |.....ccco.e. 2.9 | s 8,772,303 | ..o (V1N IS 8,772,303 |.....ccconu. 29
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEINMENt QQENCIES........overurrerreriinrenrireisrisssssessees | seeeesnssssssseessessnsennes (1 I 0.0 | oo (O [0 () 0.0
1.22 Issued by U.S. government sponsored agencies..........ccvuevevrverenns | corverrerrnenns 1,551,440 |............ 05 | e 1,551,440 | .o (01 I 1,551,440 |............ 0.5
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMHIES)......vvvveiriieririeieie ettt sssensens | sresesessesssnstessessnsenns (1 I 0.0 | oo (O [0 (| O 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............cccceeees | covvevernnnee. 1,970,776 |............ 06 | oo 1,970,776 | cooevevererinn (01 I 1,970,776 |............ 0.6
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations..............cccceveveeriereveeriens | oo 3,258,147 | .o 11 | e 3,258,147 | .oovvieveiiieenn0 [ 3,258,147
1.43 Revenue and assessment obligations............cccceceeviereeieesieenenns 24,100,030 24,100,030 24,100,030
1.44 Industrial development and similar obligations..............ccccccveeveeiieins | coeverrinens 27,114,573 27114573 | .o [0 I 27,114,573
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL.............ccoooveeeseieseerieeeens | cveevieresee s (0] 0.0 | oo [0 0 [ e (| 0.0
1.512 Issued or guaranteed by FNMA and FHLMC..........ccccovovininne | covvininennens 1,147,953 |........... 04 | s 1,147,953 | .o (018 I 1,147,953 |........... 0.4
1513 Al ONET ...t ssensnes | essessesssssssesessessensnes (V1 PR 0.0 | o [V (01 (0] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceeverveeenes 4,344235 | ... 14 | s 4,344.235 | ... (V1N IS 4,344235 | ... 14
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Line 1.527........c.ccvvvrerinienenieiieienens | cerreissieiseissessessseenns (1 I 0.0 | oo [0 [0 IR 0 [rooenen 0.0
1,523 All ONET ...ttt essesssnsnns | essessnnennes 10,612,504 |............ 35 [ s 10,612,504 |...coovvvrrrrrennan (V1 IS 10,612,504 |............ 35
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMLIES).....vucvveieeciericiieiieie ettt | sevssinsines 115,243,322 |.......... 37.6 | oo 115,243,322 | ..ovvoeiricinnnd (V10 I 115,243,322
2.2 Unaffiliated non-U.S. securities (including Canada)... ..27,015,416 |... ....27,015,416 |... .27,015,416 |....
2.3 Affiliated SECUMHIES. .....uvveeeecircrieiei et eniees | eesesiesinebe st 0 {eiiereend0.0 | e 0 [0 | e 0
3. Equity interests:
3.1 Investments in MUtUAI FUNGS.........ccovuieriiinireeeeeiees | ceerieeineeesee s (V10 PO 0.0 | e (O O (01 OO (V) I 0.0
3.2 Preferred stocks:
321 AFIlIBLEA. ... | e (V18 IR 0.0 | v (1 O (01 OO (] I 0.0
3.22 UNQffiliated.........oveereeereeieieirere et sesenssnens | creeseseeen 44,188,024 |.......... 144 | ... 44,188,024 |...ooovvriirnn (V1 IS 44,188,024 |.......... 144
3.3 Publicly traded equity securities (excluding preferred stocks):
3.3 AFFIlIAEEA. ...ttt | erentesa sttt 0 {eireeeed0.0 | e (0 (01 (] I 0.0
3.32 Unaffiliated.......ccvvieieieerieirirccencceseieeesise s | ceenienineiens 6,790,905 |....cccc.22 | covvrirircnnnd 6,790,905 |...ccovvvrrirrcrennnn (010 I 6,790,905 |............ 2.2
3.4 Other equity securities:
341 AFFIIETE. . ....eveeeee et | e 15,861,801 |...c.cce..52 | o 15,861,801 | .o (V10 IO 15,861,801 |............ 5.2
3.42 UNQffiliated.........ceeeieecereieieetseie ettt | eeeeeeneisenenaa 734,100 |02 | e 734,100 .o (01 O, 734,100 |........... 0.2
3.5 Other equity interests including tangible personal property under lease:
351 AFFIlIALEA. ...t | ettt 0 {eiieeend0.0 | e (1 (01 R (] I 0.0
3.52 UNQFfliAted........ovvevererieieiesce sttt ssesssessenens | cressestessnssssesessenens 0 {iieeeend0.0 | e (1 (0 (0] I 0.0
4. Mortgage loans:
4.1 Construction and land development...
4.2 AGHCUIRUIAL ......oocveeiciceetee bbb nns
4.3 Single family residential Properties..........covverrerreerernrnsereereissessseseeeeenes
4.4 Multifamily residential properties.
4.5 COMMETCIAl IOANS.......covvrirereiriirierieie et eees
4.6 Mezzanine real estate l0aNns...........ccvcueuriiniineineieiesese e
5. Real estate investments:
5.1 Property occupied bY COMPANY........cccciurireiiirieieiseeieessiesssssessessssesesnes | evseesssesessssesessessnsens 0 |evereeeennd0.0 | e [0 [0 IR (| O 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........cccoccveirieiiniieicrieeieie | e 0 |00 | e [0 [0 R (| O 0.0
5.3 Property held for sale (including §.......... 0 property acquired in
SatiSFACtion Of AEDE).......c.ccveiverciieiecse s | ererensese i (O O 1 | IR [0 [0 (| O 0.0
6. CONIACEI0BNS... ..ottt sttt ensenens | eesessessestsssseeessessenens 0 {eoreeed0.0 | e (O (0 (] I 0.0
7. DBIIVALIVES. ...ttt | cesenieti st 0 {eriiereend0.0 | e (1 (01 O (] I 0.0
8. Receivables fOr SECUMLES. ...........ovrueeerieeceeeerceeeeeeeteees et ess s veseneeaes | ceereseneeseseneeeens 68,726 |...c........0.0 | oo 68,726 | ..o, [0 68,726 |............ 0.0
9. Securities lending (Line 10, Asset Page reinvested collateral)..............ccoevrvvveies | covveerenicieeniieenns 0 [ieeered0.0 | e 0 [ 9.9.%, OIS IO )%, GO B XXX..
10. Cash, cash equivalents and short-term investments..............ccoeeeveevierccsieieinns | cveverienns 13,882,580 |..cccoceed B | o 13,882,580 | ..cvveeeererercinand [0 I 13,882,580 |............ 45
11, Other INVESEA @SSELS.........cuivcerrieiireiciiii et | tesesssnesne s sensenssnenees 0 [ 0.0 | e 0 [ {01 PO [V 0.0
12, TOtal INVESIEA BSSELS........orecerceeeireiiiieceeiceiect ettt ssieeensens | eeseneeeins 306,656,835 |........ 1000 | ............ 306,656,835 |.....ocooverrrrirennnn (V) [ 306,656,835 |....... 100.0
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Annual Statement for the year 2014 of the JAM ES RIVER INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

3. Current year change in encumbrances:

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

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

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

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

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

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

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

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

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

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

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

Other Long-Term Invested Assets

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

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

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

Capitalized deferred interest and other:

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

Unrealized valuation increase (decrease):

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

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

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

o |o |o |©

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

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

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

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

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

o |o |o |©

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

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying valug, DECEMDET 31 OF PHIOE YBAI..........cu ettt ee e bs st et s st E s R bbbttt s 272,470,825

Cost of bonds and stocks acquIred, Part 3, COIUMN 7...........cocviuiiiiisiciete ettt sttt b bbbt a ettt bbb e nas 145,753,386

ACCTUAL OF GISCOUNL.........eveeeitt ettt bbbt s s bbb s bbb b4 b b s bbb s s s bbb s bbb s st s s bt st s ettt s s 938,697

Unrealized valuation increase (decrease):

4.1 P, COIUMN 121ttt s8R (3,902,732)

4.2 Part 2, SECHON 1, COIUMN 15, . ...ttt ettt ettt sttt s ae bt ae bbb et et s s s s s et et s sn st etnsnans 2,754,110

4.3 Part 2, SECHON 2, COIUMN 3.ttt sttt ettt bbb a e s e e st s st es bt s b e s essenasnansans (454,455)

A4 PArt 4, COIUMN T oooeeieeeeeeeseeess et es s ess s8££ 4R 762,360 (840,717)

Total gain (10ss) 0N disPOSalS, Part 4, COIUMN 19.........c.iiiiieeieeice ettt bbbt s bbb s s bbb st s bbb eb bbb n et 379,293

Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7............coviiriiiieicicece ettt bbb s sttt 123,286,622

Deduct amMOrtiZation Of PIEIMIUM............cccieieiiectcie ettt st a bbbt et b bbb bbb s s bbb s bt bbb bR bbb ae b s s s bbb bbb s s st st aeen 355,984

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

o o o |©

Deduct current year's other-than-temporary impairment recognized:

9.1 Pt T, COIUMN T4ttt b8R8 2,353,350

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

9.3 Part2, SECtion 2, COIUMN 4.ttt 0

9.4 Partd, COIUMN 13......ouieireieiieeessseesseseess s sttt 88888 0 2,353,350

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9)..........cc.coeriirereiieriesiesee ettt s st a st saesas 292,705,528

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

Statement value at end of current period (LiNe 10 MINUS LINE 11).......viiiuieiciieeeeieies ettt ettt ss s a s b st et s b en s sas s s e sansaes 292,705,528
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Annual Statement for the year 2014 of the JAMES RIVER INSURANCE COMPANY
SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......ccccrvevreenn. 8,773,195 8,784,618 8,766,270 ..8,775,892
Governments (Including all obligations 2. CANAA. .o | e [0 [0 (0 OO 0
guaranteed by governments) 3. Other Countries......ccovrnrens | cersresressesssersasessessessseneas [0 [0 0 |, 0
4. TOtalS..oceerrve e | e 8,773,195 | coovvovsrrrerisnrienns 8,784,618 | ..oooooverriisrriennas 8,766,270 | ...ooovvvrriarriennee 8,775,892
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. Totals....ooosvvesiirsiisiiisinnns | v, 1,970,776 [ oo, 2,033,202 | oo AREIHKT — 1,750,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....ooooiiniiririnisisnns | v 3,258 147 | oo 3,343,410 | oo 3311310 | o 3,000,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals..ocisiisiisciisciines | i, 58,257,338 | ..o, 63,628,582 | ......coccveriiennes 58,614,847 | ..oovvvvene. 59,739,492
Industrial and Miscellaneous and Hybrid 8. United States.........ceeevevees [ ovverieriieienns 124,738,226 | .......ccuveee. 126,606,808 | ........ccooevneeee 126,763,250 | .....coovevveneee 128,641,051
Securities (Unaffiliated) 9. CaNada....ooeeveeerereeerireeees | ceeerreerieeeins 3,482,751 | oo 3,482,751 | oo 3,776,815 | cooveeeerirereannne 3,888,886
10._Other COUNriES.....coeerrrenans | onnrreinnriieannes 24,650,266 [ .....ooocooorrieenee. 24,738,340 [ oo 25,524,923 | ..o 26,981,796
11, TotalS. oo | s 152,871,243 | oo 154,827,899 | ..ooooovvvii 156,064,988 | ... 159,511,733
Parent, Subsidiaries and Affiliates 12, Totals....covcvsisisisicsicsies |, 0 i) 0 o) 0 o) 0
13. Total BONdS.....ccooouwesmsrensnns | covvveiiciiiennnes 225,130,699 | ..oooorviiicieenee 232,617,711 | oo 228741478 | oo, 232,777,117
PREFERRED STOCKS 14. United States........cconvervecnneee | connervnneeriennenns 38,292,861 | .cvvorrrirrneennns 39,666,828 | ....cocevvvrrreenne 36,028,619
Industrial and Miscellaneous (Unaffiliated) [ 15. Canada.........cccccooveeviericns | coveviereeeseeeeceeeees 0 | 0 [ 0
....................... 5,895,163 | .......................5,989,563 | .......................5,637,934
44,188,024 | ..... 45,656,391 41,666,553
Parent, Subsidiaries and Affiliates 18, TotalS.....cooccencnniccsciisiienes |, 0 | 0 [ 0
19. Total Preferred StockS....... | .cccoovvvvien. 44,188,024 | ...ccoovovccneenee. 45,656,391 [ oo 41,666,553
COMMON STOCKS 20. United States......ccooevevmveeeenns [ cernnmerirnneriiinnenns 7,525,005 | oovvevrererneeeenns 7,525,005 | covvoorerirreieenne 8,102,299
Industrial and Miscellaneous (Unaffiliated) 21, Canada......ccccocvevverernreeiens [ L0 RN (01 RO 0
22. Other Countries.......ccoovoneeee | evvvsiivsiriiicsciriennn (O TR 0 [ 0
23. Totals....onsrivescrienssissiiens | v, 7,525,005 | oo, 7,525,005 | oo, 8,102,299
Parent, Subsidiaries and Affiliates 24, Totals....coooooieviesisiciccicen | i 15,861,801 | .ocovivenen, 15,861,801 | .ooovivviinnne. 15,000,000
25. Total Common Stocks....c.. [ coovccvcenee. 23,386,806 [ ..o, 23,386,806 | ...ocoocvenn. 23,102,299
26. Total Stocks.....eeummseessssnens | v, 67,574,830 [ .o, 69,043,197 | .oovvvrenn, 64,768,852
27. Total Bonds and Stocks.... | ................... 292,705,529 | ..coovvvrirerirnns 301,660,908 | .....ovvvvvvrenees 293,510,330

S104
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Annual Statement for the year 2014 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column6asa
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

U.S. Governments
1.1 NAIC1....
1.2
1.3
14
15
1.6

1.7 TOtAIS. ..o

...14,957,762

6,871,577

...21,829,339

...29,754,241

...21,829,339

2.1

All Other Governments

22
23
24
25
26
2.7

3.1

32
3.3
34
35
36
37

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

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

5.7

................. 1,451,884
................. 3,046,344

............... 52,014,663
................. 3,046,344

............... 43,552,219
................. 3,031,639

............... 52,014,663
................. 3,046,344

................. 1,729,974

................. 4,856,862

................. 4,498,228
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Annual Statement for the year 2014 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1

2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
. Industrial and Miscellaneous (unaffiliated)
8.1 NAIC 1ot | crnesensnenenens 5,191,555 | oo 16,748,602 | ..oovvvrnrnnes 3,610,990 | oo | 0 [, 25,551,147 23,906,275 | ..coovverirrireins 10.0 | 20,561,162 | ...ocoocveneene 4,989,984
6,565,906 | .... ...12,056,425 ...18,622,331 ...20,460,090 |.... ...12,556,247 6,066,084
4,358,492 | ...ccovvvuneen. 5,446,357 10,012,915 28,001,021 T 1,011,765 9,001,151
24759173 | .o 60,806,140 [ ...coovorenncd (O [OOSR | B ISR 85,565,313 . TAST3ATT [ 312 | 261,191 | oo 85,304,122
................. 5,381,653 | oovrrreerenne3,208,493 | o0 [ 0 | 8,590,146 [ 306 [l TI81BAT |30 | 0 [ ni..8,590,146




Annual Statement for the year 2014 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
................. 1,451,884 104,624,072 cevreeennnn 99,634,087 | .................4,989,984
................. 3,046,344 cernrnennnnn 28,815,566 rerrneennnn 22,149,482 | ...............6,066,084

4,208,097

261,191

9,001,151

...13,209,247
...85,665,313 ...85,304,122
.8,690,146 8,590,146

. 23,089,270
9.8 Line 9.7as3 % Of COL B.....ovuvuiiiieissiieiisiesiesisssesesssnsssssessensenss | sosssssessesssssssssessanes 9.6

................. 4,498,228 .
............................ 1.9 O 100.

10. Total Bonds Prior Year

L0IS

Ling 10.7 858 % 0f COL 8.t ssiesisnes | cvresresieseessensssens
11. Total Publicly Traded Bonds
T1 NAIC Tttt st saessssnses | eveesassaenians 22,881,204 | ............... 23,487,057 | oo 18,921,611 | covereeae 1,451,884
7,646,712 ..12,056,425 | .... .3,046,344

Line 11.7.a5@ % Of COL 6.

Line 11.7 as a % of Line 9.7, Col. 6, Section 9..........ccccvveivvernnes
12. Total Privately Placed Bonds
120 NAIC oo s ssssssssans | evieesieesiessieesieesieesiend (O (PO 4,989,984 [ ..oooveiien O [ ceeeeeeeeeeieeeen0 [ 0 | 4,989,984 | ..ooooveirerieeeeenn 2 | 1,329,377 [ o068 [ ek XXX e | 4,989,984
12.2 NAIC 2. | svissssssssisssssssss s 0 f e, 6,066,084 | ...ooovvrrerrieine 0 [ cveeeeeeeeieeieeeeen0 [ o0 | 6,066,084 | ...ooovreerviriririenn 2.5 | . 8,148,141 | o34 e b XXX [ ) 6,066,084
12.3 NAIC 3ottt snseses | seestensieseessenens 208,066 | ......ccoee...... 3,346,727 | ccoverernaes 5,446,357 | oooeveeeeeereerereneend0 | e | 9,001,150 A 11,935,729 | oooveeeeeeieeeeenn 5.0 | e XXX s | 9,001,150
...24,497,982 ...60,806,140 ..85,304,122 | .... .354 ... ...71,499,646 ...85,304,122

12.8 Line 12.7asa % of Col. 6.......ccceeverrrernne.
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........ccccoeuverenrennn.

(@) Includes$.....8,518,510 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.....11,420,164 current year, $.....16,671,546 prior year of bonds with Z designations and §.......... 0 current year, §........ 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

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

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§....2,617,500; NAIC2§............ 0; NAIC3S§.... 0; NAIC4S........ 0; NAIC5S.......... 0; NAICGS............ 0.
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Annual Statement for the year 2014 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE D - PART 1A - SECTION 2

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

Maturity Distribution of All B
1

pe and Subtype of Issues
7

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

1.1
1.2
1.3
14
1.5

U.S. Governments

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

................. 6,871,577

2.1

22
23
24
25

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

31

32
33
34
3.5

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

4.1
42
43
44
4.5

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

5.1
52
53
54
55

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

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

................. 2,200,768
656,094

2

................. 9,815,027
.1,268,584

............... 4,027,342
..470,887

............... 52,766,044
5,491,297

............... 43,756,444
2,827,413

............... 52,766,043
...5,491,296

6.1

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

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

...11,080,489

............. 140,694,662
...511,181

...8,085,360
...9,580,723

148,341,853

............... 34,390,365 |..

71

72
7.3
74
75

Hybrid Securities

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

................. 7,146,891

8.1

8.2

8.4
85

Parent, Subsidiaries and Affiliates

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




Annual Statement for the year 2014 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........coveuienienieiieie ettt sssssssensis | oeeeesiieneens 19,738,205 | .....ccoonee. 58,273,027 | ..cccovvennee 95,559,453 | ......ccvvunee 4,027,342 | ..o 36,021,138 | ............. 213,619,165 | .oveeieernrreeceeeeB8T | e XX i [ e XXX | s 103,669,094 | ........... 109,950,070
9.2 Residential Mortgage-Backed SECUNHIES...........c.orvrrienrienrienniennienniirnies | o 1,038,427 | ..coovrranee. 2,672,257 | oo 1,268,584 | ......cccce..... 470,887 | ..coviireren 87,526 | oo 5,517,681 | ovrvvrrnrinnienen2.3 e e XXX e ek XXX [ 5,517,680 | covvvrrercireireniennene 0
9.3 Commercial Mortgage-Backed SECUtIES.............oovurrvrrvneinrirriieiinns | v 1,384,577 | ..oovvnee. 5,591,445 | .oovvrrenne. 3,610,990 | ooverererrerienceen | 0 | e, 10,587,012 | oovvevveevevercveeenbd e e XXX [ ek XX [ 8,085,360 | ....ccovvene. 2,501,651
9.4 Other Loan-Backed and Structured SeCUrities..........co..cvevrvrervinriinriinens | eoviississiisnis 928,062 10,152,427 | oo, 0 f a0 [0 [ 11,080,489 | o6 [ XXX [ ek XX i, 9,580,723 | .coovvvnnn. 1,499,765
9.5 Totals.....covcvrerrernnee 23,089,271 | . ...76,689,156 | .............100,439,027 240,804,347 ...126,852,857 | .. 113,951,486
9.6 Line9.5a5a % 0f COL B.....cccoviuniiniisiisisiisisissscissiins | s 96 | i 318 | i A7 |19 | 150 |, 100.0 | XXX [ XXX i e XK v, YA 47.3
Total Bonds Prior Year
10.1 1SSUET OBlGALIONS........ourvvecerireireiieiieiieieeesessssssesesssesssssssssssssans | eesinessnneens 42,345,676 | ..cccvvenne. 73,897,670 | oo 72,658,725 | ..ovvvvennee 3,473,878 | ..o 30,021,599 |....cooeennee. 90,9, G IO ). 0,9 CHRIRIN INR 222,397,548 | ..ovvevrirrireirenns 93.2 | o 122,380,674 | ........... 100,016,874
10.2 Residential Mortgage-Backed SECUMHES..........ccoueereneineineineineineinns [ cevveeiineiinnees 1,012,906 | ...ccovvvvnvn. 1,623,454 | ..o 290,640 | .coovrerirnens 310,250 | oo 101,344 |............ ). 0.9 CHUIN IR ). 0,9 CHRRIN I 3,338,594 | ..o 14 | 3,338,594 | ..o 0
10.3 Commercial Mortgage-Backed SeCUNtIES...........cccvevrieierevesieiieiees | e (VN [P 4,272,649 | oo () [ (01 I (1 [ D,9.9, ST N D,9.0, COURIT IV 4,272,649 | oo 18 [ o 4,272,649 | oo 0
10.4 Other Loan-Backed and Structured SECUMHES..........cverveeveereenrienriinnies | cosrississisnianas 25,806 [ ..o 8615774 | oo 2437 | e, 0 [ i 0 [ XXX [, XXX [, 8,644,017 | .o 36 [ 8,566,351 | oo 77,666
10.5 TOHAIS...cvooeerrieeiieeie et ssenssns | ressessseneens 43,384,388 | .....cccoou..... 88,409,547 | ...cccovvvnnee 72,951,802 | ..coovvrenneee 3,784,128 | ............. 30,122,943 | .............. ) 0.9 CHIN IR XXX oo [ e 238,652,808 [ ..ooovverirrinne. 100.0 | oo 138,558,268 | ........... 100,094,540
10.6 Line 10.5858 % 0f COL 8. esssssssssssensss | connsssnssssessesssnes 182 i, 37.0 | oo 30.6 | oo 16 | e, 12.6 [ XXX [ D, O, IR [T 1000 [ D, S [P 581 | s 41.9
Total Publicly Traded Bonds
11,1 1SSUET ODlGALIONS........oorvverveecirciieiieiisieiesiesissssssesiesssssssssssssssss | eessesssensens 19,530,139 | .covverrnee. 17,992,013 | oo 26,098,463 | ............... 4,027,342 | oo 36,021,138 | ............. 103,669,095 | ....covvervrrrerrnnne 431 [ 122,380,674 | ..oocvvverne. 513 | 103,669,095
11.2 Residential Mortgage-Backed SECUMHES.........ccouveeeeneeneeneenerneines | cevireeiieiinens 1,038,426 | ....ccocvvnen. 2,672,257 | oo 1,268,584 | ...ccoovvvrnnn 470,887 | oot 67,526 [ ..covrvrrrnenn 5,517,680 3,338,594 | ..o 14 | 5,517,680
11.3 Commercial Mortgage-Backed Securities.............ccoouevverersrrersinennns . B 8,085,360
11.4 Other Loan-Backed and Structured Securities. .. 36 .. ...9,580,723 |..
115 TORAIS e . A 126,852,858
11.6 Lin€ 11.585@ % Of COL B....oocrvunierieeieiiiieeieeieeiesiieieeisesiseeisesssenees | coeeieeieeisseissiees 18.0 [ oo, 255 [ o284 | 35 | 284 | 100.0 90,9 CHIIN PO D 0,9 T IO 100.0
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9.........cccovviiiniiiniiiniiinne | o, 95 | o 135 [ 129 | 19 | 150 | 52.7 L, Y IR XXX | e 52.7
Total Privately Placed Bonds
12.1 1SSUET OBlGAtIONS.......oovvvreerieeieeieeeessesesse s | evsessessnsenees 208,066 | ............... 40,281,013 | .oveerrn..69,460,997 [ covooiererieeeeen0 [ 0 109,950,070 | .oooovvvrrverrrerenens A5.7 [ 100,016,874 [ ..oovverrene. 419 [ ) 0.9 CHIRIN IR 109,950,070
12.2 Residential Mortgage-Backed SECUMHES. ........overvrereenrerrenernrrnieenns | cerveereeinenseseessssesennens (0] 0 | corrrrrrmrnrrerrernnenen0 | e 0 | 0 | (01 (K0 (U1 O 0.0 | ) .0 G LU 0
12.3 Commercial Mortgage-Backed SECUNLIES...........ccveerieevrrereierieiiees | e (1} I 2,501,651 [ coovvevereeereeeeinieeennd0 0 | 0 | 2,501,651 | coeverererereererenens 1.0 [ e (01 I 0.0 [.iernne ) 0.9, G 2,501,651
12.4 Other Loan-Backed and Structured Securities. .1,499,765 1,499,765 e .1,499,765
12.5 TOtAIS....ceoverciccirnenenenenenesesesesesesesesessessessensensennens | eeenssenssnnennsni 208,000 | ovvencrenennns 44,282,429 | ....o0eeere.09,460,997 [ coooiiiiiriininnend0 [ el 113,951,486 | oo 7.3 [ 100,094,540 | e d19 | e XXX s [ 113,951,486
12.6 Lin€ 12.585@ % Of COL B.....ouvuueenieciiciieiiciieiieeieiesiesissisnssnsenes | seesiesisesssssissseeseens 0.2 [ oo 38.9 | o810 | 0.0 | 0.0 | 100.0 | oo e XXX s e XXX [ e XK i [ e XX s | e 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........c.ccoovivinniiniiniinnie | o, 01 | i 184 [ iin288 | 0.0 | 0.0 | 473 | e XK s | XX [ XX [ XX | s 47.3
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Annual Statement for the year 2014 of the JAMES RIVER INSU RANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 Of PHIOr YEAT.........ccciiivreieieisee ettt stessnes | evtesssssessessss st ssenens 20,986,715 [ oo 20,986,715 | o0 | nrneissessesnens [
2. Cost of short-term iNVESIMENS ACQUITE............cvivieieeicireieee ettt st s s tes s ssssnens | stesssissessesssessssae s ssssessesesas 150,336,773 [ ..o 150,336,773 | cooeeeveeeriereeeeeeeeeeseesnsseseesseseereeseni0 | e [ e s
3. ACCTUAI OF GISCOUNL. ... bbbttt | etbse b st 315 | s 315 | 0 [ e 0 [
4. Unrealized valuation iNCrEASE (ABCIEASE)..........euueviireieiicieiiestes ettt s e sb b ss st bbb sssbs s sas | estasssssssstessss e sses s e bbb aes b s s s st st saees 0 | e O | o0 | 0 | e
5. Total gain (I0SS) ON QISPOSAIS.........cuueverrririiseisesiesie st st sse s st s s s st s s s st ssess st anssnsanns | stestsessestesssssessessess st s e st st s ssesssnsassan B | o B | o [ reeerseseeseneenn0 |
6. Deduct consideration reCeived ON QISPOSAS............c.eveviiveieviiieciereie ettt esse s st s s ses s s sssssssenes | stesiesissessesssessssessssssssessesnsas 158,265,883 | ...oovvvererereireerce e 158,265,883 | ....ovvveeverreeeeecreesiesnsneseesseneerenseni0 | e ssssnesneneensQ [ e
7. Deduct amortization Of PIEMIUM...........cccicuiirieicisisce ettt bbb s s bt bentenas | eebessebssessesss s s s s s s s ss b st et s s banes 1,782 | oo 1,782 | coeeieceeeeeeeeceeeeeeesreeissneseeneeel0 | e esenreien0 | e
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccveieiirciieieiseiee st ssesssssesies | sressesssiessss s sesssssss s ssessssssessessssssssan 0 | coereeerreesese s O | o0 | viesenen0 |
9. Deduct current year's other-than-temporary impairment rECOGNIZEA..............ovuvveieeieieererieiiereeee et sessesseses | eesississesissessesssssssssssesssssnsesssssssessesnsenes 0 ] oo 0 ] o0 | i | oot nsnees]
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........cccovurrnrnriiniinenrnnrnsnsnssnnens | orvenssssssssessssssssssessssesssssssens 13,056,144 [ oo 13,056,144 | ..o | e eseeseesensesesneeel0 | e
11. Deduct total NONadMItted @MOUNTS............cvuuiiiiiiiieiii bbb | ehb i 0 f i) O f i | 0 | i,
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....ouiiviuiiiieiieiicteisiesiesisissesissesssssssessssssesssssssenssnes | eesesssmsesssossesssssssesssssssnssssesas 13,056,144 [ ..oooovieee e 13,056,144 [ oo | eoeisieciiseseisseessesesseserssessenssnesneesD | erieseeses s es s s s sss s es et e s nsnsenes




Annual Statement for the year 2014 of the JAM ES RIVE R I N S U RAN C E COM PANY

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

SI11, Si12, SI13, SI14



Annual Statement for the year 2014 of the JAM ES RIVER INSURANCE COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of Prior YEaI.........cccccveieevriveieieiesseese s sesaens | cevesiessesisssesssenes 8,717,500 | cooveverrererrrrciens 8,717,500 | ..ovvveevevrrereierieseesesenias

2. Cost of cash equUIVaIENES ACQUINEM..........c.ccveveeiereieierece et b s ssssnees | sensesessssssssesas 2,682,172,500 | ..cccovrrrrenne 2,682,172,500 | ..oovoerirreeiereieieieeeeieaan

3. ACCIUAL OF BISCOUNL. .....vvevceerriiceiriirsi sttt | senbsnees st (U RN (U RN

4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON QISPOSAIS........ccevrrrvrirerisirieiesiestssise et ess st st es s s sssssssssnssens | sessessessessssssssessessasssnsnssessens [0 PO [0

6. Deduct consideration received on diSPOSAIS...........c.ccceueieviirieeiiiieieieieese e ssessssesees | seesesesessssienas 2,688,272,500 | ...ccovverrrenne 2,688,272,500 | ...cvoevrririeiiereieieieieeinaan

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

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

9. Deduct current year's other-than-temporary impairment reCognIzed..............ooeeuveverererrisreesieeinsiens | sesessssssesseseens 0 ] 0 ]
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccccceeemvreeivees | corrersrverreireienenes 2,617,500 | oovoeverereeireieian 2,617,500 | .ocvereiererieeeereses e
11. Deduct total nonadmitted @MOUNIS............c.rviriimirierierineriereriresinesieriesiesssesssesssesssesssesssessseessessees | strisssssssssssssss e [0 [P (O [P
12. Statement value at end of current period (Ling 10 MiNUS LINE 11)......vviiieiiceiieiceeesisessseeesissenens | cerersrensssessnessssnens 2,617,500 | coovvrvrin 2,617,500 | .o
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment......
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, E02, EO3, E04, E05, E06, E07, E08, E09
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Annual Statement for the year 2014 of the JAM ES RIVE R IN S U RAN C E COM PANY

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
o Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n] CHAR [ nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obligations
912828 NZ 9 | UNITED STATES TREASURY NOTES, 5107000 P [N IO T 905,171 | ....100.782 907,038 900,000 900,800 0 (1,064) 0 0 1250 | 1120 I MSe | e 2874 | oo 11,250 | 10/25/2010 | 09/30/2015.
912828 PS 3 | UNITED STATES TREASURY NOTES, 5107000 PN [N IO, T s 1,366,626 | ....101.789 1,399,599 1,375,000 1,373,092 0 1,726 0 0 2.000 | .2130 [ I | e 11,508 | .oooovevevene 27,500 | 02/23/2011 01/31/2016.
912828 TW 0 | US TREASURY N/B SD.. e f s | T s 2,013,054 | ...... 99.188 1,983,760 2,000,000 2,007,500 0 (2,620) 0 0 0.750 | .......0.610 [AO...... | wovovcrererere 2,569 | oo 15,000 | 11/15/2012| 10/31/2017.
912828 UW 8 | UNITED STATES TREASURY NOTE..........coovvvvmrrrrernrrnerenennnennennesenensnesseesssseneees | cssmss | o | cevvveeeneees [ omvivns 1 499,377 99.840 499,200 500,000 499,728 0 211 0 0 0.250 0.290 | AO.... 2268 | oo 1,250 | 05/02/2013 | 04/15/2016.
912828  VC 1 | UNITED STATES TREASURY NOTE..........coovvrvvrmrrrrnrrnerennnensnnennssssensnesseesssseeenes | csvmss | o | cevvveeeeenes [ omvsiins T 2,981,494 | ...... 99.778 2,993,340 3,000,000 2,991,258 0 6,346 0 0 0.250 | .......0.460 | MN...... WOTA | 7,500 | 06/14/2013 | 05/15/2016.
912828 VD 9 | UNITED STATES TREASURY NOTE.....oocoooroiiovrniricsssesensecssss s | v ] e | neiiiess | v 1 999,652 100.079 1,000,790 1,000,000 999,926 0 179 0 0 ...0.250 | .......0.260 [MN...... 220 2,500 | 06/14/2013 ] 05/31/2015.
0199999. U.S. Government - Issuer Obligation 8,765,374 XXX 8,783,727 8,775,000 8,772,304 0 4,778 0 0 XXX XXX XXX 18,413 65,000 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
38374C __ZR 5 [ GOVERNMENT NATL MTG ASSOC 03 84 GT. | | .. | | | ....... 1FE 897 | ... 99.954 891 892 892 0 0 0 .....5.000 | ......4.780 | MON... 4 45 | 07/15/2004 | 07/20/2032.
0299999. U.S. Government - Residential Mortgage-Backed Securities 897 XXX 891 892 892 0 0 0 0 XXX XXX XXX 4 45 XXX XXX
0599999. Total - U.S. Government 8,766,271 XXX 8,784,618 8,775,892 8,773,196 0 4778 0 0 XXX XXX XXX 18,417 65,045 XXX XXX
U.S. States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
93974D BG 2 [ WASHINGTON ST. | | . | JO | | ....... 1FE 1,984,063 | ....116.183 2,033,202 1,750,000 1,970,776 0 (13,286) 0 0f....5000]...3300[FA.. 36,458 43,750 | 05/20/2014 | 08/01/2035.
1199999. U.S. States, Territories & Possessions - Issuer Obligations. 1,984,063 XXX 2,033,202 1,750,000 1,970,776 0 (13,286) 0 0 XXX XXX XXX 36,458 43,750 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 1,984,063 XXX 2,033,202 1,750,000 1,970,776 0 (13,286) 0 XXX XXX XXX 36,458 43,750 XXX XXX
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
345748 UP 0 | FOREST HILLS MI PUBLIC SCHS.......ccooosieimrerrmeressssvnsennnessssssssmesesssessssssns | sovene | o | cvevvners 1] A1 =Y [— 1,043,360 | .....101.541 1,015,410 1,000,000 1,001,913 0 (5,595) 0 0 5.000 | .......4.410 | MN..... 8,333 50,000 | 04/07/2006 | 05/01/2020.
539770  KP 1 | LOCKHART TXINDEP SCH DIST........oocimiierermmmrermsminsessscsescsssssesssssesesssssessssesss | ovviie [ oo | cvvereie 1] 1FE] s 1,143,010 | ....116.514 1,165,140 1,000,000 1,138,139 0 (4,871) 0 0 5.000 | .......3.150 | FA.... 17,361 0 | 07/29/2014 | 08/01/2034.
889294 QV_ 9 | TOLEDO OH CITY SCHDIST......cooovcocciiiciccccisicicscisceiciesses | o] o] e, 1] 1FE 1,124,940 | .....116.286 1,162,860 1,000,000 1,118,095 0 (6,845) 0 0f.....5.000 | ....3.450 [JD.... 4,167 26,389 | 05/08/2014 | 12/01/2032.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations 3,311,310 XXX 3,343,410 3,000,000 3,258,147 0 (17,311) 0 0 XXX XXX XXX 29,861 76,389 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: 3,311,310 XXX 3,343,410 3,000,000 3,258,147 0 (17,311) 0 0 XXX XXX XXX 29,861 76,389 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
13033F  2Z 2 | CALIFORNIA ST HLTH FACS FING A 1 1,292,325 | ....108.242 1,623,645 1,500,000 1,308,754 0 4,736 0 0 5.000 04/05/2011 | 08/15/2038.
13033F Q3 7 | CALIFORNIA ST HLTH FACS FING A 5,190,976 | .....106.206 5,336,852 5,025,000 5,094,808 0 (35,129) 0 0 5.000 4.220 02/21/2012 | 11/15/2042.
13033F Q4 5 | CALIFORNIA ST HLTH FACS FING A 1,641,866 | ....106.614 2,025,685 1,900,000 1,651,207 0 2,687 0 0 5.250 | ......6.210 | MN..... . .99,750 | 04/06/2011 | 11/15/2046.
130685 2D 1 [ CALIFORNIA ST PUBLIC WKS BRD L 3,119,640 | ....116.552 3,496,560 3,000,000 3,091,872 0 (10,504) 0 0 ...5.000 | ......4.500 | AO...... | coovcrvccccs 37,500 | ............. 150,000 | 03/23/2012 | 04/01/2028.
130911 2H 2 [ CALIFORNIA ST STWD CMNTYS DEV.....ccoouuwuuvmmmmevmmmmmimsmsmmsesssmmssssmnssssssssssssens | seseeess | oo [ cvvvveeees 1] 1FE] v 1,821,220 | ....103.185 2,063,720 2,000,000 1,829,004 0 2,267 0 0 5.250 | .....5.870 |MS...... | oo 35,000 | ..oovvveee 105,000 | 05/18/2011 | 03/01/2045.
134041 FC 1 [ CAMPBELL & KENTON CNTYS KY SAN........ccocoouemememmvererevererersvereresesererssssenens | eeveeene | oo [ eovininiiins | v TFE] coed 678,047 | ....106.893 716,183 670,000 673,824 0 (969) 0 0 4375 ] 4200 | FA | v 12,214 | oo 29,313 | 04/30/2010 | 08/01/2018.
19648A DH 5 [ COLORADO ST HLTH FACS AUTH REV......ccoocrmvrrermrrrirnenreenenersiomeersssseens | eevvenee | oo | v 1] TFE| i 1,941,160 | ....102.681 2,053,620 2,000,000 1,944,592 0 969 0 0 5.000 5190 [MS ] 33,333 | oo 100,000 | 05/18/2011| 09/01/2041.
20775B  2E 5 [ CONNECTICUT ST HSG FIN AUTH HS...oovovvvevsiirrerrressssssenerenssesssssnssennneees | ceveess [ oo [ cvvvrnen L 1FE ....2,500,000 | .....102.237 2,555,925 2,500,000 2,500,000 0 0 0 0 4150 | 8150 [ ML ] s AKIVLT AN 47,840 | 05/07/2014 | 11/15/2044.
313371 NW 2 | FEDERAL HOME LOAN BANK........ccereversiereresererassrsvssavssessssssssassssssnssanssanes | vevevere [ oo | evvvvvnreveee [ v AFE] o 205,840 | ....100.918 201,836 200,000 201,848 0 (1,949) 0 0 ...1.375 ] ......0.390 [JD...... 153 | i 2,750 | 12/11/2012| 12/11/2015.
313560 HG 1 | FEDERAL NATIONAL MORTGAGE ASSOCIATION......ccoouseuesesesesssssssrsssssranses | vevevere | o [ corverrrrrees [ v AFE] o 498,828 | ....100.044 500,220 500,000 499,921 0 378 0 0 ..0.375 | .......0.450 | MS... BT | i 1,875 | 02/02/2012 | 03/16/2015.
3135G0  RT 2 | FANNIE MAE......oooeririmmrerenemererenmressnenssssesssessssrssssssssesssssssssssssesssssssssssssssssssesesenes | verenene | ov [ eomsssssssess | wverene AFE] coed 849,451 | ....... 98.997 841,475 850,000 849,671 0 109 0 0 0.875 | .......0.880 | JD....... V77 () R 7,438 | 12/19/2012| 12/20/2017.
454795 BT 1 | INDIANA ST HLTH & EDUCTNL FAC 1,970,060 | ....104.728 2,094,580 2,000,000 1,972,111 0 589 0 0 ...5.000 | .....5.100 | MN....| oo 12,778 | oo 100,000 | 06/13/2011 | 11/15/2039.
480780 EN 1 | JORDAN VLY UT WTR CONSERVANCYD 1,127,260 | ....115.721 1,157,210 1,000,000 1,122,013 0 (5,247) 0 0 5.000 05/30/2014 | 10/01/2043.
531127 AC 2 | LIBERTY DEV CORP NY REVENUE 3,382,995 | .....120.357 4,212,495 3,500,000 3,392,504 0 2,726 0 0 5.250 5.500 04/05/2011 | 10/01/2035.
575579 RS 8 | MASSACHUSETTS BAY MA TRANSPRTN 69,294 | ....113.947 74,066 65,000 66,496 0 (388) 0 0 ....5.000 ... 08/02/2006 | 07/01/2020.
57586E  NK 3 [ MASSACHUSETTS STHLTH & EDUCTN......coooouivincicniscscscsiscscsissscssscscsissssssess | ceveeene | oo | v 1] 1FE] v 2,003,920 | .....112.507 2,250,140 2,000,000 2,002,392 0 (464) 0 0 ...5.000 | .......4970 | JJ.... 06/28/2011 | 07/01/2039.
584521  EF 1 | MED CENTER GA HOSP AUTH......cooooisiiiiisiiriisscresesssssesssesesssssesssssssesesssesessssses | v [ o | cvveenies 1] 1FE] v 1,318,275 | ....106.864 1,602,975 1,500,000 1,325,904 0 2,246 0 0 5.000 | ........5.830 | FA.... 05/24/2011 | 08/01/2045.
59465H DM 5 [ MICHIGAN ST HOSP FIN AUTH.....ccoooooiiiiiieciiminsenssssssssssssssssssssssssssssssesssssssssises | eeveeeee | oo | cvvvveeee 1] 1FE] oo 2,578,699 | ....103.818 2,605,832 2,510,000 2,538,924 0 (14,478) 0 0 5.250 | .......4.600 | MN...... 02/10/2012 | 11/15/2046.
64990E  RD 1 [NEW YORK ST DORM AUTH ST PERSO.........cccrevevurmrerermrererennrerenssenenssssesesssene | sveseeee | oo | cvvvveeens 1] 1FE ...1,676,445 | ....114.851 1,722,780 1,500,000 1,670,686 0 (5,759) 0 0 5.000 | .......3.540 | MS.. 08/14/2014 | 03/15/2042.
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR [ nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
663903 ED 0 | NEOHREGL SWRDIST....ocorivecereressreressseresssssesessssresssssesssssssasssssasssssssssssssssass | vevevare [ oo | cvvveeeen [ 1FE 1,391,925 | ....113.991 1,424,900 1,250,000 1,384,085 0 (7,840) 0 0 5.000 3510 | MN...... .31,250 | 05/30/2014 | 11/15/2043.
677561  FV 9 | OHIO STHOSP FAC REVENUE...........ccooooiiiiiiicniicicnincscsnscsiscscssscsnsssssesissscsssises [ v [ o | v [ 1FE 2,068,340 | ....112.529 2,250,580 2,000,000 2,039,475 0 (8,720) 0 0 5.500 | ......4.950 | JJ....... 110,000 | 06/21/2011| 01/01/2039.
686432 AR 6 | ORLANDO FL CONTRACT TOURIST DE R [ IO 1] AFE] o 561,160 | ....119.301 596,505 500,000 557,762 0 (3,398) 0 0 5.250 | ... 3770 |MN.ooo | o375 | 13,052 | 04/03/2014 | 11/01/2031.
709224  CT 4 | PENNSYLVANIA ST TURNPIKE COMMI R [ IO 1] 1FE] s 1,343,450 | ....112.474 1,405,925 1,250,000 1,338,945 0 (4,505) 0 0 2.5.000 | .ot 110 | D | e 5,208 | 41,667 | 05/01/2014 | 12/01/2044.
74529) KJ 3 | PUERTORICO SALES TAX FING COR U N IOV 1] SFE| o 1,892,400 | ....... 73.129 1,828,250 2,500,000 1,828,250 (64,150) (12,934) 771,680 0 5.500 | .t 170 | FAcooi | i 57,292 | 137,500 | 02/14/2012 | 08/01/2037.
74529) LY 9 |PUERTORICO SALES TAX FING COR U N IOV 1] SFE| oo 1,479,709 | ...... 69.269 1,368,082 1,975,000 1,368,082 | ...........(111,627) (7,410) 618,715 0 5.250 | ....d220 | FAco| voiiiiin43,203 | o 103,688 | 02/21/2012 | 08/01/2043.
79575E AR 9 [ SALT VERDE AZ FINANCIAL CORP S JUURY [ VPP [ FE| oo 2,995,510 | ....115.488 4,042,080 3,500,000 3,046,344 0 14,705 0 0 5.000 | ......6.250 | JDuccvcee | e 14,583 | s 175,000 | 04/05/2011 | 12/01/2032.
812728 MZ 3 | SEATTLE WA WTR SYS REVENUE. IO N IOV 1] TFE] e 645,384 | ....109.390 656,340 600,000 610,778 0 (4,861) 0 0 5.000 | .......4.090 | FA...... 12,500 30,000 | 10/05/2006 | 02/01/2021.
83755L  VJ 2 | SOUTH DAKOTA ST BLDG AUTH REVE R N IOV 1] 1FE] ...cccc......1,120,400 | .....114.445 1,144,450 1,000,000 1,116,783 0 (3,617) 0 0 5.000 | ........3.530 | JD....... JROPOPROOTOTON [ A IS 12,917 | 08/13/2014 | 06/01/2039.
87638Q FT 1 | TARRANT CNTY TX CULTURAL EDU F. IR [ IOV 1] AFE] e 2,020,940 | ....112.202 2,244,040 2,000,000 2,014,897 0 (1,786) 0 0 ...4.870 | MN..... 06/08/2011 | 11/15/2030.
914233 ZB 0 | UNIV OF CONNECTICUT CT...ovevvvrnerernrnnerernmererenssesesssssesssssesesssssesesssssesssssessssss | v | oo | cvvveeeeed [ i IFE ] s 562,700 | ....119.494 597,470 500,000 558,915 0 (3,785) 0 0 ...3480 | FA...... 04/08/2014 | 02/15/2031.
914440 MW 9 | UNIV OF MASSACHUSETTS MABLDG..........oooocimicimicncinscinscicscssscinsnsssssessssiess | v [ o | vt [t AFE] 539,690 | ....113.791 568,955 500,000 536,810 0 (2,880) 0 0 .3.900 | MN...... 04/04/2014 | 11/01/2039.
919112 DT 6 | VALDOSTA & LOWNDES CNTY GA HOS, 2,672,950 | .....109.953 2,748,825 2,500,000 2,628,385 0 (16,193) 0 0 4.120 |AO...... 02/17/2012 | 10/01/2041.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations 53,160,859 XXX 58,012,201 54,295,000 52,766,042 | .........(175777)| ........... (121,404)] ............. 1,390,395 0 XXX XXX XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31294K  ZF 5 | FEDERAL HOME LOAN MTG CORP #EQ1642...........cocvcverevererenercririnnsirisnnnnens R I .....104.886 152,493 145,389 144,936 0 196 0 ...5.000 | ......5.070 | MON... | ccooriicreriicrcsciB06 | oo 7,269 | 06/21/2004 | 05/01/2019.
31294K  ZT 5 | FEDERAL HOME LOAN MTG CORP #EQ1654............ccocvevevererenercrirensinsenenniens [ I .....104.886 69,777 66,527 66,324 0 92 0 5.000 | .......5.060 | MON... 2717 3,326 | 06/09/2004 | 06/01/2019.
3136AD DN 6 | FANNIE MAE 13-33 DP. v | oo [evereeesinnis | e IFE 935,014 | i 97.625 971,076 994,696 939,184 0 10,048 0 2.000 | .......3.400 [ MON... | wooorvcverrris 1,658 | oo 16,578 | 02/19/2014 | 08/25/2042.
3136AG MS 8 | FANNIE MAE 13-108 BA. [ I ...102.087 1,199,901 1,175,371 1,200,693 0 (6,147) 0 3.000 2.270 [ MON... | woovvrcrerrrnes 2,938 | oo 29,384 | 02/19/2014 | 03/25/2037.
3137B8 PP 6 | FREDDIE MAC -4322 PA. JRU [ IOV 1] 1FE] ...............1,208,710 | .....109.146 1,249,748 1,145,019 1,207,066 0 (6,585) 0 4000 | .......2.960 | MON... | s 3817 | o 30,534 | 04/03/2014 | 03/15/2044.
3138MK  5J 1 | FEDERAL NATIONAL MTG ASSOC #AQ4448.........ocooommmmmeemmmmiivmmmsiessssnnsssinnens [ [ PP [ TFE] e 942,240 | ....101.438 907,850 894,974 936,693 0 (5,909) 0 3.000 | ..c..2.270 | MON... | cooviiiiereesenni2,237 | oo 26,849 | 11/30/2012 | 11/01/2042.
31393A  PQ 4 | FEDERAL NATIONAL MTG ASSOC 03 22 UC.......cccummmmemeemmmeemmmneseesmmssssnenenneees [ [ ISP 1S3 ST 23,826 | ....100.616 25413 25,257 25,009 0 532 0 ..4.000 | ........5.820 | MON... | .oooorrrrrrrrrrrrrenen 84 | oo 1,010 | 01/23/2007 | 12/25/2032.
31394X_ YW 0 [ FEDERAL HM LN MTG CORP 2790 DY S I I 1] 1FE 928,542 | ....104.298 1,040,123 997,259 971,391 0 15,073 0 ...4.500 | ........6.040 | MON... 3,740 44,877 | 07/12/2007 | 05/15/2019.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. 5,453,988 XXX 5,616,381 5,444 492 5491,296 0 7,300 0 XXX XXX XXX {15367 | 159,827 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations 58,614,847 XXX 63,628,582 59,739,492 58,257,338 (175777 .........(114,104) 0 XXX XXX XXX 2,563,058 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
004403 AF 8 | ACE CASH EXPRESS INC R [ IO 1] AFE| oo 224799 | ... 70500 1,605,990 2,278,000 1,605,990 (224,063) 1,958 0 0 11210 | FAL ] e 104,408 | ............. 250,580 | 04/27/2012 | 02/01/2019.
00828C  AF 0 | AFFINIA GROUP INC TL B2 v | oo [ i 13 |...... AFE 443,129 98.813 440,070 445,356 440,070 (3,166) 641 0 0 ...4.870 | MJSD.. 59 22,567 | 04/11/2013 | 04/27/2020.
01862L  AM 0 | ALLIANCE LAUNDRY TL R I IO 13 |...... AFE| e 456,419 | ...... 98.750 458,742 464,549 456,718 0 438 0 0 4730 | JAJO.] e ATTT | i 452 | 10/17/2014 | 12/10/2018.
01950E AT 4 | ALLIED SECURITY HLDS TL 2ND LIEN JR I IO 13 |.... LT [ 742,880 | ....... 98.125 730,778 744,742 730,778 (12,102) 0 0 0 1.8.100 | MISD..| oo 166 | 24,864 | 07/31/2014 | 08/13/2021.
02153L  AA 2 | ALTERRA FINANCE LLC [ [ VPP [ 2FE| ..............1,005,670 | ....116.088 1,160,890 1,000,000 1,003,680 0 (519) 0 0 ..8.170 | MS...... 15,799 62,500 | 09/27/2010 | 09/30/2020.
02563G  AB 5 | AMERICAN ENERGY-MARCELLUS TL R I IO 13 ... AFE| e 806,939 | ...... 87.333 705,214 807,500 705,214 | ...........(101,844) 119 0 0 5.330 | FMAN. | ccooociiieeeeeen8,830 | coooovviiinnnnn 9,478 | 07/24/2014 | 08/04/2020.
03021B  AB 0 [ AMERICAN TIRE DISTRIBUTORS TL R I IO 13 | LTI [ 632,250 | ... 99.750 630,669 632,250 630,669 (1,581) 0 0 0 +.5.830 | MON... | coovvrverrrrrenenc 101 | 15,777 | 07/31/2014 | 06/01/2018.
03759D AB 4 [APEXTOOL GROUPLLCTLB I ) [ 13 ... AFE| oo 1,699,170 | ....... 97.000 1,672,598 1,724,328 1,672,598 (28,502) 2,151 0 0 ....4.840 | MON... 3233 53,990 | 06/03/2014 | 01/31/2020.
03976G  AB 4 | ARDEN GROUP Tl R N I 13 . AZ | i 1,508,253 | ... 99.500 1,515,870 1,523,488 1,509,366 0 1,221 0 0 5470 [ MISDL| 00222 | 68,652 | 02/14/2014 | 02/19/2020.
04765B  AD 4 [ ATKORE INTERNATIONAL TL......coccoiicovivivcvivsvsvcvsvcvsvsvsssmsmnmsmsmsmsmsssmmmsssssmsnses | severees | oo [ eeeeeen 13 i AFE 707,618 | ....... 97.875 695,479 710,579 695,479 (12,314) 189 0 0 04/15/2014 | 04/09/2021.
04930B AF 9 [ATLASENERGYLPTLB 546,624 563,530 546,624 (11,271) (173) 0 0 6.850 07/22/2013 | 07/31/2019.
05543C AC 0 [BOBS DISCOUNT FURNITURE TL 1,717,840 1,777,070 1,717,840 (26,873) 3,349 0 0 02/07/2014 | 02/12/2021.
05543Y AB 4 | BBBINDUSTRIESLLC R I I 13 |...... AFE| s 879,990 | ....... 99.000 888,969 897,949 879,990 0 0 0 0 ...6.440 10/17/2014 | 11/03/2021.
05604X AK 2 [BWAYHOLDINGTLB R I IO 13 |...... AFE| oo 1,746,592 | ... 99.500 1,755,413 1,764,235 1,747,354 0 848 0 0 ...5.750 08/08/2014 | 08/14/2020.
075887 BB 4 | BECTON DICKINSON JUUY [ VPP [ 2FE| oo 249,918 | .....100.737 251,843 250,000 249,969 0 17 0 0 .. 1.750 11/03/2011 | 11/08/2016.
10524M  AK 3 | BRAND ENERGY & INFRASTR TL B R ) IO 13 |...... 4FE] ............1,766,983 | ...... 96.063 1,705,946 1,775,862 1,705,946 (62,330) 1,375 0 0 ...4.850 11/22/2013 | 11/26/2020.
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11221M  AB 7 [ BRONCO MIDSTREAM TL B....vcvvvvvrsssssvccrevnresssssmmsssnensssssssssssssssesssssssssssnsees | svssen | oo [ wovvrrenssd | cvvss 4FE 1,661,605 | ... 92.000 1,544,118 1,678,389 1,544,118 ...(122,886) 5,123 0 0 5.000 5.200 | FMAN. 9,791 85,085 | 08/14/2013 | 08/15/2020.
12670N  AB 9 | CWGS GROUP TL B.......oocccscciccscsicsscssssscsssscsssssssssssssssssssssesssssssssssssssssssssssies | vovevene [ oo | 13 [ i AFE 1,559,372 | ....... 99.750 1,571,186 1,575,124 1,571,186 (1,089) 12,785 0 0 5.750 | .....5.690 | MJSD..| ccoovvvevcrcic 7799 | oo 90,427 | 11/15/2013 | 02/20/2020.
12768Q AB 5 | CAESARS GROWTH PROPERTIES TL B R [ IO 3 ... AFE| i 1,975,675 | ....... 91.071 1,789,305 1,964,736 1,789,305 | ............(184,869) (1,551) 0 0 6.250 6.200 | JAJO... 28,652 50,359 | 04/10/2014 | 05/08/2021.
14076C AB 9 | CARAUSTAR INDUSTRIES TL R I I 13 |...... AFE 723,552 98.917 714,174 721,993 714,174 (6,817) (619) 0 0 ....71.500 | .......7.600 | MJSD.. 150 55,624 | 04/29/2013 | 05/01/2019.
14173V AE 3 | ONEX CARESTREAM HEALTH TL B v | oo [ e 13 | s AFE 1,207,212 99.375 1,217,936 1,225,596 1,210,720 0 3,638 0 0 ....5.000 5.320 | MJSD.. 170 77,776 | 06/05/2013 | 06/07/2019.
16282F AC 5 | CHECKOUT HLDGS (CATALINA) TL v | oo [ i 13 | s AFE| 647,340 | ....... 94.938 623,930 657,198 623,930 (23,522) 162 0 0 4500 | ....... 4820 [ MON... | coovvvvevrrrrcrrrans t:72 8,781 | 09/03/2014 | 04/09/2021.
21036P AD 0 [ CONSTELLATION BRANDS INC. JUURY [ VPP [ SFE| oo 1,037,500 | ....108.000 1,080,000 1,000,000 1,011,765 0 (6,488) 0 0 11.250 | 8490 | MS.ooes | e 24167 | oo 72,500 | 07/23/2010 | 09/01/2016.
25253A AL 2 | DSIRENAL (DIALYSIS NEWCO) TL B [N VN IO 13 | s AFE| s 577,616 571,498 577,271 571,498 (5,805) (313) 0 0 4500 | ... 4560 [ JAJO...| v 4979 | oo 13,087 | 04/21/2014 | 04/23/2021.
26869E AB 0 [EMGUTICALLCTLB v | oo [ e 13 | o AFE| s 349,444 347,688 351,200 347,688 (1,897) 141 0 0 o AT750 | 8870 [JAJO..] i 2873 | i 16,914 | 03/26/2013 | 03/27/2020.
269088 AD 5 [ ESHHOSPITALITY TL B. R I IO 13 268,161 269,000 267,818 0 163 0 0 5.000 | .......5.170 | MJSD.. 336 6,053 | 06/06/2014 | 06/24/2019.
28501K  AK 6 | ELECTRICAL COMPONENTS TL B, R I IO 13 157,115 157,509 156,721 0 4 0 0 5.750 | ........5.880 | MISD..| ..covvvrrrrrrrrrrrrn 25 | oo 4,755 | 05/05/2014 | 05/28/2021.
291011 AZ 7 |EMERSON ELECTRIC CO 252,425 250,000 252,087 0 (7177) 0 0 ..4.125 1210 |AC..... | coovcccvcicens 2477 | s 10,313 | 11/09/2011 | 04/15/2015.
29410B  AB 4 [ ENVISION PHARMACEUTICAL TL 675,020 678,413 672,893 0 1,322 0 0 5.750 5,940 | MJSD.. 108 39,551 | 09/23/2013 | 11/04/2020.
30068H AF 5 [ EXCELITAS TECHTL 664,787 672,636 664,787 (1,783) 597 0 0 ....6.000 6220 | MISD..| oo 112 | 43,055 | 10/25/2013 | 11/02/2020.
31659H AD 3 [ FIELDWOOD ENERGY TL B R I I 13 |.... K= [ 201,711 198,043 209,570 198,043 (3,911) 263 0 0 3.875 | .....5.000 | MS...... | cooorverercrer 2,098 | oo 1,057 | 11/04/2014 | 09/28/2018.
31659H AF 8 | FIELDWOOD ENERGY 2 LIEN. R I I 13 |...... AFE| s 375,825 281,059 387,000 281,059 (96,475) 1,351 0 0 8.375 9.050 | MS...c.. | wovvvvvrvviennd 8373 | e 32,951 | 09/25/2013 | 09/30/2020.
32007U BG 3 [FIRSTDATACORPTLB IO N IOV 3 ... AFE 229,274 228,692 232,470 228,692 (887) 306 0 0 3.667 | .....4.290 | MON... | cooiovcrirrecrcec 189 | 2,119 | 09/16/2014 | 03/24/2017.
32007U BJ 7 [FIRSTDATACORPTL C1 JUU [V IOV 3. K=Y [ 901,206 906,416 925,500 902,402 0 1,196 0 0 3.667 | .....4.540 | MON... | o754 | 5441 | 10/16/2014 | 03/23/2018.
42804V AN 1 [HERTZCORP TL B2 v | oo [ e 13 | s K=Y [ 933,843 927,872 955,338 927,872 (7,111) 1,246 0 0 3500 | .......4.200 | JAJO..| covvcrrreces XA 3,458 | 09/22/2014 | 03/11/2018.
43134L  AD 4 |HILEXPOLYCOTLB R ) IO 13 |.....u AFE| .o 1,774,530 | ... 98.438 1,764,457 1,792,455 1,764,457 (10,074) 0 0 0 5.000 5.200 | JAJO... 23,551 0 | 12/04/2014 | 12/05/2021.
43455)  AJ 7 | HOFFMASTER GROUP INC TL I I IO 13 | AFE| e 875,043 | ... 98.667 870,983 882,751 870,983 (4,402) 380 0 0 5.250 | .......5450 | MISD..| coovrvrrrvrrerenc129 | o 27,457 | 07/31/2014 | 05/09/2020.
45579D AB 3 | INDRA HOLDINGS (TOTES) TL I ) [ 13 ... AFE| oo 1,009,635 | ... 98.500 1,004,536 1,019,833 1,004,536 (5,978) 928 0 0 5.250 | .......5.490 | JAJO... 9,221 26,027 | 04/29/2014 | 05/01/2021.
456720  AB 1 | GEMINI HDPE TL JESEON V IO 13 ..o AFE| s 575,758 | ...... 96.000 555,505 578,651 555,505 (20,465) 219 0 0 o A750 | 4890 | JAJO.| v 4,734 | 6,184 | 07/24/2014 | 08/06/2021.
46284P  AM 6 [ IRON MOUNTAIN INC........ocvcvvvvvvvvrrnvvnnrrnnssnnnnssnnnnssssnssssssssssssssssssssssssssssssssssssssees | seveeess | oo [ cvvvvinnnnd | v AFE ...270,510 | .....104.250 264,795 254,000 261,191 0 (2,413) 0 0 8.375 TAT0 | FA | s 8,036 | oo 21,273 | 08/26/2010 | 08/15/2021.
47117F  AG 2 [ JASONINCTL 1,222,691 1,220,125 1,234,007 1,220,125 (3,305) 766 0 0 5.500 5.730 | MJSD.. 189 35,667 | 06/04/2014 | 06/30/2021.
475798 AP 5 [JELD-WENINCTLB 1,645,380 | ... 98.875 1,643,303 1,662,000 1,643,303 (2,612) 535 0 0 5.250 | .....5470 | MISD..| ccoovvierirererennn242 | 16,482 | 09/24/2014 | 10/15/2021.
49387T AJ 5 |KIKCUSTOM PRODUCTS TL v | oo [ i 13 | s AFE| s 782,964 | ... 97.667 777,857 796,438 777,857 (4,410) 1,614 0 0 5.500 5.820 | JJ....... 18,738 44,542 | 11/08/2013 | 04/29/2019.
50209R AC 8 [ LANDMARKAVIATION TL B v | oo [ i 13 | s AFE| o 658,584 | ....... 99.000 651,998 658,584 651,998 (6,586) 0 0 0 L A750 ] 4940 | JAJOL] e 5,388 | oo 31,564 | 08/29/2014 | 10/25/2019.
50209R  AF 1 [ LANDMARK AVIATION CAN TL R I IO 13 |...... AFE| oo 26,115 | ....... 99.000 25,878 26,139 25,878 (235) 34 0 0 4750 ] 4960 | JAJO..| w214 | 1,239 | 12/13/2012 | 10/25/2019.
55328H AB 7 | MPHACQUISITION HOLDINGS TL B v | oo [ e 13 | s AFE| s 771481 | ... 97.050 764,978 788,231 764,978 (6,724) 891 0 0 3.750 | ... 4180 | MISD.. [ covvvvvrcrcrirrrs 82 | oo 5,095 | 10/17/2014 | 03/31/2021.
57722V AK 4 | MATTRESS HOLDING CORP TL B [N VN IO 13 | s AFE| e 822,690 | ... 99.250 824,768 831,000 823,181 0 491 0 0 5.250 | ........5.480 | MON... 1,212 6,665 | 10/01/2014 | 10/20/2021.
60001P AB 3 [ CSMBAKERY SUPPLIES TL B R I IO 13 ... AFE| v 1,149,366 | ... 97.500 1,131,952 1,160,976 1,131,952 (18,200) 813 0 0 5.000 5.260 | JAJO...| voovviririnns 14,028 | ..o 18,787 | 07/30/2014 | 07/03/2020.
628530 AL 1 |MYLANINC IR [ IOV 1] FE| oo 2,388,750 | .....106.518 2,396,677 2,250,000 2,322,113 0 (17,473) 0 0 il 875 | 18830 | Wi [ s 81,703 | oo 177,188 | 09/28/2010 | 07/15/2020.
62871N  AD 7 | NABHOLDINGS TL B. JESEON V I 13 ... 4FE 395,805 99.375 396,304 398,796 395,886 0 95 0 0 4750 | 4910 | MISD.. | oo GXT [N 11,566 | 05/15/2014 | 05/21/2021.
62910F AH 8 | NFRENERGY (SABINE) 2ND LIEN R N I 13 ... SFE| oo 1415399 | ....... 76.000 1,075,301 1,414,869 1,075,301 (334,628) (911) 0 0 8.750 | .......8.800 [JAJO..[ .............. 24072 | oo 124,176 | 10/10/2013 | 12/31/2018.
64887R  AB 0 [ TRIDENT USAHEALTH TLL B....ooooovriviccvcccvcccvcvscsvssssssmsmssssnmnmsnnmnnnes | veveeees | oo [ eeeeenn 13 i AFE| v 1,209,465 | ... 97.850 1,191,962 1,218,153 1,191,962 (16,932) 1,395 0 0 6.500 220 80,280 | 08/12/2013 | 07/31/2020.
65441C  AB 9 [ NINE WEST (JASPER) TL B 305,004 93.375 291,353 312,025 291,353 (13,912) 296 0 0 5.330 | JAJO... 3,499 928 | 09/18/2014 | 10/08/2019.
65556H  AF 0 [ NORCRAFT COS.......oovccviimimimmimmmmmisssmmmsssssmmsssssmsssssmsssssssssssssssssssssssssssssssssssnes | seveeees | oo [ seneeens 13 | ecittBFE | it 885454 | ... 99.250 881,568 888,230 881,568 (4,199) 302 0 0 130 | 48,833 | 11/12/2013 | 12/13/2020.
66439X AB 5 [ NORTHEAST WIND CAPITAL I TLB R I I 13 |..... SFE[ oo 4,581,286 | .....100.000 4,627,562 4,627,562 4,585,534 229 7,118 0 0 ..5.200 | MJSD..| oo 843 | 242,947 | 12/18/2013 | 11/13/2020.
67448R  AB 5 [ OBSIDIAN NATURAL GAS TRUST JUU I IOV 3 ... K=Y [ 209,123 | ....... 98.500 208,066 211,235 208,066 (2,728) 963 0 0 17290 | MON... [ coovovivvenn 1,273 | v 14,951 | 10/19/2010| 11/02/2015.
68245) AB 6 | ONEBEACON US HOLDINGS IN JUUY [ VPP [ FE| oo 3,027,510 | .....104.007 3,120,210 3,000,000 3,022,623 0 (2,355) 0 0 4480 |MN. | e 19,933 | oo 138,000 | 11/07/2012 | 11/09/2022.
68347R  AC 3 [ OPALACQ ONE CALL MED TL 1LIEN R ) IO 13 |...... 4FE]| .............1,944,120 | ...... 98.750 1,938,191 1,962,725 1,938,191 (7,718) 1,785 0 0 15190 | MISD..| o273 | 99,329 | 12/11/2013 | 11/27/2020.
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69866V  AB 5 [PHILLIPS-MEDISIZE CORP TL.....covvvrmsessssnreermnnrssssssmsssessessssssssssssssssssssssses | avssear | oo [ vevneen13 | v 4FE 668,762 | ... 98.250 660,360 672,123 660,360 (8,581) 195 0 0 4.880 | MJSD.. 115,520 | 06/13/2014 | 06/16/2021.
717150 AJ 7 [ PHARMEDIUM TL....oocriivivririrmriverimssssesmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | severees | oo [ eeeeeens 13 | v AFE 376,383 | ....... 96.667 365,666 378,274 365,666 (10,892) 270 0 0 4.360 | FMAN. .13,491 | 01/23/2014 | 01/28/2021.
74044T  AB 5 | PREGIS HOLDING I CORP.......ccvvvvvrnvrnnrnrnnnnenvnnnnnsnnnsnssssssenssssssssssssessssssssssssssses | v [ o | inens 13 |...... AFE| 441,401 | ...... 98.750 440,286 445,860 440,286 (1,264) 171 0 0 5.200 | MJSD.. 05/15/2014 | 05/20/2021.
74756E  AM 2 [ GENERATION BRANDS (QUALITY HOME) TL B.......oosicscscccccscsiccccsccics R [ IO 3 ... LTI = [ 1914224 | ....... 98.417 1,901,889 1,932,480 1,901,889 (15,164) 2,991 0 0 ....8.040 | MJSD.. 01/06/2014 | 12/17/2018.
749607  AC 1 | RLICORP.......oooocciiiiciicvccircscssscscsssssesesssesesssssesssssesesssssesesssesesssssesesssssesssssesesssonone | vevevene [ oo | cvvvvenvenens [ s 2FE| oo 5,026,350 105.285 5,264,255 5,000,000 5,023,577 0 (2,192) 0 0 ..4.800 | MS..... 09/26/2013 | 09/15/2023.
76970M  AG 2 | ROAD INFRASTRUCTURE TL B.....covvsseverermrnmessssmmneerenesesesssmmssssssssssssssssenes | vevveeee | o | vevvene 13 | s AFE| v 233521 | ... 95.250 230,496 241,990 230,496 (3,132) 128 0 0 ...4.950 | MON... 11/04/2014 | 03/31/2021.
77927L  AM 3 | ROUNDYS SUPERMARKETS TL B.....cccvuurverrrrresmsssmnsrennresesssemmsesssssssssssnssenes | vovnne | oo | e 13 | s AFE| e 1,234,208 | ....... 93.583 1,170,014 1,250,242 1,170,014 (65,062) 1411 0 0 ...8.020 | JAJO... 02/28/2014 | 03/03/2021.
78004N  AC 5 [ ROYAL ADHESIVES TLB....oovovroriererereresesnsssesesssssssssssssssssssssssssssssssssssssssssssssssss | avveeess | oo | cereee 13 | s AFE| e 1,334,409 100.250 1,351,257 1,347,887 1,339,334 0 4474 0 0 ...5.770 | MON... 07/26/2013 | 07/31/2018.
78481H  AE 6 | STS OPERATING INC TLu.ooouurormmeemrsmmmemssmmsmmsmsssssssmsssssssssssssssssssssssssssssssssssssssssnes | sevmeess | oo | cereee 13 | o AFE| i 469,475 | ...... 98.000 462,398 471,835 462,398 (7,298) 237 0 0 ...4.900 | FMAN. 02/11/2014 | 02/12/2021.
81732L AL 2 | SEQUA CORP TL B...oovvorereeereisssisssssssssssssssssssssssssssssssssssssssssssssmssssssssses | covsse | oo | correenc13 [ evisinBFE | i 2,645,770 | ... 97.050 2,604,075 2,683,230 2,604,075 (48,754) 7447 0 0 ...5.700 | JAJO... 03/06/2014 | 06/19/2017.
82087U AB 3 | SHEARERS FOODS Tl 339,473 343,987 339,473 (3,725) 74 0 0 ...4.600 | MJSD.. 06/19/2014 | 06/30/2021.
84130D AD 0 [ SOUTHCROSS ENERGY PARTNERS TL 300,526 326,659 300,526 (24,508) 17 0 0 5.370 | MJSD.. 07/29/2014 | 08/04/2021.
84130E  AC 0 [ SOUTHCROSS HOLDINGS TL B. 880,970 995,447 880,970 ....(110,876) 150 0 0 6.100 08/12/2014 | 08/04/2021.
85208B AB 2 | SPRINT INDUSTRIAL TL 615,089 650,888 615,089 (29,777) 549 0 0 .7.250 | MJSD.. 05/10/2013 | 05/14/2019.
86880N AP 8 [ SURGERY CENTER HOLDINGS TL.....oovvvvrvrrrrrrrrrrrrnnrrrrnneenennnnenensnsnesnseessesesenees | seveeeee | oo [ cerreeec13 | coeiFE | 1,306,236 | ... 97.250 1,276,698 1,312,800 1,276,698 (29,783) 245 0 0 ...5.380 | MJSD.. 07/24/2014 | 11/03/2020.
86880N AR 4 [ SURGERY CENTER HLDS 2ND LIEN.........coooovcncmscrcrcncscrcniscncrcscscscssscsenissseneses | veveeene | oo [ eereec 13 | it BFE ] i..709,076 | ... 96.250 690,921 717,840 690,921 (18,315) 160 0 0 ....8.810 | MJSD.. 09/08/2014 | 11/03/2021.
87258W  AB 1 [ TMK HAWK PARENT TL....ouvuruumumimmmmmmmmmmmmmsmsmmmsmsmssmmssssmmssssssssssssssssssssssssssssssssssses | svseeeee | oo [ eeveene 13 | s AFE| o 922,044 | ....... 99.250 919,727 926,678 919,727 (2,679) 373 0 0 ....5.400 | MJSD.. 09/26/2014 | 10/01/2021.
87262C AL 7 [ TPF GENERATION HOLDINGS TL B......oovvvrvcressmnerennnesssssmnnernsssssssssseenenees | sevseer [ oo [ cevrere 13 | s AFE| e 1,217,481 | ...... 90.000 1,124,498 1,249,443 1,124,498 (98,631) 5,834 0 0 ...5.640 | MJSD.. 09/19/2014 | 12/31/2017.
87309L  AK 4 | TWCC HOLDING CORP TL B....oovovvveverevevererevenerereessesesesssssssssesesesssssssssssssssssssens | ssssnns | oo | eeene 13 | s AFE| e 2,007,037 | ...... 97.357 2,015,526 2,070,242 2,011,205 (9,439) 13,607 0 0 ...4.680 | JAJO... 05/22/2014 | 02/13/2017.
87309L  AM 0 | TWCC HOLDING CORP TL...ooouurivuvurevevemeresmmmmenesssesssssssesssssssesssssssssssssssssssssessssss | cosssnes | oo | ovevens 13 |..... 5FE ...1,409,740 | ....... 95.167 1,364,394 1,433,684 1,364,394 (47,052) 1,706 0 0 ...71.430 | MJSD.. 09/16/2014 | 06/26/2020.
87978G  AE 9 | TEMPLAR ENERGY LLC TL 2LIEN....cirnsrrscssssssrsssssscsssssssssssssssssssssssssssesses | veveveee | oo [ vevevens 13 | AFE ..1,264,983 | ... 71.600 950,132 1,327,000 950,132 (316,115) 1,265 0 0 ...9.570 | JAJO... 10/23/2014 | 11/25/2020.
88065V  AC 2 [ TENSAR CORP TLuoovvvverrrrrererrrrrerssssssenssssssssssssssssssssssssssessssssssssssssssssssesssssssssesss | aeseeess | oo | cessees 13 ... AFE| oo 849,272 | ... 89.500 767,776 857,850 767,776 (81,496) 22 0 0 ....6.010 | MJSD.. 07/08/2014 | 07/09/2021.
88354V AB 4 [ THERMASYS CORP TL B....oovvvvrvrerrrrrnrrrrrerrerereneensenssesssssesnsssssesssssssssssssssssssesseess | seseeese | oo | cevseen 13 ..o AFE| oo 1,563,983 | ....... 98.000 1,540,258 1,571,692 1,540,258 (8,002) 2,958 0 0 5.330 | MJSD.. 09/03/2013 | 05/03/2019.
883556  BA 9 | THERMO FISHER SCIENTIFIC......cooovovvvrmvvvmrmrvrvrmrnsenmsmsssmsssssssnsssssssssssssssssssssnses | v [ o | cvvvvvnvevens [ vene 2FE 249,565 101.558 253,807 250,000 249,853 0 88 0 0 2280 | FA...... 2,125 5,625 | 08/09/2011 08/15/2016.
89365N AB 7 | TRANSFIRST INC Tl 395,939 399,100 395,343 (526) 37 0 0 5.680 11/07/2014 | 11/12/2021.
90980N  AG 9 [ UNITED CENTRAL INDUSTRIAL TL B 1,136,947 1,256,295 1,136,947 (75,115) 7,753 0 0 MON... 04/04/2014 | 10/09/2018.
91759U  AM 7 [UTEXINDUSTRIES INC TL B......coovvevvrrrrrnnnnrncnnnnnnnnnnnnccsesnncnenssscessssnesssssssesessnees | seveeess | oo [ ceviee 13 |...... AFE| 443,531 | ... 91.500 407,870 445,760 407,870 (35,737) 87 0 0 ...5.140 | MON... 05/16/2014 | 05/21/2021.
92553) AL 0 | VEYANCE TECHNOLOGIES TL...cucrmmmvermrrrrmsremeermnneesssssmssseseessesssssssssssessss | vevvenee | o | wevven 13 | s AFE 1,481,708 99.542 1,478,411 1,485,213 1,478,302 (4,137) 797 0 0 ...5.370 | MON... 10/17/2014 | 09/08/2017.
92850Q  AB 6 | VIVA ALAMO TL Bu.oovvvveeveveeesmmmeesmmmesssssssesssssssssssssesssssssssssssesssssesssssssesssssssesssssenees | sovevens | oo | veveeees 13 | s AFE| o 890,216 | ....... 98.125 882,348 899,208 882,348 (11,869) 4,065 0 0 15420 | FMAN. [ cooviirivver 4459 | oo 34,152 | 02/14/2014 | 02/22/2021.
92939E  AC 6 [ WP MUSTANG HOLDINGS TL B....covsvrvermrrccrmssrmnnennsssssssssssenssessssssnssnnenees | sevsean [ oo [ cevvere 13 | s AFE| e 1,037,947 | ...... 98.688 1,034,676 1,048,432 1,034,676 (3,271) 53 0 0 ...5.730 | MJSD.. 2460 | i 32,516 | 05/29/2014 | 05/29/2021.
92939E  AE 2 [ WP MUSTANG HOLDINGS TL B 2ND LIEN.........ccmrerevrrererernrerennrnnerennennennenenns | cvveeees | oo | cevree 13 |..... LTI [ 441,100 | ...... 96.000 422,400 440,000 422,400 (18,601) (99) 0 0 ...8.530 | MJSD.. 204 ] 15,445 | 07/24/2014 | 05/29/2022.
93710E  AE 5 [ WASH MULTIFAMILY LAUNDRY TL.....ococrvvmmersssmmecrennenssssmmmssrsssssssssssssesesees | sessear [ oo [ cevsens 13 ... AFE| s 144,458 | ... 97.500 141,200 144,821 141,200 (3,258) 4 0 0 ...4.690 | FMAN. T2 | 6,617 | 01/14/2013 | 02/21/2019.
97181# MU 4 | WILMINGTON TRUST TERM LOAN......ccvvvevrrrrermrnrnrennrnrerensensensssssssssessesssssnsenns | severe | o | cevveneeneees [ onronens 1Z] 953,269 101.918 1,056,043 1,036,162 988,567 0 25,715 0 0 ..4.020 | JJ.... 10,156 22,287 | 04/25/2012| 07/15/2017.
BL1022 96 3 | CULLIGAN INTERNATIONAL TL....ocvvvvrrresssssmevcrnnmemsssssssssesnesssssssssssssssssssssss | ssssnee | oo [ cvesssis 3 LY [ 1,811,189 | ....... 96.250 1,773,795 1,842,903 1,773,795 (40,728) 3,545 0 0 8670 | MS.oooe | o 29,755 | coovrrererecn 72,606 | 05/29/2014 | 12/19/2017.
BL1159 44 3 | INTERNAP NETWORK SRVS TL.....oovvvrmrmrrrvmnrercnnrcncnnnnscncnsseseecsnsesenssssesssssssessss | v [ | e 13 |..... AFE| e 1,048472 | ....... 99.250 1,060,161 1,068,172 1,051,020 (1,445) 3,901 0 0 ...6.410 | MON... AT 65,409 | 11/27/2013 | 11/26/2019.
L7300K AB 0 | ORTHO-CLINICAL DIAGNOSTICS TL B........oooormermmmmmmmmmmmmmmmmmmmmmmmmmmmmmsmnmmmssnnens [ e [ o | 13 [ i AFE 1,322,164 | ....... 98.225 1,312,676 1,336,397 1,312,676 (10,034) 597 0 0 4920 IMS. | e 16,399 | .oovovvrevene 31,087 | 10/17/2014 | 06/30/2021.
88156L AC 4 | TERVITA CORP 588,990 677,000 588,990 (103) 103 0 0 6,920 0 | 12/23/2014 | 11/15/2018.
C0787C  AB 5 | BAUER PERFORMANCE SPORTS TL B........ccccoomvvvvnmnrvrvnnnnnrnsnnnnnsnnnsssssssnsssnnns | vovevene | A] 13 [ i AFE 610,847 | ....... 98.438 604,327 613,917 604,327 (6,520) 1,110 0 0 4.000 | ......4.120 | FMAN. | oo 2319 | oo 14,888 | 04/02/2014 | 04/15/2021.
C5186F AF 5 |LIVINGSTONINTLTLB. N .Y 13 |...... AFE| s 143,851 | ...... 96.000 139,491 145,304 139,491 (4,593) 193 0 0 5.000 | ........5.240 | MJSD.. 20 8,387 | 04/16/2013 | 04/18/2019.
C7030J AB 0 [ OSUMPRODUCTION TL AL 13 | s AFE| s 900,649 | ... 80.000 730,593 913,241 730,593 | ...........(170,544) 518 0 0 6.500 6.820 | MJSD.. 165 23,127 | 07/30/2014 | 07/31/2020.
C8843Q AB 9 |TERVITACORPTLB AL 13 | s AFE| e 1,532,479 | ...... 92.200 1,419,350 1,539,425 1,419,350 | ...........(113,585) 486 0 0 6.250 | .......8.370 | JAJO...| ccoovvriinn 23,252 | ceoveerrernn 42,800 | 09/29/2014 | 05/15/2018.
00110# AC 7 | AES PUERTORICO. AP [ 47| ..2,530,401 | ... 85.000 2,530,401 2,976,942 2,530,401 0 24,995 269,416 0 2130 | .......4.100 | MJSD.. LAT6 | 63,740 | 04/25/2012| 12/31/2017.




v'oL3

Annual Statement for the year 2014 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE D - PART 1

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

2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
o Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR [ nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
614810 AB 5 | MONTPELIER RE HOLDINGS L AFl-- ..2FE]| .. 3,008,010 | ....103.021 3,090,630 3,000,000 3,006,546 0 (693) 0 0 4660 |AO..... 29,767 10/02/2012 | 10/15/2022.
811720 AB 1 | SEADRILL OPERATING TLB. | FL - 3FE 1,093,908 860,823 1,112,893 860,823 (234,058) 1,097 0 0 4.320 | MJSD.. 10/17/2014 | 02/21/2021.
87305X AB 2 [ TEAMVIEWER (REGIT EINS) TL B. AR 13 ] AFE| i 1,116,162 1,118,543 1,144,781 1,117,601 0 1,507 0 0 ...6.550 | MJSD.. 9T | 27,666 | 07/03/2014 | 01/08/2021.
AES PUERTO RICO. A F i [ 3Z| e 1,318,410 1,318,410 1,551,070 1,318,410 0 25271 189,839 0 ...3.920 | FMAN. | oo 3,360 [ .ccoooorennenn 29,818 | 04/25/2012 | 12/31/2017.
BL1287 88 9 | TECH FINANCE (TECHNICOLOR) TL B AR 13 ] AFE| i 1,118,910 1,116,113 1,118,910 1,116,113 (2,797) 0 0 0 ...5.540 | JAJO...| ccovvricccce. 10,599 | ..o 18,928 | 04/28/2014 | 07/11/2020.
D5929G  AB 3 | ORION ENGINEERED CARBONS TL B AR 13 ] AFE| e 977,847 987,725 987,725 978,154 0 331 0 0 ...5.210 | MJSD.. AT | 18,108 | 08/07/2014 | 07/25/2021.
G2925* AA 9 | ECOELECTRICALP F i | e 27| e 3,299,626 3,299,626 3,881,913 3,299,626 0 83,720 503,700 0 ...5.210 | MJSD.. 0209 | 73,797 | 04/25/2012 | 06/16/2016.
L1300R  AB 8 | CD&R MILLENNIUM (MAUSER) TL......ooruruumrmrmmmnmrmsmmmimsmmmsmsmsmmsssssssssssssmsssssnsssses | eeveeeee | F [ eereenn13 | e AFE| e 856,538 842,911 860,843 842,911 (13,642) 26 0 0 ...4.650 | MON... 2108 | 15,818 | 06/30/2014 | 07/31/2021.
124658  AJ 5 | DELTA2LUXSARL (F1) TLBuooooooroeeceeceieeeeeeenenseiesnesseseensesesesssesssssssssssssssnss | covsinss | F | o138 [ e 4FE] .............. 1,644,906 1,611,307 1,654,031 1,611,307 (33,871) 272 0 0 ...4.860 | JD.... 218 | 24,737 | 08/19/2014 | 07/30/2021.
L3434L  AC 4 | EVERGREEN SKILLS (SKILLSOFT) TL....oorurureerereserereseserersssseresssnenennnnns | vevevene | F [ 13 [ v AFE| e 967,543 959,790 982,194 959,790 (9,951) 2,231 0 0 ..8.070 | JAJO...| v A[UNISTAN - 11,416 | 09/23/2014 | 04/28/2021.
L3462M  AB 9 | EXPRO FINSERVICES TL B.......covverrrrrrrerrrrrerenrennnnrnnrnnnnsennensssssssssssssesssssessesseeess | vevevene | F [ 13 [ v AFE| oo 2,001,134 1,655,761 2,031,608 1,655,761 (346,713) 1412 0 0 18100 | MS.ooee | s 39,264 | oo 18,172 | 08/12/2014 | 09/02/2021.
L7256G  AD 9 [ OXEASARLTL B2 1,099,361 1,075,263 1,125,930 1,075,263 (24,803) 715 0 0 4810 | JAJO... 10/24/2014 | 01/15/2020.
L9308U AC 4 [ TRAVELPORT FINANCE LUX SARL TL B 2,381,593 2,389,813 2,365,209 (1,661) 895 0 0 6.230 | FMAN. 08/19/2014 | 09/02/2021.
N2109E  AF 7 | CLONDALKIN ACQUISITION BV TL B 580,763 588,115 575,231 0 416 0 0 4.980 | JAJO... 09/30/2014 | 05/31/2020.
Q3930A AC 2 | FMG RESOURCES AUGUST 2006 TL......ocvvvvmsrrmmerermmesessssiseeennneeesssssnsssnnnees | o | F | e 13 [ i FE| oo 444,139 415,907 459,058 444,345 0 243 0 0 ...4.560 | JAJO... 10/17/2014 | 06/30/2019.
Y2112M__AB__ 1 [DRILLSHIPS OCEAN VENTURES TL B......coooooooovovcicviiciiiiiccccicsciescicscceee | e [P A3 | AFE 1,107,170 892,775 1,115,969 892,775 (214,871) 497 0 0 ...5.710 | JAJO... 11,253 9,217 | 09/17/2014 | 07/25/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. ........128,193,085 ..124944828 | ........... 130,548,317 | .....oooee 124,031,360 | ......... (3,726,955) 253,216 962,955 0 XXX XXX | e 893,974 | ......... 4,604,635 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
76110H DB 2 [RESIDENTIAL ACCR LOANS INC 03 QS10 A13 | | . | PO | | ...... 1FM 25,303 | ....101.837 26,319 25,844 25,492 0 330 0 0].....4250]....4.880 [ MON... 92 1,098 | 10/24/2003 | 05/25/2033.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securitie 25,303 XXX 26,319 25,844 25,492 0 330 0 XXX XXX XXX 92 1,098 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05947U 7L 6 [ BANC OF AMERICA COMMERCIAL MOR 06-1 Ad.......cooocermrmrmrieresiierns U [ IO 1] {15 V) E— 963,156 | ....102.652 1437,128 1,400,000 1,321,338 0 82,473 0 0 5.372 | .....12.230 | MON... 8,267 | oo 75,208 | 03/12/2009 | 09/10/2045.
12591K  AD 7 | COMM MORTGAGE TRUST 13-CR12 A3.......ccovrrrrrrmrrrrrerernrnrernrsresenssnseeesssseeees | svvvenee | oo | wovennnene 1] {15 V) I 1,041,719 | ....105.525 1,055,250 1,000,000 1,040,169 0 (1,550) 0 0 3.765 | .......3.210 | MON... SCICTTN I— 12,550 | 08/12/2014 | 10/10/2046.
36190S AA 0 [ GP PORTFOLIO TRUST 14-GPP A 2,502,344 | ... 99.734 2,493,350 2,500,000 2,501,651 0 (692) 0 0 MON... | oo 1,312 | 18,696 | 04/25/2014 | 02/15/2027.
46641W AV 9 | JPMBB COMMERCIAL MORTGAGE SECU 14-C19 A4... 2,574,985 | .....106.299 2,657,475 2,500,000 2,570,821 0 (4,164) 0 0 MON... 8,326 58,282 | 04/29/2014 | 04/15/2047.
50179M AE 1 |LB-UBS COMM MTG TR 06 C6 A4 1,217,500 | ....105.366 2,107,320 2,000,000 1,767,096 0 ..124,754 0 0 5372 | ....13.610 | MON... [ cocovvvrcrccc 5969 | ..o 107,440 | 11/25/2008 | 09/15/2039.
52108R___AE 2 [LB-UBS COMM MTG TR 06 C4 A4 1,225,366 | .....104.865 1,507,516 1,437,577 1,385,937 0 37,231 0 0f.... 5.837 | ......8.820 | MON... 4,659 86,662 | 05/05/2009 | 06/15/2038.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. 9,525,070 XXX ] s 11,258,039 | ............10,837,577 | ............10,587,012 0 238,052 0 0 XXX XXX XXX 29671 | ..o 358,838 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
139742 AC 4 | CAPITAL AUTO RECEIVABLES ASSET 13-2 A3......oovomoniinncncnnncncnenescncscscscnen JIU [V IOV 1] 1FE] s 1,499,737 | ....100.497 1,507,455 1,500,000 1,499,899 0 1M1 0 0 ...1.240 | ......1.240 | MON... 568 | 18,600 | 06/20/2013 | 10/20/2017.
14041N DB 4 | CAPITAL ONE MULTI-ASSET EXECUT 06-A11 Al....cciennicicvnnevcrcnnensecnsseess [ i [ o | v 3. 1FE ....3,833,156 | ....... 99.671 3,837,372 3,850,000 3,842,609 0 6,532 0 0 ...0.256 | .......0.370 [ MON... 856 | 9,536 | 07/09/2013 | 06/17/2019.
14041N DL 2 | CAPITAL ONE MULTI-ASSET EXECUT 07-A2 A2.......ccormrmrrerevereresccrerinens [ [ I < 2N [ AFE] s 3226514 | ...... 99.421 3,231,215 3,250,000 3,238,289 0 7,803 0 0 ..0.246 | .......0.420 | MON... 7/ 7,721 | 07/11/2013 | 12/16/2019.
50116P AD 2 [ KUBOTA CREDIT OWNER TRUST 14-1A Ad......cormrirererverevesenarannnens IR [ IOV 1] AFE] e 1,499,716 | ....... 99.668 1,495,020 1,500,000 1,499,765 0 49 0 0 ...1670 | ........1.670 | MON... SOOIy 1< T IO 16,143 | 04/15/2014 | 07/15/2020.
92867R___AD 1 [ VOLKSWAGEN AUTO LOAN ENHANCED 14-1A4 .. | f o ] 1] 1FE 999,911 | ....... 99.355 993,550 1,000,000 999,926 0 15 0 0 ...1.450 | .......1.450 | MON... 443 9,264 | 04/23/2014 | 09/21/2020.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SeCUriies............ooovvvwvrvvvcsiscis | s 11,059,034 XXX | s 11,064,612 | ............11,100,000 | .............11,080,488 0 14,510 0 0 XXX XXX XXX 2,950 61,264 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) .........148 802,492 XXX .. 147293798 | ........... 152,511,738 | ...oooooo.s 145724352 | ......... (3,726,955) 506,108 962,955 0 XXX XXX XXX 926,687 | ......... 5,025,835 XXX XXX
Hybrid Securities - Issuer Obligations
46625H HA 1 | JPMORGAN CHASE & CO. || | PO | | ....... 2FE 7,262,500 | .....107.629 7,534,100 7,000,000 7,146,892 0 (37.,803) 0 .....7.900 | .......7.180 [AO..... 93703 | ........... 553,000 | 08/24/2011 | 04/29/2049.
4299999. Hybrid Securities - Issuer Obligations 7,262,500 XXX 7,534,100 7,000,000 7,146,892 0 (37.803) 0 0 XXX XXX XXX 93703 | ........... 553,000 XXX XXX
4899999. Total - Hybrid Securities 7,262,500 XXX 7,534,100 7,000,000 7,146,892 0 (37.803) 0 0 XXX XXX XXX 93,703 553,000 XXX XXX
Totals
7799999. Total - Issuer Obligations. 202,677,191 XXX 204,651,468 205,368,317 | .......... 197,945,521 | ......... (3,902,732) 68,190 2,353,350 0 XXX | XXX | XXX ...1,732,788 | .........7,746,005 | XXX | XXX |
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Annual Statement for the year 2014 of the JAM ES RIVE R IN S U RAN C E COM PANY

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

o Current Year's

r Unrealized Other-Than- Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity

CUSIP Identification Description Code| n] CHAR [ nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date

7899999. Total - Residential Mortgage-Backed Securities. 5480,188 XXX 5,643,591 5,471,228 5,517,680 0 7,630 0 0 XXX XXX XXX 15,453 160,970 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities 9,525,070 XXX | s 11258039 | ............10.837,577 | ............ 10,587,012 0 238,052 0 0 XXX XXX XXX 29,671 358,838 XXX XXX
8099999. Total - Other Loan-Backed and Structured S€CUMHES..........oooovoivvvvsiisivis | s 11,059,034 XXX | 11,064,612 | ............11,100,000 | ............ 11,080,488 0 14,510 0 0 XXX XXX XXX 2,950 61,264 XXX XXX
8399999. Grand Total - Bonds. 228,741,483 XXX 232,617,710 232,777,122 225,130,701 (3,902,732) 328,382 2,353,350 0 XXX XXX XXX | 1,780,862 | ......... 8,327,077 XXX XXX
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Annual Statement for the year 2014 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19

F Rate per Current Year's

or Share Other-Than-

ei Used to Nonadmitted Unrealized Current Year's Temporary Total Change in Total Foreign NAIC

g Par Value per | Rate per Book/Adjusting Obtain Amount Received Declared but Valuation Increase |  (Amortization) / Impairment BJA.CV. Exchange Change | Desig- Date
CUSIP Identification Description Code | n [Number of Shares| Share Share Carrying Value | Fair Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) in BJA.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscell (Unaffiliated)
054937 80 0 | BB&T CORPORATION 5.200000%.........cccccererevererermserermsesarasssseserasirens | sereeens .....120,000.000 | ccocccceeeee 25.00 | .....0.000 | ..oooovereven 2,755,200 | ...22.960 2,755,200 3,003,600 0 156,000 0 499,200 0 0 499,200 0 | ...P2LFE | 05/07/2013.
060505 68 2 | BANK OF AMERICA CORP 7.25%.....ccccuuummmmmemsmmmmmmmmmmssmmmemsmssmssssmmmssnssnnnnns | seveeens 108,000,000 | .........1,000.00 [1,007.440 | .............8,059,520 |1,164.250 | ............. 9,314,000 ....8,059,520 145,000 580,000 0 0 0 0 0 0 | ...P3LFE | 06/02/2011.
084423 40 9 |BERKLEY (WR) CORPORATION 5.625000% .......80,000.000 .25.00 ....23.760 2,024,800 0 112,500 0 0 0 0 0 0 | RP2LFE |05/07/2013.
61762V 20 0 | MORGAN STANLEY 7.125000% 265,000.000 .25.00 ....27.550 7,057,264 118,007 318,397 0 0 0 0 0 0 |..P3LFE | 04/11/2014.
902973 83 3 | US BANCORP 6.5% .....140,000.000 .25.00 ....29.450 3,621,800 56,875 227,500 0 441,000 0 0 441,000 0 |..P2LFE | 02/16/2012.
949746 80 4 | WELLS FARGO & COMPANY 7.5%......ccccuuuummmrmummmmmmmmmmmmmummmsmssmmsmssamsnssannns | seveeess 211,750,000 | e 1,000.00 .0.000 | ......... 14,273,077 (1,214.730 | ..........14,273,078 | .......... 12,261,635 0 881,250 [V 1,230,578 0 (VN [ 1,230,578 | oo 0 | ..P2LFE | 06/01/2011.
GO0450A 20 4 | ARCH CAPITAL GROUP LTD......covvvvvmrrrrrrncrrrvnnnnsessnsssssnsssssssessssssssssssssesses | vovevees F | ....106,700.000 | .............. 25.00 .0.000 | .............. 2,877,699 | ...26.970 2,877,699 2,719,534 0 180,056 0 431,068 0 0 431,068 0 | ...P2LFE | 04/04/2012.
G05384 14 7 | ASPEN INSURANCE HLDG LTD 7.25%......cccccrervecssiscssscsesssssesissiess | v F | .....80,000.000 | ......... 25.00 25.000 | ..oovoverene 2,000,000 | ...26.180 2,094,400 2,000,000 36,248 144,992 0 40,800 0 0 40,800 0 | ..P3UFE |04/03/2012.
G68603 40 9 | PARTNERRE LTD 6.500%......cccccciiisisicssisssssssscssssssscsssssssssssssssssssssssssis | e F] ....40,000.000 | ... 25.00 .0.000 | ............ 1,017,464 | ...25437 | ............. 1,017,464 918,400 0 65,000 0 111,464 0 0 111,464 0 | ..P2LFE | 07/26/2010.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)............ccoceieioceieioieieioiiieioioiiiciosicsiesoce s sssisssssississssinies | v 44,188,024 XXX | v 45,656,391 | ...oo.oooon 41,666,553 356,130 2,665,695 0 2,754,110 0 0 2,754,110 0 [ XXX XXX
8999999, TOUAI = PTEBITEA STOCKS. .......vvvvveveveeeeereeeeereeeeseeeeeeeeseseeeseseeseesesssssesesesesssseesesesssssesssesesesss  esssesesesssssesssssesssssssessssesssssssssssssesssssssssssssessesseessssseessssseessseseees | sovsisssis 44,188,024 XXX | 45,656,391 | ............ 41,666,553 356,130 2,665,695 0 2,754,110 0 0 2,754,110 0| XXX XXX
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Annual Statement for the year 2014 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F
or Rate per Current Year's Other- NAIC
ei Share Used Than-Temporary Total Change in Total Foreign Market
g Book/Adjusted to Obtain Fair Amount Received Nonadmitted Unrealized Valuation Impairment B/ACV. Exchange Change in | Indicator Date
CUSIP Identification Description Code | n| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Declared but Unpaid | Increase (Decrease; Recognized (13-14) BJAC.V. (a) Acquired
Common Stocks - Industrial and Miscell (Unaffiliated)
04010L 10 3 | ARES CAPITAL CORP.......ciiicciiiicceieicccccicssccisssssccssssssssasmsssssssssssssssssssssassssssssssssssssssssssssnssnsnnns | svseiess | ave | nenennes 136,600.000 | ..oooovvvvennne 2,131,643 | ........15.605 2,131,643 2,458,817 0 214,462 0 (295,739) 0 (295,739) 0 L | 03/27/2013.
092533 10 8 | BLACKROCK KELSO CAPITAL CORP..........cooovrervrvmnrrrcrnnnsernnnsssessssssssssssssnssssssssssssssssssssssssssssssssessss | soveiees | aoe | nnennes 245,900.000 2,016,380 8.200 2,016,380 2,457,190 51,639 231,146 0 (277,867) 0 (277,867) 0 L | 04/01/2013.
31337# 10 5 | FEDERAL HOME LOAN BANK OF CINCINNATI......cocoouuvvivimmmivmmmmeiisssssssssssssssssssssssssssssssssssssssssssssnes | severes JRRRY <3 01 I 734,100 | ....... 100.000 734,100 734,100 0 29,364 0 0 0 0 0 A | 08/14/2008.
38173M 10 2 | GOLUB CAPITAL BDC INC........oosiiiiiisississsscssssss s | siviiens | ane | oo 147,400.000 | .o 2,642,882 | ........17.930 2,642,882 2,452,191 0 188,672 0 (173,932) 0 (173,932) 0 L | 04/10/2013.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 7,525,005 XXX 7,525,005 8,102,298 51,639 663,644 0 (747,538) 0 (747,538) 0 XXX XXX
Common Stocks - Parent, iaries and Affiliates
47036* 10 9 |James River Casualty Company. 0,000.000 15,861,801 | ....1,586.000 15,861,801 15,000,000 0 0 0 293,083 0 293,083 0 K | 08/26/2009.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliate: 15,861,801 XXX 15,861,801 15,000,000 0 0 0 293,083 0 293,083 0 XXX XXX
9799999. Total - Common Stock 23,386,806 XXX 23,386,806 23,102,298 51,639 663,644 0 (454,455) 0 (454,455) 0 XXX XXX
9899999. Total Common and Preferred Stock 67,574,830 XXX 69,043,197 64,768,851 407,769 3,329,339 0 2,299,655 0 2,299,655 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues..........0, the total $ value (included in Column 8) of all such issues $..........0.
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. States, Territories and P
93974D  BG 2 | WASHINGTON ST. | 05/20/2014......... SALOMON SMITH BARNEY. 1,984,063 ...1,750,000 27,222
1799999. Total - Bonds - U.S. States, Territories & Possession: 1,984,063 ....1,750,000 27,222
Bonds - U.S. Political Subdivisions of States
539770  KP 1 |LOCKHART TX INDEP SCH DIST 07/29/2014......... R.W. BAIRD 1,143,010 ....1,000,000 0
889294 QV 9 | TOLEDO OH CITY SCHDIST 05/08/2014......... APEX PRYOR SECURITIES 1,124,940 ...1,000,000 0
2499999. Total - Bonds - U.S. Political Subdivisions of States 2,267,950 2,000,000 0
Bonds - U.S. Special R and Special A
20775B  2E 5 | CONNECTICUT ST HSG FIN AUTH HS. 05/07/2014......... SALOMON SMITH BARNEY. 2,500,000 2,500,000 0
3136AD DN 6 | FANNIE MAE 13-33 DP 02/19/2014......... SUNTRUST CAPITAL MARKETS. 1,033,345 ....1,099,303 1,405
3136AG  MS 8 | FANNIE MAE 13-108 BA 02/19/2014......... WELLS FARGO FINANCIAL 1,296,271 ....1,264,654 2,424
3137B8 PP 6 | FREDDIE MAC -4322 PA BANK OF AMERICA 1,306,935 ..1,238,067 963
480780 EN 1 | JORDAN VLY UT WTR CONSERVANCYD BAUM (GEORGE K.) & CO 1,127,260 ..1,000,000 0
64990E  RD 1 |NEW YORK ST DORM AUTH ST PERSO. JP MORGAN SECURITIES INC 1,676,445 ..1,500,000 8,542
663903 ED 0 |NEOHREGL SWRDIST. 05/30/2014......... JEFFERIES & COMPANY INC 1,391,925 ....1,250,000 3,299
686432 AR 6 | ORLANDO FL CONTRACT TOURIST DE 04/03/2014......... FIDELITY. 561,160 500,000 0
709224  CT 4 | PENNSYLVANIA ST TURNPIKE COMMI 05/01/2014......... SALOMON SMITH BARNEY. 1,343,450 ....1,250,000 6,076
83755L  VJ 2 | SOUTH DAKOTA ST BLDG AUTH REVE 08/13/2014......... BMO CAPITAL MARKETS 1,120,400 ...1,000,000 0
914233 ZB 0 | UNIV OF CONNECTICUT CT 04/08/2014......... APEX PRYOR SECURITIES 562,700 500,000 0
914440 MW 9 | UNIV OF MASSACHUSETTS MA BLDG 04/04/2014......... SALOMON SMITH BARNEY. 539,690 500,000 10,972
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 14,459,581 | .ooovcieiiiciescii s 13,602,024 33,681
Bonds - Industrial and Miscell
01862L  AM 0 | ALLIANCE LAUNDRY TL BANK OF AMERICA 464,526 472,800 0
01950E AT 4 |ALLIED SECURITY HLDS TL 2ND LIEN CREDIT SUISSE FIRST BOSTON 742,880 744,742 0
02563G  AB 5 | AMERICAN ENERGY-MARCELLUS Tl 07/24/2014......... CITIGROUP GLOBAL MARKETS, 806,939 807,500 0
03021B  AB 0 | AMERICAN TIRE DISTRIBUTORS TL 07/31/2014......... BANK OF AMERICA 636,350 636,350 0
03759D AB 4 |APEX TOOL GROUPLLC TLB. 06/03/2014......... VARIOUS. 1,715,212 ....1,740,602 0
03976G  AB 4 | ARDEN GROUP TL 02/14/2014......... BANK OF MONTREAL 1,519,650 ....1,5635,000 0
04765B  AD 4 | ATKORE INTERNATIONAL TL 04/15/2014......... VARIOUS. 711,174 714,150 0
05543C  AC 0 |BOBS DISCOUNT FURNITURE TL 02/07/2014......... RBC CAPITAL MARKETS 1,750,280 ....1,786,000 0
05543Y  AB 4 |BBBINDUSTRIESLLC JP MORGAN SECURITIES INC 879,990 897,949 0
05604X  AK 2 |BWAY HOLDING TL B BANK OF AMERICA 1,755,369 .1,773,100 0
10524M  AK 3 | BRAND ENERGY & INFRASTRTLB MORGAN STANLEY & CO 1,784,831 ..1,793,800 0
12591K  AD 7 | COMM MORTGAGE TRUST 13-CR12 A3 08/12/2014......... GOLDMAN SACHS 1,041,719 ...1,000,000 1,464
12768Q AB 5 | CAESARS GROWTH PROPERTIES TL B 04/10/2014......... VARIOUS. 2,410,965 ...2,402,109 0
16282F  AC 5 | CHECKOUT HLDGS (CATALINA) T 09/03/2014......... JP MORGAN SECURITIES INC 650,593 660,500 0
25253A AL 2 | DSIRENAL (DIALYSIS NEWCO) TL B, 04/21/2014......... RBC CAPITAL MARKETS 1,295,670 ...1,298,917 0
26908B AD 5 |ESHHOSPITALITY TLB. 06/06/2014......... GOLDMAN SACHS 267,655 269,000 0
28501K  AK 6 | ELECTRICAL COMPONENTS TL B 05/05/2014......... BANK OF AMERICA 157,509 ...158,300 0
31659H AD 3 |FIELDWOOD ENERGY TLB 11/04/2014......... CITIGROUP GLOBAL MARKETS, 202,221 210,100 0
32007U BG 3 |FIRSTDATACORPTLB CITIGROUP GLOBAL MARKETS 229,274 232,470 0
320070  BJ 7 |FIRSTDATACORPTLC1 CITIGROUP GLOBAL MARKETS, 901,206 925,500 0
36190S  AA 0 | GP PORTFOLIO TRUST 14-GPP A JP MORGAN SECURITIES INC 2,502,344 2,500,000 1,148
42804V AN 1 |HERTZ CORP TL B2 09/22/2014......... CITIGROUP GLOBAL MARKETS. 938,596 960,200 0
43134L  AD 4 |HILEXPOLY COTLB 12/04/2014......... GENERAL ELECTRIC CAPITAL 1,774,530 ...1,792,455 0
43455)  AJ 7 |HOFFMASTER GROUP INC TL 07/31/2014......... CREDIT SUISSE FIRST BOSTON 1,043,200 ...1,052,600 0
44701P AV 6 | HUNTSMAN INTL TL 10/13 2013-2 ADD. 10/11/2013......... JP MORGAN SECURITIES INC 1,004,256 ....1,014,400 0
455790  AB 3 | INDRAHOLDINGS (TOTES) Tl 04/29/2014......... CREDIT SUISSE FIRST BOSTON 1,014,709 ...1,024,958 0
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456720  AB 1 | GEMINIHDPE TL 07/24/2014......... BARCLAYS CAPITAL 577,200 580,100 0
46641W AV 9 | JPMBB COMMERCIAL MORTGAGE SECU 14-C19 A4 04/29/2014......... JP MORGAN SECURITIES INC 2,574,985 2,500,000 5,551
47117F  AG 2 | JASONINCTL DEUTSCHE BANK 1,225,755 ....1,237,100 0
475798 AP 5 |JELD-WENINCTLB BANK OF AMERICA 1,645,380 ....1,662,000 0
49387T  AJ 5 |KIKCUSTOM PRODUCTS TL CREDIT SUISSE FIRST BOSTON 269,880 276,800 0
50116P  AD 2 | KUBOTA CREDIT OWNER TRUST 14-1A A4. JP MORGAN SECURITIES INC 1,499,716 ..1,500,000 0
50209R  AC 8 |LANDMARKAVIATION TL B VARIOUS. 27,570 27,570 0
55328H AB 7 | MPHACQUISITION HOLDINGS TL B. 10/17/2014......... BARCLAYS CAPITAL 802,341 819,761 0
57722V AK 4 | MATTRESS HOLDING CORP TL B 10/01/2014......... BARCLAYS CAPITAL 822,690 831,000 0
60001P  AB 3 | CSMBAKERY SUPPLIES TLB 07/30/2014......... CREDIT SUISSE FIRST BOSTON 1,266,210 ....1,279,000 0
62871N  AD 7 |NABHOLDINGS TLB 05/15/2014......... CREDIT SUISSE FIRST BOSTON 397,794 400,800 0
65441C  AB 9 | NINE WEST (JASPER) TL B 09/18/2014......... MORGAN STANLEY & CO 591,388 605,000 0
65556H  AF 0 | NORCRAFT COS. 1112/2013......... RBC CAPITAL MARKETS 224,861 224,301 0
68347R  AC 3 | OPAL ACQ ONE CALL MED TL 1LIEN 12/11/2013......... BANK OF AMERICA 409,953 | .ooooo 413,051 0
69866V  AB 5 | PHILLIPS-MEDISIZE CORP TL 06/13/2014........ GOLDMAN SACHS 672,123 675,500 0
71715D  AJ 7 | PHARMEDIUM TL 01/23/2014........ JP MORGAN SECURITIES INC 397,005 399,000 0
74044T  AB 5 | PREGIS HOLDING | CORP. GOLDMAN SACHS 443,619 448,100 0
74756E  AM 2 | GENERATION BRANDS (QUALITY HOME) TL B WELLS FARGO FINANCIAL 1,933,560 ..1,952,000 0
75418K  AG 8 |RAVAGO HOLDINGS TL B WELLS FARGO FINANCIAL 969,012 978,800 0
75421W  AD 4 | RAVEN POWER FINANCE TLB 12/16/2013......... DEUTSCHE BANK. 991,089 1,001,100 0
76970M  AG 2 | ROAD INFRASTRUCTURE TL B 11/04/2014......... CREDIT SUISSE FIRST BOSTON 234,109 242,600 0
77927L  AM 3 [ ROUNDYS SUPERMARKETS TL B 02/28/2014......... VARIOUS. 1,567,969 ....1,590,500 0
78481H  AE 6 | STS OPERATING INC TL 02/11/2014......... BARCLAYS CAPITAL A73,023 | oo 475,400 0
79543N  AE 7 | SALIX PHARMACEUTICALS TL B 12117/2013......... JEFFERIES & COMPANY INC 888,535 893,000 0
81732L AL 2 | SEQUACORPTLB 03/06/2014........ VARIOUS, 2,674,953 2,712,847 0
81760H AB 8 | SERVICEMASTER CO TL B, 11/18/2013......... DEUTSCHE BANK 230,594 235,000 0
82087U AB 3 | SHEARERS FOODS Tl 06/19/2014........ CREDIT SUISSE FIRST BOSTON 343,987 344,849 0
84130D AD 0 | SOUTHCROSS ENERGY PARTNERS TL 07/29/2014......... WELLS FARGO FINANCIAL 326,659 328,300 0
84130E  AC 0 |SOUTHCROSS HOLDINGS TLB VARIOUS. 996,697 1,000,449 0
86880N AP 8 | SURGERY CENTER HOLDINGS TL JEFFERIES & COMPANY INC 1,306,236 .1,312,800 0
86880N AR 4 | SURGERY CENTER HLDS 2ND LIEN JEFFERIES & COMPANY INC 709,076 717,840 0
87258W  AB 1 | TMK HAWK PARENT Tl 09/26/2014......... CREDIT SUISSE FIRST BOSTON 924,355 929,000 0
87262C AL 7 | TPF GENERATION HOLDINGS TL B. 09/19/2014......... UBS WARBURG 922,478 953,197 0
87309L  AK 4 [ TWCC HOLDING CORP TL B 05/22/2014......... VARIOUS. 2,007,037 2,070,242 0
87309L AM 0 [ TWCC HOLDING CORP TL 09/16/2014......... VARIOUS. 1,611,287 ...1,643,084 0
87978G  AE 9 | TEMPLAR ENERGY LLC TL 2LIEN 10/23/2014......... CITIGROUP GLOBAL MARKETS 1,264,983 ....1,327,000 0
88065V  AC 2 | TENSAR CORP TL 07/08/2014........ UBS WARBURG 851,400 860,000 0
89365N  AB 7 | TRANSFIRST INC TL 11/07/2014......... JEFFERIES & COMPANY INC 395,831 399,100 0
90980N  AG 9 | UNITED CENTRAL INDUSTRIAL TL B, 04/04/2014........ BARCLAYS CAPITAL 264,005 266,000 0
917590  AM 7 | UTEXINDUSTRIES INC TLB 05/16/2014......... BANK OF AMERICA A45.760 | oo 448,000 0
92553) AL 0 | VEYANCE TECHNOLOGIES Tl BARCLAYS CAPITAL A13,202 | oo 415,279 0
92850Q AB 6 |VIVAALAMOTLB. CITIGROUP GLOBAL MARKETS 896,940 906,000 0
92867R  AD 1 | VOLKSWAGEN AUTO LOAN ENHANCED 14-1 A4 JP MORGAN SECURITIES INC 999,911 1,000,000 0
92939E  AC 6 | WP MUSTANG HOLDINGS TL B. 05/29/2014......... GOLDMAN SACHS 1,043,163 ceveveessinannnnnn 1,053,700 0
92939E  AE 2 | WP MUSTANG HOLDINGS TL B 2ND LIEN 07/24/2014......... CREDIT SUISSE FIRST BOSTON A41,100 | oo 440,000 0
BL1022 96 3 [ CULLIGAN INTERNATIONAL TL 05/29/2014......... VARIOUS. 1,825,176 S oY b [} 455
BL1159 44 3 [INTERNAP NETWORK SRVS Tl 11/27/2013......... JEFFERIES & COMPANY INC 194,562 | oo 194,562 0
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L7300K AB 0 [ ORTHO-CLINICAL DIAGNOSTICS TL B. 10/117/2014......... BARCLAYS CAPITAL 1,328,233 ...1,342,530 0
88156L  AC 4 [ TERVITA CORP. A 12/23/2014......... RBC CAPITAL MARKETS 588,990 677,000 6,620
C0787C  AB 5 | BAUER PERFORMANCE SPORTS TL B A BANK OF AMERICA 831,820 836,000 0
C7030J AB 0 | OSUM PRODUCTION TL A BARCLAYS CAPITAL 902,906 915,530 0
C8843Q AB 9 | TERVITACORP TL B. A VARIOUS. 1,577,286 ..1,584,266 0
811720  AB 1 | SEADRILL OPERATING TLB F VARIOUS. 1,101,939 .1,121,052 0
87305X  AB 2 | TEAMVIEWER (REGITEINS) TLB R BANK OF AMERICA 1,118,959 .1,147,650 0
BL1287 88 9 [ TECH FINANCE (TECHNICOLOR) TL B. F 04/28/2014......... MORGAN STANLEY & CO 1,147,600 ...1,147,600 0
D5929G  AB 3 | ORION ENGINEERED CARBONS TL B F 08/07/2014......... GOLDMAN SACHS 980,298 990,200 0
L1300R  AB 8 | CD&R MILLENNIUM (MAUSER) TL F 06/30/2014......... CREDIT SUISSE FIRST BOSTON 858,685 863,000 0
L2465B AJ 5 |DELTA2LUXSARL (F1)TLB F 08/19/2014......... VARIOUS. 1,644,906 ....1,654,031 0
L3434L  AC 4 | EVERGREEN SKILLS (SKILLSOFT) TL F 09/23/2014......... BARCLAYS CAPITAL 2,286,496 2,307,800 0
L3462M  AB 9 | EXPRO FINSERVICES TLB F 08/12/2014......... GOLDMAN SACHS 2,006,150 2,036,700 0
L7256G AD 9 | OXEA SARLTLB2 F 10/24/2014......... VARIOUS. 1,099,936 ...1,126,515 0
L9308U AC 4 | TRAVELPORT FINANCE LUX SARL TL B F 08/19/2014......... VARIOUS. 2,365,975 2,389,813 0
N2109E  AF 7 | CLONDALKIN ACQUISITION BV TL B, F 09/30/2014......... DEUTSCHE BANK 577,800 591,100 0
N8433W  AC 8 [ SYNCREON GROUP TL B F MORGAN STANLEY & CO 558,938 565,000 0
Q3930A AC 2 [ FMG RESOURCES AUGUST 2006 TL F CREDIT SUISSE FIRST BOSTON 445,263 460,221 0
Y2112M___AB 1 | DRILLSHIPS OCEAN VENTURES TL B F VARIOUS. 1,109,945 1,118,766 0
3899999. Total - Bonds - Industrial and Miscellaneous 92,728,932 93,705,124 15,238
8399997. Total - Bonds - Part 3. 111,440,526 111,057,148 76,141
8399998. Total - Bonds - Summary ltem from Part 5 27,255,596 27,439,671 0
8399999. Total - Bond 138,696,122 138,496,819 76,141
Preferred Stocks - Industrial and Miscellaneous
61762V 20 0 | MORGAN STANLEY 7.125000% | 04/11/2014......... JANNEY MONTGOMERY SCOTT. 265,000.000 7,057,264 0.00 0
8499999. Total - Preferred Stocks - Industrial and Miscellaneous 7,057,264 XXX 0
8999997. Total - Preferred Stocks - Part 3 7,057,264 XXX 0
9999. Total - Preferred Stocks 7,057,264 XXX 0
9899999. Total - Preferred and Common Stocks 7,057,264 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks. 145,753 386 XXX 76,141 |
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Bonds - U.S. Government
38374C 7R 5 | GOVERNMENT NATL MTG ASSOC 03 84 GT. I . | 12/01/2014. | PAYDOWN ..o | oo | s 19,050 | oooco0...... 19,050 | e 19,166 19,050 0 0 0 0 0 19,050 0 0 (] 485 | 07/20/2032.
0599999. Total - Bonds - U.S. GOVEMMENE..........o s e | s 19050 ] ... 19,050 | e 19,166 19,050 0 0 0 0 19,050 0 0 0 s 485 XXX
Bonds - U.S. Special Revenue and Special Assessment
31294K  ZF 5 | FEDERAL HOME LOAN MTG CORP #E01642...........ccccovvvvccrrrrncrcnnns | . 12/01/2014.| PAYDOWN 61,510 61,510 61,212 61,475 0 35 0 35 0 61,510 0 0 0 [ 1,666 | 05/01/2019.
31294K  ZT 5 | FEDERAL HOME LOAN MTG CORP #E01654............ccoovvvvccrnrrncrcnnns | . 12/01/2014.| PAYDOWN 30,661 30,661 30,518 30,643 0 18 0 18 0 30,661 0 0 0 783 | 06/01/2019.
3136AD DN 6 | FANNIE MAE 13-33 DP. ] 12/01/2014. | PAYDOWN....cocoooeeeieiercsssescsessscssssssscsssssssssssssesssssssssssssssss | sssssnmennnnins | eovevmnennns 104,607 | .ooovceenee 104,607 98,330 0 0 398 0 398 0 104,607 0 0 0. 1,062 | 08/25/2042.
3136AG MS 8 | FANNIE MAE 13-108 BA. .| 12/01/2014. | PAYDOWN 89,283 89,283 91,515 0 0 (147) 0 (147) 0 89,283 0 0 (VN (S 1,291 | 03/25/2037.
3137B8 PP 6 | FREDDIE MAC -4322 PA. .| 12/01/2014. | PAYDOWN 93,048 93,048 98,224 0 0 (236) 0 (236) 0 93,048 0 0 (V] [ 1,386 | 03/15/2044.
3138MK 5J 1 | FEDERAL NATIONAL MTG ASSOC #AQ4448...........ccococccivvrrrerrccs .1 12/01/2014. | PAYDOWN 58,025 58,025 61,089 58,165 0 (140) 0 (140) 0 58,025 0 0 0. 1,038 | 11/01/2042.
31393A PQ 4 | FEDERAL NATIONAL MTG ASSOC 03 22 UC.......cocvvssccvccirrrrrcsicces .1 12/01/2014. | PAYDOWN 39,998 42,118 0 284 0 284 0 42,402 0 0 0 833 | 12/25/2032.
31394B  HM 9 | FEDERAL NATIONAL MTG ASSOC 04 84 CD.. .102/01/2014. | PAYDOWN 6,876 7,263 0 40 0 40 0 7,304 0 0 0 29 | 10/25/2018.
31394X YW 0 | FEDERAL HM LN MTG CORP 2790 DY.... .| 12/01/2014. | PAYDOWN 443,654 473,437 0 3,050 0 3,050 0 476,487 0 0 0 05/15/2019.
65821F EQ 5 | NORTH CAROLINA ST HSG FIN AGY .1 06/02/2014. | SINK FUND PAYMENT . .132,655 125,857 0 (857) 0 (857) 0 125,000 0 0 0 07/01/2036.
3199999. Total - Bonds - U.S. Special Revenue and Special A nts. .....1,088327 | ....... 1,088,327 | ........ 1,064,071 798,958 0 2,445 0 2,445 0f....1088327 0 0 0].....23822 XXX
Bonds - Industrial and Miscellaneous
00828C AF 0 [AFFINIA GROUP INC TL B2 .| 12/31/2014. | SINK FUND PAYMENT........ocovvvvvrmrrvemimsmenmnessssssssssssssssesses | ossemmsssmsmsssssssmsnsenens | covmvonennns 121,097 | o 121,007 | oo 120,492 121,026 0 71 0 71 0 121,097 0 0 0 2,841 | 04/27/2020.
00828K AF 2 [AFFINION GROUPINC TLB .1 06/30/2014. | VARIOUS c0eeen2,107,185 | ... 2,130,457 | ......... 2,079,870 2,086,151 2,059 3,187 0 5,246 0 2,091,397 (V) I 15,788 | ......... 15,788 | ........62,159 | 04/30/2018.
01862L AM 0 | ALLIANCE LAUNDRY TL .| 12/31/2014. | SINK FUND PAYMENT 8,251 8,251 8,107 0 0 5 0 5 0 8,251 0 0 0 8 | 12/10/2018.
03021B  AB 0 [AMERICAN TIRE DISTRIBUTORS TL........cccmmmrmsiccicivvvenssssssinnnnes .1 12/31/2014. | SINK FUND PAYMENT 4,100 4,100 4,100 0 0 0 0 0 0 4,100 0 0 0 59 | 06/01/2018.
03759D AB 4 |APEXTOOL GROUPLLCTLB. .1 12/31/2014. | SINK FUND PAYMENT.......coovvvvverevrverenssnsssenssssessssssssssssnes | wosesmmsmsssmnsesssmmnsnsnens | esrerinns 16,274 | 16,274 | e 16,042 0 0 1" 0 1 0 16,274 0 0 0 269 | 01/31/2020.
03976G  AB 4 | ARDEN GROUP Tl .1 12/31/2014. [ SINK FUND PAYMENT.......cocooccvcvmrmnnmssscssaimnrmnnesssssiinns | cvvvrvsssssssinnsneeesesse | covvereeneens 11513 | el 11513 | e 11,397 0 0 7 0 7 0 11,513 0 0 0 364 | 02/19/2020.
03979V AK 8 [ ARDENT MEDICAL SERVICES TL B......oocovevccrirernrercssssrisiresnensess [ 02/2712014. | VARIOUS.......covorerereresererssssesessssssssssssssssssssssssssssssssssssssssss | oo | covenmnennns 407,488 | ............ 405,900 | oovvvvenn 401,841 401,841 0 0 0 0 0 401,841 0 5,647 5,647 5,249 | 07/02/2018.
045456  AA 8 | ASSOCIATED ASPHALT PARTN .| 04/2412014. | VARIOUS..........oiiisiiiiiisiccscsssissssscsssssssssssssssssssssssssssssisss | v | oviinnnnnss 986,170 | ........... 941,000 | ........... 945,435 944,607 0 (317) 0 (317) 0 944,290 0 f s 41,880 | ......... 41,880 | .........54,680 | 02/15/2018.
04765B  AD 4 [ ATKORE INTERNATIONAL TL .| 12/31/2014. | SINK FUND PAYMENT 3,571 3,571 3,556 0 0 1 0 1 0 3,571 0 0 0 92 | 04/09/2021.
04930B  AF 9 |ATLASENERGYLPTLB. .| 12/31/2014. | SINK FUND PAYMENT 5,707 5,707 5,650 5,709 0 2) 0 ) 0 5,707 0 0 0 234 | 07/31/2019.
05107B AC 0 [AUGUST USHOLDING COTL 2L .1 06/11/2014. | VARIOUS 69,340 68,450 78,875 68,567 0 54 0 54 0 68,621 0 719 719 3,636 | 04/26/2019.
05542U AB 3 [BBTSBORROWERTLB .| 08/04/2014. | VARIOUS e 1,796,004 | . 1,778,311 | ........ 1,764,962 | ......... 1,764,962 | ..oooocevvrnncced 0 | 13,349 | L 0 ...13,349 w0 | 778,311 | (V) I 17,694 | ......... 17,694 | .....114,336 | 06/04/2019.
05543C AC 0 [BOBS DISCOUNT FURNITURE TL .| 12/31/2014. | SINK FUND PAYMENT 8,930 8,930 8,751 0 0 14 0 14 0 8,930 0 0 0 332 | 02/12/2021.
05604X AK 2 [BWAYHOLDINGTLB .| 12/31/2014. | SINK FUND PAYMENT 8,866 8,866 8,777 0 0 2 0 2 0 8,866 0 0 0 33 | 08/14/2020.
10524M  AK 3 | BRAND ENERGY & INFRASTR TL B.....cocoorrenrresssesssssessssssssssssssss o[ 12/31/2014. | SINK FUND PAYMENT........coovvvvvmmmrmviimreneiemesssssssssssssessenes | sosmemmssssssssssssmmssssnans | covsesraresss 17,938 | 17,938 | 17,848 17,930 0 8 0 8 0 17,938 0 0 0 328 | 11/26/2020.
11221M  AB 7 | BRONCO MIDSTREAM TL B .| 11/20/2014. | SINK FUND PAYMENT.......ooovvvvveverrreremssesesenssesessessssseseenes | wessmmmessssmssssssmmnsnenens | worsnmnenees 149611 | oo 149611 | oo 148,115 148,718 0 892 0 892 0 149,611 0 0 0 3,926 | 08/15/2020.
12667F AH 8 [ COUNTRYWIDE ALT LN TR 04 2CB 1A2......oooococccvcccvecercssscriiinnnns ] 10/01/2014. | PAYDOWN.........coovvvmrrrmsccsicinveneesssssisinissnssessssssissssnssess | covvevssssssiesssssessiss | seveesssis 478275 | ..o 478275 | ... 482,011 478,275 0 0 0 0 0 478,275 0 0 0[.....10,331 | 03/25/2034.
12670N AB 9 |CWGS GROUPTLB .1 12/31/2014. | VARIOUS 298,997 294,576 291,631 291,805 0 f o 1,880 0 1,880 0 293,684 0 5,313 5313 8,064 | 02/20/2020.
12768Q AB 5 | CAESARS GROWTH PROPERTIES TLB.........cocvvvvvvvvrrrrvcvrcrrrvcrieniens [ 1203172014 | VARIOUS........oiciisieicssscicsssssesssssssssssssssissssssssssssss [ oo | i 437,907 | ..ooove 437373 | oo 435,290 0 0 59 0 59 0 435,300 0 2,607 2,607 | ... 1,097 | 05/08/2021.
14076C AB 9 | CARAUSTAR INDUSTRIES TL .| 12/31/2014. | SINK FUND PAYMENT 7,577 7577 7,593 7,580 0 (3) 0 (3) 0 7577 0 0 0 366 | 05/01/2019.
14173V AE 3 | ONEX CARESTREAM HEALTH TL B .| 12/31/2014. | SINK FUND PAYMENT 121,479 122,941 0 387 0 387 0 123,329 0 0 0 06/07/2019.
16282F AC 5 | CHECKOUT HLDGS (CATALINA) TL .| 12/31/2014. | SINK FUND PAYMENT 3,253 0 0 0 0 0 0 3,303 0 0 0 39 | 04/09/2021.
17875L  AH 2 | CITYCENTER HOLDINGS TL B. .| 04/04/2014. | VARIOUS 591,938 589,000 583,110 583,332 0 298 0 298 0 583,629 0 8,308 8,308 | ........14,370 | 10/16/2020.
252534 AL 2 [ DSIRENAL (DIALYSIS NEWCO) TL B......ooouecriveresescrereriverers [ 1203112014 | VARIOUS........cooiiiiciiicrciisisircssscscsssssessssssscsssssssssssssssssssses | cvovevicisenisisisenivesini | ovininninns 723,709 | .........c.. 721,646 | ........... 718,054 0 0 165 0 165 0 718,219 0 5,490 5,490 5,670 | 04/23/2021.
25385V AC 7 |DIGITAL INSIGHT CORP TL .1 01/13/2014. | SINK FUND PAYMENT.........coovvvevevrvemimsnmnenmsssssessssssssssenses | osssmmsssmsmssssssmmennsnens | covsmmnnnens 496,000 | ...oooovve 496,000 | ....oocoeeu 493,520 493,633 0 2,367 0 2,367 0 496,000 0 0 (VN (O 4,319 | 10/16/2019.
28383F AF 1 |ELPOLLOLOCOINCTL .| 04/04/2014. | VARIOUS 222,324 220,400 219,298 219,365 0 107 0 107 0 219,472 0 2,852 2,852 5,561 | 10/11/2018.
28501K  AK 6 | ELECTRICAL COMPONENTS TLB.........ccovmmmmrsccicmvcnrensssssnissinnees .1 12/31/2014. | SINK FUND PAYMENT 792 792 788 0 0 0 0 0 0 792 0 0 0 18 | 05/28/2021.
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29410B  AB 4 | ENVISION PHARMACEUTICAL TL .1 12/31/2014. | SINK FUND PAYMENT 6,870 6,870 6,801 6,858 0 12 0 12 0 6,870 0 0 0 249 | 11/04/2020.
30068H AF 5 [ EXCELITAS TECH T .1 12/31/2014. | VARIOUS 351,414 | ..o 349,228 | .......o... 345,736 345,863 0 250 0 250 0 346,113 0 5,301 5301 | ........10,437 | 11/02/2020.
31659H AD 3 |FIELDWOOD ENERGY TLB .1 12/31/2014. | SINK FUND PAYMENT 530 530 510 0 0 1 0 1 0 530 0 0 0 3 109/28/2018.
31850F AJ 1 | FIRST AMERICAN PAYMENT SYS TLB........coovvrmmrmmsccmnnvsnenerssssnnns | 1110312014, | VARIOUS...........cooovevvmnresssciisisennsmssssisssssssessssssssssssssessss | sovvessssssissssssssssssss | seveesssins 425275 | oo 428232 | oo 430,373 426,091 3,811 (501) 0 3,310 0 429,401 04127 ] ..ceoeeennn(4127) | ........21,622 | 10/12/2018.
32007U BJ 7 |FIRSTDATACORPTL C1 .1 05/01/2014. | VARIOUS cn 1,875,793 | 1,867,952 | ........ 1,834,280 | oo 1,836,602 | w.oovvveeereennnd (V] [N 1,846 0 1,846 01,838,448 | ..ol 0 37,345 | ... 37,345 | ........19,031 | 03/23/2018.
32007U BL 2 |FIRST DATA CORP TL B1 .1 01/16/2014. [ VARIOUS...........cooorvrmmmsssinnvennresmsssssssssessssssssssssssssesses | svvvesssssssssssesssssssss | seveeessied 470,503 | ............ 467,000 | ......c.... 464,081 464,306 0 2,694 0 2,69 0 467,000 0 3,503 3,503 2,387 | 09/24/2018.
337367 AB 2 | FIRST UNION LEHMAN BRO COMM MTG 98 C2 A2..........ccocvrmsccees ..| 02/12/2014. | PRIOR PERIOD INCOME. 0 0 0 0 0 0 0 0 0 0 0 0 (I (OO 101 | 11/18/2035.
42216B  AC 1 |HEALOGICS INC TL .| 04/08/2014. [ VARIOUS..........ovvervrrccsmsssinirensssssssssnsssssssssssssssssessessens | sovsessssssnsesssssessssnn | sevesessins 942,386 935,928 931,248 931,248 0 91 0 91 0 931,339 0| e 11,047 | oo 11,047 | .......14,496 | 02/05/2019.
42718H AC 1 |HERFFJONESINCTLB .1 12/11/2014.| VARIOUS c0n2,403,052 | .......2,393,060 | ........2,372,803 2,373,778 0 9,435 0 9,435 0 2,383,214 0| e 19,839 | ......... 19,839 | ........81,693 | 06/25/2019.
42804V AN 1 |HERTZ CORP TL B2 .1 12/31/2014. | SINK FUND PAYMENT 4,862 4,862 4,752 0 0 3 0 3 0 4,862 0 0 0 13 1 03/11/2018.
432890 AC 7 [HILTON WORLDWIDE FINC TL B2 .1 01/27/2014. | PRIOR PERIOD INCOME 0 0 0 0 0 0 0 0 0 0 0 0 0 360 | 10/26/2020.
43455 AJ 7 |HOFFMASTER GROUP INC Tl ] 123112014, [ VARIOUS..........ooovovvrvressssisssssnesssssssssssssessssssssssssssesses | svveessssssisssssssssssssss | vvveerssss 169,849 | ............ 169,849 | ............ 168,157 0 0 67 0 67 0 168,261 0 .3,036 | 05/09/2020.
44332E  AK 2 |HUBINTERNATIONAL TL B .1 01/02/2014. | PRIOR PERIOD INCOME, 0 0 0 0 0 0 0 0 0 0 0 .3,198 | 10/02/2020.
44701P AV 6 [HUNTSMAN INTL TL 10/13 2013-2 ADD......ooovvrerserrvererersssssinssssens .. | 12/04/2013. | VARIOUS. corn 1,014,400 | ... 1,014,400 | ........ 1,004,256 | ............ 1,004,256 0 0 0 0 01,004,256 | ..o 0 (3,891) | 08/12/2021.
455790 AB 3 | INDRAHOLDINGS (TOTES) TL .1 10/31/2014. | SINK FUND PAYMENT 5,125 5,125 5,074 0 0 3 0 3 0 5,125 0 0 0 96 | 05/01/2021.
456720 AB 1 [ GEMINIHDPETL .1 10/31/2014. | SINK FUND PAYMENT 1,449 1,449 1,442 0 0 0 0 0 0 1,449 0 0 0 15 | 08/06/2021.
46284P  AM 6 [IRON MOUNTAIN INC .1 12/30/2014. [ CALLED BY ISSUER at 104.188................coomrrmsisicvernens | covvrrssisivisinsensesssss | cvveeesses YA VY v — 746,000 | .......o... 794,490 | v A VIV - (VN [P (PAVLCIC) ) 0 ..(7,066) 0 767,141 0. 10,101 | coeees 10,101 | ........85,906 | 08/15/2021.
464288 28 1 |ISHARES JP MORGAN EMBOND FD..........cooommmismirivnrrsessiciinninnees .. | 02/06/2014. | CLSA CALYON SECURITIES.......oooocesmmrevermneeessesinenns | weereneessssssmneennesesess | cvveee 11445511 | ........... 106,000 | ...... 12,061,735 | ........ 11,375,082 | ........ 686,653 | ...ooovrrercrennd (U} [ 0 [ 686,653 w0 [ 12,061,735 | oo 0f... (616,224)] ....... (616,224) | ........88,863 | .ooovvvccccicier
47T117F  AG 2 |JASONINCTL .1 12/31/2014. | SINK FUND PAYMENT 3,093 3,093 3,064 0 0 2 0 2 0 3,093 0 0 0 89 | 06/30/2021.
49387T AJ 5 |KIKCUSTOM PRODUCTS T .1 12/31/2014.| VARIOUS 2,291,603 2,294,771 2,264,370 2,253,395 | ... 13,055 | oo (1,807) ] v 0 ..11,248 0 2,264,643 0 26,960 26,960 9,896 | 04/29/2019.
50209R AC 8 [LANDMARKAVIATION TLB .1 12/31/2014. | SINK FUND PAYMENT 8,238 8,238 8,238 8,047 0 0 0 0 0 8,238 0 0 0 222 | 10/25/2019.
50209R AF 1 | LANDMARKAVIATION CAN TL .1 12/31/2014. | SINK FUND PAYMENT 28,035 28,035 27,982 28,018 0 6 0 6 0 28,024 0 1 1 731 | 10/25/2019.
513075 AY 7 |LAMAR MEDIA CORP .| 04/21/2014. | CALLED BY ISSUER at 103.938 ...2,078,760 2,000,000 2,080,000 2,036,019 (V] (- (4,464) | ..ooovvvrrrnnnd 0 ...(4,464) 0 2,031,555 0 47,205 | ......... 47,205 | ........81,375 | 04/15/2018.
52108R AE 2 [LB-UBS COMMMTG TROB C4 Ad...........oovvemrerccsivervrresssssssisssssenns .. | 12/11/2014. | PAYDOWN 43,410 37,002 42,738 0 671 0 671 0 43410 0 0 0 06/15/2038.
521865 AR 6 |LEAR CORP. .1 03/20/2014. | CALLED BY ISSUER at 103.938 11,600,000 .1,629,847 0 (2,752) 0 (2,752) 0 1,627,095 0 35,913 35,913 03/15/2018.
55328H AB 7 | MPHACQUISITION HOLDINGS TLB....cccoovvcvrvvrmmrssssmnnissernsesssnnnes .. | 12/04/2014. | SINK FUND PAYMENT 31,529 31,529 0 0 0 0 0 0 31,529 0 0 0 03/31/2021.
60001P AB 3 | CSMBAKERY SUPPLIES TL B .| 11/13/2014. | VARIOUS ..2,936,313 | ......... 2,911,338 | ......... 2,882,794 2,766,867 0 2,791 0 2,791 0 2,886,530 (V] (B 49,784 | .......... 49,784 07/03/2020.
62871IN  AD 7 |NABHOLDINGSTLB .1 12/31/2014. | SINK FUND PAYMENT 2,004 2,004 1,989 0 0 0 0 0 0 2,004 0 0 0 05/21/2021.
62910T AB 1 |NFRENERGY LLC/FIN CORP .1 05/06/2014. | MERRILL LYNCH ..1,451953 | ... 1,381,000 | ......... 1,379,561 | oo 1,380,941 0 1m 0 1M 0 21,381,083 | coovrren 0 70,900 | .......... 70,900 02/15/2017.
63689E  AC 9 [ NATIONAL MENTOR HOLDINGS INC TLB......cooccoovivmrrrrrisciirnrene .| 01/31/2014. | SINK FUND PAYMENT ..1,404318 | ... 1404318 | ........ 1,357,587 | coovvvrcns 1,368,733 0 35,585 0 35,585 0 ...1,404,318 0 0 0 02/09/2017.
640218 AC 3 | NEIMAN MARCUS GROUP TL ] 03/1412014. [ VARIOUS.........oovvcrvrrrcsssssinirennssssssssssssesssssssssssesessessens | sovvessssssnsessesssssssnn | seveeessss 947,357 938,000 933,310 933,452 0 (130) 0 (130) 0 933,322 (1] (B 14,035 | coovenns 14,035 10/25/2020.
64887R  AB 0 | TRIDENT USAHEALTH TLLB .1 12/31/2014. [ SINK FUND PAYMENT.........cccocvccmmmmmmrisscsvinsssmnsesssssinnnes | covvessssscsiissensessisss | cvveeessas 133,070 | oo 133,070 | oo 132,121 132,872 135 64 0 199 0 133,070 0 0 0 07/31/2020.
651290 AK 4 | NEWFIELD EXPLORATION CO .| 10/28/2014. | CALLED BY ISSUER at 102.375 ...2,047,500 | ......... 2,000,000 | ......... 2,092,500 | ..o 2,082,111 | 0 [ (13,960) | wovvvvrcccnnnn 0 | oo (13,960) 0 2,028,151 (VN (B 19,349 | ... 19,349 | ......135,770 | 05/15/2018.
651714 AU 1 | NEWPAGE CORP TL EXIT .1 02/11/2014. | VARIOUS 2,385,124 2,381,252 | ......... 2,400,799 | ............ 2,389,547 | ..o 0 [ (GRR KT — 0 o (11,115) 0 2,378,432 0 6,692 6,692 | .......64,589 | 12/21/2018.
65441C  AB 9 | NINE WEST (JASPER) TLB .1 12/31/2014. | VARIOUS 285,345 292,975 286,384 0 0 98 0 98 0 286,516 O [ il AT (AT | 1,044 1 10/08/2019.
65556H AF 0 [ NORCRAFT COS .1 12/31/2014. | SINK FUND PAYMENT 8,972 8,972 8,944 8,969 0 3 0 3 0 8,972 0 0 0 313 | 12/13/2020.
66439X AB 5 | NORTHEAST WIND CAPITAL Il TLB. .1 12/31/2014. | VARIOUS 372,438 372,438 368,714 371,813 18 607 0 625 0 372,438 0 0 0 9,212 | 11/13/2020.
67073E AP 5 | NUVEEN INVESTMENTS TL B 2LIEN... .1 10/01/2014. [ SINK FUND PAYMENT........occocevvcmmrmmmmsssssvmssssensssssssnsens | cvveessssssssssssesssssssss | cvveeessies 776,200 | ........... 776,200 | ......cceo. 776,200 766,886 9,314 0 0 9,314 0 776,200 0 0 0 39,795 | 02/28/2019.
67073E AQ 3 | NUVEEN INVESTMENTS TL B, .1 03/31/2014. | VARIOUS. ....1,690,666 | ......... 1,684,350 | ......... 1,665,802 | coovcceeeee 1,666,263 0 677 0 677 0 ....1,666,940 0 23,726 23,726 | ........11,992 | 05/13/2017.
67448R  AB 5 [ OBSIDIAN NATURAL GAS TRUST........coovrmmmrsiimsmssnrrnssssssssssseeessss .. | 12/01/2014. | SINK FUND PAYMENT 233,254 233,254 230,922 232,636 0 618 0 618 0 233,254 0 0 0 8,917 | 11/02/2015.
68347R  AC 3 | OPAL ACQ ONE CALL MED TL ALIEN.....oovmoscciccrmrreessssinssisnnnsess .| 12/31/2014. | SINK FUND PAYMENT........coocccccvivvmnrmsssssssmnssssenssssissnnns | conseessssssssnsssseessnsss | ovvsseeeeess 19,826 | ..oovvvrrrrnn19,826 | oo 19,638 19,812 0 13 0 13 0 19,826 0 0 0 624 | 11/27/2020.
69866V AB 5 |PHILLIPS-MEDISIZE CORP TL .1 12/31/2014. | SINK FUND PAYMENT 3,378 3,378 3,361 0 0 2 0 2 0 3,378 0 0 0 57 | 06/16/2021.
70583G  AQ 5 | PELICAN PRODUCTS INC T .1 04/11/2014.| VARIOUS .A1,175484 | 1175484 | ... 1,168,978 | ........... 1,168,978 0 6,506 0 6,506 0 ..1,175,484 0 0 0 [......40,397 | 04/10/2020.
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717150 AJ 7 |PHARMEDIUM T .1 12/31/2014. | SINK FUND PAYMENT 20,726 20,726 20,622 0 0 9 0 9 0 20,726 0 0 0 534 | 01/28/2021.
740447 AB 5 | PREGIS HOLDING | CORP. .1 12/31/2014. | SINK FUND PAYMENT 2,241 2,241 2,218 0 0 0 0 0 0 2,241 0 0 0 51 | 05/20/2021.
74T56E  AM 2 | GENERATION BRANDS (QUALITY HOME) TL B........oovvrmssccrrrnrnnens .| 12/31/2014. | SINK FUND PAYMENT.......coovvcivcvvrnremsssssssnsssssenssssssnnes [ covveessssssssisssseessssss | ovvvveeseess 19,520 | .ovvvrrrrrnn19,520 | oo 19,336 19,018 0 22 0 22 0 19,520 0 0 0 771 | 12117/2018.
75418K AG 8 |RAVAGOHOLDINGSTLB .| 11/12/2014. | VARIOUS. 983,670 | ..oovvve 978,800 969,012 969,012 0 646 0 646 0 969,658 0. 14,011 | s 14,011 | ........35,315 | 12/20/2020.
75421W AD 4 | RAVEN POWER FINANCE TL B .1 07/10/2014. | SINK FUND PAYMENT wen1,002,505 | ... 1,001,100 991,089 991,089 (VN [N & 5 T3 [ 0. 11,416 w0 | s 1,002,505 0 0 0 [.......27,049 | 12/19/2020.
75605N AL 4 | REALOGY CORP TL B-EXT. .1 03/11/2014. | SINK FUND PAYMENT 362,759 362,759 359,131 359,404 0 3,355 0 3,355 0 362,759 0 0 0 3,947 | 03/05/2020.
76110H DB 2 [ RESIDENTIAL ACCR LOANS INC 03 QS10 A13.....cooovvccccvccrnrrrerces ..| 12/01/2014.| PAYDOWN 7,767 7,767 7,604 7,746 0 21 0 21 0 7,767 0 0 (I (OO 158 | 05/25/2033.
76970M AG 2 | ROAD INFRASTRUCTURE TLB .1 12/31/2014. | SINK FUND PAYMENT 610 610 588 0 0 0 0 0 0 610 0 0 0 3 | 03/31/2021.
77927L AM 3 | ROUNDYS SUPERMARKETS TLB........ccccocmmimssisiivcvvnnresssisinsennes ..| 12/02/2014. | VARIOUS 339,072 | ovevre 340,258 333,761 0 0 675 0 675 0 334,979 0 4,093 4,093 | ... 6,769 | 03/03/2021.
78004N AC 5 [ROYALADHESIVES TLB .1 12/31/2014. | SINK FUND PAYMENT 33,659 33,659 33,322 33,570 0 89 0 89 0 33,659 0 0 0 918 | 07/31/2018.
784130 AB 4 | SMART & FINAL INC ] 1211012013 [ VARIOUS..........ooooovvrrnnsssccniennnessssscsisessssnsssssssssssssssesssn | covvesssssisiissenssssissi | cvveeessss 478,801 | ....ooceee 478,801 | ...coocven 474,013 474,613 0 18 0 18 0 474,630 0 AT AT | (1,311) | 11/15/2019.
78481H AE 6 [STS OPERATING INC TL .1 12/31/2014. | SINK FUND PAYMENT 3,566 3,566 3,548 0 0 1 0 1 0 3,566 0 0 0 79 | 02/12/2021.
78571Y AQ 3 |SABREINCTLB .1 02/20/2014. | VARIOUS. 599,049 599,049 596,054 596,054 0 2,995 0 2,995 0 599,049 0 02/19/2019.
79543N  AE 7 |SALIX PHARMACEUTICALS TLB .1 12/18/2013. | VARIOUS. 900,257 893,000 888,535 888,535 0 342 0 342 0 888,877 0 01/02/2020.
816194 AQ 7 | SELECT MEDICAL CORPTLB .1 01/02/2014. | PRIOR PERIOD INCOME, 0 0 0 0 0 0 0 0 0 0 0 06/01/2018.
81732L AL 2 | SEQUACORPTLB .1 12/31/2014. | SINK FUND PAYMENT 29,617 29,617 29,184 11,156 0 45 0 45 0 29,617 0 0 0 568 | 06/19/2017.
81760G AN 4 | SERVICEMASTER CO TL BEXT. .1 05/01/2014. | VARIOUS 235,392 235,100 229,810 229,855 0 666 0 666 0 230,521 (VN [N 4871 | 4871 | oo 3,462 | 01/31/2017.
81760H AB 8 | SERVICEMASTER COTLB, .1 07/01/2014. [ SINK FUND PAYMENT.........cccoovvcmmmmmmsssissssmsnnssssssnnsnns | covverssssssssssensesssss | ceveeessied 948,100 | ....ooove 948,100 927,982 928,306 O [ 19,794 | 0 ...19,794 0 948,100 0 0 0 14,717 1 07/01/2021.
82087U AB 3 |SHEARERS FOODS Tl .1 12/31/2014. | SINK FUND PAYMENT 862 862 860 0 0 0 0 0 0 862 0 0 0 19 | 06/30/2021.
82651L AA 1 | SIERRARECEIVABLES FUNDING COM 10-TA A.......covvvvvsccccien ..| 02/20/2014. | PAYDOWN 77,680 77,680 77,666 77,666 0 14 0 14 0 77,680 0 0 0 569 | 07/01/2026.
83335) AF 7 [ STARTRIBUNE COLOAN A .1 02/18/2014. [ SINK FUND PAYMENT.........ccccovvvmmmmmmsssisrissnsmsssssssssnsnns | covvevsssssvisisssssesssss | svvveesiss 172,098 | cooovveee. 172,098 | coovveeee 170,235 167,795 3,793 509 0 4,302 0 172,098 0 0 (1] [P 1,721 | 09/29/2014.
83335) AG 5 | STARTRIBUNE COLOANB .1 06/30/2014. | SINK FUND PAYMENT 997,668 997,668 | ............ 986,868 | .............. 972,727 | ..o 21,990 2,952 0 24,942 0 997,668 0 0 0[.....39,892 | 09/29/2014.
841300 AD 0 [ SOUTHCROSS ENERGY PARTNERS TL.....ocovorosscscevevrrercsssrinnnes .. | 12/31/2014. | SINK FUND PAYMENT 1,642 1,642 1,633 0 0 0 0 0 0 1,642 0 0 0 17 | 08/04/2021.
84130E AC 0 [SOUTHCROSS HOLDINGS TLB .1 12/31/2014. | SINK FUND PAYMENT 5,002 5,002 4,983 0 0 1 0 1 0 5,002 0 0 0 61 | 08/04/2021.
852088 AB 2 | SPRINT INDUSTRIAL Tl .1 12/31/2014. | SINK FUND PAYMENT 6,608 6,608 6,542 6,604 0 4 0 4 0 6,608 0 0 0 304 | 05/14/2019.
85849G AB 6 | STEINWAY MUSICAL 1LN TL .1 05/20/2014. [ VARIOUS...........ccoovvvrmmsmsssinnssnnensmssssisssssssssssssssssssssesses | soveessssssissssessssssss | seveeessins 404,355 | ............ 406,382 | .oovvven 404,350 | oo 406,382 | ..oovverreresinnnd (VN [P (GRCICT0 ) I 0 <(1,897) 0 404,484 0 (130) (130) 9,065 | 09/19/2019.
86880N AH 6 [SURGERY CENTERTL .1 11/03/2014. | SINK FUND PAYMENT 865,815 865,815 857,157 857,490 0 8,325 0 8,325 0 865,815 0 0 0 [.....46,254 | 04/11/2019.
87258W AB 1 | TMK HAWK PARENT TL .1 12/31/2014. | SINK FUND PAYMENT 2,323 2,323 2,311 0 0 1 0 1 0 2,323 0 0 0 29 | 10/01/2021.
87262C AL 7 | TPF GENERATION HOLDINGS TL B......oovvrmsiirvrvvnnessssssissssnneeses .| 12/31/2014. | SINK FUND PAYMENT........oovcccccvvvmremsssssssssssssenssssissnnns [ cossersssssssssssssenssesss | covsvveeeeess 11,209 11,209 | 10,914 3,087 0 38 0 38 0 11,209 0 0 0 293 | 12/31/2017.
87263E AJ 7 |[TPFIILCLLCTL .1 10/02/2014. | VARIOUS 855,217 838,785 | ........... AT A LT [— 818,518 | ..oovvrrrerennnd O [ 11,220 | 0 ..11,220 0 829,738 0 25,480 25,480 41,409 | 08/21/2019.
87309L AM 0 | TWCC HOLDING CORP TL .1 07/28/2014. | VARIOUS 207,044 209,400 201,548 0 0 394 0 394 0 201,942 0 5,102 5102 | oo 3,715 | 06/26/2020.
88065V AC 2 [ TENSARCORPTL .1 12/31/2014. | SINK FUND PAYMENT 2,150 2,150 2,129 0 0 0 0 0 0 2,150 0 0 0 55 | 07/09/2021.
88354V AB 4 | THERMASYS CORPTLB .1 12/31/2014. | SINK FUND PAYMENT 51,029 51,029 50,779 50,368 614 47 0 661 0 51,029 0 05/03/2019.
89054F AF 1 | TOPAZ POWER HOLDINGS LLC TL.....covvevverreressssmvirenncessssnverenne .1 07/10/2014. | SINK FUND PAYMENT ..1,654983 | ........ 1,654,983 | ........ 1,645,183 | ........... 1,641,933 | ............ 2,921 10,129 | s 0 ...13,050 .0 ....1,654,983 0 02/26/2020.
89367C AB 9 | TRANSFIRST HOLDINGS TL B .1 03/27/2014. | SINK FUND PAYMENT 556,391 556,391 556,391 556,391 0 0 0 0 0 556,391 0 12/27/2017.
89421H AG 1 | TRAVELPORTLLCTLB .1 07/03/2014. | VARIOUS 2,585,966 2,590,828 0 2,539 0 2,539 0 2,593,367 0 06/26/2019.
90290H AB 8 [USIC (OPE) HOLDINGS INC. .| 02/04/2014. | SINK FUND PAYMENT 605,895 605,967 0 2,973 0 2,973 0 608,940 0 07/10/2020.
90980N AG 9 [UNITED CENTRAL INDUSTRIAL TL B......ccovcvevmrrrmrsssnnssnsnnnssssnes ..| 11/28/2014.| VARIOUS 204,514 200,062 3,358 | covverrne 1,629 0 4,987 0 207,740 0 10/09/2018.
914908 AV 0 | UNIVISION COMMUNICATIONS TL C1....covvvrvvrvrrmmrrssssnnnsisernsnsssenens ..| 01/16/2014. | VARIOUS. 59,042 59,042 0 0 0 0 0 59,042 0 03/01/2020.
91759U AF 2 |UTEXINDUSTRIES INC TL o] 012212014, [ VARIOUS..........ccooorvvrmmsssinnsnnnresmssssssssssssssssssssssssssesses | soveesssssssssssessessssss | seveesssiad 453618 | ............ 449,127 | oo 446,881 446,881 0 66 0 66 0 446,947 0 04/10/2020.
91759U AM 7 [UTEXINDUSTRIES INC TL B. .1 12/31/2014. | SINK FUND PAYMENT 2,240 2,240 2,229 0 0 0 0 0 0 2,240 0 05/21/2021.
92208A AA 2 | VANTAGE ONCOLOGY LLC .1 09/08/2014. | VARIOUS ...1,038,870 | ........1,071,000 | ........1,071,000 | ..........1,071,000 0 0 0 0 0 21,071,000 | covvvvesrrennnd 0 06/15/2017.
92553) AL 0 | VEYANCE TECHNOLOGIES TL .1 12/31/2014.| VARIOUS ..1,225519 | ........ 1225519 | ........ 1,209,284 | ........... 1,208,652 0 3,594 0 3,59 0 LA215371 | 0 09/08/2017.
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92850Q AB 6 |VIVAALAMOTLB .. | 11/28/2014. | SINK FUND PAYMENT 6,792 6,792 6,724 0 0 5 0 5 0 6,792 0 0 0 170 | 02/22/2021.
92939E AC 6 [ WP MUSTANG HOLDINGS TLB. .. | 12/31/2014. | SINK FUND PAYMENT 5,269 5,269 5,216 0 0 0 0 0 0 5,269 0 0 0f. 126 | 05/29/2021.
93710E  AE 5 | WASH MULTIFAMILY LAUNDRY TL.....oovvemmsccsisserernssssssssnssssnnessssns .. | 12/31/2014. | SINK FUND PAYMENT 1474 1474 1,470 1474 0 0 0 0 0 1,474 0 0 0 42 | 02/21/2019.
96169E AC 8 | WESTWAY GROUPINC TL B .. | 05/05/2014. | VARIOUS. wn 1,154,079 | 1,154,079 | ........ 1,148,309 | ...cec.e. 1,148,309 0 792 0 792 0 e 1,149,101 | o (V] (RS 4979 | ............ 4979 | ........18,427 | 02/27/2020.
96758D AR 4 | WIDEOPENWESTTL B ..| 08/18/2014. | VARIOUS. cen 1,389,177 | o 1,359,177 | ......... 1,359,177 | oo 1,359,177 0 0 0 0 01,359,177 0 0 0 [.....48559 |04/01/2019.
96811W AD 8 [ WILDHORSE RESOURCES TL2ND LIEN...........commmmmmiiicicrrvrrrsiess ..| 06/30/2014. | SECURITY CALLED BY ISSUER @t 101.000........cccoseeee [ corerresssssrvnsenressssis | ceverrssas 414,011 | ........... 409,912 | ............ 409,077 | oo 407,637 | .cccoo 1,220 (317) 0 903 0 408,540 0 5,471 5471 | .......16,020 | 12/13/2018.
97181# MU 4 | WILMINGTON TRUST TERM LOAN......coccccccimvmmrmmimsssimmsinnensmssiinnes ..| 07/15/2014. | SINK FUND PAYMENT 291,420 291,420 268,107 288,860 0 2,561 0 2,561 0 291,420 0 0 (VN (O 4,738 | 07/15/2017.
ISTAR FINANCIAL INC TL MTHLY B.....coovvrvvrrmsinrnrvnsresssssssssnsneees ] 06/13/2014. | VARIOUS.......vmvvvernrrrcssssiiinnnsssssssssisssssssssssssmsssssssseess | evnsssesssssisesenssssesses | veverrennns 136,388 | vovvvcsrns 136,388 | ........... 136,388 136,388 0 0 0 0 0 136,388 0 0 0 3,093 | 10/15/2017.
ISTAR FINANCIAL INC TL MTHLY 21......ooomivvvrrmssscinncnncessssinssenes ] 06/13/2014. | VARIOUS........ccomvvvernreresmssiinnnnsessssssssssssssssssssnssssssseess | evvvssessssssneseneessesses | veverreesss 129,355 | ovvvcesns 129,355 | ............ 129,355 129,355 0 0 0 0 0 129,355 0 0 (V] (O 2,431 | 10/15/2017.
BL1022 96 3 | CULLIGAN INTERNATIONAL Tl .. | 12/31/2014. | SINK FUND PAYMENT e 1213 | 13,986 0 0 15 0 15 0 14,213 0 0 0 329 | 12/19/2017.
BL1159 44 3 | INTERNAP NETWORK SRVS Tl .. | 12/31/2014. | SINK FUND PAYMENT cornnene 10,790 | v 10,591 10,760 0 30 0 30 0 10,790 0 0 (1] [S— 413 | 11/26/2019.
L7300K AB 0 | ORTHO-CLINICAL DIAGNOSTICS TLB.......oovvvvvvvrrmssssirssnsnesssssnes .. | 12/24/2014. | SINK FUND PAYMENT 6,133 6,069 0 0 12 0 12 0 6,133 0 0 0 86 | 06/30/2021.
88156L AA 8 | TERVITACORP A 01/13/2014. ] VARIOUS 187,625 186,200 8 0 1,662 0 187,862 0 138 138 3,594 | 11/01/2019.
88156L AC 4 | TERVITACORP Al 04/25/2014. ] VARIOUS ..1,763,500 .1,757,702 0 (2,061) 0 (2,051) 0 1,755,650 | covverenen (V] (B 10,236 | .ooccer 10,236 | .........56,262 | 11/15/2018.
C0787C AB 5 | BAUER PERFORMANCE SPORTS TL B.........oovvmmsssrrsevvenresssnnninnes A| 06/25/2014. | SINK FUND PAYMENT. 222,083 222,083 220,973 0 0 0 0 0 0 222,083 0 0 0 1,657 | 04/15/2021.
C5186F AF 5 [LIVINGSTONINTLTLB. A 12/31/2014. | VARIOUS.......oovrresicrreverssssssssssssnessssssssssssssessssssssssssens | sssssseessssssssssssennes | ossvseeees 437,509 | oo 440,085 | ............ 435,654 435,830 0 456 0 456 0 436,286 (V] [N 1,223 | oo 1,223 | .......13,624 | 04/18/2019.
C7030J AB 0 [OSUM PRODUCTION T A 12/31/2014. | SINK FUND PAYMENT. 2,289 2,289 2,257 0 0 1 0 1 0 2,289 0 0 0 58 | 07/31/2020.
C8739V  AB 5 | TEINE ENERGY LTD TL 2LIEN A| 09/12/2014. | VARIOUS! v 1,201,848 | ... 1,190,008 | ........ 1,172,159 | ....cccccc 1172426 | oo (VN [N 1,554 0 1,554 0 173,980 [ 0. 27,868 | ........ 27,868 | ........63,070 | 05/17/2019.
C8843Q AB 9 [TERVITACORPTLB, Al 11/10/2014. ] VARIOUS v 1,736,783 | ... 1721733 | ... 1722143 | oo 1,711,042 | oo 4,240 5,134 0 9,374 0 L 1T26,118 [ 0. 10,665 | .......... 10,665 | .........39,714 | 05/15/2018.
811720 AB 1 | SEADRILL OPERATING TL B. F | 12/31/2014. | SINK FUND PAYMENT 8,159 8,159 8,031 0 0 4 0 4 0 8,159 0 0 0 78 | 02/21/2021.
87305X AB 2 | TEAMVIEWER (REGIT EINS) TL B R| 12/31/2014. | SINK FUND PAYMENT 2,869 2,869 2,797 0 0 4 0 4 0 2,869 0 0 0 69 | 01/08/2021.
AES PUERTO RICO F | 02/25/2014. | SINK FUND PAYMENT 250,397 250,397 227,986 233,156 0 [ 17,241 | 0 [ 17,241 0 250,397 0 0 0. 1,352 | 12/31/2017.
AES PUERTO RICO F| 11/25/2014. | SINK FUND PAYMENT........ccooccvevmrmrerssssssmmnrmnsessssssnnes | cvvvevssssssnenssnsesssss | coveeesias 813,790 | ..ooovv 813,790 | ..oovov. 708,133 | oo 721,320 | oo O [ 11,091 | 0 [.11,091 0 732,411 0 e 81,379 | oo 81,379 | ........11,310 | 12/31/2017.
BL0997 04 1 | GROHE HOLDING GMBH TLB F01/21/2014. | SINK FUND PAYMENT wnn 1,739,023 | oo 1,739,023 | ........ 1,728,060 | cooocvevee 1,728,060 | ovvvveeeresnnnd 0 [ 10,963 | oo 0[....10,963 ] ...1,739,023 0 0 0 5,072 | 05/18/2017.
BL1287 88 9 | TECH FINANCE (TECHNICOLOR) TLB... .| F| 10/31/2014.] SINK FUND PAYMENT. 28,690 28,690 28,690 0 0 0 0 0 0 28,690 0 0 0 314 107/11/2020.
D1200Y AC 1 | SPRINGER SCIENCE TL B2 F | 02/14/2014. | PRIOR PERIOD INCOME. 0 0 0 0 0 0 0 0 0 0 0 0 (V] (SO 440 | 08/14/2020.
D5929G AB 3 | ORION ENGINEERED CARBONS TL B.....covvovccicrvvrrvrrnssssnssssineenss F | 12/31/2014. | SINK FUND PAYMENT 2,476 2,476 2,451 0 0 1 0 1 0 2,476 0 0 0 45 | 07/25/2021.
G2925* AA 9 | ECOELECTRICALP. F| 12/31/2014. | VARIOUS. cnn 2,407,500 | ....... 2,407,500 | ......... 2,085213 | ............ 2,088,949 | ...oovvrvercrnnnd O [ 3731 | 0 ... 43,731 0 2,132,680 0f... 274,820 | ........ 274,820 | ........29,002 | 06/16/2016.
L0001U AG 4 |AICHEM&CY SCA (ALLNEX 2L) F | 09/30/2014. | VARIOUS.......ccccormmsivermsimmsnssscinssssssssssssssssssssssssssins | wossessissssssssssessssins | ovsenssns 416,653 | ............ 410,800 | oo 408,746 408,817 561 0 561 0 409,378 (V] [N YT ET [— 7,275 | ........20,166 | 04/03/2020.
L0433M AC 9 [AUGUST LUXUK HOLDING TL 2L F| 06/11/2014. | VARIOUS.........covvvvermreresmsiiiennnssssssssmesssssessssssisssssssssens | svvvesssssssseessssesssss | seveesssis 211,769 209,050 209,573 209,406 166 0 166 0 209,573 0 2,197 2,197 | .......11,106 | 04/26/2019.
L1300R AB 8 [ CD&R MILLENNIUM (MAUSER) TL........coovmmsicciiimvvnrrcssscsinnsnnenessses F | 12/31/2014. | SINK FUND PAYMENT 2,158 2,158 2,147 0 0 0 0 0 2,158 0 0 0 40 | 07/31/2021.
L3434L  AC 4 [EVERGREEN SKILLS (SKILLSOFT) TL....oovovocciicervmrressscriinvnsnsesssas F| 10/31/2014. | VARIOUS v 1,327,260 | ... 1,325,606 | ......... 1,318,953 0 182 0 182 0 ...1,319,168 0 8,091 8,091 2,721 | 04/28/2021.
L3462M AB 9 | EXPRO FINSERVICES TLB. F | 12/31/2014. | SINK FUND PAYMENT 5,092 5,092 5015 0 3 0 3 0 5,092 0 0 0 46 | 09/02/2021.
L7256G AB 3 | OXEA SARLTL F | 09/04/2014. | VARIOUS 230,423 231,000 231,000 231,000 0 0 0 0 231,000 0 (578) (578)| .........15,850 | 07/15/2020.
L7256G AD 9 | OXEA SARLTL B2 F| 11/24/2014. | SINK FUND PAYMENT 585 585 575 0 0 0 0 0 585 0 0 0 3 101/15/2020.
N2109E  AF 7 | CLONDALKIN ACQUISITION BV TL B.....oooovvcccicvererrrssssssissssneensenss F| 12/31/2014. | VARIOUS. 2,094,421 2,089,125 2,086,207 8 0 8 0 2,089,199 0 05/31/2020.
N8433W AC 8 | SYNCREON GROUPTL B F| 07/24/2014. | VARIOUS. 11,904,000 ..1,897,938 .1,890,412 502 0 8,027 0 11,898,440 .0 10/28/2020.
Q3930A AC 2 | FMG RESOURCES AUGUST 2006 TL......ccoovericisrmvserrrmssssnsssssnnenss F | 12/31/2014. | SINK FUND PAYMENT 1,162 1,124 0 0 1 0 1 0 1,162 0 0 0 5 | 06/30/2019.
Y2112 _AB 1 | DRILLSHIPS OCEAN VENTURES TL B. F | 10/27/2014. | SINK FUND PAYMENT 2,797 2,775 0 0 1 0 1 0 2,797 0 0 0 23 | 07/25/2021.
3899999. Total - Bonds - Industrial and Miscellaneou: ....80,678785 | ... 77783179 | ...... 89,059,798 | .......... 84134915 | ....... 762,360 | .......218,194 0 ..980,554 (U [ 89,206,349 0. 472435 | ........ 472435 |....2,367,178 XXX
8399997. Total - Bonds - Part 4. ...90,786,162 | ....... 78,890,556 | ... 90,143,035 | .......... 84952923 | ... 762,360 | ........220,639 0 ..982,999 0] e 90,313,726 0. 472435 | ...... 472435 |....2,391,485 XXX
8399998. Total - Bonds - Summary Item from Part 5 221334287 | ....... 27439667 | ... 27,255,599 0 0 ....33,688 0 33,688 0 27,289,283 0] . 45005 ) .......... 45,005 | ......373444 XXX
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8399999. TOMAL = BONGS.......o o s | s 118,120,449 | .....106,330,223 | ..... 117,398,634 ...84952923 | ....... 762,360 ....254,327 0 .1,016,687 0 117,603,009 0. 517,440 | ...... 517,440 |...2,764,929 XXX
Common Stocks - Mutual Funds
95766E 10 3 | WESTERN ASSET EMG MKTS INC 2 I . | 02/04/2014.| MORGAN STANLEY & CO....ooovvvvvevcvneciccvcniis | e 448,000.000 ....5,166,173 XXX | 5304320 | .......... 5,304,320 0 0 0 0 0 ...5,304,320 0. (138,147)] .......(138,147) 0 XXX
9299999. Total - Common Stocks - Mutual Funds ....5,166,173 XXX | 5304320 | ........... 5,304,320 0 0 0 0 0 5,304,320 0. (138,147)] .......(138,147) 0 XXX
9799997. Total - Common Stocks - Part 4. ....5,166,173 XXX | 5304320 | ........... 5,304,320 0 0 0 0 0 ...5,304,320 0. (138,147)] .......(138,147) 0 XXX
9799999. Total - Common Stocks. ....5,166,173 XXX | 5304320 | ........... 5,304,320 0 0 0 0 0 ...5,304,320 0. (138,147)] .......(138,147) 0 XXX
9899999. Total - Preferred and Common Stocks .......5,166,173 XXX [ 5,304,320 | ........... 5,304,320 0 0 0 0 0 5,304,320 0. (138,147)] .......(138,147) 0 XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS........u.uuurusuiusresesisssessssssssssssssssssssssssssssssssssssissssss_eeioisie s | soie 123,286,622 XXX 122,702,954 | ....... 90,257,243 | ...... 762,360 | ........254,327 | oo 0] ....1,016,687 0 ]......122,907,329 | ........ooeeeie 0 ... 379,293 | ...... 379,293 |...2,764,929 XXX
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Bonds - Industrial and Miscellaneous
00241Y AB 0 [AUDIO VISUAL (PSAV ACQ) T 01/22/2014 | GOLDMAN SACHS.........ccovvvrvvvncrrrrcnscriiines 06/06/2014 | VARIOUS. 450,000 | ............ 447,750 .....450,000 450,000 0 2,250 0 2,250 0 0 0 0
00485G  AB 4 | ACOSTAHOLDCO TL 08/14/2014 | JP MORGAN SECURITIES INC................. | 10/29/2014 | VARIOUS 754,200 | ............ 748,544 ...753,797 748,772 0 229 0 229 0 0 5,025 0
01862L AM 0 | ALLIANCE LAUNDRY TL 02/28/2014 | BANK OF MONTREAL.........cccoccovevcccvircvnns 04/23/2014 | VARIOUS. 591,500 591,500 588,866 591,500 0 0 0 0 0 0 (2,634) 0
01950E AP 2 [ALLIED SECURITY HLDS TL 1ST LIEN.......cccccocoevevcreveverene 02/12/2014 | CREDIT SUISSE FIRST BOSTON............. | 08/26/2014 | VARIOUS 701,928 698,419 697,410 698,518 0 99 0 99 0 0 we(1,108) [ o (1,108) | ....... 7,678 | 0
01950E  AQ 0 [ALLIED SECURITY HLDS TL DD 02/12/2014 | CREDIT SUISSE FIRST BOSTON. 02/28/2014 | VARIOUS. 249,071 247,826 249,071 249,071 0 1,245 0 1,245 0 0 0 0
01950E AU 1 [ALLIED SECURITY HLDS TL 2ND LIEN DD.. 07/31/2014 | CREDIT SUISSE FIRST BOSTON. 09/18/2014 | SINK FUND PAYMENT. 281,034 280,332 281,035 281,035 0 703 0 703 0 0 0 0
05476F AP 5 |AZCHEMUSINCTLB 06/10/2014 | GOLDMAN SACHS 09/30/2014 | VARIOUS. 414,000 | ......c.e.cec 411,930 ....416,039 412,103 0 173 0 173 0 0 3,936 | oo 3,936 [ 11,538 | oo 0
12543K  AK 0 | CHS/ICOMMUNITY HEALTH SYS TL D...ccovevererererrsererecsse 01/22/2014 | CREDIT SUISSE FIRST BOSTON............. | 03/31/2014 | VARIOUS 405,000 | ..ooooove: 402,975 ....408,544 403,030 0 55 0 55 0 0 5,514 0
15134N  AB 2 | CENGAGE LEARNING ACQ Tl 03/06/2014 | CREDIT SUISSE FIRST BOSTON............. | 10/03/2014 | VARIOUS 357,350 355,564 356,998 355,736 0 172 0 172 0 0 01262 | 1,262 | 13401 | 0
16282F AC 5 | CHECKOUT HLDGS (CATALINA) TL.......oiiiiiriciiiccscciccces 04/03/2014 | JP MORGAN SECURITIES INC................ | 06/06/2014 | BANK OF AMERICA. 868,000 863,660 870,170 863,741 0 81 0 81 0 0 6,429 0
25260E AL 5 [ DIAMOND FOODS Tl 02/12/2014 | CREDIT SUISSE FIRST BOSTON............. | 02/12/2014 | CREDIT SUISSE FIRST BOSTON 380,000 378,100 381,425 378,100 0 0 0 0 0 0 3,325 0
29089C AD 8 |EMERALD PERFORMANCE MATERIAL TL.......cocovvcveveveren 07/23/2014 | CREDIT SUISSE FIRST BOSTON............. | 08/14/2014 | VARIOUS 738,000 | ............ 734,310 ....733,388 734,430 0 120 0 120 0 0 o (1,082) [ o (1,042) | ..o 1242 ] 0
29153E  AJ 2 [EMMIS OPERATINGTL B 05/15/2014 | JP MORGAN SECURITIES INC................. | 11/04/2014 | VARIOUS 614,719 607,035 609,597 611,504 0 4,469 0 4,469 0 0 (1907 [ oo (1,907) | ... 12,509 | e 0
33937K AL 8 | FLEXERA SOFTWARE LLC TL 03/31/2014 | JEFFERIES & COMPANY INC................... | 05/01/2014 | VARIOUS 481,000 | ........... 478,595 ....481,000 478,629 0 34 0 34 0 0 2371 | 2371 [ 1,082 | 0
37427TU AF 7 |GETTYIMAGESINCTLB 04/01/2014 | VARIOUS. 04/23/2014 | VARIOUS. 274,800 263,808 263,636 263,845 0 37 0 37 0 0 (208) 0
39243K AE 0 | GREDE HOLDINGS TL B. 05/21/2014 | GOLDMAN SACHS.......ccoovvvcrmrnncncinrnncrcinnens 10/20/2014 | SINK FUND PAYMENT. 695,000 691,525 695,000 695,000 0 3,475 0 3475 0 0 0| i | el 11,371 | 0
422340 AB 9 |HEARTHSIDE GROUP TLB. 04/24/2014 | BARCLAYS CAPITAL 05/01/2014 | VARIOUS. ....400,000 ..398,000 ...401,000 398,011 0 1 0 1 0 0 2,989
43134L  AD 4 |HILEXPOLYCOTLB 07/16/2014 | GENERAL ELECTRIC CAPITAL. 12/05/2014 | SINK FUND PAYMENT... 1,465,245 457,919 1,465,245 1,465,245 0 0 7,326 0 0 0
43162T AG 5 [HILLMAN GROUP TLB. 06/13/2014 | BARCLAYS CAPITAL, 09/30/2014 | VARIOUS, 387,900 386,930 387,415 386,933 0 2 0 2 0 0 482
45840X AG 1 [INTERACTIVE DATA CORP TL B. 04/24/2014 | BANK OF AMERICA........oovveverrrererrrrrercrsre 09/30/2014 | VARIOUS, 613,000 609,935 613,130 610,011 0 76 0 76 0 0 3,119
50105H AD 3 [KRONOS WORLDWIDE TL B, 02/12/2014 | DEUTSCHE BANK........ovvvererrrereressrerersesses 09/30/2014 | VARIOUS, 357,000 355,215 356,555 355,289 0 74 0 74 0 0 1,266
51509G AB 9 [LANDSENDINCTLB 03/14/2014 | BANK OF AMERICA........oovveverrrererrrererersse 04/22/2014 | VARIOUS. 1,167,000 LA161,165 | 1,164,083 | ..ooovvevens 1,161,249 0 84 0 84 0 0 2,833
51509M AL 4 | LANDSLIDE HOLDINGS INC TL 02/25/2014 | JEFFERIES & COMPANY INC.................. | 10/31/2014 | VARIOUS 722,000 | ............. 718,390 | .......... 717,173 718,518 0 128 0 128 0 0 (1,345)
58063V AD 5 | MCGRAW-HILL GLOBALEDTL 03/12/2014 | CREDIT SUISSE FIRST BOSTON............. | 10/01/2014 | VARIOUS 437,000 | ............ 437,000 | ............437,000 437,000 0 0 0 0 0 0 0
60671P AL 0 [MITEL USHOLDINGS TL 01/24/2014 | JEFFERIES & COMPANY INC.................. | 10/08/2014 | VARIOUS 872,000 867,640 875,735 868,609 0 969 0 969 0 (VN IO 7,126
63689E AE 5 | NATIONAL MENTOR TL B. 01/29/2014 | BARCLAYS CAPITAL.......cooomvvvvvvmeririvnneniinns 05/07/2014 | VARIOUS. 1,053,000 ...1,050,368 | ......... 1,060,898 | ............ 1,050,476 0 108 0 108 0 () I 10,422
65441C AB 9 | NINE WEST (JASPER) TL B 03/05/2014 | MORGAN STANLEY & CO..........coovvruvrvenens 10/08/2014 | VARIOUS 393,103 393,104 382,256 393,104 0 0 0 0 0 0 [ (10,847)
65441C AE 3 | NINE WEST (JASPER MERGER) TL.......oocoovurrrrrnrrnrnrnncninnnes 05/06/2014 | MORGAN STANLEY & CO.........ccoovevevrverens 09/18/2014 | VARIOUS. 1,134,700 ..1,129,430 | ......... 1,059,053 | ...ooooovees 1,129,706 0 276 0 276 0 () - (70,653)
67073E AP 5 | NUVEEN INVESTMENTS TL B 2LIEN.......ccccoceoeverevcvereverers 04/11/2014 | VARIOUS. 10/01/2014 | SINK FUND PAYMENT........coocovvvcerirrrrrrnas LT772,790 | e TTA700 ] TT4700 | .ooooovreveinnenn 0 1,911 0 1,911 0 0 0
68111P  AB 3 |OLLIES HOLDINGS INC TL B, 04/07/2014 | JEFFERIES & COMPANY INC 08/01/2014 | VARIOUS. 777,095 777,184 0 89 0 89 0 0 (29)
70583G  AQ 5 | PELICAN PRODUCTS INC T 04/08/2014 | CREDIT SUISSE FIRST BOSTON. 08/04/2014 | VARIOUS, 946,100 941,370 945,869 941,631 0 262 0 262 0 0 4,238
74101V AD 6 [PRESIDIOINCTLB 03/21/2014 | BARCLAYS CAPITAL........cooovvescsccciernrrres 08/14/2014 | VARIOUS. 350,000 348,250 350,211 348,566 0 316 0 316 0 0 1,646
75418K AG 8 [RAVAGO HOLDINGS TL B, 01/06/2014 | WELLS FARGO FINANCIAL..................... | 11/12/2014 | VARIOUS 235,000 236,469 236,169 236,228 0 (241) 0 (241) 0 0 (B -vvvervverereene(89) [ 120,073 | oo 0
87264N AB 3 [TPFIIPOWERTLB 09/24/12014 | MORGAN STANLEY & CO..........cocvcvmrrreree 11/05/2014 | VARIOUS 1,163,300 1154575 | 1,172,025 | ........... 1,154,575 0 0 0 0 0 (V) I 17,450 | ........17,450 | ........6,436 | ............. 0
89054F AF 1 | TOPAZ POWER HOLDINGS LLC TL......ocvcccvcvcvcccrcvcvivcrens 03/20/2014 | GOLDMAN SACHS.........coovvvrvrvnerrrrriicinriness 07/10/2014 | SINK FUND PAYMENT. 378,000 370,913 378,000 378,000 07,088 0 7,088 0 0 0 0 |10 5,896 | oo 0
914908 AV 0 | UNIVISION COMMUNICATIONS TL C1......oovvvvvvrecrrrrrvrnn 10/15/2014 | DEUTSCHE BANK..........covcvevvverevirrririnnninens 10/22/2014 | VARIOUS 946,000 917,620 929,445 917,669 0 49 0 49 0 () I 776 | ool 11776 | 724 | 0
BL1338 34 4 |QOLMEDSTLB. 07/14/2014 | JEFFERIES & COMPANY INC................. | 11/19/2014 | VARIOUS 498,735 | ..o 497,738 | ............495,618 497,775 0 38 0 38 0 0 (2,157)| .con(2,157) | ... 10,428 | ... 0
C0456K AB 7 | ATLANTIC POWERLP TL 02/20/2014 | GOLDMAN SACHS........cooovvervrmncrcrrinncriinnens 08/07/2014 | VARIOUS. 1,728,000 .A1710,720 1,736,100 | ..ocovvenens 1,712,519 | oo 0| 1,799 0 1,799 0 (V) I 23,580 | .........23,580 | .......36,985 | ............ 0
C0458W AC 7 | ATRIUM (GLACIER) INNOVATIONS TL......oooummmivemmmmiemmmmieiesmnesssnnnennns 01/29/2014 | RBC CAPITAL MARKETS..........ccoomvvvviurenens 02/12/2014 | RBC CAPITAL MARKETS..........cooumrevevirenens 479,000 | ..cocee 476,605 | ............480,796 476,605 0 0 0 0 0 () R 4191 | 191 [0 | 0
C6901L AB 3 |[BURGERKINGTLB 09/25/2014 | JP MORGAN SECURITIES INC................. | 09/26/2014 | VARIOUS 707,700 | oo 700,623 | .............704,162 700,623 0 0 0 0 0 0 3539 | 3,539 [ 1,921 | el 0
811720 AB 1 | SEADRILL OPERATING TLB. 02/14/2014 | DEUTSCHE BANK........oovvererinerercrsrcrcrrsnnes 03/31/2014 | VARIOUS. 949,462 939,967 951,559 940,116 0 149 0 149 0 0 e 11,443 | . 11,443 | 1641 | 0
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current

F

0 Year's Other- Total Paid for

r Par Value Unrealized Current Than- Foreign Foreign Interestand | Accrued

ei (Bonds) or Book/Adjusted Valuation Year's Temporary | Total Change in| Exchange | Exchange | Realized Gain| Total Gain | Dividends | Interest

g Date Disposal Number of Carrying Value at | Increase | (Amortization)| Impairment BJ/ACV. Change in | Gain (Loss)| (Loss) on (Loss) on Received and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized | (12+13-14) BJACV. |onDisposal| Disposal Disposal | During Year| Dividends
L7646C AF 2 | VATHOLDING AGTL F| 01/28/2014 | CREDIT SUISSE FIRST BOSTON 04/04/2014 | VARIOUS. 245,120 243 895 246,959 243927 0 32 0 32 0 0 3032 3032 |.....1,552 0
3899999. Total - Bonds - Industrial and Miscellaneous b 27439667 | ........ 27255599 | ........ 27334287 | ... 27,289,283 0 33,688 0 33,688 0 (] I 45005 | ... 45,005 | ....373444 0
8399998. Total - Bonds b 27439667 | ........ 27255599 | ........ 27334287 | ... 27,289,283 0 33,688 0 33,688 0 (] 45,005 | ......... 45,005 | ....373444 0
9999999. Total - Bonds, Preferred and COMMON SIOCKS........oorriiiiiiuueeeirieieiisiesesie s eesesse s et tiee s | v 27,255,599 | ...... 27,334,287 | ......... 27,289,283 0 33,688 0 33,688 0 0 e 45,005 | ... 45,005 | ...373444 | ............ 0




Annual Statement for the year 2014 of the JAM ES RIVE R I N S U RAN C E COM PANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
Naic Valuation Company Owned by
NAIC Method (See Do Insurer's Insurer on Statement Date
Company Purposes and Assets Include 9 10
Code or Alien | Procedures Intangible Assets
Insurer Manual of the Connected with

Description Identification | NAIC Securities | Holding of Such | Total Amount of Such | Book/Adjusted Carrying % of
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Valuation Office) | Company's Stock? Intangible Assets Value Number of Shares Outstanding
Common Stocks - U.S. Property and Casualty Insurer

47036* 10 9 | James River Casualty Company I ............. | e 13685 2ciB1 NO 0 15,861,801 10,000.000 | .............100.0
1199999, Total - Common Stocks - U.S. Property and Casualty Insurer 0 15,861,801 XXX XXX
1899999. Total - Common Stocks 0 15,861,801 XXX XXX
1999999. Total - Preferred and Common Stock 0 15,861,801 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....161,191,739.
2. Total amount of intangible assets nonadmitted $..........0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Intangible Assets 5 6
Included in Amount
Name of Company Listed in Section 1 Shown in Column 7,

CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Outstanding

NONE

E16
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Annual Statement for the year 2014 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE DA - PART 1

NTS Owned December 31 of Current Year

Showing all SHORT-TERM INVESTME
6 7 8

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount Due and
0 Current Year's Accrued
r Unrealized Other-Than- Total Foreign December 31 of
ei Valuation Current Year's Temporary Exchange Current Yearon | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in Bond Not in Due and Effective | When Received Accrued
CUSIP Identification Description Code | nf Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized B./A.C.V. Par Value Actual Cost Default Accrued Rate of Rate of | Paid During Year Interest
U.S. Government Bonds - Issuer Obligations
TREASURY BILL | @....... | . | 12/18/2014. | NOMURA SECURITIES INT. 04/02/2015. 8,999,306 0 107 0 0 ....9,000,000 ....8,999,199 0 0] ... 0.000 | ...... 0.031 | N/A..... 0 0
0199999. U.S. Government Bonds - Issuer Obligation 8,999,306 0 107 0 0 ....9,000,000 ....8,999,199 0 0 XXX XXX XXX 0 0
0599999. Total - U.S. Government Bonds 8,999,306 0 107 0 0 ....9,000,000 ....8,999,199 0 0 XXX XXX XXX 0 0
Total Bonds
7799999. Subtotals - Issuer Obligations. 8,999,306 0 107 0 0 ....9,000,000 8,999,199 0 0 XXX XXX XXX 0 0
8399999. Subtotals - Bonds. 8,999,306 0 107 0 Of s 9,000,000 J ........... 8,999,199 0 0 XXX XXX XXX 0
Exempt Money Market Mutual Funds
609068 DF 5 | FEDERATED TREASURY OBLIG FUND #68 INS........ .| 12/15/2014.| DIRECT. XXX [ e 1,815,549 0 0 0 0 (U I 1,815,549 34 0. 0.000 | ... 0.000 | MON...{ w.ooovvvvvrirvirnnnnn (V1N I
94975H 31 2 | WELLS FARGO ADV TR PL MM-SVC .| 12/11/2014. ] DIRECT. XXX 2,241,289 0 0 0 0 0 2,241,289 22 0]... 0.000 | ...... 0.000 | MON... 217
8899999. Total - Exempt Money Market Mutual FUNGS...........cccovisisiioiiiiie s i | e 4,056,838 0 0 0 (] [ D99, S [P 4,056,838 56 0 XXX XXX XXX 217
9199999. Total - Short-Term Investment; ....13,056,144 0 107 0 0 f e DS9S [ 13,056,037 56 0 XXX XXX XXX | e, 27 |
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Sch. DB-Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25



Annual Statement for the year 2014 of the JAM ES RIVE R I N S U RAN C E COM PANY

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest [ Amount of Interest
Rate of Received During | Accrued December
Depository Code | Interest Year 31 of Current Year Balance *
Open Depositories
Keybank, N.A Cleveland, OH 0 0 (2,786,992) | XXX
Federal Home Loan Bank Cinncinati, OH 0 0 195,206 | XXX
U.S. Bank Boston, MA 0 0 800,722 | XXX
0199999. Total - Open Depositories. 0 0 (1,791,064) | XXX
0399999. Total Cash on Deposit. 0 0 (1,791,064) | XXX
0599999. Total Cash 0 0 (1,791,064) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January . (663,042) | 4. ADIl....oocvorrernricniins | e (937,355) ....(2,205,747) [ 10. October.... ...(4,132,092)
2. February.... . ....(5,228,615) | 5. May. 4,920,520 ...(4,395,115) [ 11. November. N ...(3,324,750)
3. March...ooiie | oo (926,615)] 6. JUNE.....oovvveiriiiiiniinns | e (1,751,945) (3,795,304) | 12. December........coccvveee | v (1,791,064)

E26
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Annual Statement for the year 2014 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

Bonds - Industrial and Miscell (Unaffiliated) - Issuer Obli

KEYBANK NATIONAL ASSOCIATION REPO ‘ ‘ ... 12131120141 ...............0.005 | .......01/02/2015 2,617,500 2,067
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligation 2,617,500 2,067
3899999. Total - Industrial and Miscellaneous (Unaffiliated). 2,617,500 2,067
Total Bonds

7799999. Subtotals - Issuer Obligation: 2,617,500 2067
8399999. Subtotals - Bond 2,617,500 2067
8699999. Total - Cash Equivalent: 2,617,500 2,067




Annual Statement for the year 2014 of the JAM ES RIVE R I N S U RAN C E COM PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama.......cccooiiiiiniiiiciicis AL o 0 0 0 0
2. Aaska... 0 0 0 0
3. Arizona. 0 0 0 0
4. Arkansa 0 0 0 0
5. California... 0 0 0 0
6. Colorado......c.cccooimucrmremcicirrrierccnicd 0 0 0 0
7. COMNECHCUL.....vvevevererrrrerrerrd (01 I 0 0 0 0
8. Delaware...........cooeverrevreveercnnecnnd (/=3 [ 0 0 0 0
9. District of Columbia........ccccovevveevees (D03 IR 0 0 0 0
10, FlOMG@. e (T [ 0 0 0 0
B AT CT=To T OO (C7.Y (- 0 0 0 0
12, HaWali...ucveveeeeceiiiiececiennns ({1} [ 0 0 0 0
BT s T N ([0 I 0 0 0 0
14, llinois. 0 0 0 0
15, Indiana.. 0 0 0 0
16.  lowa 0 0 0 0
17, Kansas.......cicciennenneniiinnns (1G] - 0 0 0 0
18, Kentucky.....ooooevvvereeerevreierenrennnad Q2 [P 0 0 0 0
19, Louisiana......ccccoocvvveveeeeirenecrnriiirennas (V.Y [ 0 0 0 0
20, Maine......coooorcrnrericcreecciiiid V13 [— 0 0 0 0
21, Maryland.........coooeeenieeiesrieenid MD | ..o 0 0 0 0
22, Massachusetts...........cccocovvvunneacd MA] ... B..... Collateral securities for the MA DOI 0 0 700,908 703,880
23, Michigan.......coooeueeviierieinniieniiennns {11 I— 0 0 0 0
24, Minnesota.............cccooemerrmnrcceencc MN | i 0 0 0 0
25. 0 0 0 0
26. 0 0 0 0
27. 0 0 0 0
28. 0 0 0 0
29. 0 0 0 0
30.  New Hampshire..........ccoooverrrrnnrnnd NH | oo 0 0 0 0
31, New Jersey.....ervnnninennnnd NI s 0 0 0 0
32, New MeXiCO......ccooeumrerersrrrennannd NM] ... B..... Collateral securities for the NM DOI 0 0 110,412 109,107
33, NeW YOrK....ooooooerveienciecieesiniennnn NY]|...... B..... Collateral securities for the NY DOI 0 0 2,705,318 2,824,116
34, North Carolina.......cccccocovucvvuicnncend [0 [N— 0 0 0 0
35.  North Dakota..........cccooeeuurrrivvunneeacd L\D) [N 0 0 0 0
36.  Ohio...... Collateral securities for the OH DOI 2,415,960 2,678,979 0 0
37.  Oklahoma. 0 0 0 0
38.  Oregon.. 0 0 0 0
39.  Pennsylvania 0 0 0 0
40.  Rhode Island..........ccccoococeucriccncneae (2] [ 0 0 0 0
41, South Carolin........cc.ccoevvvvvvereinni (63 [ 0 0 0 0
42, South DaKota........cccouerrrvvcrveruurnn 1) 0 0 0 0
43, Tennessee......ienierviiunns N1\'J [— 0 0 0 0
LV [ D, [ 0 0 0 0
45, Utah...ciiniiienisiiniiininnnnns (U1 [ 0 0 0 0
46, Vermont.........onreciciiininnnn) VAN [ 0 0 0 0
47, VIrginia.. .. VA i 0 0 0 0
48.  Washington... 0 0 0 0
49.  West Virginia 0 0 0 0
50.  Wisconsin. 0 0 0 0
51, WYOMING....covvvvevvereneerreiieinnn 0 0 0 0
52.  American Samoa.........ccccccuceeeere AS | i 0 0 0 0
LT €T 1 (c1V} - 0 0 0 0
54, Puerto RiCO......ccoovvvrvevveirrnrrrriiinnns 1434 [ 0 0 0 0
55.  USVirgin Islands..............ccccceen. AV} [ 0 0 0 0
56.  Northern Mariana Islands...........MP | ............. 0 0 0 0
57.  Canada.......mmmmmmnmnnnnnnsd (07.1\' [ 0 0 0 0
58.  Aggregate Alien and Other........... OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 2,415,960 2,678,979 3,516,638 3,637,103
DETAILS OF WRITE-INS

B80T, eeennnssssssssssssssssssssssssssssnsssssanssenes | v 0 0 0 0
5802, erreenerennesssnsssssnnnsssnns | cveeseeinens 0 0 0 0
5803, s snnsssnns | soesnieiens 0 0 0 0

5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above) XXX XXX 0 0 0 0
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