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Annual Statement for the year 2015 of the JAMES RIVER |NSURANCE 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. treaSUMY SECUMHES. .......cvueerrieieeieireieieiereiseie st ses i | sebeeessnsens 6,280,411 |.......c..c. 2.3 | 6,280,411 | ..o (110 I 6,280,411 |.....cco.e. 2.3
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt GENCIES.......veuvrrerrereirrrrnrereeeresssneseienns | sereesnssessssesnssensnnssens (O] I 0.0 | o (0 (0 (0] 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........cuvererernienies | covvrevremsssssiessenesseenns (0] I 0.0 [ oo (01 (0 (O] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....cvervveiriiiieicisiesie e ssesnss | sebessesesssssssensessssneen (0] I 0.0 | oo (01 (0 (O] I 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.............coveers | vevreerrerneereersinrneinnd (V] I (00 (01 P 0 (] I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations............ccccoevveereereerncnenennions | cevrereennnni 2,062,995 |08 | i 2,062,995 |...coovrnrnrrniennend0 | v 2,062,995
1.43 Revenue and assessment obligations . 13,968,562 13,968,562
1.44 Industrial development and similar obligations.............ccccccoeviveveveens | ovvereinen. 28,169,006 |.......... 104 | .. 28,169,006 |......ccccvvverrerrnnns (N 28,169,006
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccocevereereeneereeseseienes | eeerereeeessissesininen0 [ reieeee0.00 | o (01 0 [ e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC...........cccooveeevvies | veveierieeennn 138,096 | i1 | o 138,096 | ..covvevrererirennnn. (O I 138,096 |............ 0.1
1.513 AlLOtNEI ..o ereeecsseessssisssssseesssessssssssesssnsnes | sessnnssesssssesssnssnsensnnsQ [ eonerrennsnd00 | vt (01 DO 0 (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceevevrevennn. 1,754,651 |............ 0.6 | v 1,754,651 | .o (V10 1,754,651 |............ 0.6
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Lin€ 1.5271........covvieinieeieinieeieen | v (O] I 0.0 | oo (01 (0 (O] I 0.0
1,523 All ONEI ..ottt sstenssnssens | seesessessnens 5,098,513 | ........... 19 [ s 5,098,513 | .ovvrerrrrrierins (V1 5,098,513 | ........... 19
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHIES).....vvvececiriiiicieieie e rsesees | sebieesesiees 91,261,818 |.......... 336 | oo 91,261,818 | ..cveeeireieiinines (V1 91,261,818 |.......... 33.6
2.2 Unaffiliated non-U.S. securities (including Canada ..15,242,891 ..15,242,891 |.. 15,242,891 |..
2.3 Affiliated SECUMLIES. .......oveerrererercreireiceeineinesererinesensessinensesenisssnenenens | esnenseessnnsnennenseeenn0 | eonenensnd0000 | i 0 [0 | 0
3. Equity interests:
3.1 Investments in Mutual funds.........cccovenercrnnenennninsnsneessneesnns | e o000 | i (V1 O (0 RN (V1N I 0.0
3.2 Preferred stocks:
3.21 Affiliated 0 ] (V1 SN (1 RN (V1N I 0.0
3.22 UNAffiliated.......overeereeeeeeeiecisereeceie ettt sseesssssenenens | eereeseseesens 46,584,585 |.......... 172 | s 46,584,585 |.....covvrrrriinns (V1 46,584,585 |.......... 17.2
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIEG. ...t nenseniens | cneressesinenessnseneneens0) | vereeeneens (00 (01 D (0 (V1N I 0.0
3.32 Unaffiliated........cocvreriirerenreesicesice e | coneresseninens 6,709,272 |............ 2.5 | 6,709,272 | ..oovvrvririrrcriene (V10 T 6,709,272 |............ 2.5
3.4 Other equity securities:
341 AFFIBEE. .. cvvvvese s | eerieenenens 16,367,542 |............ 6.0 | v 16,367,542 | ..o (V1 16,367,542 |............ 6.0
342 UNAffiliated..... .ottt | eeeesenseneneniees 734,100 |....coec.. 0.3 | e 734,100 | .o (V1 [T 734,100 |...ocenee. 0.3
3.5 Other equity interests including tangible personal property under lease:
351 AFflIATEA. ... enensniens | cnerensssinenensnieesneens0) | e 0.0 | v (V1 D (0 (V1N I 0.0
3.52 Unaffiliated.......ccovvrirrerieirinsissieissseiessssssessssissssessssssssssssssssnens | snsssesssssssssesssssenssnsssQ | veveesennens (00 (01 D 0 (010 O 0.0
4. Mortgage loans:
4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses
4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
5. Real estate investments:
5.1 Property occupied by COMPANY........ccocuieiriiciirieieessieie s | veesssessesssssssesesesenes (0] I 0.0 | oo (01 (0 T (O] I 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........ccoeveviereiiiieieeeesies | e (0] I 0.0 [ oo (01 (0 (O] I 0.0
5.3 Property held for sale (including $.......... 0 property acquired in
satisfaction of debt)........cccovvveeviiniiieieeeenes | e 0 | e 0.0 | oo (01 (0 (O] I 0.0
8. COMTACE I0@NS........cerereececieiiece ettt sssessessenssessessenssnnsens | eeenessessesssessessnnsenesnl | corneeneend (00 (01 P [0 (V] I 0.0
7. DEMVALVES......ovvieciicicisee st esensssinensssnnins | nvenenessnssnensnsssnsnened [ connninein 0.0 | v (V1 DN (1 RN (V1N I 0.0
8. Receivables fOr SECUMLIES. .........vcrrererreirrirriecireireieeseereisseseeeseesssseesssssssssssssseenns | eeeneeessensneens 109,894 [ riiieiincd 0.3 | e 703,854 | ..o (0 [T 703,854 |........... 0.3
9. Securities lending (Line 10, Asset Page reinvested collateral)...........cccococeeeveves | vevevereeviveiniieienennd0 e 0.0 | oo (1] D,9,%, GRS D )9, G IR XXX..
10. Cash, cash equivalents and short-term investments.............cccoeeeveeievereeiienes | cevveriieinns 14,622,783 |............ 54 | i 14,622,783 | ..coovveverererene. (V1 I 14,622,783 |............ 5.4
11, Other inVested @SSELS.......c.ouurcrieririicreinresc e | ereenisninns 21,849,179 | ... 8.0 [ i 21,849,179 | .o 0 [ i 21,849,179 | ..o 8.0
12, Total INVESIE @SSELS........ccouieeeerieereeieiiecreeeeeteeee ettt ensenienens | eoeeneeenees 271,548,258 |........ 100.0 | ..o 271,548,258 |.....cocovvvrvrrienes (U 271,548,258 |........ 100.0
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Annual Statement for the year 2015 of the JAMES RIVER |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt 0

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt 0

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb 0

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

7.0 Totals, Part 1, COIUMN 12. ...ttt 0

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 0

8.2 Totals, Part 3, COIUMN ...ttt 0 0
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 0
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt 0
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e 0

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

3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes 0

3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0
4. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb 0

52 Totals, Part 3, COMN B N 0 NE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR 0
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e 0
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt 0

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

101 Totals, Part 1, COIUMN 1.t es st 0

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R 0
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R 0
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas 0
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Annual Statement for the year 2015 of the JAMES RIVER |NSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s 0

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 15,811,000
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 6,996,093 22,807,093
3. Capitalized deferred interest and other:
3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt 0
3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0 0
4. ACCIUAI OF GISCOUNT.......vovevereieieiesesis it 0

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COUMN 13.......ouiieieeeeie sttt es ettt bttt b sttt s s s et en st bt s s e s st sse st (957,914)
5.2 Totals, Part 3, COIUMN ..ottt sttt a s bbbt b et ettt s s bt seasan st anea 0 (957,914)
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas 0
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s 0
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn 0
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t 0
9.2 Totals, Part 3, COIUMN 4.t 0 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s 0
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 21,849,179
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb 0
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 21,849,179
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 292,705,528
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 78,707,877
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 759,253
4. Unrealized valuation increase (decrease):
4.1 PaME T, COIUMN 121ttt 8RR (4,786,111)
4.2 Part 2, SECHON 1, COIUMN 5.ttt ettt sttt a et b sttt s st bt bes st et et se bt ensebesansnaas (87,025)
4.3 Part2, SECtON 2, COIUMN 13........ itk 424,107
A4 Partd, COIUMN Tttt 897,282 (3,551,747)
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 1,374,709
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 133,480,609
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 359,574
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR 0
8.2 Part2, SECON 1, COIUMN 19....... ittt 0
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt 0
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt 1,095,406
9.2 Part2, SECHON 1, COIUMN 17 ...ttt 0
9.3 Part2, SECHON 2, COIUMN T4........o it 0
94 Part4, COIMN 13ttt R 687,586 1,782,992
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 234,372,445
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R 0
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 234,372,445
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Annual Statement for the year 2015 of the JAM ES RIVE R | N S U RAN C E CO M PANY

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.. ...6,280,411 6,246,173 ..6,280,513 6,275,000
Governments (Including all obligations 2. CaNada.. ..o [ e [0 [0 (01 RN 0
guaranteed by governments) 3. Other Countries......oovrrrinee [ orrnrnsisisisssesissessins [0 [0 [0 0
4. TOtaIS.cooveeerrresssrensnrriiannes | conrreesssnessneeend 6,280,411 | ool 6,246,173 | ooovverirrriinnnnns 6,280,513 | .oooornnrriiisnnienns 6,275,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. Totals....oovirrierirsisrnsnn [ [0 [0 [0 O 0
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals....oovieierniirininiisnne | o 2,062,995 | .o 2,157,320 | i 2,067,480 | .o 2,000,000
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.ooririsssiinssiinnns | i, 44,030,317 [ oo, 48,842,125 | ..coocovvnnn. 44247202 | .o 45,008,311
Industrial and Miscellaneous and Hybrid 8. United States........cccoevverveeees | e 96,360,331 | coveverrian 96,915,402 | .ocvvovvvvernee 100,650,016 | ..cocvevrreee. 103,579,705
Securities (Unaffiliated) 9. Canada......cooeeveenmeereerrerinns | e 2,261,600 | cooveernerrireeenen 2,261,600 | .oovvverrriireenns 2,806,087 | ooooerereereeeanns 3,444,970
10._Other Countries. ...oueeeessrreee | coreenssieiisnncens 12,981,291 [ o, 13,029,441 [ .o, (RESEIK P4 —— 14,727,949
11, Totals...oooocrnnniissiicnsniss [, 111,603,222 | ...ooovcrvreennes 112,206,443 | ...ooooovcvvveennee 117,046,024 | .....occcooeveene. 121,752,624
Parent, Subsidiaries and Affiliates 12, TotalS.....veeeeveeeveeceeeeeeces Lo (01 U [0 O (01 O 0
13. Total Bonds.......coosmseemsmsrees | coveviiciiicnnnes 163,976,945 | ...ooooocvvceennes 169,452,061 | ...ooveiscnriennes 169,641,219 | .ocovvvcncieenes 175,035,935
PREFERRED STOCKS 14. United States.......cooeevvrmveeeens [ cevevrmreririnneenns 42,625,422 | c.oovvvvriiennn: 43,320,862 | ..oooererrvrnnns 40,512,205
Industrial and Miscellaneous (Unaffiliated) [ 15. Canada.........ccccocveverervereenns [ oreieiesieeceseeeenes (01 TR (01 RN 0
....................... 3,959,163 | ... 3,959,163 | ..oovvveeeeeee...... 3,637,934

46,584,585 ...47,280,025 44,150,139

Parent, Subsidiaries and Affiliates ~~ [18. TotalS.....ccccoenuvcencinnicnsiens [ [ 0].. .0
19. Total Preferred StockS....... | ...ccooccvvnns 46,584,585 [ ..o 47,280,025 | ..covoovvienns 44,150,139

COMMON STOCKS 20. United States........couuevverneeees | covvevrmnereriseceens TA43.372 | oo TAL33T2 | o 8,102,299

Industrial and Miscellaneous (Unaffiliated) 21, Canada.......ccooeeeiereeierenns | e [0 T [0 RN 0
22. Other Countries......coocuvvirens | eoneriesiiiiiissi i 0 ], 0 i, 0

23, TotalS. ..o | i, 7443372 | oo, TA43372 | oo, 8,102,299

Parent, Subsidiaries and Affiliates 24, Totals....oovesieiiiiciiiiciciiees | i, 16,367,541 | oo 16,367,541 | ooovviiiinen 15,000,000
25. Total Common StocksS....... | ccoccvvvciiiennece 23810913 | oo, 23,810,913 | oo 23,102,299

26. Total StOCKS....mmreensssrirnsssse | v 70,395,498 | ..oooovovive, 71,090,938 | oo 67,252,438

27. Total Bonds and Stocks.... | ................... 234,372,443 | oo 240,542,999 | ...oovvvrrrerenn. 236,893,657

S104
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Annual Statement for the year 2015 of the JAM ES RIVE R IN S U RAN C E COM PANY

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

1 2 3 4 5 6 7 8 9 10 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
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)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

2.1

22
23
24
25
26
2.7

3.1

32
33
34
35
36
3.7

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

................. 1,047,821
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
................. 5,793,809 | ...............27,942 536 | ..............40,968,334 | .....ccocevvverreeenc22.1 | 52,014,663 | ... 216 | .......40,968,333
.3,061,983 .3,061,983 |.... 3,061,983
............................... 0 ceveeeeneiesessissiinnnni0 ceevieeriessiessinnsisssinnnin0
............................... 0 reveerinsiesississinnnns0 ceeveeesinssiessinsssssnnsn0
............................... 0 [ coveeeereeeerieerieeeee0 [ e l0 ceevienriessisssnssinssinnnnn0 | e 0
............................... 0 [0 | o0 coevensressnssssssnennn0 |0
................. 8,855,792 |...............27,942 536 | ..............44,030,317 vrerreenenn:44,030,316 | o0
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Annual Statement for the year 2015 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 Column 6 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 oottt sssssssssnssessssssnsenes | sevssssssssnses 14,208,258 | ....covvereeee 5,179,758 | oo (01 (U1 SN | I ISR 19,388,016 | ..ooovvevrreerrrrrnnn. 105 [ 25,551,147 | oo 106 | .o 15,208,209 | ..oovvvvenven 4,179,806
8.2 NAIC 2.ttt siessessessaesssnsns | cevversissinsins 1,115,687 | .o 1,003,128 | ...cceouuce. 13,540,446 | oooovoeeeee (01 SRRSO | I USSR 15,659,261 | ..oooeverrererreeierens 85 [ 18,622,331 | .o 77 | 14,543,573 | oo 1,115,687
B.3 NAIC 3.t st sesins | cresiaesieeniens 1,004,849 | ..coovvrennce. 271,959 | oo 4,353,603 [ cooooeveerereeeeieaan 0 [ cooeeeeeeeeieeeeeeenn0 [ e 5,630,411 | oo 30 |, 10,012,915 | oo 42 |, 1,004,849 | ............... 4,625,562
............... 27,081,539 | ..e0eireenn30,241,085 | oo | 0 | 057,322,624 | coo000030.9 | 85,565,313 [ o355 | 0 | 57,322,624

Totals...

14,400,049

8,590,146

14,400,049

112,400,361

148,341,852

Hybrid Securities




Annual Statement for the year 2015 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 Column 6 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)
Total Bonds Current Year
9.1 NAIC ottt seen (d).......... 26,945,694 | ..............11,987,307 | ................4,879,020 | ................. 6,841,630 | ..cce00ennnn28,951,921 | i 79,605,572 | o830 [ b XXX [ et XXX [ e 75,425,764 | ..o 4,179,806
1,115,687 | ...............10,630,990 | ...............13,540,446 | ................. 3,061,983 | .oveereereerieiieiieennd0 | 0000 28,349,106 [ o153 | XXX i e e XXX [ e 27,233,418 | ..o 1,115,687

1,004,849 | .... 4,625,562
........................... 0f.....27,081,539

............................................ 8,573,169

.9,903,613

9.8 Line9.7a52 % 0f COL 6. | evseneresiesnsseneenens 1900 | vieieiessseniereenennd 10 | o318 | o 5.3

. Total Bonds Prior Year
101 NAIC 1ottt ettt stesssseses | evsesassaesians 22,881,204 | ....couue. 28,477,041 | oo 18,921,611 | e 1,451,884 104,624,072 | covvereercercveceenn 834 | 99,634,087 | ...ovvvirnnnes 4,989,984
LA3,712,797 . ...12,056,425 | .... 3,046,344 | ... . . ...28,815,566 | .... . ..22,749,482 | .... 6,066,084
................. 4,358,492 | .................5,446,357 v 13,209,247 | i85 | 4,208,097 | .................9,001,151

L0IS

104 NAIC Ao ses s sess s ssssss s snsssnes | svssssesssssssssssissasssesens (O 24,759,173 | ... 60,806,140 | ...ooovvecvererrereereeneen0 [ o0 e XXX | e e XK X e | s 85,565,313 | cevvevrerereeeeennn355 | 261,191 | oo 85,304,122
10.5 NAICS..... .0 5,381,653 | .. .3,208,493 . . .8,590,146 8,590,146
10.6 NAICS..... L0 {01 IO 0 | oioeeecerienieeenieneeen0 |0 [ b XXX e e XX | (C)iiecsienceeieeed0 |00 | ieicieiceiieiieesn0 [ 0
10.7 TotalS.....covvvererrrrerernens ...23,089,270 | .... ...76,689,156 | .... 100,439,026 | .... . ) ) 113,951,487
10.8 Line 10.7.@58 % Of COL 8.....cvuoiuiiiciiieisiieieiesiseieissssssieseniens | esreessesssssensssssssseneas 9.6 [ e 318 [ e 41.7 . 0 e XXX [t XX | s 100.0 | e XXX e | i D27 [ i 47.3
. Total Publicly Traded Bonds
T4 NAIC 1ottt essssenes | evsessessenians 26,945,693 | ...coovrrnnnee 7,807,501 | ..ooeeererenn4,879,020 | oo 6,841,630 | .ccovvrernne. 28,951,921 | .ovvvrernnee 75,425,765 | cooovvreererisrins 40.7 | oo 99,634,087 | .ovverererrereins A4 | . 75,425,765 | ... ) 0.9 S
112 NAIC 2.ttt sssanes | evvessssssassses s saessseas (1 10,630,990 | ...............13,540,446 | ................. 3,061,983 | oo (0] I 27,233,419 | oo, 4T | . 22,749,482 | oo 94 | 27,233,419 | ..o ) 0.9 S
.............................................................................................................. 1,004,849 | .ooovorvvieiieeen0.5 | 4,208,097 | e 17 | 1,004,849 | W XX X
........................... ...18,419,466
11.8 Line 11.7asa % of Col. 6.......ccccevvrrrvrerenns 270 ... . 178
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9...........ccoeeverernnnnn. . KO JN E 9.9
12. Total Privately Placed Bonds

120 NAIC s | s (U I 4,179,806 | oo 0 [ oo | il [ 4,179,806 | .ovvvrrieriinnnenn .3 | e, 4,989,984 | ...ovvivrririinnennn 21 |l XX XK [ i 4,179,806
1,115,687 6,066,084 1,115,687
12.3 NAIC 3.t resi st essssssnsans | reessesesssessssnessessseees (U I 271,959 | oo 4,353,603 | ..o | 0 e 4,625,562 | ..oovvoevriennenn 2.8 | e, 9,001,151 | cooorrrerrreeeenn 3T [ XXX s | i 4,625,562

124 NAIC Aottt sssnnes | evvessssssassses s saesseneas (1 27,081,539 | ....ccounee 30,241,085 | ..ooeeeeeerereeeenenn0 [ 0 [ 57,322,624 | ..covereieeereenn30.9 [ 85,304,122 | o354 [ b XXX [ e 57,322,624
12.5 NAICS..... .0 8,573,169 | .. 5,826,880 .8,590,146 ...14,400,049
12.6 NAICG..... 0 {01 N 0 | o0 |0 [0 0.0 | 0 | 000 [ b XXX e [ i 0
12.7 Totals....cccoeveererrrernnnns 1,115,687 | .... ...40,106,473 | .... .40,421,568 | .... ..81,643,728 ...81,643,728
12.8 Line 12.7.@5@ % Of COL B.....vvurvrerieierissiesesesiseesessssissssesssnsens | sevsessesssssssessssessenens 14 [ 491 | s 495 | ... .00 ... O . . .100.0
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........cccocereieiiiiines | coverieisisieiesiens (URCTN I 21.6 | oo, 21.8 . 0] s A e XXX [ XXX e e e XX s e e XXX e | i 441
(@) Includes $.....5,192,797 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.....10,496,364 current year, $.....11,420,164 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§.....10,425,000; NAIC28§............ 0; NAIC3S§... 0; NAIC4S....... 0; NAIC58§......... 0; NAIC6S.......... 0.




Annual Statement for the year 2015 of the JAMES RIVER INSU RANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

2 3 4 5 6 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa 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

U.S. Governments
1.1 1SSUET OblIGAtIONS........cevecveeereercceecteee e sssesaens | evernienins 12,280,672 | ...oecvvveee. 4,905,555
1.2 Residential Mortgage-Backed Securities.....
1.3 Commercial Mortgage-Backed Securities....
1.4 Other Loan-Backed and Structured Securities.

1.5 TOtAIS. ...ttt

All Other Governments
2.1 ISSUET ODBlIGAtioNS........cccvuvveeieieieese e
2.2 Residential Mortgage-Backed Securities.....
2.3 Commercial Mortgage-Backed Securities.... .
2.4 Other Loan-Backed and Structured Securities............ccoevvverervcrerennnn
2.5 TOtAIS. . ovu ettt

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS.......oveieereeieciecseie et ssssnenens | rvessessssessesensesesseneees 0
3.2 Residential Mortgage-Backed SECUMLIES..........cc.covuveererrerrererseiieiiens | e, 0
3.3 Commercial Mortgage-Backed Securities.... .0
34 . .0
3.5 TOtAIS. .ottt sensenss | fesssssssessensessesssenaanes 0

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBlIGAtIONS. ......veeececeeieeeieise ettt
4.2 Residential Mortgage-Backed SECUNtiES.........cccovvveevevreeereeieeereeinias
4.3 Commercial Mortgage-Backed Securities.... . .. 0. 00|.. . .
4.4 Other Loan-Backed and Structured SECUNtieS..........ccovvvvvevvvereerreeriees | evreeerisiieeeisisiieeene0 | o0 | i | s O e, O] 0 | e,

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OblIGAtONS. .....c.veveiviieieieeie et sssseseses | seevesiese e sesssasnee 0
5.2 Residential Mortgage-Backed Securities. 56,764
5.3 Commercial Mortgage-Backed Securities.... B [ 0].. ..
5.4 Other Loan-Backed and Structured Securities.............cceeeveevreevereenies [ oeieiiiiecisieicsinn {1 I 0 i, {1 I (1 I 0] e, 0

..42,137,568 | .... W22.7 | 52,766, 9 42,137,568
1,892,748 ..1,892,748

5.5 TOtalS....rveecisiisssi e | 456,764 | ...ccooovvnven. 1,901,994 [ ..o, 4873231 | .o, 8,855,791 |............. 27,942,536 [ ...ccooovvnn. 44,030,316

Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlIGAtiONS........cvurverererieierise e
6.2 Residential Mortgage-Backed Securities.............cccoevevererrerererveeinnns I
6.3 Commercial Mortgage-Backed Securities.... N . . . . ..10,587,012 | ... 44 1.
6.4 Other Loan-Backed and Structured Securities...........c.ocuvrererererreienenns A 11,080,489 | oo 4.6 |, 1,668,492

8.5 TOHAIS. ..o N 148,341,853 | ..oooioinen 61.6 .o 30,756,631

. Hybrid Securities
7.1 ISSUEr OblIGatioNS. .......cvueveevereieieieiee et V2 7,146,891 O 9,627,862
7.2 Residential Mortgage-Backed Securities. . . .
7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities.

7.5 OIS, oottt

Parent, Subsidiaries and Affiliates
8.1 ISSUET OblIGAtIONS. ......ecvveveicvereicree et
8.2 Residential Mortgage-Backed Securities.............ccooeeveieerrerrererveeinnns
8.3 Commercial Mortgage-Backed SeCUrities............covuvvuererrereiererecrnenns
8.4 Other Loan-Backed and Structured Securities.

8.5 TOHAIS. ...ttt




Annual Statement for the year 2015 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

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 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
Total Bonds Current Year
9.1 IsSUEr Obligations..........c.coevureerreniernienieieeiieniesississsssssesssssssssssnssns | conneneennenn 2,826,208 | oo 52,898,285 | ..............58,587,243 | ...............9,884,509 | ...........28,951,921 | .......... 175,148,166 | ...cvovvrrvrneeneenn 945 [t b XXX [ e XXX i [ e 96,988,074 | ............. 78,160,091
9.2 Residential Mortgage-Backed Securities..... 1,163,090 L1892,748 | 0
9.3 Commercial Mortgage-Backed SeCUties............covvvevereverecreesesreeenes | vevvriereeneeen 1177 | 1,983,795 34717 | . 1,983,795
9.4 Other Loan-Backed and Structured Securities............cooevvevrverreerecinns L eoeeiiiienenn 668,540 [ v 2499793 | oo (V1 I 00 | e 3168,333 | e L7 | XXX et XXX | e 1,668,492 |............... 1,499,842
9.5 TOtAlS ..o sssessiesisesssessiessiesssesssesssesssesssesssenssenssenssenssens | sensseesnnsnni 20,006,229 | covvireiins 58,544,963 | ....ccccvvuen 58,841,034 | ....cccvvnenn. 9,903,612 | .ccvvvenen. 28,951,921 | ..ccoveeve. 185,307,759 | c.ovvvverreireinnnns 100.0 | ovevrree e XXX e e e XXX [ s 103,664,031 | .....cc..... 81,643,728
9.6 Line9.5a53 % Of COL B.....overeiiiiieisieisisisissssiseesnssnessesensnssnssssssnnns | evsessssssssssesssnsssse | 9u]_| wossensessesssesssnssnnes 316 [ s 318 | i 53 e, 15.6 [ oo 100.0 | XXX oo L XXX e e XX [ i 55.9 | oo 44.1
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oorvverercirrireiieiieiieeiieiteeieeteseeseessessessssssnsas | eesiesiseneens 19,738,205 | ....cccounee. 58,273,027 | ..cccovvenne 95,559,453 | .....ccvvunee 4,027,342 | ..ccovveane 36,021,138 |.....ccceouee. ) 0.9 G DR 90,9 CHRIRIN INT 213,619,165 [ ..o 88.7 | oo 103,669,094 | ........... 109,950,070
10.2 Residential Mortgage-Backed SECUMHES..........ccouverireineineineineineines | cerieeiineiinnees 1,038,427 | ..ooovvirren. 2,672,257 | oo 1,268,584 | ...ccoovvunnvnn 470,887 | ..covrrrririend 67,526 |...ccovvennee. ) 0.9 CHUIIN I ). 0,9 CHRRIN IN 5,517,681 | oo 2.3 [ 5,517,680 | covvvrrereirnerrnereenens 0
10.3 Commercial Mortgage-Backed SECUMtiES............ocveemierneennernernerneins | cevvnriineiinnens 1,384,577 | oo 5,591,445 | ..ovvvvenne 3,610,990 | oo 0 [ oo (VN P— ) 0.9 CHUIIN I 90,9 CHUININ TR 10,587,012 | oo A4 8,085,360 | ....covvunee. 2,501,651
10.4 Other Loan-Backed and Structured SECUMHES...........cveeveereeneerneerneens | corisiiisiiisiennes 928,062 | ....cccoouce.. 10,152,427 | oo, (O R (O 0 [ 0,9, ST [ 0,0, ST [ 11,080,489 | ..o 4.6 | 9,580,723 | ...coovvuune. 1,499,765
10.5 TOHAIS...coouerereireereeret ettt ssesssensnes | reniesinneens 23,089,271 | .ovvevrees 76,689,156 | ............. 100,439,027 | ..occovvernees 4,498,229 | ............. 36,088,664 |.............. ) .9 N P ). 9,9 CRURRIN INR 240,804,347 | oo 100.0 | .o 126,852,857 |........... 113,951,486
10.6 Line 10.5858 % 0f COL 8. ssisieisssssssssssssnssnsenes | sesssesssesssesssesssesseas S 318 | i AT [, 19 | i, 15.0 [, XXX i, XXX oo [ oo 100.0 |, XXX ooiriiiens | e Y [ 47.3

60IS

Total Publicly Traded Bonds
11.1 Issuer Obligations 23,710,521 18,165,675 96,988,076 103,669,094 96,988,076
11.2 Residential Mortgage-Backed SECUtIES. .........cvvereereerrrrnerneereeeeneennenns [ v 456,764 | ... 1,163,090 | oo 253,791 103 [ 0 [ 1,892,748 O [ 5,517,680 B 1,892,748
11.3 Commercial Mortgage-Backed Securities...........cocveveverereeriereeveeiies | coerreiiirinns SAATAT | o0 0 | 0 | (0] IS 3,114,717 T i 8,085,360 I3 [P 3,114,717
11.4 Other Loan-Backed and Structured SECUMHES...........cvevvremeerneernrrnens | cririisiininnns, 668,540 | ..oooooee000a999,952 | 0 |0 | [V I 1,668,492 e I 9,580,723 O 1,668,492

115 TORAIS. ..ttt esisenenns | eeniesinneens 27,950,542
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn. .27.0
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9...........ccoucvvirvinscinciinine | o, 15.1
Total Privately Placed Bonds
12.1 1SSUET OBlGALIONS........ovevreereeieeiesieese s | sessesssssnees 1,115,687 | ..covvnnene. 36,622,836 | ...ccoovvnne 40,421,568 | ..o, (O [N (N [P 78,160,091 [ oo 422 [ 109,950,070 | ..ovovvvrrerrirnne. 457 [ ). 0,0 G IO 78,160,091
12.2 Residential Mortgage-Backed SECUMHES. .........oeverurerreenrerrereeenrireireees | ceereereiieeseeneeseieeeeneens (01 (01 (01 [V (01 (01 O (K0 (01 O 0.0 | D90 GO (TR 0
12.3 Commercial Mortgage-Backed SECUMES.............ovrvemrineeneinrinninnies | e ([N [ 1,983,795 [ oo (01N [ (O [ (VN [P 1,983,795 | oo 1A ] e, 2,501,651 | oo 1.0 | 0.9 CHRNIN IR 1,983,795
12.4 Other Loan-Backed and Structured SECUMHES...........cvrvereerrrenreenrinnies | oriniississississinieas (O 1,499,842 [ ..o 0 [ s (O [ [V I 1,499,842 | oo 08 [ i, 1,499,765 [ .o, 06 [ .0, ST 1,499,842
12.5 TOHAIS ..o enines | eestneseesnees 1,115,687 | ...coovnvene 40,106,473 | .cooerennens 40,421,568 | ..o, 0 [ oo () S 81,643,728 [ ..o 441 (e 113,951,486 | ..o, 473 | ) 0.9 CHRIN IO 81,643,728
12.6 Line 12.585@ % Of COL B.....ouvvuveneeciiericrieineeienieeienisnisesisssssienes | seesississsssssssssesssens T4 | 491 [ s 495 [ s (VX0 0.0 [ oo 100.0 | .ovvreerenes ) 0,9 CHUSIN IO 90,9 CHIIN PO ) 0,9 CRTI IS ). 0.9 CHURINN ER 100.0

12.7 Line 12.5asa % of Line 9.5, Col. 6, Section 9........ccccevvvvcvciinnicinnnie | v, 06 ] i, AT 218 | o 00 ] i, 00 ] s L I I L., ST R D, SR R D9, S I ., SR [ 441
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Annual Statement for the year 2015 of the JAM ES RIVE R IN S U RAN C E COM PANY

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 valug, DECEMDET 31 Of PHOF YEAI.........cccvivireiercisiecieietsete et be s sssnaas | evissessesssssses e esses s s sssaenas 13,056,144 | ...ooveeeeeeee e 13,056,144 | ooooeeeeeeeeeeeeeeeeeeeeeeeneeeeneniniennd0 | e [ e
2. Cost of short-term iNVESIMENS ACUITE............cvevieieeieieteeeie ettt ss st s st s s sesss s ssnsns | sestissessesssesssssesssssses s entessesas 97,420,096 | .ooovereeeerereeee e 97,420,096 | ..oocvvevieececereerveeseeeenenesneerenend [ 0| e
3. ACCTUAI OF BISCOUNL........ovveareriririiseri st nn s | nesssee sttt 2,331 | oo 2,331 | 0 [ 0 |
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 | coereereeeeese e O | o0 | 0 |
5. Total gain (I0SS) ON QISPOSAIS.......ceurureureeerrereesiereireiseeseesseaseeseessseseesessessesssesseesessssssse st ess e e st essasssssessessenssessessessanssnssnss | sessessossssssessassassssssnesastassessessessnnssnes 3,563 | e 3,563 [ o0 | e 0 [ s
6. Deduct consideration reCeived ON AISPOSAS............ccevcuireveieiisieseieie sttt sse st ssae s st sassssssssenes | sentessesesissesssssesssssaesssessesaenas 99,574,618 | .veveeeeeeeeeee e 99,574,618 | ..o [ o0 | e
7. Deduct amortization Of PIEMIUM...........cceieviieieieieeeceie ettt sb st b s st s s sssae s s st es s tantenes | eebessssssesssssssesssssesasssstes st s sessesenbenes 1,700 | oo 1,700 [ oo | v esssssesnreen0 | e
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 | e O | o0 | 0 | e
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ouueururerieriereieiieeereireeseessseseeseeessessessssesesees | erssesessesssssssesssssesssessssessssssnssessnsenssnssssn 0 ] e 0 ] coiiiirernsssnsrsrssssnsnssesssseessnessesnesn0 | s ssesessnsneesesenenes0 | eenesne sttt
10. Book/adjusted carrying value at end of current period (Lines 14#2+3+4+5-8-T+8-9)........ccccovrvrnrnrininenrnninsnsnssnnens | onvnssssesssesnsssssssssssssssssnssens 10,905,816 [ .ovovvoevereerrereieeeeeseereeseerenennens 10,905,816 | .ocvovvrevrercrieercereeeeeesesieeerseeneeienns0 | e esneeen0 | e

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....ouiuiiiiiiiiiiieieiieisiesiesisissesessessssssssssssssssnsssssnssnes | osenssmsesssonsessssessonssssssnssssasss 10,905,816 [ ..o 10,905,816 [ ..vovvieiiieiiecceisisescnsiceesssienesienns | eeiresiesissisessseessssesessessenssessenssnsnensd | dersessesssissenessessensssssnesnssnsss st sneessnsnsanes




Annual Statement for the year 2015 of the JAM ES RIVE R | N S U RAN C E CO M 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, Sl14



Annual Statement for the year 2015 of the JAMES RIVER |NSURANCE 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..........c.coceveiureieieeieieseese e sessssssens | cevesiessesiesiesssesanes 2,617,500 | covovverererirerieinns 2,617,500 | oo

2. Cost of cash equIValENts ACQUINE...........cc.eveivireieeieieeesie et besses s besans | sessessessesssneas 2,990,922,500 | ..covvrvererinnnn 2,990,922,500 | ..cvovvereereriiriieieiseiereieeaad

3. ACCTUAI OF QISCOUNL.......oveeeeiercresriesie ittt enssennes | sestsnest s eses et (O ORI (U R

4. Unrealized valuation increase (decrease)

5. Total gain (10SS) ON AISPOSAIS........cvvrerrrerierieiiiieiesssseie sttt esssssssssessssssnnss | srvsssessssssssessssssssssssessssssssens [0 IO (0] S

6. Deduct consideration received 0N diSPOSALS..............c.cuiuivriieicicieeeciseie et | seeressssiesesennas 2,983,115,000 | .covvrvererinnnn 2,983,115,000 | ...coovvirirrereriereereiecieinad

7. Deduct amortization Of PrEMIUM............ccvvviieieiciesie ettt sse s ssssessssssssssesens | seesiessssesississessessssssssessesesad [0 U (0 U

8. Total foreign exchange change in book/adjusted Carrying ValUE............ceenerinieneineineneieensineineeees | et sseseseeenend [0 0 [

9. Deduct current year's other-than-temporary impairment reCoOgnIzed...........covvveeveevverererieriereserieieiees |eerierssesessessesssssssssssseesnnad [0 O {1 O
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccceevrrvereces | covververnerrerreins 10,425,000 | .cooovrerevercreninns 10,425,000 [ ..coooeveerereeeeeeeeeieseia
11. Deduct total Nonadmitted @MOUNLS..........c.ocuerieririeiieiiiie e essesss s |t [0 S (01 PR
12. Statement value at end of current period (Line 10 MiNUS LINE 11).......cviiieiiieeieieeeseesisceisienes | evverisssiesessenessenns 10,425,000 [ ..coovvvvrrcrnn 10,425,000 [ ..o
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment......

SI15
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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

EO01, EO02, EO3, E04, EOS5, E06
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Annual Statement for the year 2015 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's
Current Year's Other-Than-
NAIC Date Book/Adjusted Unrealized (Depreciation) or Temporary Capitalized Total Foreign Commitment for
Desig- Originally | Type and Carrying Value Less | Valuation Increase |  (Amortization) / Impairment Deferred Interest | Exchange Change Investment Additional Percentage of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation Acquired | Strategy Actual Cost Fair Value E (Decrease) Accretion R i and Other inBJACV. Income Investment Ownership
Any Other Class of Assets - Unaffiliated
Eagle Point Partners LP . | Eagle Point Credit Management LLC. .109/01/2015. | .. 14,932,093 13,974,272 | ........ 13,974,272 | ........... (957,821) 0 0 0 0 0 0 .0.000
AG Direct LLP. . | AG Direct Lending Fund GP, LLC .106/04/2015. | .. ..1,375,000 . 1,374,907 | . ..1,374,907 (93) 0 0 0 0 0 3,625,000 | ........0.000
4299999. Total - Any Other Class of Asset - UNAffiliate........ ..o ot | soieenes 16,307,093 | ......... 15,349,179 | ......... 15,349,179 | ........... (957,914) 0 0 0 0 0 [ 3,625,000 XXX
Any Other Class of Assets - Affiliated
[ DESRI Northstar Financing LLC.........crermessmsesmesenes L [New York....oooe [NY.... | DESRI Northstar Financing LLC........cerccessessemrse [ [04122/2015.] ..o [ oo 6,500,000 | ......... 6,500,000 | .........6,500,000 0 0 0 0 0 0 0] 0.000
4399999. Total - Any Other Class of Asset - Affiliated 6,500,000 | ........... 6,500,000 6,500,000 0 0 0 0 0 0 0 XXX
4499999, SUDTOEAL = UNAFFIHIBIEA. ...tttk 1 o888 o888 E 8o 8848428888488 8 o8 e2E1  £E oLt oeEE oL 8oL E L8 L8 oL £ L8 L84 E L84 E 8oL E L8188 L8 L8 E L E bR h bbbttt ettt | senbines 16,307,093 15,349,179 | ......... 15,349,179 | ....c..... (957,914) 0 0 0 0 0 3,625,000 XXX
4599999. Subtotal - Affiliated 6,500,000 ..6,500,000 6,500,000 0 0 0 0 0 0 0 XXX
4699999. Totals. 22,807,093 | ......... 21,849,179 | ......... 21,849,179 | .......... (957,914) 0 0 0 0 0 3,625,000 XXX




803

Annual Statement for the year 2015 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type and Actual Cost at Additional Investment Made After Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Acquisition Amount of E Ownership
Any Other Class of Assets - Unaffiliated
Eagle Point Partners LP Greenwich [ P Eagle Point Credit Management LLC 09/01/2015. 0 10,186,000 | .oovovreereieirririieine 4,746,093 0 0.000
AG Direct LLP Wilmington. DE AG Direct Lending Fund GP, LLC. 06/04/2015. 0 625,000 750,000 (| 0.000
4299999. Total - Any Other Class of Assets - Unaffiliated 10,811,000 5,496,093 0 XXX
Any Other Class of Assets - Affiliated
| DESRI Northstar Financing LLC New York NY.oone DESRI Northstar Financing LLC 04/22/2015. 0 5,000,000 1,500,000 0 s 0.000
4399999. Total - Any Other Class of Assets - Affiliated 5,000,000 1,500,000 0 XXX
4499999. Subtotal - Unaffiliated. 10,811,000 5,496,093 0 XXX
4599999. Subtotal - Affiliated 5,000,000 1,500,000 0 XXX
4699999. Totals. 15,811,000 6,996,093 0 XXX
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Annual Statement for the year 2015 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Current Year's
Book/Adjusted Current Year's Other-Than- Book/Adjusted
Date Carrying Value Less Unrealized (Depreciation) or Temporary Capitalized Total Change in Total Foreign | Carrying Value Less Foreign Exchange

Originally Dispoal Encumbrances, Prior | Valuation Increase| (Amortization) / Impairment Deferred Interest B/AC.V. Exchange Change| Encumbrances on Gain (Loss) on Realized Gain | Total Gain (Loss) Investment

CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Year (Decrease) Accretion Recognized and Other (9+10-11+12) inB/ACV Disposal Consideration Disposal (Loss) on Disposal on Disposal Income

NONE




Annual Statement for the year 2015 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

ol3

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
5 8 9 12 13 14 15 16 17 18 19 20 21 22
Current Year's
Unrealized Other-Than- Total Foreign Stated
NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description CHAR | nation Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.CV. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obli
912828 L6 5 [UNITED STATES TREASURY NOTE.......oovirrririrnreieereinenisensssenssesessnenssessssnenssesessesssssesssesssensens | ODue | o [ vevvrserinns | wornereenne 1] e 904,187 | ... 98.321 900,000 903,991 0 (196) 0 (V)N D 1.375 |..... 1.270 |MS...... 3,144 0 | 10/02/2015. | 09/30/2020.
912828 M7 2 [UNITED STATES TREASURY NOTE.......ccooiiriiiriiinrisniiseniissiisesisssssississsssssnsssssssssssssssssssssnsesss | conenes | oo [ evensninnns | cvnvveeenn ] [ i 1,996,647 ... 99.731 ....2,000,000 ..1,996,699 0 52 0 0 ... 0.875 |..... 0.960 |MN...... 12/18/2015. | 11/30/2017.
912828 PS 3 |UNITED STATES TREASURY NOTES A 100.137 | ... 1,375,000 ..1,374,855 0 1,763 0 (VN 2.000 |...... 2.130 |JJ........ 02/23/2011.| 01/31/2016.
912828  TW 0 [USTREASURY N/B........cooiiiiiiiiiiisiiississsi s sssssssissssssssisssssessssssssssssssssnssenss | O | o | svvvsssieins | ovsnneeans 2,013,054 ... 99489 | .............. 1,989,780 2,000,000 2,004,866 0 (2,634) 0 0. 0.750 |..... 0.610 |AO...... 11/15/2012. | 10/31/2017.
0199999. U.S. Government - Issuer Obligation: XXX 6,246,173 6,275,000 6,280,411 0 (1,015) 0 0] XXX XXX XXX XXX XXX
0599999. Total - U.S. Government XXX 6,246,173 6,275,000 6,280,411 0 (1,015) 0 0] XxX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P (Direct and d) - Issuer Obli
64084F  JS 1 [NESHAMINY PA SCH DIST......oiiiriiiriieriiesiaesieeesisessssesssesssssesssesssssesssssssssesssessssssssssssssssesssense | wvenens | oo | covveeens 1 1FE ...109.106 | ..............1,091,060 | .....cccoo..cc 1,000,000 | ..o 1,053,610 0 (4,010 0 (V) 4.000 |...... 3220 [MN...... 04/23/2015. | 11/01/2028.
949493 WD 8 [WELLESLEY MA........ooiiiis s snsssnsssnnsnnnee | cvnnee | oo | canveeans 1] 1FE ..106.626 | .............. 1,066,260 | .............. 1,000,000 | .............. 1,009,385 0 (475) 0 0. 4.000 |..... 3.880 |JD....... 05/28/2015. | 06/01/2041.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: XXX 2,157,320 2,000,000 2,062,995 0 (4,485) 0 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: XXX 2,157,320 2,000,000 2,062,995 0 (4,485) 0 0 XXX XXX XXX XXX XXX
U.S. Special Revenue & Special A Obligations and all N d Obligations of Agl and Their U.S. Political
13033F  2Z 2 | CALIFORNIA ST HLTH FACS FING A.....ouvviirirriierieerieiesessisesssssssssesssssssssssssssssssssssssssssssnenss. | evvene | eo | vereerens 1 1FE ..108.319 | oo 1,624,785 | .........c.... 1,500,000 | ...ccceoeee. 1,313,784 0 5,030 0 0 {.e 5.000 |...... 6.100 |FA....... 04/05/2011. | 08/15/2038.
13033F Q3 7 |CALIFORNIA ST HLTH FACS FING A.......oooiiiiiiiineinisnsisssiisssisssissssssssssssssssssssssssssssssennns. | evveee [ oo | e [ 1FE ..103.277 5,189,669 5,025,000 5,058,181 0 (36,627) 0 [0 [.....5.000 |.....4.220 |MN...... 02/21/2012. | 11/15/2042.
13033F Q4 5 |CALIFORNIA ST HLTH FACS FING A.....ccvvvorriiririnciisininniiinssiissssisssisssssissssssssssssssssssssssssesssenssssennss | ODe [ o | e [ 1FE ..103.571 | .. ...1,967,849 ....1,900,000 ..1,654,064 0 2,856 0 04/06/2011. | 11/15/2046.
130685 2D 1 | CALIFORNIA ST PUBLIC WKS BRD L........oouiiirciriisreinniisniisseisseissnisssnsssssssssssssssssssssnssssnnns | convee | oo | evvevenn ] | i 1FE ...118.233 2,364,660 2,000,000 2,053,926 0 (7,322) 0 03/23/2012. | 04/01/2028.
130911 2H 2 | CALIFORNIA ST STWD CMNTYS DEV......cooomiriuriireriiieniiieniiessisesiesssissessisnsssisssssssssissssssssssssssnnss | connee | oo | eeveveen ] i 1FE ...100.683 2,013,680 2,000,000 1,831,406 0 2,402 0 05/18/2011. | 03/01/2045.
134041 FC 1 | CAMPBELL & KENTON CNTYS KY SAN.......crtiuiiriirrierinnriessisssissessssssesssssssssssssssssssesssssssssssnens | coneese | o0 | evesnessenns | conees 1FE ...104.438 699,735 670,000 672,813 0 (1,011) 0 04/30/2010. | 08/01/2018.
19648A DH 5 |COLORADO ST HLTH FACS AUTH REV.......ccooiiriiniriinriiinriiissiississseisssissssssssssssssssssssssssssssssssnsoss | cvveee | oo | oo e 1FE ...101.579 2,031,580 2,000,000 1,945,612 0 1,020 0 . 05/18/2011.| 09/01/2041.
20775B  2E 5 |CONNECTICUT ST HSG FIN AUTH HS......ceoooiirieiinsiseisssisss s ssssssssssssssssssssssssssssssnssssanss | enveee | oo | svennins] [ oriens 1FE ..101.417 2,535,425 2,500,000 2,500,000 0 0 0 ..103,750 | 05/07/2014. | 11/15/2044.
373511 GP 3 |GEORGIA STHGR EDU FACS AUTH R......oivviririiiciisnincinesssissesssnisssssssssssssssssssssssssnnnes | coneeee | | sevevenn ] [ i 1FE ..102.804 | ............ 1,151,405 | .............. 1,120,000 | .............. 1,100,545 0 302 0 ....23,870 | 05/29/2015. | 06/15/2040.
454795 BT 1 |[INDIANA ST HLTH & EDUCTNL FAC.......cccomiiimiiiiiinsniinsiissiissssisssissssssssssssssssssssssssssssssssssssssens | coneene | | eeveveen ] [ i 1FE ...103.455 2,069,100 2,000,000 1,972,731 0 620 0 06/13/2011. | 11/15/2039.
531127 AC 2 [LIBERTY DEV CORP NY REVENUE.......cccosviirrirrieriersinsrissssssssssssssssssssssssssssssssssssssssssssssssssns | coneees | oo [ eeeseseesans | coeeee 1FE 120,633 | oo 4,222,155 3,500,000 3,395,382 0 2,878 0 04/05/2011. | 10/01/2035.
575579 RS 8 |MASSACHUSETTS BAY MA TRANSPRTN........cocoiiiriiiriiniiesiieneiiesiiesesiesisessssesssssssesssssnssees | wenene | oo | conviens 1] 1FE ...110.061 71,540 65,000 66,091 0 (405) 0 08/02/2006. | 07/01/2020.
57586E NK 3 |MASSACHUSETTS ST HLTH & EDUCTN .111.223 2,224,460 2,000,000 2,001,905 0 (487) 0 06/28/2011. | 07/01/2039.
584521 EF 1 |MED CENTER GA HOSP AUTH . 107.261 | e 1,608,915 | ..ccoooouve. 1,500,000 | .............. 1,328,283 0 2,378 0 05/24/2011. | 08/01/2045.
59333P R7 5 |MIAMI-DADE CNTY FL AVIATION RE 112823 | e 1,184,652 | ......oouco. 1,050,000 | ....ooonevee 1,118,224 0 (2,777) 0 06/10/2015. | 10/01/2038.
59465H DM 5 |MICHIGAN ST HOSP FIN AUTH ...103.516 2,598,252 2,510,000 2,523,773 0 (15,152) 0 . 02/10/2012. | 11/15/2046.
677561 FV 9 |OHIO ST HOSP FAC REVENUE ...112.633 2,252,660 2,000,000 2,030,318 0 (9,157) 0 ...110,000 | 06/21/2011.| 01/01/2039.
686432 AR 6 |ORLANDO FL CONTRACT TOURIST DE ...119.839 599,195 500,000 552,491 0 (5,271) 0 26,250 | 04/03/2014. | 11/01/2031.
709224  CT 4 |PENNSYLVANIA ST TURNPIKE COMMI L112434 | 1,401,675 | ...ccooouve. 1,250,000 | .............. 1,331,516 0 (7,429) 0 62,500 | 05/01/2014. | 12/01/2044.
79575E AR 9 | SALT VERDE AZ FINANCIAL CORP S L116.925 | 4,092,375 3,500,000 3,061,983 0 15,639 0 .175,000 | 04/05/2011. | 12/01/2032.
87638Q FT 1 |TARRANT CNTY TX CULTURAL EDU F ...113.630 2,272,620 2,000,000 2,013,023 0 (1,874) 0 . . ..100,000 | 06/08/2011. | 11/15/2030.
919112 DT 6 |VALDOSTA & LOWNDES CNTY GA HOS ...110.431 2,760,775 2,500,000 2,611,518 0 (16,867) 0 0 [ 5.000 |..... 4.120 [AO...... | cooovcriaane 31,250 .......125,000 | 02/17/2012. | 10/01/2041.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: XXX s 46,937,162 | ............ 43,090,000 | ............ 42,137,569 0 (71,254) 0 0 XXX XXX XXX [ v 488,788 2,092,562 XXX XXX
U.S. Special Revenue & Special A Obligations and all N d Obligations of Agl Backed Securities
31294K  ZF 5 |FEDERAL HOME LOAN MTG CORP #E01642 ...104.626 99,222 94,835 94,559 0 144 0 0 [ 5.000 |...... 5.070 [MON... | ... ..4,742 | 06/21/2004. | 05/01/2019.
31294K  ZT 5 |FEDERAL HOME LOAN MTG CORP #E01654 ...104.626 45,682 43,662 43,538 0 64 0 0. 5.000 |...... 5.060 [MON...| ... ..2,183 | 06/09/2004. | 06/01/2019.
3136AD DN 6 [FANNIE MAE 13-33 DP.......cooiiiuiiimiriinieiieniinesisessssesissssssesssesssessssssesssesssssesssenssssnsssnssssnsssonsssnns | coneeee | oo [ evvveensennes | conen TFE [ i 742,387 |, 95.792 756,544 789,774 748,010 0 12,386 0 0 | 2.000 3.550 |MON... 1,316 15,795 | 02/19/2014. | 08/25/2042.
3136AG  MS 8 |FANNIE MAE 13-108 BA 101361 | s 1,003,515 | oo 990,040 | .............. 1,006,641 0 (8,097) 0 0. 3.000 |...... 2190 [MON... | ccccovnnrrrnne 2475 | i 29,701 |02/19/2014. | 03/25/2037.
3138MK _ 5J 1 |FEDERAL NATIONAL MTG ASSOC #AQ4448...........cccooosiiiiniiisniissiiisnicssnissnisssisssisssisssssssssesnns | eeneees | oo |eovssinsnnne | e TFE [ [ 0.000 0 0 0 0 0 0 0 [ 3.000 |...... 0.000 | MON... 9 0 [ 11/30/2012. | 11/01/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securitie: XXX | e 1,904,963 | .....ccccoe.. 1,918,311 | oo 1,892,748 0 4,497 0 0] XxX XXX S0 S I 4377 | v, 52,421 XXX XXX
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Annual Statement for the year 2015 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14 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./A.C.V. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
3199999. Total - U.S. Special Revenue & Special Assessment Obligation ....44,247 202 XXX 48,842,125 ..45,008,311 ....44,030,317 0 (66,757) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obli
004403  AF 8 |ACE CASH EXPRESS INC........ccccovviiiriiiniiiieiinsisissisessssissssssssssssssssssssssssssssssssssesssssssssensses | conneee | | sevevenn ] [ s AFE ..2,247,995 | ... 36.000 820,080 2,278,000 820,080 | ........... (788,253) 2,343 0 0 {...11.000 |...11.210 [FA...... 04/27/2012. | 02/01/2019.
01950E AT 4 |ALLIED SECURITY HLDS TL 2L..c.ccvoueierreirrcierseisseisssessssssssssssssssssessssssssssnssssssssssssssssssessssonssssanssses | evveeee | oo | cornene 13 [ eriins 5FE .1,202,579 |..... 93.250 1121941 | 1,203,154 | ......ceeee. 1,121,941 (68,371) (165) 0 (V) 8.000 |...... 8.060 |MJSD.. 04/22/2015. | 08/13/2021.
02153L  AA 2 [ALTERRAFINANCE LLC........oiiiiiiriiiiinrissessscissccisssiisseissssisssssssssssssssssssssssssssssssssssssssssssnns | coneees | o [ cossensienns | coneee 2FE ..1,005,670 |...111.666 ...1,116,660 ..1,003,128 0 (552) 0 0 09/27/2010. | 09/30/2020.
03759D AB 4 |APEX TOOL GROUP LLC TL Bu.uvvoooieeiireereiiieeisesesssesssssssssssssssssssssssssssnssssnsssesssssssssssssssssssanss | enveee | oo | covneeec 13 [ eriens AFE 1,992,416 |..... 95.625 ..1,931,304 ..1,931,304 (39,551) 4,958 0 0 04/10/2015. | 01/31/2020.
03765V AC 4 |APOLLO SECURITY (PROTECTIONT) TL...ooouurrvueurmerierrmeeiiesiiisnesssssnssssssssssssssnessessosssssssssssseenes | eovene | o [crneen 13 | i AFE 940,609 940,609 (18,154) 404 0 0.....5.000 |.....5.160 [MJSD..| ..coooorrrrrrnenes 134 | 23,545 | 06/19/2015. | 07/01/2021.
03976G  AB 4 |ARDEN GROUP TL....ccoiiiiiiiiniiiiiiiniiinnisnsisseissssissssssssssssssssssssssssssssssssssssssssssssssssssssssesssnsnses | sovenne | oo | coneees 13 [ i 4z ..1,351,5637 (17,025) 2,343 0 0]....5.250 |....5.510 [MON... | ..ccccccoeuwuuuere 201 | e 74,350 |02/14/2014. | 02/19/2020.
04765B  AD 4 | ATKORE INTERNATIONAL TL.....cooorieoriirriireioeesisneieessssssssesssssssssssssssssssssssssssssssssssssnssssssssssnnss | envsee | oo | coenene 13 [ eriins AFE 1,474,277 (85,868) 1,047 0 0 198 58,804 | 08/03/2015. | 04/09/2021.
05543C  AC 0 |BOBS DISCOUNT FURNITURE TL.......ooiriiriireineiinriisseisniisssissssssssssssssssssssssssssnsssssssssesssnnsnas | covvees | oo | cveen 13 [ i AFE .1,726,225 21,336 4,608 0 0]....5.250 |....5.660 [MON... | .....cccccccccc. 257 | o 93,641 |02/07/2014. | 02/12/2021.
05543Y  AB 4 |BBBINDUSTRIES LLC.......ocooriiiiieriiniriiiesiincsiesiissisessssssisessssesssessssssssessssssssesssssssssssssssssenens | coviens | oe | eveeen 13 [ e AFE ..1,087,828 ..1,081,679 (1,737) 2,136 0 0 183 68,032 | 11/17/2014. | 11/03/2021.
05745P  AD 5 | BAKERCORP INTL TLu.oooivourreoeieesseissssessssssssssssssssssssesssssssssssssssssssssssssssssssssnsssnsssssssssnssssnssssnsssensss | evvsee | or | eveeer 13 [ orvons AFE 578,312 684,393 578,312 (91,144) 2,291 0 0 04/29/2015. | 02/07/2020.
12670N  AB 9 [CWGS GROUP TL B.....ouiiiiiiriiiiiiisissniesiiscsissssissssssssssssssssssssssssssssssssssssssssssssssssssssssensssenss | coneens | oo [ eeneen 13 | v AFE ...1,471,305 ....1,494,348 .1,471,305 (18,895) (80) 0 0 11/15/2013. | 02/20/2020.
12768Q AB 5 |CAESARS GROWTH PROPERTIES TL B.....ccvuuurriurirrrinerirnnsinessssssssesssessssssssssssssssesssssssssesssnsses | eennee | ee | cvveeererd | eevees AFE ...1,701,866 1,944,990 ..1,701,866 (67,672) (1,868) 0 0 04/10/2014. | 05/08/2021.
14076C  AB 9 | CARAUSTAR INDUSTRIES TL....ooiviiriiieriinreiieriiseiesiiseienisssesisssssssssssisssssssssssssssssssssssssnnns | connene | oo [ eeneen 13 | i AFE 707,200 711,648 707,200 1,432 1,796 0 0 04/29/2013. | 05/01/2019.
14076C  AE 3 | CARAUSTAR INDUSTRIES TL B...oouviiveeiirariineiseseseesisssessesssssssssesssssssssesssssssssessssnssssssssssssssensssns | csnnees | oo [ erveeens 1 | crrens AFE 814,439 822,665 800,983 0 4,036 0 0. 02/23/2015. | 05/01/2019.
17107U  AC 3 [CHROMAFLO TECH TL B......oooiiiriicciecisccissscisssississsssisssssssssssssssssssssssssssssssssssssssssssssssnnnes | coneeee | oo [ eeveeen 18 | orens AFE 294,549 308,428 294,549 (10,684) 310 0 0 02/24/2015. | 12/02/2019.
21036P  AD 0 | CONSTELLATION BRANDS INC.......coevviiiiiriiiiiiiniiesisissiisssissssisssssssssssssssssssssssssssssssssssssssnnss. | eevies | ae | ovnsienenns | cevees 3FE | ..............1,037,500 |...103.500 | .....cccooeuue 1,035,000 | ........ccoo.. 1,000,000 | ......ccoeee. 1,004,849 0 (6,916) 0 0 07/23/2010. | 09/01/2016.
24228H AE 8 [DEALER TIRE TL B...cooiiiiiciiiicieieieesnissseeeenesssssessssssssssssnssssessessassssssssssssessensensessessesses | oonene | oo [ eevenee 13 | vevrs AFE 845,491 846,549 838,969 0 961 0 0 12/17/2014. | 12/22/2021.
28501K  AK 6 |ELECTRICAL COMPONENTS TL B.......covuiriiriincisniisnienisseisnesesiesesssssssssssssssssssssssssnssenns | eevves | oe | eeeenn 13 [ AFE 568,372 562,591 558,372 (2,446) 36 0 0 08/05/2015. | 05/28/2021.
29089C AG 1 |EMERALD PERFORMANC TL 2L......ooooieveeresereceesseeeeessssseeesessessssssseessssssssssssssssessesssesssssssssssssssesnes | eoeees | oo [ereene13 | vooree 5FE 586,715 623,614 586,715 (28,139) 594 0 0. 03/13/2015. | 08/01/2022.
30068H  AF 5 |EXCELITAS TECH TL....oouiiiicierescciiercieciesesssissssssissssssssssssssssisssssssssssssssssssssnssssssssnnnses. | aoveees | oo | coneen 13 [ i AFE . 419,734 476,294 419,734 (51,403) 442 0 0 10/25/2013. | 11/02/2020.
360271 AJ 9 [FULTON FINANCIAL CORP.......ccoiiiiiriiiiiiitiisesiieseiiesisessisssssessss s sssssssssesssssssssesssssssssssssensnes | coneess | oo [ covsensienns | conees 2FE | ..cooeeer.... 2,492,700 | ... 99.058 2,476,450 2,500,000 2,493,125 0 425 0 0 06/08/2015. | 11/15/2024.
43134L  AG 7 [HILEXPOLY CO TLB..ootrrrverrereernrresnnesssssnsssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | sveneee | oo | evrerns 13 | eorsnFE | i 1,761,221 | s 99.550 | ..ovvvuns 1,771,006 | ......coev... 1,779,012 | oo 1,762,551 9,998 1,451 0 0 12/04/2014. | 12/05/2021.
43134T  AB 1 [HILEXPOLY CO TL 2L.u.cieirreererrisiserressssessessnesssssssessssssssssssssnessesssnesssssssesssssssesssssnesssssssesssssns | eoveene | oo | everee 13 [ e BFE | v 783,105 | . 95.250 739,150 776,010 739,150 (42,926) (1,029) 0 0 09/21/2015. | 06/05/2022.
434550 AJ 7 [HOFFMASTER GROUP INC TLuurvovuuurriermmrrersineressssensessmsessssssessessssssssssssessesssssssssssssssssssssessessnsnnees | sonenne | oo | evveeres 13 | eerieFE | iiiiiiinnnr....866,249 | .. 98.167 857,860 873,879 857,860 (5,508) 1,206 0 0 07/31/2014. | 05/09/2020.
456720  AB 1 | GEMINIHDPE TL...ooiiiiiiiiiniicriississcisssiissiisssisssssississssssessssssssssssssssssssssssssssssssssssnsssensssnns | wovenne | oo | coneeees 13 [ecinFE | iiiiiinn..569,991 | ... 98.625 564,979 572,856 564,979 14,661 390 0 0 07/24/2014. | 08/06/2021.
456900  AB 7 |INFILTRATOR SYSTEMS TL...ostiurrierereiineiieneissneessesessnssssesssssssssssssnsssssssssnssssensssnsssssnsssnssssanssssnns | eovnene | oo | coereens 13 | eoesncFE | viriinnn...859,540 | ... 99.250 857,380 863,859 857,380 (2,160) 22 0 0 05/21/2015. | 05/27/2022.
ATUTE AG 2 [JASON INC TLuooioiiiiriiriiieriisscissessssisssssssssssssssssssssssssssssssssssssssnsssssssssssssssssssnssssssssnsssnnsoes. | aoveee | oo | eovene 13 [ edBFE | 1,462,236 | ... 93.500 | ..ccoooouvee 1,387,094 | ............. 1,483,523 | .............. 1,387,094 (74,178) 1,456 0 0 12/01/2015. | 06/30/2021.
A7T1MTF AK 3 [JASON INC (SAWMILL) TL 2L.oooruurvverrcrresimnenesnensesnessssssmensesssessesssensssssssensssssnesssssssensssssnsssssens | eoveene | oo | everee 13 [ e BFE | v 456,250 | ... 78.000 390,000 500,000 390,000 (67,773) 1,523 0 0 07/31/2015. | 06/30/2022.
47579S AP 5 [JELD-WEN INC TL Bu.coourieriiiriieniieniiesiisssissssssssssssssssssssssssssssssssssssssssssssssesssssssssesssonsssnnses | sevses | oo |eveeen 13 | eeriedFE | 1,255,787 | ... 98.917 ...1,254,734 1,268,472 (749) 1,395 0 0 ...185 09/24/2014. | 10/15/2021.
49387T AR 7 |KIK CUSTOM PRODUCTS TL B.....cccsvvieuriiicriiriicnieneisnissississsississssssssssssssssssssssssssssenssees. | eevees | on | eoveeen 13 [etdFE | 1,659,792 | ... 96.750 ...1,644,884 ....1,700,139 . (16,493) 1,683 0 0 9,917 10/21/2015. | 08/26/2022.
50209R  AE 4 |LMUS MEMBER TL 2L...ciiuurrierriineeiseesesessssisesessssssssessssssssssssssssssssssssssssssssesssssssssnsssnsssssnsssns | anvsee | oo | evseeic13 | eeriedBFE | oviiiiennnnn 945,738 | ... 99.417 942,581 948,108 942,581 (3,627) (306) 0 0 B [P 13,688 04/14/2015. | 01/25/2021.
60001P  AB 3 |CSM BAKERY SUPPLIES TLB........cooooriiiiriineiisriissiisiissississssssssssssssssssssssssssssssssssssssssssssanns | seveeae A3 |....4FE| .............463,616 |.... 97.375 456,006 468,299 456,006 (1,331) 784 0 0 5,724 07/30/2014. | 07/03/2020.
64072U AB 8 |CSC HOLDINGS (NEPTUNE) TL B.....oouriiiriiiriiriiiesiiriiiesiiessisessissssessssssssessssssssessssssssessssns | coenies | oo | cvveees 13 |...... K1 = 3,461,380 |..... 99.719 3,478,616 3,488,418 3,458,338 (4,040) 998 0 0 ) [ 40,698 10/07/2015. | 10/09/2022.
64887R  AB 0 | TRIDENT USAHEALTH TLL B...ooeveiciecieeieieeie e sesssesessesssssssessssssssssessssessssssssessnsenns | snnees | o | oerenens 1 [ evas AFE 282,407 296,024 282,407 6,598 (51) 13,870 0 08/12/2013. | 07/31/2019.
68245)  AB 6 | ONEBEACON US HOLDINGS IN........oosiiimiiiiiiicriisiiissiisesiisssiississssssssssssssssssssssessssssssesssnssssns | eeviees | ae | oessssonnens | ceveee 2FE 3,015,300 3,000,000 3,020,161 0 (2,462) 0 0 11/07/2012. | 11/09/2022.
68347R AC 3 |OPAL ACQ ONE CALL MED TL 1LIEN......ccmirirrrireriereireniiesiienisssssssssssnssssssessssessssessssssssessnsnns. | eenses | oo |eveeen 13 [ eiedFE | 1,927,226 | ... 80.833 | .o 1,572,743 | ..o 1,945,669 | .............. 1,572,743 (350,287) 1,816 0 0 12/11/2013. | 11/27/2020.
72108P  AB 0 |PIKE CORP TlL....ciiiiicriiccisriicsieneissienesssissssississsssssssssssssssssssssssssssssssssssssssssssssssossssonnsss | eevees | on | eoveee 13 [ eredFE | e 844,832 | ... 99.000 844,832 853,365 844,832 (882) 1,670 0 0 10/03/2014. | 12/22/2021.
743390M  AC 2 [PROLAMPAC INTERMEDIATE TL......ooiiiiiiiiriieniisssineniesesisesisssssssessssssssesssnssssesssnssssnsssensssnns | coneeee | oo [ eereen 13 | e FE | 1,976,701 | 97.750 | .oovvvon 1,951,743 | .............. 1,996,668 | .............. 1,951,743 (25,770) 859 0 0 08/06/2015. | 08/18/2022.
743390M  AE 8 |PROLAMPAC INTERMEDIATE TL 2L.......oooiiriinriisccissiissiisssissssssssssssssssssssssssssssssssssnsssnssses. | conneee | oo [ eeneeen 13 | ceaenFE | ciiiini.591,409 | ... 89.500 545,682 609,700 545,682 (46,367) 640 0 0 08/06/2015. | 06/30/2023.
74756E  AM 2 | GENERATION BRANDS (QUALITY HOME) TL B......ccvvviureicriicniiscniiisniieniisnsissnssssssssssssssissnisens | eevies | oo | voveennd | eenFE | 1,894,889 | ... 99.917 | oo 1,911,372 | 1,912,960 | .............. 1,899,667 14,618 2,509 0 0 . ..150,316 | 01/06/2014. | 12/17/2018.
T49B07  AC 1 [RLICORP......cooieeecriereiesii it ssiessssssssesssnsssins | conenss | oo | cvvsensennes | onees 2FE | s 5,026,350 |...103.297 5,164,870 5,000,000 5,021,337 0 (2,240) 0 0 cereenn. 243,750 | 09/26/2013. | 09/15/2023.
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76970M  AG 2 |ROAD INFRASTRUCTURE TL B.....covuuriiririneierierieniesiesississienisssssssssssssssssssssssssssssssssssssssnns | coonees | oo | coereen 13 [oiitdFE | 11,370,076 | ... 96.667 | ... ..1,349,690 | .. ...1,396,226 | ... ..1,349,690 (20,365) 3,210 0 04/20/2015.| 03/31/2021.
76970M  AK 3 |ROAD INFRASTRUCTURE TL C...ccooouiririiririnrisrinnissinsissinninissssnisssssssssssssssesssssssssssenssensenss. | covnees | oo | cenneen 13 [ BFE | ciiinci....545,007 [0 92.000 553,637 601,779 548,602 (1,186) 4,781 0 04/10/2015. | 09/30/2021.
78028Y  AB 5 [ROYAL ADHESIVES TL....crriiirrveiierreesmerresssesrsssssessssssessssssnesssssssessssssesssssssessssssessssssesssssnnennes | evveene | oo | everee 13 e FE | v 176,719 | e, 98.063 174,167 177,608 174,167 (2,607) 59 0 06/12/2015. | 06/20/2022.
81732L AL 2 | SEQUA CORP TL Bu.iuiiiieieiicieieieieiiesiesiessesissisieisssessessensensesssssssssssssessessensensenssssssssssssssessessens | oennee | oo | eeceeeee 13 | eeeeBFE | 2,713,697 | ... 68.917 | oo 1,897,172 | 2,752,837 | oo 1,897,172 | oo (784,404) 9,418 0 03/04/2015. | 06/19/2017.
82379W  AM 2 | SHERIDAN INVEST SIP TL B2.......vvverrevrircrrisneneissesrisssessssssesssssssessssssesssssssessssssessssnsssssonnee | eoene | o [evneern13 | i BFE | i, 203,656 | ... 58.833 135,720 230,687 135,720 (72,468) 4,806 0 03/06/2015. | 10/01/2019.
82382F AH 5 |SHERIDAN PROD SPP 1-A TL B2 58.833 17,984 30,568 17,984 (9,603) 637 0 03/06/2015. | 10/01/2019.
82382G  AH 3 [SHERIDAN PROD SPP 1-M TL B2........overrirrinririnrinrinsiineineeesiessssssssssssssssesssssnssssssssssssssssssnssneses | eenieee | o | coveeee 13 | et BFE | i 16,483 | .o . 10,985 18,671 10,985 (5,865) 389 0 03/06/2015. | 10/01/2019.
83547U  AG 4 [SONNEBORN US TL....ocirrverrrreirmerressnessssssssssessssssssssssessesssssssssssessssssnessssssesssssssessssssesssssssnensess | aoveene | oo | wvrree 13 [ e FE | v 211,904 | . . 210,753 212,435 210,753 (1,151) 5 0 12/09/2014. | 12/10/2020.
83547U  AH 2 [SONNEBORN BV TL....ouiiiiiiiicieireiieriesisississieiesesensensensessssssssssssssssessensensensessssssssssssessessessensensenes | sevee | R [ eeeeee 13 | it dFE | 37,395 [ . 37,192 37,489 37,192 (203) 1 0 12/09/2014. | 12/10/2020.
85208B  AB 2 [SPRINT INDUSTRIAL TLu.oouurveeermreeeerrreiimnnrsessssseesssnensesssssssssssessssessnessssssesssssnnsssssnnesssssnssssssns | evveee | oo | veveneesd | eereDFE | v 637,837 | e . 541,195 644,280 541,195 (68,246) 653 0 05/10/2013. | 05/14/2019.
85527P  AB 5 |HANSON BUILDING PROD(STARDUST) TL B.....ovvuuriiiinrineiseineissississsssssssssissssssssssssssssssssnnnes | eoneee | oo | ceneen 13 [ 4FE | oic.2,065,896 | ... . 2,004,868 2,077,583 2,004,868 (61,433) 476 0 09/25/2015. | 03/14/2022.
86880N AP 8 [SURGERY CENTER HOLDINGS TL....c.oivrivriririeieisrsinssssssssnssnsesessessnsensssssssesssssssssssssssessessensessesses | sevees | oo [eereenn 13 | eindFE | i 1,490,592 | ... 583 | e 1475876 | ...ccooenene 1,497,090 | coovvveenenne 1,475,876 13,800 787 0 03/04/2015. | 11/03/2020.
86880N AR 4 [SURGERY CENTER HLDS TL 2L.....ooeeeveeeeeereeeesseeeeeeserssssssnssssssssssssssssssssssssssssssssessssnsssssssnsessessens | evvsee | oo | oeerend3 [eeriBFE | oo 361,150 | ... . 346,459 368,573 346,459 (9,872) 715 0 03/04/2015. | 11/03/2021.
87258W  AB 1 [ TMK HAWK PARENT TL...ooiiiiiirieieieirenienesssssssisessessessensessssssssssssssssessessessessesssssssssssssssesessensenenss | senees | oo [eenneene 13 | wrindFE | i, 912,801 | oo . 908,214 917,388 908,214 (2,838) 582 0 09/26/2014. 10/01/2021.
87262C AL 7 |TPF GENERATION HOLDINGS TL B.....couuvvverrrrriirrrrriiesnsisssnnesissssesssssessesssssssssssssssssnsessssssessesns | evveeee | oo | wverenn 13 [ e FE | 1,205,121 | . ...1,088,347 ....1,236,758 ..1,088,347 (33,736) 9,197 0 09/19/2014. | 12/31/2017.
87309L AM 0 | TWCC HOLDING CORP TL...cuuiiuiiriireireireiseiseissesssiesissssssssssssssssssssssssssssssssssssssssssssssssssssssnssnssns | aevene | oo | eoveeene 13 | i BFE | 1,565,332 | ..o ..1,685,023 | .. ...1,691,484 | ... ..1,569,913 45,437 3,520 0 11/19/2014. | 06/26/2020.
87309L AN 8 |TWCC HOLDING CORP Tl....cirveeerreeiermrreissnemnesssnrnssssnsensssssnnssssssessesssnsesssssesssssssnsssssnsesssssonnnns | connene | oo | evveeec 13 | eeri AFE | 2,924,354 | .. 2,992,375 2,996,660 2,967,564 8,766 31,814 0 05/21/2015. | 02/11/2020.
87978G  AD 1 [TEMPLAR ENERGY TL B...ovvuiiriireineiineiiensiinsisessnsssississississssssssissssssssssssssssssssssssssssonsnns | aenveee | o | eeveeens 13 | e BFE | i 153,306 | ... 500 | v 153,306 | .oooveernee 1,460,057 153,306 4,513 882,637 01/30/2015. | 11/25/2020.
88065V  AC 2 [TENSAR CORP TL...iiiiiiirieririiniieieieieienessssessssssssssssssessnsnsesssssessessssssssssssenensenessessassessssssssssssennes | sevees | oo [eeeeeen 13 | iidFE | riiiiin..976,814 [ ... X 841,510 991,470 841,510 (55,426) 922 0 06/03/2015. | 07/09/2021.
88354V AB 4 [ THERMASYS CORP TL B....cvooirrierrrriiseeressnessesissssssssesssssssssssssssssssssssesssssnesssssssessssssesssssnnens | eoveeee | oo | wveeee 13 [ e BFE | 1,523,360 | ... ,328,029 ....1,530,869 (173,115) 1,005 0 09/03/2013. | 05/03/2019.
90980N AG 9 |UNITED CENTRAL INDUSTRIAL TL B....covvuirireirrieiseieeieisesisesisseesssssssssssesssssssesssesssssssesssesssenssons | eoneees | oo | coneeen 13 [t FE | 1,208,736 | ... ..872,659 | .. ....1,246,656 | .... (261,487) 6,088 0 04/04/2014. 10/09/2018.
92835E  AB 3 |VISKASE COS INCTLB 618,403 656,130 618,403 (28,791) 998 0 03/06/2015. | 01/30/2021.
92850Q AB 6 [VIVAALAMOTLB 667,619 890,158 667,619 | ........... (206,244) 433 0 02/14/2014. | 02/22/2021.
92939E AE 2 [WP MUSTANG HOLDINGS TL B 2L 608,097 610,000 605,751 16,533 (207) 0 03/10/2015. | 05/29/2022.
967580 AT 0 |WIDEOPENWEST FINANCE TL B 566,064 588,308 566,064 (22,244) 0 0 05/18/2015. | 04/01/2019.
97181# MU 4 |WILMINGTON TRUST TERM LOAN......ccituiiiiiiiieieieiienissisieieieissssessesssnssssssssssssessesssssssssssssssessens. | aonniee |00 | seeveesennens | oeerens 726,029 712,361 696,169 28,166 0 04/25/2012. 07/15/2017.
BL1022 96 3 [CULLIGAN INTERNATIONAL TL....ooomrreeumrrrriesmreresssnensssssesssssnessssssssssssessessssssssssseesssssssssssneens | coneene | oo | cvvviiensd | covennes 5Z | coovvrrnnnnn2,557,809 |..... 96.500 2,509,664 2,600,688 2,509,664 (16,515) 5,691 0 10/02/2015. | 12/19/2017.
BL1022 98 9 |CULLIGAN INTERNATIONAL TL 2L....ouiiriiriineircrierieiisisesssnssnsesssssesssssssssssssssssssssnsssssenssenses | avevene |0 | soveieennd | evvveeZ | v 999,412 | o 93.500 ..969,408 ....1,036,800 969,408 (34,068) 4,064 0 09/01/2015. | 06/19/2018.
BL1591 93 4 [VARSITY BRANDS (HERCULES) TL B.......ovvrrrvrirrnriiinneerisneniessssensssnsessssssssssssssessessssessssssensess | connene | oe | evveees 13 | eeii AFE | . 992,910 | .. 98917 | .... 991,453 | .. ....1,002,308 991,453 (1,457) 94 0 0 2,923 52,985 | 05/26/2015. | 12/10/2021.
88156L  AC 4 |TERVITA CORP......covserrriirerriirnerresissesessssessssssssssssssesssssssssssssesssssssessssssessssssessssssesssssnnessssonees | coneene [A ] v [0t BFE | 1,261,790 | 62.000 | .oooorrerrrennne 889,080 | ...ocovvreern. 1,434,000 | .o 889,080 | ..ooooue (408,630) 35,920 0 0 [....8.000 |...12.010 [MN...o.| corverrrennns 14,659 v 114,720 | 01/29/2015. | 11/15/2018.
C7030 AB 0 |OSUM PRODUCTION TL...oocviririrciirnrireriinnisesiseessseessssesssenessssensssnesssesssssesssesssnssssesssnsssessenens | sevseee | A e 13 | tdFE | i 524,370 | ..o 58.000 524,370 904,086 524,370 0 198,899 0 163 59,582 | 07/30/2014. | 07/31/2020.
C8843Q AB 9 | TERVITA CORP TL Bu...ooovurrreerrrriirrrrriiesesissenssnissssnssssensssssssssssssnsssssssssssssnnsssssssesssssessesssssnessees | eoeere | A Loveeen13 | lBFE | 1,019,928 | oo 76.625 | ..o 848,151 | .oocccereenn. 1,106,885 | .....ccocovvvvrnne 848,151 | ........... (150,829) 41,314 0 0 B [P 16,911 | oo 47,869 | 09/02/2015. | 05/15/2018.
00110#  AC 7 |AES PUERTO RICO.......coomiriiriiiriiisiiesiissssiesissssisssisssssssssissssssssisssssssssisssssssssssssssssssssssssssnnnses | conenee | [ eovinnsiines | coneeees 47| ............2,530,401 | ..... 85.000 2,530,401 2,976,942 2,530,401 0 0 0 226 65,957 | 04/25/2012. | 12/31/2017.
46645M  AB 1 [JET SUPPORT SERVICES TL B.......ooorrrerierierisenreiinesssssssesessssessessssssssssssessesssssessssssessssssssessessns | conerne | E | cvveiens 13 [ roviiins AZ | 1,102,420 .. 93.000 | .oocorereeene 1,051,539 | ..o 1,130,688 | .............. 1,051,539 (52,424) 1,881 0 0 |....7.500 |.....8.130 |MJSD..| .ccoocrrerunrns 7,302 | oo 20,818 | 08/25/2015. | 08/31/2021.
614810 AB 5 [MONTPELIER RE HOLDINGS L.....ouuiuiiiiciiciieeiceieesesiessessessensessessesssessessessssssssssssssssssnss | aevveee | B | oneernensnes | vevens 2FE ...101.649 3,049,470 3,000,000 3,005,823 (723) 0 0 [...4.700 |......4.660 |AO...... | .cccrurunns 29,767 <....141,000 [ 10/02/2012. | 10/15/2022.
AES PUERTO RICO.......coiiiiiiiiiiiesiesisssisiesississssississsssisssssssssssssssssssssssesssessensnes | voeenee | F | vevveineins [ e 3Z | e 271,959 | 85.000 271,959 319,952 271,959 0 0 0 04/25/2012. | 12/31/2017.
D5929G  AB 3 |ORION ENGINEERED CARBONS TL B.......cverrveummerreimnerreisnnernesssnnsessssensesssneessssssensssssenssssssessessnes | eenvees | F | eceeen 13 [ 3FE | oo .894,124 | . 99.625 899,769 903,156 895,266 1,597 0 0 08/07/2014. | 07/25/2021.
G2925*  AA 9 |ECOELECTRICA LP......ccoviiiiiiiiniiisississsisssssissssisssssssssisssisssssssisssisssssssssssssssssssssssssss | sveene | B | onsionsiinns [ ervennes 27 | oo 1,115,687 | 85.000 | ...occovvuueee 1,115,687 | coovvvenne 1,312,573 | oo 1,115,687 0 0 0 04/25/2012. | 06/16/2016.
L2465B  AJ 5 [DELTA2LUX SARL (F1) TL Bu.oovsivrreerrreisecreiienrsiinnnsisssessssesesissssessssssssssssnsesssssnssssssssesssses | coveene | F | evvees 13 | oeit AFE | ... 367,625 | .. 96.453 357,195 370,331 357,195 (3,762) 192 0 0 08/19/2014. | 07/30/2021.
L3434L  AC 4 |EVERGREEN SKILLS (SKILLSOFT) TL....oiuiiirrirrieiierierississisesssssssssssssssessssssssssssssesssssssssssesens | coneeee | F e 13 |0 FE | ... 957,843 | ... 77.000 748,708 972,348 748,708 | ........... (202,711) 1,341 0 0 09/23/2014. | 04/28/2021.
L3462M  AB 9 |EXPRO FINSERVICES TL B......ovsvvvvirrrieinrrerinesiisnnsssisssssssssnssssssssssssssssssssssessssssssssssssesssssonnes | connene | F | eevend 13| i 4FE | ..............1,639,162 |..... 66.417 ...1,335,806 (303,355) 0 0 0 08/12/2014. | 09/02/2021.
L7256G  AD 9 |OXEA SARL TL B2....covvuerrrriiirrrrissnsnissessissssssssssessssssssssssssesssssssessssssessssssssssssnsessesssssssssnsenses | connere | F | eereeees 13 | oo 4FE | ..............1,088,256 |..... 95.750 ...1,067,188 (1,666) 4,688 0 0 10/24/2014. | 01/15/2020.
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erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14 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./A.CV. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
L9308U  AC 4 [TRAVELPORT FINANCE LUX SARL TL B......ccoiiiuiiiiiiiiiisiiissiissiisssissiesssisssissssssssssssssssssiiss | soniees Flo..13 . 4FE | ...............614,434 |.... 97.656 601,719 616,162 601,719 (11,156) 35 0 0 [ 5.750 |..... 5.860 | FMAN. 43,050 | 08/19/2014. | 09/02/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: 99,848,848 XXX | e 94,166,073 | .......... 103,884,512 | ............ 93,708,516 | ........ (4,786, 111) [ ..ovvevnce 240,525 | ............ 1,095,406 [ ...oooooreinrrirent 0] XxX XXX XXX ,059,453 XXX XXX
Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
36190S  AA 0 |GP PORTFOLIO TRUST 14-GPP A........coviiiiiiriiniiieiissiisssisssissssissssissssssssssssssssssssssssssssinsnses. | ovenee | oo | coveenes 3 [ M| 1,985,043 |..... 99.622 e 1,975,687 | oo 1,983,184 | ...ccooevneens 1,983,795 0 (914) 0 (V) 1.280 |...... 1.270 [MON... | w1199 | i 22,814 | 04/25/2014. | 02/15/2027.
50179M  AE 1 [LB-UBS COMMMTG TROB CB A4..........coovrviiririncisnisncississississsssssssssssssssssssssssssssnsssnns | coneeee |0 | evvevenn ] [ 1FM ..1,204,063 |...101.355 ...2,004,728 ..1,977,927 1,887,368 | (U [ 141,080 0 0. 5.372 MON... | ... ..106,573 | 11/25/2008. | 09/15/2039.
52108R__AE 2 [LB-UBS COMMMTG TROB C4 Ad......ccoooiiiiiiiiiiisiissiissi s ssssessssessssssssssesssssssssesssnss | coniens | oo | sovnnnes] | 1FM ..1,055,637 | ...100.660 ...1,246,628 ....1,238,454 .1,227,349 0 35,602 0 0 [ 6.027 MON... | ... ....73,202 | 05/05/2009. | 06/15/2038.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. 4,244 743 XXX 5,227,043 5,199,565 5,098,512 0] s 175,768 0 0 XXX XXX 202,589 XXX XXX
Industrial & Miscell; (Unaffiliated) - Other Loan-Backed and d iti
139742 AC 4 |CAPITAL AUTO RECEIVABLES ASSET 13-2 A3.....ovvoerrernereensesnseisnssssenssssssssnssssnsssnsssssnsssnnsssnnes | sonven | oo | svveveed | eorl IFE [ ciiiinnn.....668,433 | ... 99.988 668,470 668,551 668,540 0 (332) 0 0 o 1.240 MON... 253 8,290 | 06/20/2013. | 10/20/2017.
50116P AD 2 |KUBOTA CREDIT OWNER TRUST 14-1A Ad........covviiirriireiencsneiinncisnneisssisnnssssnssnssssnssnnnins | evveee | oo | o] [l IFE | 1,499,716 | ... 99.404 ,491,060 ....1,500,000 | .............. 1,499,842 0 77 0 0. 1.670 MON... 1,113 25,050 |04/15/2014. | 07/15/2020.
92867R __ AD 1 |VOLKSWAGEN AUTO LOAN ENHANCED 14-1 Ad......ccooooiiiiiiiiicniiissiissnicsssisssissssissssissssissssssnis | coniees | oo | sensne ] e IFE | iii0000...999,911 | ... 98.405 ..984,050 ....1,000,000 999,952 0 25 0 0 [ 1.450 MON... 443 14,500 | 04/23/2014. | 09/21/2020.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. 3,168,060 XXX 3,143,580 3,168,551 3,168,334 0 (230) 0 0 XXX XXX | ... 1,809 | .. ...47,840 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)............coiriuuiiieiiiiisiii s | ensiiases 107,261,651 XXX ....102,536,696 | .......... 112,252,628 | .......... 101,975,362 | ........ (4,786, 111) [ ....oeenv 416,063 | ........... 1,095,406 [ ....ccoovvviiinnnn 0] XxX XXX | e 770,112 | ......... 5,309,882 XXX XXX
Hybrid Securities - Issuer Obli
46625H HA 1 |JPMORGAN CHASE & CO.......ccocvvviiiiiiinniinniineissinsisssssssssssssssssssssssssssssssssssssssssssssssssssssnnes | sovenee | oo | connieens ] [ oo 2FE ..7,262,500 |...101.800 | .............. 7,126,000 | ...cccooenne 7,000,000 | ..oocoeveeneee 7,106,325 0 (40,566) 0 0. 7.900 ...93,703 08/24/2011. | 04/29/2049.
59156R  BP 2 [METLIFE INC....oiuoiiieesiiessit ettt snnsssssssssssesnsssnssesssssssnssssssesssssssssssnssses | annsees | oo | sevssnins] | anvens 2FE ..2,521,875 |...101.750 2,543,750 2,500,000 2,521,533 0 (338) 0 0 5.250 5,833 11/23/2015. | 12/29/2049.
4299999. Hybrid Securities - Issuer Obligation: 9,784,375 XXX 9,669,750 9,500,000 9,627,858 0 (40,904) 0 0] XxX ...99,536 | .. ..623,729 XXX XXX
4899999. Total - Hybrid Securities. 9,784,375 XXX 9,669,750 9,500,000 9,627,858 0 (40,904) 0 0] XXX [ XXX | XXX | .o 99,536 | ............623,729 XXX XXX
Totals
7799999. Total - ISSUET OBGAtIONS. ... ... s | ensieanes 160,333,408 XXX 59,176,478 164,749,512 .1563,817,349 | ........ (4,786, 111) [ ...oveenve 122,867 | ............ 1,095,406 | ...ccoovvvrrinnnn, 0] XxX XXX XXX ..1,374,258 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 1,895,011 XXX ...1,904,963 ....1,918,311 ..1,892,748 0 4,497 0 0] XxX XXX XXX ...52,421 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securitie: 4,244,743 XXX 5,227,043 5,199,565 5,098,512 0 [ 175,768 0 0] XxX XXX XXX 202,589 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities 3,168,060 XXX 3,143,580 3,168,551 3,168,334 0 (230) 0 0] XxX XXX XXX XXX XXX
8399999, GTaNG TOtAl = BONAS.........veeoreeeeeeesereeseeeeseresseeeesseresseeees s sesesseees s essseeeseees st es s eees st e e n st sennt et eennsesnsssennsennsses | eessinees 169,641,222 XXX ...169,452,064 | .......... 175,035,939 | .......... 163,976,943 | ........ (4,786,111) [ ...vveenv 302,902 |............ 1,095,406 [ ..ooovrervrrent 0] XXX XXX XXX ..1,391,550 XXX XXX
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

2 Codes 5 6 7 8 Fair Value " Dividends Change in Book/Adjusted Carrying Value 20 2
3 4 9 10 12 13 14 15 16 17 18 19
Rate per
Fo Share Used to| Current Year's Current Year's Other- Total Change in NAIC
rei Par Value per Book/Adjusting Carrying| Obtain Fair Amount Received Nonadmitted Declared | Unrealized Valuation (Amortization) / Than-Temporary BJ/ACV. Total Foreign Exchange | Desig- Date

cusip ) D Code | gn| Number of Shares Share Rate per Share| Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Accretion i R i (15+16-17) Change in B/AC.V. nation Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)

054937 20 6 |BB&T CORPORATION 5.85% - ---....23,000.000 ..2500 |........0.000 |....cccooovrrennc 607,660 | ....... 26.420 607,660 584,920 0 25,228 0 22,740 0 0 22,740 0 |..P2LFE | 03/19/2015.
054937 80 0 |BB&T CORPORATION 5.200000% .....120,000.000 | ... ..25.00 3,030,000 25.250 3,030,000 3,003,600 0 156,000 0 274,800 0 0 274,800 0 |..P2LFE | 05/07/2013.
060505 68 2 |BANK OF AMERICA CORP 7.25% .......8,000.000 | ........1,000.00 |.1,007.440 |................ 8,059,520 |..1,093.270 8,746,160 8,059,520 145,000 580,000 0 0 0 0 0 0 |..P3LFE | 06/02/2011.
064058 20 9 |BANK OF NEW YORK MELLON 5.2% 23,500.000 25.00 606,770 25.820 606,770 576,220 0 22,913 0 30,550 0 0 30,550 0 |..P2LFE | 03/06/2015.
084423 40 9 |BERKLEY (WR) CORPORATION 5.625000% .....80,000.000 | .............. 25.00 |........0.000 |............. 2,024,800 2,033,600 2,024,800 0 112,500 0 0 0 0 0 0 [.RP2LFE | 05/07/2013.
481246 70 0 |JPMORGAN CHASE & CO 3,500.000 25.00 | ........0.000 | ..o 91,910 91,910 90,195 0 4,134 0 1,715 0 0 1,715 0 |..P2LFE | 03/20/2015.
665859 87 2 |NORTHERN TRUST CORP 5.850000000% ....119,000.000 25.00 3,188,760 3,188,760 3,139,890 43,509 29,250 0 48,870 0 0 48,870 0 [..P2LFE | 12/01/2015.
693475 83 2 | PNC FINANCIAL SERVICES 5.375% 23,200.000 25.00 592,760 592,760 568,168 0 23,381 0 24,592 0 0 24,592 0 |..P2LFE | 03/13/2015.
78406T 20 1 |SCE TRUST |5.625% 6,500.000 25.00 164,515 164,515 164,710 0 6,855 0 (195) 0 0 (195) 0 |..P2LFE | 03/19/2015.
78407R 20 4 |SCE TRUST I15.10% <rr.....17,500.000 429,800 429,800 429,625 0 22,313 0 175 0 0 175 0 |..P2LFE | 03/02/2015.
78409G 20 6 |SCE TRUST IVFLT. <.......95,000.000 2,580,200 2,580,200 2,460,500 0 39,361 0 119,700 0 0 119,700 0 |..P2LFE | 11/23/2015.
857477 88 9 |STATE STREET CORP 6.000000000% ....130,000.000 3,454,100 3,454,100 3,378,705 0 33,750 0 75,395 0 0 75,395 0 |..P2LFE | 12/07/2015.
902973 79 1 |US BANCORP 5.150000%.........ccoummmmrrrrreeeemmermmrermeessnssessesesssssesssassnsenssesssasennees | ceseeeees 5,950.000 | ...ccc.0..25.00 | .........0.000 | oo 154,403 154,403 147,917 1,915 5,746 0 6,486 0 0 6,486 0 |..P1LFE | 03/25/2015.
902973 83 3 |USBANCORP 6.5% ......140,000.000 ..25.00 ...4,020,800 3,621,800 56,875 227,500 0 (102,200) 0 0 (102,200) 0 |..P2LFE | 02/16/2012.
949746 80 4 |WELLS FARGO & COMPANY 7.5% e 11,750.000 ..1,000.00 13,619,425 | .............. 12,261,635 0 881,250 0 (653,653) 0 0 (653,653) 0 |..P2LFE | 06/01/2011.
GO0450A 20 4 |ARCH CAPITAL GROUP LTD. ......106,700.000 2,869,163 2,719,534 0 180,056 0 (8,536) 0 0 (8,536) 0 [..P2LFE | 04/04/2012.
G68603 40 9 |PARTNERRE LTD 6.500% .....40,000.000 21. e 1,090,000 918,400 0 65,000 0 72,536 0 0 72,536 0 [..P2LFE | 07/26/2010.
8499999. Total - Preferred Stocks - Industrial and Miscellan@ous (UnaffiliAted)..........vuuiicuiiieisiiiisiiiesiis ittt | cesesnssnsens 46,584,586 XXX | 47,280,026 | ...cooovunns 44,150,139 247,299 2,415,237 0 (87,025) 0 0 (87,025) 0 XXX XXX
8999999, Total - PreferTed SIOCKS......uuuuuuuirriiiiusssiiieessiiisisssssessssisssss s sssss s s iR | s 46,584,586 XXX | 47,280,026 | ......c...u 44,150,139 247,299 2,415,237 0 (87,025) 0 0 (87,025) 0] XXX XXX
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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
4 7 8 10 1 12 13 14 15 16
F Rate per Current Year's Other- NAIC
or Share Used Than-Temporary Total Change in Total Foreign Market
ei Book/Adjusted to Obtain Fair Amount Received | Nonadmitted Declared| Unrealized Valuation Impairment B/AC.V. Exchange Changein | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Recognized (13-14) B./AC.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
04010L 10 3 [ARES CAPITAL CORP.......cccootiiieriiciiiiiiisssesssssisisss st sssnssssisns | snssssens woe [ 136,600.000 21,946,550 | .......... 14.250 1,946,550 2,458,817 0 214,462 0 (185,093) 0 (185,093) 0 L | 03/27/2013.
092533 10 8 |BLACKROCK KELSO CAPITAL CORP. B I 245,900.000 2,311,460 9.400 2,311,460 2,457,190 51,639 206,556 0 295,080 0 295,080 0 L | 04/01/2013.
313374 10 5 |FEDERAL HOME LOAN BANK OF CINCINNATI . 7,341,000 734,100 | ........ 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........oovvcveiiniiiissssivsisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssees | sossseees 0 147,400.000 22,451,262 | .......... 16.630 2,451,262 2,452,191 0 188,672 0 (191,620) 0 (191,620) 0 L | 04/10/2013.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 7,443,372 XXX 7,443,372 8,102,298 51,639 639,054 0 (81,633) 0 (81,633) 0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
47036* 10 9 |James River Casualty Company. | | ......10,000,000.000 ....16,367,541 | ..... 1,637.000 16,367,541 15,000,000 0 0 0 505,740 0 505,740 0 08/26/2009.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliate: 16,367,541 XXX 16,367,541 15,000,000 0 0 0 505,740 0 505,740 0 XXX XXX
9799999. Total - Common Stock 23,810,913 XXX 23,810,913 23,102,298 51,639 639,054 0 424,107 0 424,107 0 XXX XXX
9899999. Total Common and Preferred Stock. 70,395,499 XXX 71,090,939 67,252,437 298,938 3,054,291 0 337,082 0 337,082 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. t
912828 L6 5 |UNITED STATES TREASURY NOTE... 10/02/2015........ JEFFERIES & COMPANY INC 904,187
912828 M7 2 |UNITED STATES TREASURY NOTE... 12/18/2015 BMO CAPITAL MARKETS.... 1,996,647
0599999. Total - Bonds - U.S. Government.......... 2,900,834
Bonds - U.S. Political Subdivisions of States
64084F  JS 1 |NESHAMINY PA SCH DIST.. 04/23/2015. RBC DAIN RAUSCHER INCORPORATED.........ccuueitiieiniiciirirerie i sseseensees 1,057,620
949493 WD 8 | WELLESLEY MA. 05/28/2015........ JANNEY MONTGOMERY SCOTT......ccoovrerarinreres 1,009,860
2499999. Total - Bonds - U.S. PolitiCal SUDAIVISIONS Of SEAEES. ... ettt s e ehs e f Rt 2,067,480 | .o 2,000,000 | ..... 0
Bonds - U.S. Special Revenue and Special A
373511 GP 3 | GEORGIA ST HGR EDU FACS AUTH R.....oviuiiiiieiieieinieeeeieesienssisssesissssseessssssssessnns | sesesieninnins 05/29/2015........ MERRILL LYNCH. ..o 1,100,243 | oo 1,120,000 | ..... 0
59333P  R7 5 | MIAMI-DADE CNTY FL AVIATION RE 06/10/2015........ RBC DAIN RAUSCHER INCORPORATED.........ctueiuiiieiniisisssesesss s ensssesensnes 1,121,001 | oo, 1,050,000 . 0
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAl ASSESSIMENS. ... vuurvrreuieserssresseersasesesasssessasssessesssssseses | eesessassasssessassssssasssessassssssessasssesessssssessasssessasssesessasssessassasssanssnssessanssessassasssansnsanes 2,221,244 | oo 2,170,000 | .. 0
Bonds - Industrial and Mi:
01950E AT 4 |ALLIED SECURITY HLDS TL 2L... 04/22/2015........ VARIOUS ..ottt 459,699 | ..o 458,412 | L 0
03759D AB 4 |APEXTOOL GROUPLLCTLB 04/10/2015........ BARCLAYS CAPITAL......cooiiiiiiieineieieiseiesieensesssie e sisseessessenes 312,935 ..315,300 | ..... 0
03765V AC 4 |APOLLO SECURITY (PROTECTION1) TL 06/19/2015........ CREDIT SUISSE FIRST BOSTON.......c.ccvtureriirciirirnes 960,772 | ..o 965,600 | ..... 0
04765B  AD 4 |ATKORE INTERNATIONAL TL 08/03/2015........ DEUTSCHE BANK......ouviuiiiiiriiiieieiiie sttt 877,162 | .ovvvvvvceereninn.886,211 | L 0
05543Y  AB 4 |BBB INDUSTRIES LLC......ccoiveiieiieiieireieisriesiesieesesie e sissienie s 111712014......... JP MORGAN SECURITIES INC.....coocviriiirriiicrierirerersseesieeieesenerenes 209,575 ..210,100 | ..... 0
05745P  AD 5 | BAKERCORP INTL TLu.uivuirriireririnrinieiseisesensseensnnenes 04/29/2015........ DEUTSCHE BANK .....cvuiitiiiiitireiieisis et 672,390 | oo 689,630 | ..... 0
14076C  AE 3 | CARAUSTAR INDUSTRIES TL B 02/23/2015........ CREDIT SUISSE FIRST BOSTON.........ccotuvrierriirirenes 814,599 | ...oovvivereenn..840,400 | 0
171070  AC 3 |CHROMAFLO TECH TLB.........cc..... 02/24/2015........ DEUTSCHE BANK ..ottt 308,193 311,700 | ..... 0
24228H AE 8 |DEALERTIRETLB......... 12117/2014........ JP MORGAN SECURITIES INC.......coovreriiririrrireiisiierieneeseseenns 846,549 | ..o 855,100 | ..... 0
28501K  AK 6 |ELECTRICAL COMPONENTS TL B 08/05/2015........ BANK OF AMERICA.. 407,702 408,724 | ..... 0
29089C AG 1 |EMERALD PERFORMANC TL 2L 03/13/2015........ CREDIT SUISSE FIRST BOSTON......c.ocvvimerrinirninnns 614,260 623,614 | ..... 0
31659H  AD 3 | FIELDWOOD ENERGY TL Bu...ovouirieiieieiseiceie i sssssesss st sssssssesessensane | sevsesnssnnens 11/06/2014........ VARIOUS ..ottt 808,789 | ... 840,300 | ..... 0
360271 AJ 9 [FULTON FINANCIAL CORP............. 06/08/2015........ SANDLER ONEILL. ..ottt 2,492,700 ...2,500,000 8,125
43134T  AB 1 |HILEXPOLY COTL 2L 09/21/2015........ DEUTSCHE BANK......ouviuiiiaiirriiteieiiie ettt 783,105 | .o 176,010 | 0
45690D  AB 7 |INFILTRATOR SYSTEMS TL....cootuiririicrinrircierineirerieecenenenenes 05/21/2015........ DEUTSCHE BANK ..ottt 863,859 | ..covrverrrererereiennn..868,200 | ... 0
A7117F  AG 2 [JASON INC TL..ovrrvviirrereiririrnns 12/01/2015........ DEUTSCHE BANK ..ottt ssen 442,695 | ..o 454,718 | L 0
47117F  AK 3 | JASON INC (SAWMILL) TL 2L 07/31/2015........ DEUTSCHE BANK ...ttt 456,250 | ..oooveereeeeeneneeenn..500,000 | 0
49387T AR 7 |KIKCUSTOM PRODUCTS TL B 10/21/2015 BARCLAYS CAPITAL 1,663,952 | ..o 1,704,400 | 0
50209R AE 4 |LMUSMEMBER TL 2L.. 04/14/2015.. MORGAN STANLEY & CO... 1,138,746 | oo 1,141,600 | 0
57722V AK 4 | MATTRESS HOLDING CORP TL B.. 10/17/2014 BARCLAYS CAPITAL 211,886 | .o 213,487 | 0
64072U  AB 8 | CSC HOLDINGS (NEPTUNE) TL B....c.vvvvererrrirrirninens 10/07/2015 VARIOUS ..ottt 3,461,380 | oo 3,488,418 | L 0
72108P AB 0 |PIKE CORP Tl 10/03/2014.. JP MORGAN SECURITIES INC 960,300 | ..ovvrereerererreirerenen. 970,000 | .. 0
74339M  AC 2 |PROLAMPAC INTERMEDIATE TL 08/06/2015. RBC CAPITAL MARKETS 1,981,655 | ..o 2,001,672 | o 0
74339M  AE 8 |PROLAMPAC INTERMEDIATE TL 2L 08/06/2015. RBC CAPITAL MARKETS 591,409 | .ovovvviiieerereieienn.609,700 | . 0
76970M  AG 2 |ROAD INFRASTRUCTURE TL B.. 04/20/2015.. VARIOUS ..ot 1,148,785 ,166,721 | ..... 0
76970M  AK 3 |ROAD INFRASTRUCTURE TL C 04/10/2015........ CREDIT SUISSE FIRST BOSTON........ocvvimrrrinirninnns 545,007 601,779 | ..... 0
77927L  AM 3 |ROUNDYS SUPERMARKETS TL B.. 11/2512014........ CREDIT SUISSE FIRST BOSTON... 45,745 ....48,600 | ..... 0
78028Y AB 5 |ROYAL ADHESIVES TL 06/12/2015........ CREDIT SUISSE FIRST BOSTON... 685,555 ..689,000 |..... 0
81732L AL 2 | SEQUA CORP TL B....cvouieiiicieieseieeenese s 03/04/2015........ MORGAN STANLEY & CO.....cocvririciiiereireresseeeenienes 95,904 | oo 97,986 | ..... 0
82379W  AM 2 | SHERIDAN INVEST SIP TL B2 03/06/2015........ VARIOUS ..ot 205,761 233,072 | ..... 0
82382F  AH 5 | SHERIDAN PROD SPP 1-A TL B2.....cccovvriveiiiieieiicissisisissisesesinnine 03/06/2015........ VARIOUS ..ottt 27,265 30,884 | ..... 0
82382G  AH 3 | SHERIDAN PROD SPP 1-M TL B2... 03/06/2015........ VARIOUS ..ottt 16,654 | oo 18,864 | 0
83547U  AG 4 | SONNEBORN US TL.....cviiiiireiiiieiniieissieiessssiesss st 12/09/2014........ MIHI LLC... 214,045 | oo 214,581 | 0
83547U  AH 2 | SONNEBORN BV TL........... R 12/09/2014........ MIHILLC... 37,773 37,867 |..... 0
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85527P  AB 5 |HANSON BUILDING PROD(STARDUST) TL B 09/25/2015........ CREDIT SUISSE FIRST BOSTON.........ccoeuirirererinienas 2,080,105 0
86880N AP 8 | SURGERY CENTER HOLDINGS TL...... 03/04/2015........ JEFFERIES & COMPANY INC 199,412 0
86880N AR 4 | SURGERY CENTER HLDS TL 2L 03/04/2015.. JEFFERIES & COMPANY INC 266,406 0
87309L  AM 0 | TWCC HOLDING CORP TL....coucvuiiriiriiiireriererrenierieriseesenineiaes 11/19/2014 RBC CAPITAL MARKETS 241,736 0
87309L AN 8 | TWCC HOLDING CORP TL 05/21/2015. VARIOUS..... 994,519 0
87978G  AD 1 |TEMPLAR ENERGY TL B 01/30/2015.. VARIOUS..... 81,298 0
88065V  AC 2 [ TENSAR CORP TL....iiiiiriiiiiiiierisieisesis sttt sssssenes 06/03/2015........ UBS WARBURG.......... 137,090 0
92835E  AB 3 |VISKASE COSINCTLB 03/06/2015........ UBS WARBURG.......... 652,883 0
92939E  AE 2 | WP MUSTANG HOLDINGS TL B 2L . 03/10/2015........ CREDIT SUISSE FIRST BOSTON.........ocovriireieriiines 167,025 0
96758D AT 0 | WIDEOPENWEST FINANCE TL B......ccvvoiieiirieieireirereesceeieeeeines 05/18/2015........ CREDIT SUISSE FIRST BOSTON.........cccovunvirernriiines 592,754 0
BL1022 96 3 |CULLIGAN INTERNATIONAL TL 10/02/2015........ CREDIT SUISSE FIRST BOSTON 770,265 5,341
BL1022 98 9 |CULLIGAN INTERNATIONAL TL 2L 09/01/2015........ CREDIT SUISSE FIRST BOSTON 999,412 ...1,036,800 0
BL1591 93 4 |VARSITY BRANDS (HERCULES) TL B 05/26/2015........ GOLDMAN SACHS............... 1,012,322 | oo 1,021,911 0
88156L AC 4 |TERVITACORP.............. A 01/29/2015........ VARIOUS..... 959,900 18,606
C8843Q AB 9 |[TERVITACORP TLB.....ccovvvvvvirane 09/02/2015........ VARIOUS..... 1,069,180 0
46645M  AB 1 | JET SUPPORT SERVICES TL B....cccoviuiiiiiniiciininienissi s sensnssnenes E 08/25/2015........ UBS WARBURG.......... 1,116,375 0
3899999. Total - Bonds - INAUSHrial AN MISCEIIBNEOUS............iuuiiiiiiisiiiieisis sttt e o0t b bbb 36,703,738 32,072
Bonds - Hybrid Securities
59156R  BP 2 [METLIFE INC.....cccoovivirivinrririnraninas | | 11/23/2015........ MORGAN STANLEY & CO....cccvriiiiriniiieniisissiesississsssisissneenes 2,521,875 |t 2,500,000 | oo 63,438
4899999. Total - Bonds - Hybrid Securities..........covviiiniinniiiinisnnes 2,521,875 ...2,500,000 63,438
8399997. Total - BONAS = Part 3.t 46,415,171 47,118,825 96,683
8399998. Total - Bonds = SUMMANY EM fTOM PAM 5........eiuiiiiiiieiseiiiss st sss st sssessssesse st s st s ans e es | ee1essaesaeesee s s eeseee e ee 8o e 8o E bbbt 19,815,663 | ..o 19,116,609 38,288
8399999, TOAl = BOMAS. ...ttt E 8RS8 E e E R E £ E ke eHEse £E1eEE e R LR f e E R fEE e 66,230,834 | ..o 66,235,434 | oo 134,971
Preferred Stocks - Industrial and Miscell:
054937 20 6 |BB&T CORPORATION 5.85%.......cccvvmrmrirerinriiererinniaes 03/19/2015........ JANNEY MONTGOMERY SCOTT.......cccovrerrrrrnn 23,000.000 584,920 0
064058 20 9 | BANK OF NEW YORK MELLON 5.2%.......ccrtvumreiirerinircineirernerinsins 03/06/2015........ JANNEY MONTGOMERY SCOTT... 23,500.000 576,220 0
481246 70 0 [JPMORGAN CHASE & CO........ 03/20/2015........ JANNEY MONTGOMERY SCOTT... 3,500.000 90,195 0
665859 87 2 |NORTHERN TRUST CORP 5.850000000%.............. 12/01/2015........ JANNEY MONTGOMERY SCOTT.......ovutireriiiieirierssissiesississeessseissssssiessssssssesssssssssesines | seesessssssessessessessnessessens 119,000.000 3,139,890 0
693475 83 2 |PNC FINANCIAL SERVICES 5.375%.......ccvvvermrerernrisereninnines 03/13/2015........ JANNEY MONTGOMERY SCOTT... 23,200.000 568,168 0
78406T 20 1 [SCE TRUST 5.625%.......cocvuiviiereriiiciinricineieresissiesisssseesessesssseseenes 03/19/2015........ JANNEY MONTGOMERY SCOTT... 6,500.000 164,710 0
78407R 20 4 | SCE TRUST I15.10%....ccvvurrrivreriierernnrcesssiernsinsines 03/02/2015. JANNEY MONTGOMERY SCOTT... 17,500.000 429,625 0
78409G 20 6 |SCETRUSTIVFLT...... 11/23/2015.. WELLS FARGO FINANCIAL. 95,000.000 2,460,500 0
857477 88 9 | STATE STREET CORP 6.000000000%..........ccoeverermererererrmrereereneeracrsnerenes 12/07/2015 VARIOUS ..ottt | seesebiesies bbb ens 130,000.000 3,378,705 0
902973 79 1 |US BANCORP 5.150000%.......ccuureueerersmersnssnssmssnssssssrsssssessassssessnsassanes 03/25/2015........ JANNEY MONTGOMERY SCOTT... 5,950.000 147,917 0
8499999. Total - Preferred Stocks - Industrial and Miscellaneous 11,540,850 XXX 0
8999997. Total - Preferred Stocks = Part 3.......ciiiiiiiiessnsnisssn s 11,540,850 XXX 0
8999998. Total - Preferred Stocks - Summary Item from Part 5..........oiiiiiiiise s 936,193 XXX 0
8999999. Total - Preferred Stocks.... . 12,477,043 XXX 0
9899999. Total - Preferred and Common Stocks...... 12,477,043 XXX 0
9999999. Total - Bonds, Preferred and COMMON SHOCKS...........cociiiucieiiiieiiiecte ittt sttt b s aebes e2sssetebsssasses s s ebebesas e e s s et et et s seses e s e A e bbb ae s e b s s e s e bbb aeteben et et b s an b b st et s nssaesansesens 78,707,877 XXX s 134,971
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Bonds - U.S. Government
38374C ZR 5 |GOVERNMENT NATL MTG ASSOC 03 84 GT.......cocovvvvirrirninane .. | 01/01/2015. | PAYDOWN 897 892 0 0 0 0 0 892 0 0 0 4 |07/20/2032.
912828 NZ 9 |UNITED STATES TREASURY NOTES. .. | 09/30/2015. | VARIOUS. 905,171 900,800 0 (800) 0 (800) 0 900,000 0 0 0. 11,250 | 09/30/2015.
912828 UW 8 |UNITED STATES TREASURY NOTE.... .. | 11/18/2015. | BMO CAPITAL MARKETS . rr00eee500,000 | 499,377 499,728 0 186 0 186 0 499,914 0 (33) () | I— 1,370 | 04/15/2016.
912828 VC 1 |UNITED STATES TREASURY NOTE.... .| 11/18/2015. | NOMURA SECURITIES INTL 2,998,115 | ....... 3,000,000 2,981,494 2,991,258 0 5,616 0 5,616 (U I 2,996,873 | ..o 0 [ 1,242 | ... 1242 | ... 7,582 | 05/15/2016.
912828 VD 9 |UNITED STATES TREASURY NOTE.... .. | 04/20/2015. | PARIBAS CORPORATION o 1,000,192 | .. 999,652 999,926 0 54 0 54 0 999,980 0 212 212 975 | 05/31/2015.
0599999. Total - Bonds - U.S. Government ........5,399,080 | ........ 5,400,892 | ........5,386,591 5,392,604 0 5,056 0 5,056 0] o 5,397,659 | ....cccenennad 0 e 1421 | e 1421 | ....... 21,181 XXX
Bonds - U.S. States, Territories and P i
93974D BG 2 |WASHINGTON ST | . ‘ 11/18/2015. | FTN FINANCIAL SECURITIES CORP 2,001,580 | ........1,750,000 | ........1,984,063 | ...........1,970,776 0 (20,231) 0 (20,231) 0 | o 1,950,545 | ....cooeeund 0. 51,035 | ... 51,035 | .....114,722 | 08/01/2035.
1799999. Total - Bonds - U.S. States, Territories & Possession: 2,001,580 | ........ 1,750,000 | ........1,984,063 | ..........1,970,776 0 (20,231) 0 (20,231) 0 e 1,950,545 | ..o 0f... 51,085 | ......... 51,035 | .....114,722 XXX
Bonds - U.S. Political Subdivisions of States
345748 UP 0 |FOREST HILLS MI PUBLIC SCHS. .| 05/01/2015. | CALLED BY ISSUER at 100.000. ........1,000,000 | ........ 1,000,000 | ........1,043,360 | ..........1,001,913 | .....ccc.cceenc (1] IO (1,913) (1,913) (V8 [ 1,000,000 0 0 (V] I 25,000 | 05/01/2020.
539770 KP 1 [LOCKHART TX INDEP SCH DIST.......cccommmirmeriiiniiireriisiiiesins ..| 11/18/2015. | BC ZIEGLER AND COMPANY e 1,167,790 | 1,000,000 ..1,143,010 1,138,139 | o0 | (12,739) ] ... ..(12,739)] .. 1,125,401 0 32,389 32,389 | ....... 62,083 | 08/01/2034.
889294 QV 9 |TOLEDO OH CITY SCH DIST. .. | 11/18/2015. | STIFEL-HANIFEN DIVIS v 1,139,050 | ........ 1,000,000 | .. 124,940 | ... 1,118,095 | ... 0 (10,284)] ... ..(10,284) | .. L0 4,107,811 | 0. 31,239 | ......... 31,239 | ....... 48,889 | 12/01/2032.
2499999. Total - Bonds - U.S. Political Subdivisions of States 3,296,840 | ........ 3,000,000 | ........3,311,310 | ..........3,258,147 | .................. (V) (24,936) (24,936) (O 3,233212 | .o 0.... 63,628 | ........ 63,628 | .....135,972 XXX
Bonds - U.S. Special Revenue and Special A
130685 2D 1 |CALIFORNIA ST PUBLIC WKS BRD L........coooreeeriincicrcicnninae .. | 11/24/12015. | JEFFERIES & COMPANY INC. e AT1AT0 | 1,000,000 | ........1,039,880 | ...........1,030,624 | .................. 0| (3,339) (3,339) 0 [ o 1,027,285 | ... 0f... 143,885 |....... 143,885 | ....... 58,194 | 04/01/2028.
31294K  ZF 5 |FEDERAL HOME LOAN MTG CORP #E01642 .| 12/01/2015. | PAYDOWN 50,555 X 50,521 0 33 33 0 50,555 0 0 0 [ v 1,383 | 05/01/2019.
31294K  ZT 5 |FEDERAL HOME LOAN MTG CORP #E01654. .|-- | 12/01/2015. | PAYDOWN 22,865 | .. 2,865 22,850 0 14 14 0 22,865 0 0 0 614 |06/01/2019.
313371 NW 2 |FEDERAL HOME LOAN BANK .| 10/27/2015. | PARIBAS CORPORATION 200,284 200,000 201,848 0| oo (1,614) (1,614) 0 200,234 0 50 50 | e 2,422 | 12/11/2015.
3135G0 HG 1 |FEDERAL NATIONAL MORTGAGE ASSOCIATION .1 03/16/2015. | MATURITY 500,000 500,000 499,921 0 79 79 0 500,000 0 0 0 938 | 03/16/2015.
3135G0 RT 2 |FANNIE MAE .| 11/18/2015. | MORGAN STANLEY & CO......ccocorriinrinrciinciiineis | o | oo 848,079 | .......... 850,000 849,671 0 97 97 0 849,768 0. (1,689)] ........ (1,689) | ......... 6,797 |12/20/2017.
3136AD DN 6 |FANNIE MAE 13-33 DP. .| 12/01/2015. | PAYDOWN 204,922 204,922 | ......... 192,627 | ..ccoouuee. 203,560 | ..ooorieiennd (V1 I 1,362 1,362 0 204,922 0 0 (11 I 2,078 |08/25/2042.
3136AG MS 8 |FANNIE MAE 13-108 BA | 1200172015, | PAYDOWN........otvimriirieiierieiierieiisesisesisenisenssssienss. | eoneesneesnsesnsesnnennees | eveeniens 185,331 | .eoeeve. 185,331 | ...........189,965 185,955 0 (624) (624) 0 185,331 0 0 0 3,045 | 03/25/2037.
3137B8 PP 6 |FREDDIE MAC -4322 PA .| 11/18/2015. | VARIOUS. e 1,209,167 | oo 1,145,019 | ........1,208,710 | ...........1,207,066 0 (8,195) (8,195) (U I 1,198,871 | .o 0 ... 10,29 | ......... 10,296 | ....... 42,444 | 03/15/2044.
3138MK  6J 1 |FEDERAL NATIONAL MTG ASSOC #AQ4448.. .. | 12/01/2015. | VARIOUS. 897,324 894,974 | .......... 942,240 | .............. 936,693 | ....covvriennd (1] IO (4,684) (4,684) 0 932,009 0]...(34,685)| ... (34,685)| ....... 25,997 | 11/01/2042.
31393A PQ 4 [FEDERAL NATIONAL MTG ASSOC 03 22 UC.. .. 08/01/2015. | PAYDOWN 25257 | ........ 25257 | ........ 25,009 249 0 25,257 0 0 0 335 | 12/25/2032.
31394X YW 0 |FEDERAL HMLN MTG CORP 2790 DY.... ..| 11/18/2015. | VARIOUS. 01,026,203 | ... 997,259 928,542 971,391 .....10,330 0 981,721 0. 44,482 44,482 | ... 36,401 | 05/15/2019.
480780 EN 1 [JORDAN VLY UT WTR CONSERVANCYD. .|.. | 11/18/2015. | MORGAN STANLEY & CO 1,131,220 | 1,000,000 | .......1,127,260 | ..........1,122,013 (9,548) 0 [ o 1,112,465 | ..o 0 ... 18,755 18,755 | ....... 57,222 | 10/01/2043.
64990E RD 1 |NEW YORK ST DORM AUTH ST PERSO........cccccooeuvrimmrivnnnannns | .. | 11/18/2015. |UBS WARBURG v 1,684,185 | L 1,500,000 | ........1,676,445 | ..........1,670,686 | .....cccccccee.0 | rceeens(14,274) | o0 | (14,274) | ...covvveeen0 | 1,656,413 | ..o 0 ... 21,772 | ......... 27,772 | ... 89,167 | 03/15/2042.
663903 ED 0 [NEOHREGL SWRDIST. .. | 11/18/2015. | SIEBERT BRANFORD ceee 1,397,250 | ........1,250,000 ..1,391,925 1,384,085 ..(12,526) | .. 1,371,559 0 25,691 25,691 | ....... 63,889 | 11/15/2043.
74529) KJ 3 |PUERTO RICO SALES TAX FING COR........cccooovuvuivrvernriccnnnnnne | .. | 05/27/2015. | VARIOUS v 1,643,750 | 2,500,000 | ........1,892,400 | ... 1,828,250 errr:(306,325) | .. L0 1,621,925 | .o 0 ... 21,825 | ... 21,825 | .....114,583 | 08/01/2037.
74529) LY 9 |PUERTO RICO SALES TAX FING COR .. | 05/27/2015. | VARIOUS. 1,189,938 | 1,975,000 | .......1,479,709 | ...........1,368,082 |....... 111,627 | ....cccoecinn0 ... 289,752 | ... (178,125) | ... (V1 1,189,957 0 (20) (20) ] ....... 86,406 | 08/01/2043.
812728 UH 4 |SEATTLE WA WTR SYS REVENUE. .|| 11/19/2015. | OPPENHEIMER & CO. INC 278,658 265,000 285,045 269,760 0 0 (2,003) 0 267,757 0 ... 10,901 | ........ 10,901 | ....... 17,409 | 02/01/2021.
812728 UU 5 |SEATTLE WAWTR SYS REVENUE.........ccooooviiiiiiiinniincriinciies ..| 11/18/2015.| CANTOR FITZGERALD LLC 352,554 335,000 360,339 341,017 0 0 (2,524) 0 338,494 0. 14,060 | ......... 14,060 | ........ 21,961 | 02/01/2021.
83755L VJ 2 |SOUTH DAKOTA ST BLDG AUTH REVE.........ccccouvrinninninniis .. | 11/18/2015. | MORGAN STANLEY & CO e 1,124590 | ... 1,000,000 | ........1,120,400 | ..........1,116,783 | ...ccccoeernncs 0 0 (9,509) (VN 1,107,274 | .o 0. 17,316 7,316 | ... 48,889 | 06/01/2039.
914233 ZB 0 [UNIV OF CONNECTICUT CT. .| 11/18/2015. | UBS WARBURG..........cooooriirriiriissiinsiiscniisniins | e | coveeniens 573,585 | ........... 500,000 562,700 558,915 0 0 (4,994) 0 553,921 0 ... 19,664 19,664 | ....... 31,806 | 02/15/2031.
914440 MW 9 |UNIV OF MASSACHUSETTS MA BLDG........cccoviiiniiniiiniisiinnins .. | 11/18/2015. | MORGAN STANLEY & CO 569,250 500,000 539,690 536,810 0 0 (3,660) 0 533,150 0]....36,100 | .........36,100 | ....... 26,528 | 11/01/2039.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS.............iiuiiiiiiiiiiies o | coseans 16,186,137 |....... 16,901,182 |....... 16,588,889 | ......... 16,381,510 .(65,330)]........ 660,227 |......... (549,780) | ... 0 e 15,831,733 | ...ovcvvnenan 0 XXX
Bonds - Industrial and Miscellaneous
00828C AF 0 |AFFINIA GROUP INC TL B2 .| 01/08/2015. | VARIOUS. 443,129 440,070 3,166 38 0 3,204 0 443,274 0 969 969 | ......... 1,196 | 04/27/2020.
01862L AM 0 |ALLIANCE LAUNDRY TL .| 01/08/2015. | VARIOUS. v 456,419 456,718 0 134 0 134 0 456,852 0 [ 1,310 | oo 1,310 | ... 4,220 |12/10/2018.
02563G  AB 5 |AMERICAN ENERGY-MARCELLUS TL......coccmviimiinniiniiniiniins .1 03/18/2015. | VARIOUS........cooiviiriciiciiciicniciienienieiienienieniens | s | coeennn086,375 | ..0..807,500 | .o 705,214 705,214 0 0 0 0 0 705,214 0 [...(18,839) | ........ (18,839)] ....... 16,884 | 08/04/2020.
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03021B AB 0 |AMERICAN TIRE DISTRIBUTORS TL... .| 04/01/2015. | SINK FUND PAYMENT 632,250 632,250 632,250 630,669 ..1,581 0 0 1,581 0 632,250 0 0 0 11,580 | 06/01/2018.
03759D AB 4 |APEX TOOL GROUP LLCTL B .. | 12/31/2015. | SINK FUND PAYMENT. cerernenn 19,963 | 19,963 17,225 290 37 0 327 0 19,963 0 0 0 567 |01/31/2020.
03765V AC 4 |APOLLO SECURITY (PROTECTIONT) TL....oouiriiriiericriiicens .| 12/31/2015. | SINK FUND PAYMENT. 2414 2414 0 0 1 0 1 0 2414 0 0 0 59 |07/01/2021.
03976G  AB 4 |ARDEN GROUP Tl [ 1213172015, [VARIOUS......cooiiiiieirtiicieieieseniseeeieieieiennes [ reeeieiesensenisninees | coeeineies 144,692 | ........... 144,368 143,146 0 126 0 126 0 143,273 0| 1419 | 1419 | ... 3,906 |02/19/2020.
04765B AD 4 |ATKORE INTERNATIONAL TL .. | 12/31/2015. | SINK FUND PAYMENT. v 13,673 | 13,673 7,015 124 6 0 130 0 13,673 0 0 0 330 | 04/09/2021.
04930B AF 9 |ATLAS ENERGY LP TL B. .| 02/27/2015. | SECURITY CALLED BY ISSUER at 101.000 569,166 563,530 546,624 0 0 0 0 0 546,624 0 22,541 22,541 5,901 | 07/31/2019.
05543C AC 0 |BOBS DISCOUNT FURNITURE TL.....ccviuurriririerierierienienis .. | 12/31/2015. | SINK FUND PAYMENT. cevereenn 17,860 | o 17,860 17,559 270 3 0 301 0 17,860 0 0 0 592 |02/12/2021.
05543Y AB 4 [BBBINDUSTRIES LLC .. | 12/31/2015. | SINK FUND PAYMENT. 8,310 8,310 8,284 0 26 0 26 0 8,310 0 0 0 386 | 11/03/2021.
05604X AK 2 |BWAY HOLDINGTLB .. | 11/05/2015. | VARIOUS. ...1,772,989 ...1,764,235 21,746,592 | 1,747,354 0 0 2,084 (V1 1,749,437 0 23,552 23,552 | ... 95,190 | 08/14/2020.
05745P AD 5 |BAKERCORP INTL TL .| 10/30/2015. | SINK FUND PAYMENT. 5,238 5,238 5,107 0 0 0 5,238 0 0 0 54 102/07/2020.
05947U 7L 6 |BANC OF AMERICA COMMERCIAL MOR 06-1 A4... . | 11/01/2015. | PAYDOWN ....1,400,000 | ........ 1,400,000 .963,156 1,321,338 .0 .0 .1,400,000 0 0 0 52,924 | 09/10/2045.
075887 BB 4 |BECTON DICKINSON .. | 11/18/2015. | MARKETAXESS 251,525 250,000 249,918 249,969 0 0 249,984 0| 1641 | 1,541 | 4,557 | 11/08/2016.
10524M  AK 3 |BRAND ENERGY & INFRASTR TL B........coevvviriiiriiinriiniiieens .| 10/01/2014. | VARIOUS. e 1T73,002 1,775,862 1,705,946 62,330 0 1,768,321 |0 | 4,681 | ........4,681 | ........ 2,216 | 11/26/2020.
11221M  AB 7 |BRONCO MIDSTREAM TL B .. | 08/25/2015. | VARIOUS. 1,622,522 | ... 1,678,389 1,544,118 |........ 122,886 | ............ 1TTT | 0 | 124,663 |................ 0. 11,668,781 0 [......(46,259) | ........(46,259) | ....... 64,047 | 08/17/2020.
12591K  AD 7 |COMM MORTGAGE TRUST 13-CR12 A3........ccccooovvvvvvvervnnnnnnns | o | 11/20/2015. | DEUTSCHE BANK ....1,051,289 ..1,000,000 ...1,040,169 | .......cccoo.... 0| oo (3,774) 0 (3,774) (U I 1,036,395 | ..o 0 ... 14,894 | ......14,894 | ... 37,023 | 10/10/2046.
12670N AB 9 [CWGS GROUPTLB .| 12/31/2015. | SINK FUND PAYMENT. 80,776 0,776 80,905 56 (185) 0 (129) 0 80,776 0 0 0 02/20/2020.
12768Q AB 5 [CAESARS GROWTH PROPERTIES TLB........ccccocoovviiiniiirriiens .. | 12/31/2015. | SINK FUND PAYMENT. e 19,746 L9746 | ... 19,856 | e 17,898 | ........... 1,858 (10) 0 1,848 0 19,746 0 0 0 05/08/2021.
139742 AC 4 |CAPITAL AUTO RECEIVABLES ASSET 13-2 A3 .| 12/20/2015. | PAYDOWN 831,449 831,449 831,026 0 423 0 423 0 831,449 0 0 (1 I 8,436 | 10/20/2017.
14041N DB 4 |CAPITAL ONE MULTI-ASSET EXECUT 06-A11 A1.. .|.. [ 10/27/2015.| BARCLAYS CAPITAL ....3,841,578 3,850,000 3,833,156 3,842,609 0 | s 4,576 0 4,576 (V1 3,847,185 | ....ccevnnd 0 06/17/2019.
14041N DL 2 |CAPITAL ONE MULTI-ASSET EXECUT 07-A2 A2.........ccccoovvvvvnnnee .| 10/27/2015. | WELLS FARGO FINANCIAL 3,235,527 ..3,250,000 3,226,514 3,238,289 0 5770 0 5,770 (U I 3,244,059 |......ccccccoo.. 0 12/16/2019.
14076C AB 9 |CARAUSTAR INDUSTRIES Tl .| 12/31/2015. | SINK FUND PAYMENT. 10,345 0,345 10,202 98 46 0 144 0 10,345 0 05/01/2019.
14076C AE 3 |CARAUSTAR INDUSTRIES TL B .. | 12/31/2015. | SINK FUND PAYMENT. . LATT735 .A7,735 0 0 83 0 83 0 17,735 0 05/01/2019.
14173V AE 3 |ONEX CARESTREAM HEALTH TLB.... .| 08/03/2015. | VARIOUS. ...1,225,596 | ........ 1,225,596 ...1,210,720 0 2,095 0 2,095 (VN 1,212,815 | o 0. 12,782 12,782 | ... 37,572 | 06/07/2019.
16282F AC 5 |CHECKOUT HLDGS (CATALINA) TL.... .. | 12/03/2014. | VARIOUS. 634,493 657,198 623,930 23,522 56 0 23,578 0 647,508 0 [...(13,016) | ........(13,016) | ........ (1,471) | 04/09/2021.
171070 AC 3 |CHROMAFLO TECHTL B, .| 12/31/2015. | SINK FUND PAYMENT. 3,272 3,272 3,235 0 0 1 0 1 0 3,272 0 0 0 71 | 12/02/2019.
24228H AE 8 |DEALERTIRETLB .. | 12/31/2015. | SINK FUND PAYMENT. 8,551 8,551 8,465 8,541 0 10 0 10 0 8,551 0 0 0 259 | 12/22/2021.
25253A AL 2 [DSIRENAL (DIALYSIS NEWCO) TL B.....ccovvvvrrirriiceiieniiinninas .| 01/08/2015. | VARIOUS..........orioiririneierisseiesiissienisieniias | oo | coveeneens 574,385 | .......... 577,271 | ........... 577,616 571,498 5,805 (42) 0 5,763 0 577,262 0 (2,877) (2,877) 6,374 | 04/23/2021.
26869E AB 0 |EMGUTICALLCTLB .. | 08/25/2015. | VARIOUS. 334,898 351,200 | ........... 347,688 347,688 0 0 0 0 0 347,688 0 [....(12,790) | ........ (12,790) | ......... 8,972 | 03/27/2020.
269088 AD 5 [ESHHOSPITALITY TLB .. | 07/30/2015. | VARIOUS. 274,586 269,000 267,655 267,818 0 (132) 0 (132) 0 267,686 0 6,900 6,900 06/24/2019.
28501K  AK 6 |ELECTRICAL COMPONENTS TLB......cccooiviieriieriierieriienens .| 12/31/2015. | SINK FUND PAYMENT. 3,641 3,641 3,628 1,581 0 0 0 0 0 3,641 0 0 0 05/28/2021.
291011 AZ 7 |EMERSON ELECTRIC CO. .| 04/15/2015. | MATURITY 250,000 250,000 274,248 252,087 0 (2,087) 0 (2,087) 0 250,000 0 0 0 04/15/2015.
29410B  AB 4 |ENVISION PHARMACEUTICAL TL......cooviiriieriineierineinens .. | 06/24/2015. | SINK FUND PAYMENT........oooiriiiririicniieniiceniis | oo | o 678,413 | .......... 678,413 | .......... 671,628 672,893 0 5,519 0 5,519 0 678,413 0 0 0 11/04/2020.
30068H AF 5 |EXCELITAS TECH TL < | 1213172015, | VARIOUS.........ooeriiiriiriiiriiereisesiiensisesiiessiseniins | coesesiessissssiesiiens | coveesions 191,580 | .......... 196,342 194,379 194,091 521 160 0 681 0 194,772 0| (3,192)| . 11/02/2020.
31659H AD 3 [FIELDWOOD ENERGY TL B .. | 08/25/2015. | VARIOUS. 932,551 | ........ 1,049,870 ,006,832 | ..........1,006,832 | ................. (V[N 1241 | .. 27,359 (26,118) 0 980,714 0|....(48,163) | . 10/01/2018.
31659H AF 8 |FIELDWOOD ENERGY TL 2l .| 03/18/2015. | CITIGROUP GLOBAL MARKETS. 286,380 387,000 281,059 281,059 0 0 0 0 0 281,059 0 5,321 5,321 09/30/2020.
32007U BJ 7 |FIRSTDATA CORPTL C1 .. | 01/08/2015. | VARIOUS. 905,833 925,500 | ........... 901,206 902,402 0 672 0 672 0 903,074 0 | e 2,759 | oo 2,759 03/23/2018.
32007U BN 8 [FIRSTDATACORPTLB ..| 01/08/2015. | VARIOUS. 229,564 232,470 229,274 228,692 887 41 0 928 0 229,620 0 (56) (56) 07/08/2022.
36190S AA 0 |GP PORTFOLIO TRUST 14-GPP A.......cccoeviiiniiniinisninis .. | 12/15/2015. | PAYDOWN 516,816 | ........... 516,816 | ........... 517,301 516,942 0 (126) 0 (126) 0 516,816 0 0 0 02/15/2027.
42804V AN 1 |HERTZ CORP TL B2 .| 01/23/2015. | VARIOUS. 943,396 955,338 933,843 927,872 | ... 7,111 (438) 0 6,673 0 934,544 0 [ 8,852 | ........... 8,852 03/11/2018.
43134L AG 7 [HILEXPOLYCOTLB .| 10/01/2015. | SINK FUND PAYMENT. 13,443 | 13443 | ..o 13,309 13,354 76 14 0 90 0 13,443 0 0 0 12/05/2021.
434550 AJ 7 |HOFFMASTER GROUP INC Tl .. | 12/31/2015. | SINK FUND PAYMENT. 8,872 8,872 8,794 8,820 44 7 0 51 0 8,872 0 0 0 05/09/2020.
455790 AB 3 |INDRA HOLDINGS (TOTES) TL .| 03/16/2015. | VARIOUS. 999,488 | ... 1,019,833 ...1,009,635 | ...........1,004,536 5978 197 0 6,175 (U I 1,010,711 | 0 ...(11,223) | ........ (11,223) 05/01/2021.
456720 AB 1 |GEMINI HDPE TL .| 10/30/2015. | SINK FUND PAYMENT. 5,795 5,795 5,767 5,577 205 13 0 218 0 5,795 0 0 0 08/06/2021.




Annual Statement for the year 2015 of the JAM ES RIVE R IN S U RAN C E COM PANY

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

cvia

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

F Current Year's Bond Interest /

or Unrealized Other-Than- Total Foreign Foreign Stock

el Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated

g Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment B/ACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Descrip n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
45690D AB 7 |INFILTRATOR SYSTEMS TL .| 12/31/2015. | SINK FUND PAYMENT. 4,341 4,341 4,319 0 0 0 0 0 0 4,341 0 0 0 99 |05/27/2022.
45840X AG 1 |INTERACTIVE DATA CORP TLB .. 01/02/2015. | PRIOR PERIOD INCOME 0 0 0 0 0 0 0 0 0 0 0 0 0 209 |05/02/2021.
46284P AM 6 |IRON MOUNTAIN INC .| 10/13/2015. | CALLED BY ISSUER at 102.792 261,092 254,000 270,510 261,191 0 (2,013) 0 (2,013) 0 259,178 08/15/2021.
46641W AV 9 | JPMBB COMMERCIAL MORTGAGE SECU 14-C19 Ad.................| .. | 11/20/2015. | JP MORGAN SECURITIES INC w0 2,645,508 | ........2,500,000 | .......2,574,985 | ..........2,570,821 | ....cc.ccc..... (1] IO (6,318) 0 (6,318) (VN 2,564,503 04/15/2047.
47117F  AG 2 |JASON INC Tl .. | 12/31/2015. | VARIOUS. 204,721 205,202 203,149 200,166 394 14 0 408 0 203,411 06/30/2021.
47579S AP 5 |JELD-WENINCTLB .. | 12/31/2015. | VARIOUS. 394,474 393,528 389,593 389,215 618 362 0 980 0 390,195 10/15/2021.
49387T AJ 5 |KIKCUSTOM PRODUCTS Tl .| 08/26/2015. | VARIOUS........ooeviriricrierierieniesiesienienienienisens [ coneesnionsesnsesnniennies | cvveniens 798,873 | ........... 796,438 | ........... 782,964 777,857 6,853 6,887 0 13,740 0 791,597 04/29/2019.
49387T AR 7 [KIKCUSTOM PRODUCTSTLB .. | 12/31/2015. | SINK FUND PAYMENT. 4,261 4,261 4,160 0 0 4 0 4 0 4,261 08/26/2022.
50105H AE 1 |KRONOS WORLDWIDE TL B .. | 11/30/2015. | PRIOR PERIOD INCOME 0 0 0 0 0 0 0 0 0 0 02/18/2020.
50179M AE 1 |LB-UBS COMMMTG TRO0B CB A4..........ooovvverriicicinciens .| 12/11/2015. | PAYDOWN 22,073 | oo 22,073 | oo 13437 | 020,807 | 0 | 1,266 0 1,266 0 22,073 09/15/2039.
50209R AC 8 [LANDMARKAVIATION TL B .| 09/30/2015. | VARIOUS. 656,945 658,584 0 0 6,586 0 658,584 10/25/2019.
50209R AE 4 |LMUS MEMBER TL 2L .| 10/30/2015. | SINK FUND PAYMENT........ccooeviimiimienienienienieniens e | cvvveniens 193,492 | ..o 193,492 | .......... 193,008 | ..oooviciicrieennd0 | il | 1,260 0 1,260 0 193,492 01/25/2021.
50209R AF 1 [LANDMARK AVIATION CAN TL .. | 09/30/2015. | VARIOUS. 26,074 ..26,139 25,878 235 0 0 235 0 26,113 10/25/2019.
52108R  AE 2 |LB-UBS COMMMTG TRO6 C4 Ad.........cccooviviiiiniiniieiinnineins | 1211172015, | PAYDOWN........ooiiiiiiiiiiciiciseiiciisesieiiseiisesisesinnnns. [ erreosiinnisnnenninnies | cvieniens 199,123 | .. 199,123 | ... 169,729 | ... 194,190 | oo 0 | s 4,933 0 4,933 0 199,123 06/15/2038.
55328H AB 7 |MPHACQUISITION HOLDINGS TL B .| 01/08/2015. | VARIOUS..........corooriiriiireienissiiesiissiienesisniins | e | coveeniens 765,570 | ........... 788,231 764,978 6,724 160 0 6,884 0 771,863 03/31/2021.
57722V AK 4 |MATTRESS HOLDING CORP TLB... .| 07/31/2015. | VARIOUS. v 1,067,478 | ........1,044,487 1,035,067 0 (416) 0 (416) 0 11,034,651 | ... 10/20/2021.
60001P AB 3 |CSM BAKERY SUPPLIES TLB .. | 10/05/2015. | VARIOUS. 693,494 | ... 692,677 | ... ..675398 | ........ 10,859 | .ooocovvveane 765 | ool 0f......11624 0 687,022 0 . .6,472 07/03/2020.
628530 AL 1 [MYLANINC ..| 07/15/2015. | CALLED BY ISSUER at 103.938. 2,338,605 2,250,000 | .......2,388,750 | ..........2,322,113 | ...ccooernnecd (1] IO (9,901) 0 (9,901) (V8 2312212 | 0]....26,393 | ....... 26,393 07/15/2020.
62871IN  AD 7 |NAB HOLDINGS TL B | 01/23/2015. | VARIOUS..........ororirereiieresciecisecieneieninas | oo | oo 396,802 398,796 395,805 395,886 0 46 0 46 0 395,931 0 871 871 05/21/2021.
62910F AH 8 |NFRENERGY (SABINE) TL 2L .. | 03/24/2015. | VARIOUS. 696,933 | ........ 1,414,869 ,075,301 1,075,301 0 0 0 0 (U I 1,075,301 | ..coovvins 0 ...(378,368) | ...... (378,368) 12/31/2018.
64887R  AB 0 |TRIDENT USA HEALTH TLL B. .| 12/31/2015. | VARIOUS. 894,565 922,129 912,874 0 0 914,463 0 |....(19,898) | ........(19,898) | . 07/31/2019.
65441C AB 9 [NINE WEST (JASPER) TLB. .. | 10/09/2014. | VARIOUS. 303,031 | ........... 312,025 | ...........305,004 .0 0 305,290 0 (2,258) (2,258) 10/08/2019.
65441C  AE 3 |NINE WEST (JASPER MERGER) TL......cocvuumiieriinniiscriiisniinens ..| 01/08/2015. | PRIOR PERIOD INCOME 0 0 0 0 0 0 0 0 0 01/08/2020.
65556H AF 0 |NORCRAFT COS .1 05/12/2015. | SINK FUND PAYMENT.......ccooeimrienienienienienieniens [ e | cvieniens 888,230 | ........... 888,230 | ........... 885,454 | ............. 881,568 | ........... 4,199 2,462 0 6,661 0 888,230 0 0 (] I 17,113 | 12/13/2020.
66439X AB 5 |NORTHEAST WIND CAPITAL Il TL B....covvvvvicrieriicceicesiices .| 01/29/2015. | SINK FUND PAYMENT. e 4,627,562 | ... 4,627,562 | .......4,581,286 | .........4,585,534 | ................. 0 [ oo 42,027 | oo 0 [ ooinend2,027 | (U I 4,627,562 0 0 0. 18,639 | 11/13/2020.
67448R AB 5 | OBSIDIAN NATURAL GAS TRUST .| | 03/31/2015. | VARIOUS. 211,621 211,235 208,066 208,066 0 0 0 0 0 208,066 0 3,554 3,554 | ... 4,116 | 11/02/2015.
68347R  AC 3 |OPAL ACQ ONE CALL MED TL 1LIEN. .|| 12/31/2015. | SINK FUND PAYMENT. v 17,056 [ 17,056 | coocoeveeaee 16,894 16,977 67 1" 0 78 0 17,056 0 0 0 521 | 11/27/2020.
69866V AB 5 |PHILLIPS-MEDISIZE CORP TL .. | 01/29/2015. | VARIOUS. 660,360 8,581 91 0 8,672 0 669,032 0 (3,631) (3,631) 2,573 | 06/16/2021.
717150  AJ 7 |PHARMEDIUM TL .. | 07/24/2015. | VARIOUS. . . crerennn 376,383 | 365,666 | ......... 10,892 | oo 116 | 0f.....11,008 0 376,674 0 .. (1,697)] .......... (1,697)] ....... 11,060 | 01/28/2021.
72108P AB 0 [PIKE CORP TL .| 11/30/2015. | SINK FUND PAYMENT........oooiriiiiiinniicniieniiecniins | o | oo 116,635 | ........... 116,635 | ........... 115,468 116,256 0 378 0 378 0 116,635 0 0 0| s 5,106 | 12/22/2021.
74044T AB 5 |PREGIS HOLDING | CORP | 01/21/2015. | VARIOUS.........cooiiriiiiciiciiciienienieniesiesiesiesiens [ i | cvieniiens 441,958 | .......... 445860 | ........... 441,401 | 440,286 | ........... 1,264 82 0 1,346 0 441,632 0| 326 | o326 | e 1,885 | 05/20/2021.
743390M AC 2 |PROLAMPAC INTERMEDIATE TL .| 12/31/2015. | SINK FUND PAYMENT. 5,004 5,004 4,954 0 0 2 0 2 0 5,004 0 63 | 08/18/2022.
74756E  AM 2 |GENERATION BRANDS (QUALITY HOME) TL B. .| 12/31/2015. | SINK FUND PAYMENT. v 19,620 . 19,348 153 19 0 172 0 19,520 0 955 | 12/17/2018.
76110H DB 2 [RESIDENTIAL ACCR LOANS INC 03 QS10 A13... .| 11/01/2015. | PAYDOWN 25,844 | .. 5,844 25,492 0 352 0 352 0 25,844 0 870 | 05/25/2033.
76970M AG 2 |ROAD INFRASTRUCTURE TL B .| 12/31/2015. | SINK FUND PAYMENT. v 12,485 | 12,485 2,399 32 18 0 50 0 12,485 0 252 |03/31/2021.
77927L AM 3 |ROUNDYS SUPERMARKETS TL B.....ccoouririnrinrinrinniseiisiinans .. | 12/18/2015. | SINK FUND PAYMENT. 1,298,842 | 1,298,842 ..1,279,953 1,215,759 | ........ 65,062 | ......... 18,021 0 83,083 0 11,298,842 0 [0 [0 [ 75,855 | 03/03/2021.
78004N  AC 5 |ROYAL ADHESIVES TLB .| 06/19/2015. | SINK FUND PAYMENT. v 1,347,887 | 1,347,887 .1,334,409 | ... 1,339,334 0 8,554 0 8,554 0 1,347,887 0 [0 [0 | 34,965 | 07/31/2018.
78028Y AB 5 |ROYAL ADHESIVES TL .. | 12/31/2015. | VARIOUS. .508,836 0 0 98 0 98 0 508,938 0 ...(10)| 06/20/2022.
78481H AE 6 [STS OPERATING INC TL .. | 08/06/2015. | VARIOUS. e 489,475 | L 462,398 | .......... 7,298 265 0 7,563 0 469,961 0 e 1,231 | 14,437 | 02/12/12021.
81732L AL 2 [SEQUACORPTLB .| 12/31/2015. | SINK FUND PAYMENT.....ccooooiriimriimnnimnneincninenei | ceerierereinenineneinens | cvvveneeeesn:i 28,380 | i 28,380 | eoociancc 27,976 26,823 497 62 0 559 0 28,380 0 0 0 928 | 06/19/2017.
82087U AB 3 |SHEARERS FOODS TL .| 01/08/2015. | VARIOUS.........coroirrirircinrisssiesiisssiisnssisniens | s | coveeeiees 340,547 | .......... 343,987 | .......... 343,127 339,473 3,725 20 0 3,745 0 343,218 0 (2,671) (2,671) 865 | 06/30/2021.
82379W AM 2 | SHERIDAN INVEST SIP TL B2 .. | 04/21/2015. | SINK FUND PAYMENT. 2,384 2,384 2,105 1,971 0 6 0 6 0 2,384 0 0 0 15 | 10/01/2019.
82382F AH 5 |SHERIDAN PROD SPP 1-A TL B2 .. | 04/21/2015. | SINK FUND PAYMENT. 316 316 279 261 0 1 0 1 0 316 0 0 0 2 | 10/01/2019.
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82382G AH 3 |SHERIDAN PROD SPP 1-M TL B2 . | 04/21/2015. | SINK FUND PAYMENT 193 193 170 160 0 0 0 0 0 193 0 0 0 1 110/01/2019.
83547U AG 4 |SONNEBORN US TL .. | 12/31/2015. | SINK FUND PAYMENT. 2,146 2,146 2,140 2,146 0 0 0 0 0 2,146 0 0 0 66 | 12/10/2020.
83547U AH 2 [SONNEBORN BV TL R| 12/31/2015. | SINK FUND PAYMENT. 379 379 378 379 0 0 0 0 0 379 0 0 0 12 | 12/10/2020.
84130D AD 0 |SOUTHCROSS ENERGY PARTNERS TL......ccccosiirrinririininns .| 06/10/2015. | VARIOUS 325,029 326,659 300,526 300,526 0 0 0 0 0 300,526 0. 24,503 | ......... 24,503 | ......... 8,089 | 08/04/2021.
84130E AC 0 [SOUTHCROSS HOLDINGS TL B - | 03/31/2015. | VARIOUS.........oooroiirireircereseissiisciesssieniias | e | coveeneens 943,186 995,447 991,714 880,970 |........ 110,876 | ..ccoovvvnee. 157 | 0 f 111,033 0 992,003 0 (48,818) | ........ (48,818)| ....... 16,514 | 08/04/2021.
85208B AB 2 |SPRINT INDUSTRIAL TL .| 12/31/2015. | SINK FUND PAYMENT. 6,608 6,608 6,542 6,301 302 5 0 307 0 6,608 0 0 0 292 | 05/14/2019.
85527P AB 5 |HANSON BUILDING PROD(STARDUST) TL B.......ccovvvrrirrirrniirs .| 12/31/2015. | SINK FUND PAYMENT. 0 0 3 0 3 0 14,284 0 03/14/2022.
86880N AP 8 [SURGERY CENTER HOLDINGS TL......cccovommviinriiniiissiiiniiiinnins [ oo 12/31/2015. | SINK FUND PAYMENT. 12,826 298 4 0 302 0 15,122 0 11/03/2020.
86880N AR 4 |SURGERY CENTERHLDSTL 2L L [ 10/27/2015. [VARIOUS.........ooiiiiiiiniertnceieieiesenesissississies | evreireincisenscnienienss | oeeeenen.037,964 | i 624,267 | ..........614,332 | .o 469,323 | ......... 12732 | o 760 | .o 0 ...13,492 0 615,203 11/03/2021.
87258W AB 1 | TMK HAWK PARENT TL .| 12/31/2015. | SINK FUND PAYMENT. 9,290 9,258 27 5 0 32 0 9,290 10/01/2021.
87262C AL 7 |TPF GENERATION HOLDINGS TLB . | 12/31/2015. | SINK FUND PAYMENT . 12,685 11,613 " 0 1,072 0 12,685 12/31/2017.
87305X AB 2 |TEAMVIEWER (REGIT EINS) TL B... .. | 12/07/2015. | VARIOUS. ....1,129,888 1,117,601 | o0 [ e 1,832 0 1,832 (V8 [ 1,119,433 01/08/2021.
87309L AM 0 [TWCC HOLDING CORP TL .| 07/23/2015. | DEUTSCHE BANK 84,354 | ............89,500 | ............86,144 | ............... 85,174 297 0 1,566 0 86,741 06/26/2020.
87309L AN 8 |TWCC HOLDING CORP Tl .. | 12/31/2015. | SINK FUND PAYMENT. 19,200 56,043 202 0 460 0 79,200 02/11/2020.
88065V AC 2 | TENSARCORP TL .| 12/31/2015. | SINK FUND PAYMENT. 9,680 7,774 12 0 829 0 9,680 07/09/2021.
88354V AB 4 |[THERMASYSCORPTLB .| 12/31/2015. | SINK FUND PAYMENT. ...40,823 40,119 5 0 704 0 40,823 05/03/2019.
883556 BA 9 |THERMO FISHER SCIENTIFIC .| 11/18/2015. | STIFEL-HANIFEN DIVIS 251,985 249,565 249,853 0 80 0 80 0 249,934 08/15/2016.
89365N AF 8 | TRANSFIRST INC TL .| 10/15/2015. | VARIOUS. 397,615 399,100 395,831 395,343 526 (13) 0 513 0 395,856 11/12/2021.
90980N AG 9 |UNITED CENTRAL INDUSTRIAL TL B.....ccovvuuiiiiiciciis .| 12/31/2015. | SINK FUND PAYMENT. 9,639 9,639 9,330 8,889 706 44 0 750 0 9,639 0 0 0 548 | 10/09/2018.
91759U AM 7 [UTEX INDUSTRIES INC TL B .. | 09/30/2015. | VARIOUS. 396,798 | ........... 445,760 443,531 407,870 35,737 248 0 35,985 0 443,854 0 (47,057) | ........ (47,057)| ....... 13,537 | 05/21/2021.
92553) AL 0 |VEYANCE TECHNOLOGIES TL .. | 01/30/2015. | SINK FUND PAYMENT. ...1,485213 | ... 1,485,213 ..1,481,708 1,478,302 2,773 0 6,910 0 11,485,213 0 0 0 6,498 |09/08/2017.
92835E AB 3 |VISKASECOSINCTLB .. | 12/31/2015. | SINK FUND PAYMENT. 6,695 6,695 6,595 0 0 8 0 8 0 6,695 0 0 0 ...122 | 01/30/2021.
92850Q AB 6 |VIVAALAMOTLB .| 11/30/2015. | SINK FUND PAYMENT. 9,049 9,049 8,959 8,918 119 12 0 131 0 9,049 0 0 0 301 |02/22/2021.
92939E AC 6 |WP MUSTANG HOLDINGS TL B. .. | 10/26/2015. | VARIOUS. v 1,049,566 | ........ 1,048,432 | ........1,037,947 ....1,034,676 3,271 668 0 3,939 (V1 T 1,038,615 | ...ovvvvnnnd 0. 10,951 | ....coee 10,951 | ....... 41,511 | 05/29/2021.
93710E  AE 5 [WASH MULTIFAMILY LAUNDRY TL.....covoiriiniiiicriiscniieniiieninas .1 05/14/2015. | SINK FUND PAYMENT ........cooiiiimiinniieniinciiieniis | e | oo 144,821 | ........... 144,821 | ........... 144,458 141,200 3,258 362 0 3,620 0 144,821 0 0 0| 3,148 |02/21/2019.
96758D AT 0 |WIDEOPENWEST FINANCE TL B .. | 12/31/2015. | SINK FUND PAYMENT. 4,446 4,446 4,446 0 0 0 0 0 0 4,446 0 0 0 50 | 04/01/2019.
97181# MU 4 [WILMINGTON TRUST TERM LOAN........ccoovurrinnrinriicnniieniis .1 07/15/2015. | SINK FUND PAYMENT .......cooooriniinienisnnieniins | oo | coveeniens 323,801 323,801 297,896 320,565 0 3,236 0 3,236 0 323,801 0 0 0| 5,454 | 07/15/2017.
BL1022 96 3 |CULLIGAN INTERNATIONAL T .| 12/31/2015. | SINK FUND PAYMENT. 24,047 ...24,047 ..23,646 18,480 419 57 0 476 0 24,047 0 0 0 878 | 12/19/2017.
BL1159 44 3 |INTERNAP NETWORK SRVS Tl .. | 06/30/2015. | VARIOUS. orr1,072,268 | ........1,068,172 | .. ,048,472 ...1,051,020 | ........... 1,445 | ... 1,474 0 2,919 0 [ o 1,053,939 | ..o 0 ... 18,329 | .......18,329 | ... 26,481 | 11/26/2019.
BL1591 93 4 |VARSITY BRANDS (HERCULES) TLB.......cccoooovmriimriiriiiririins .| 12/31/2015. | VARIOUS, v 19,639 | i 19,603 | .ococvvenne 19,412 19,032 0 2 0 2 0 19,508 0 [ 132 | o132 [ 747 | 12/10/2021.
L7300K AB 0 |ORTHO-CLINICAL DIAGNOSTICS TL B......cccvvvierinriniiciiciiniins .. | 05/21/2015. | VARIOUS. ...1,315,804 | .......1,336,397 ...1,322,164 .21,.312676 | e 10,033 | .o 807 | .o 0 10,840 | (V1 1,323,517 | oo 0| (7,713) | oo (T, T13) | 19,331 | 06/30/2021.
88156L AC 4 |TERVITA CORP A | 09/02/2015. | MORGAN STANLEY & CO 264,000 | ........... 330,000 287,100 287,100 50 6,316 0 6,366 0 293,466 0 |....(29,466) | ........(29,466) | ....... 21,487 | 11/15/2018.
C0787C AB 5 |BAUER PERFORMANCE SPORTS TL B......cccoovuvvimmiininiirnniiinns A|01/08/2015. | VARIOUS. .610,847 604,327 6,520 0 0 6,520 0 610,847 0 04/15/2021.
C5186F AF 5 |LIVINGSTON INTLTLB. A|01/26/2015. | VARIOUS. 145,304 | .........143,851 | ............ 139,491 | .......... 4,593 27 0 4,620 0 144,112 0 04/18/2019.
C7030J AB 0 |OSUM PRODUCTION TL A | 12/31/2015. | SINK FUND PAYMENT. 9,155 7,324 7,324 0 0 0 0 0 7,324 0 07/31/2020.
C8843Q AB 9 |TERVITACORPTL B. A | 10/05/2015. | VARIOUS. wereen 1,572,965 ..1,615,040 L124377T | 82,333 | v 1,601 0 83,934 (VN 1,614,798 | .........c...... 0 05/15/2018.
46645M AB 1 |JET SUPPORT SERVICES TL B. E | 12/31/2015. | SINK FUND PAYMENT. e 14,313 | ..14,313 0 0 20 0 20 0 14,313 0 08/31/2021.
811720 AB 1 |SEADRILL OPERATING TLB. F | 03/31/2015. | VARIOUS........cooeviiiiciiiiciicsienicniesiesiesiesiesiens [ cnriiniinsississinnies | coieninens 901,444 | .......1,112,893 860,823 0 0 0 0 0 860,823 0 02/21/2021.
AES PUERTO RICO F | 11/25/2015. | SINK FUND PAYMENT. 1,231,118 | 1,231,118 .....1,046,451 .....1,046,451 0 0 0 0 0 [ oo 1,046,451 | ..o 0 12/31/2017.
BL1287 88 9 |TECH FINANCE (TECHNICOLOR) TLB.......ccovuirieriieriieciins F | 01/30/2015. | VARIOUS. LG1113244 ) 1,118,910 ...1,118,910 ..1,116,113 2,797 0 0 2,797 (V1 1,118,910 | ...cccouennd 0 07/11/2020.
D5929G AB 3 |ORION ENGINEERED CARBONS TL B..........ccoovvvnvveinrirnnnennnen | F | 12/31/2015. | SINK FUND PAYMENT 84,569 | ............. 84,569 84,485 0 84 0 84 0 84,569 0 07/25/2021.
G2925* AA 9 |ECOELECTRICALP F | 12/31/2015. | VARIOUS. 2,569,340 2,569,340 2,183,939 0 0 0 0 (U R 2,183,939 | ..o 0 06/16/2016.
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L1300R AB 8 [CD&R MILLENNIUM (MAUSER) TL... .| F | 03/31/2015. | VARIOUS, 856,538 860,843 856,538 842,911 | ......... 13,642 ...308 .0 13,950 0 856,861 0f.. (323) . 8,266 |07/31/2021.
L2465B AJ 5 |DELTA2LUXSARL (F1)TLB F | 09/15/2015. | BANK OF AMERICA 1,280,491 | L 1,283,700 | ........1,277,282 | ...........1,250,542 26,944 319 0 27,263 (V1 1,277,805 0 2,686 | ..........2,686 | ... 26,428 | 07/30/2021.
L3434L AC 4 |EVERGREEN SKILLS (SKILLSOFT) TL....ccvoonriercriinniircrirssiiis F | 10/30/2015. | SINK FUND PAYMENT. 9,847 9,847 9,700 9,713 100 34 0 134 0 9,847 0 0 0 361 | 04/28/2021.
L3462M AB 9 |EXPRO FINSERVICES TL B F | 12/31/2015. | SINK FUND PAYMENT. 20,367 | ..covvene 20,367 16,599 0 0 0 0 0 16,599 0| 3,768 | ..o 3,768 | ..o 592 |09/02/2021.
L7256G AD 9 |OXEASARL TLB2 F | 10/05/2015. | SINK FUND PAYMENT. w1373 11,373 11,097 251 25 0 276 0 11,373 0 0 0 258 | 01/15/2020.
L9308U AC 4 |TRAVELPORT FINANCE LUX SARL TLB .| F | 11/30/2015. | VARIOUS. 1,786,874 | 1,773,652 1,752,370 17 703 0 720 0 11,753,089 | ... 27,390 | 09/02/2021.
N2109E AF 7 |CLONDALKIN ACQUISITION BV TL B .. |F | 03/17/2015. | SINK FUND PAYMENT. 588,115 588,115 | ...........574,882 LB75,231 | (11 I 12,883 | oo 0 12,883 0 588,115 0 0 0. 9,704 | 05/31/2020.
Q3930A AC 2 |FMG RESOURCES AUGUST 2006 TL .. | F | 08/25/2015. | VARIOUS. 369,995 | .......... 459,058 | ........... 444,139 444,345 0 2,019 0 2,019 0 446,364 0 (76,369) (76,369) | ....... 12,836 | 06/30/2019.
Y2112M _AB 1 | DRILLSHIPS OCEAN VENTURES TL B.... . | F103/18/2015. | VARIOUS........couiiiiiiiiiiiiiisiisisisisnssnssnsssssssssissssnsenss | cooesesssnsensensensensens | snsssssnens 932,434 | ........1,115,969 892,775 892,775 0 0 0 0 0 892,775 0 .39,659 | ...... 25,330 | 07/25/2021.
3899999. Total - Bonds - Industrial and MiSCEIANEOUS.............c..uiiuuiii s i | coeea 76,079,755 |...... 77,807,938 |...... 75,296,770 | .........73,728,152 | ........ 721,505 | ....... 204,895 | ......... 27,359 |........899,041 |......cco...0 | oo 75,886,314 | .... 0] 193444 | ...... 193,444 | ..1,687,636 XXX
8399997. Total - Bonds - Part 4 .....102,963,392 |..... 104,860,012 |.....102,567,623 | ....... 100,731,189 |........ 897,282 99454 |........ 687,586 .......102,299,463 0. 663,931 63,931 | ..2,698,019 XXX
8399998. Total - Bonds - Summary [fem from Part 5..........c.i i eeeies ettt | crirns 19,976,374 |....... 19,116,609 |....... 19,815,663 0 0 (2,677) 0 [oiereee(2677) | o0 [ s 19,812,982 L0 [ 163,392 |........ 163,392 | .....333,373 XXX
8399999. Total - Bonds. ....122,939,766 | ..... 123,976,621 | .....122,383,286 | ....... 100,731,189 |........ 897,282 | ......... 96,777 |........ 687,586 | ..........306,473 | .......e....0 | ..eoo. 122,112,445 | ................ 0... 827,323 |........ 827,323 | ..3,031,392 XXX
Preferred Stocks - Industrial and Mi
61762V 20 0 [MORGAN STANLEY 7.125000% .. | 11/23/2015. | WELLS FARGO FINANCIAL..........cccoovvimminrriiriiins .......265,000.000 ....1,486,112 .25.00 ..7,057,264 ....1,057,264 0 0 0 0 0 7,057,264 0] 428,848 |....... 428,848 | ....472,029 XXX
G05384 14 7 |ASPEN INSURANCE HLDG LTD 7.25% F | 11/30/2015. | JANNEY MONTGOMERY SCOTT 80,000.000 | ........2,122,361 .25.00 ..2,000,000 2,000,000 0 0 0 0 0 .2,000,000 0. 122,361 22,361 | .....144,992 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous.. ....9,608,473 XXX 9,057,264 9,057,264 0 0 0 0 0. .9,057,264 0] 551,209 |........ 551,209 | .....617,021 XXX
8999997. Total - Preferred Stocks - Part 4. 9,608,473 XXX ........9,057,264 | ...........9,057,264 0 0 0 0 0] 9,057,264 |................ 0 ....617,021 XXX
8999998. Total - Preferred Stocks - SUMMAry EM fTOM Part 5........c.ii it as | ettess sttt snnnes | ensenisnens 932,370 XXX 936,193 0 0 0 0 0 0 936,193 0 .(3,823)] ....... 42,772 XXX
8999999. T0tal - Prefermed SHOCKS. ... o e | s 10,540,843 XXX ..9,993,457 9,057,264 0 0 0 0 0 .9,993,457 .0 47,386 | .....659,793 XXX
9899999. Total - Preferred and Common Stock 10,540,843 XXX ,993,457 9,057,264 0 0 0 0 0 .9,993,457 0 47,386 | .....659,793 XXX
9999999. Total - Bonds, Preferred and Common Stocks ....133,480,609 XXX ....132,376,743 109,788,453 |........ 897,282 | .......... 96,777 |........ 687,586 |.......... KUY — 0 .132,105,902 .0 ]..1,374,709 |....1,374,709 | ..3,691,185 XXX
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Bonds - U.S. States, Territories and F
25476F QS 0 |DIST OF COLUMBIA I ‘ 06/05/2015 | SALOMON SMITH BARNEY..........c.cc0..c. 11/18/2015 | SALOMON SMITH BARNEY............cco..... ........1,000,000 | ......... 1,133,930 | ......... 1,152,500 | ... 1,129,178 | ...cccovvnnnce. 0 ] ieeen(4,752) | oo (] I (4,752) 0 0 23,322 23,322 | ....... 20,694 | ............ 0
1799999. Total - Bonds - U.S. States, TErMtories & POSSESSIONS.............iiuiiieiiiiie i st sssssssssns | nssieas 1,000,000 | ......... 1,133,930 | ......... 1,152,500 21129178 | 0 ee4752)] oo 0 [ (4,752) 0 0 23,322 23322 | ... 20,694 | ............ 0
Bonds - U.S. Special Revenue and Special A
20775Y CA 2 |CONNECTICUT ST REVOLVING FUNDG.........coovvermriinrirnniiane .| 04/23/2015| GOLDMAN SACHS...........ccoovvvmrrirriinns 11/18/2015| BC ZIEGLER AND COMPANY........ccccooe | ovvvueae 1,000,000 | ......... 1,197,180 | ........ 1,194,370 L A187453 | (VI IO (1 74 4 T IS 0 0 6,917 6,917 | .....27,361 | .cccoooeuec 0
3132L6 YH 8 |FEDERAL HOME LN MTG CORP #V81612.. .| | 06/30/2015 | WELLS FARGO FINANCIAL. 12/01/2015 | VARIOUS. ...493,781 508,877 506,053 0 (2,388) 0 0 2,824 2,824 | ....7526 | ...... 624
447168 KL 8 |HUNTSVILLE AL WTR SYS REVENUE .. | 08/19/2015 | US BANCORP PIPER JAFFRAY 11/18/2015 | BARCLAYS CAPITAL.......ccvocricricricnins <0 1,000,000 | .........1,052,500 | ......... 1,058,020 | ..........1,061,334 | ....cccoevvenc. 0 | ceerenn(1,166) | v 0 [ eorreeeenn(1,166) | 0 | 0| oo 6,686 | ........... 6,686 |.....12,111 | ....... 2,222
495289 X9 6 |KING CNTY WA SWR REVENUE .. | 05/29/2015 | BARCLAYS CAPITAL........covvvvmviiinriirnas 11/18/2015| MORGAN STANLEY & CO......cccovevvvcnnns | v 1,580,000 | ......... 1,786,506 | ......... 1,799,035 1,777,810 0 (8,696) 0 [riiercene(8,696) | o0 [ 0 e 21,225 | ......... 21,225 | .......60,347 |.... 23,042
592647 BC 4 |MET WASHINGTON DC ARPTS AUTHA......c.ccconiiiniiiiinicniinni, .. | 07/01/2015 [ MORGAN STANLEY & CO.........cccooccveuce 11/18/2015 | FTN FINANCIAL SECURITIES CORP..... .1,500,000 | ......... 1,682,115 | ......... 1,711,635 21,676,726 | e 0].ee(5,389) | oo (] I (5,389) [ ..oovvunenne 0 | 0 [ e 34,909 | ......... 34,909 | ......26,667 | ............. 0
3199999. Total - Bonds - U.S. Special Revenue and Special A t 5,573,781 6,226,742 6,271,937 6,199,376 0 ... (27,366) 0 (27,366) 0 0 [ 72,561 | ......... 72,561 |.....134,012 |.... 25,888
Bonds - Industrial and Mi:
00190N AB 5 |PODSLLCTLB .. | 01/28/2015 | MORGAN STANLEY & CO.......ccccovevuucee 08/10/2015 | SINK FUND PAYMENT 328,900 | ............ 327,256 328,900 328,900 (V1 IO 1,645 0 1,645 0 0 0 0. 11,766 | ............d 0
00212Q AM 8 |ASCHULMANINCTLB .| 05/11/2015 | JP MORGAN SECURITIES INC.............. 11/30/2015 | VARIOUS. 617,200 | ............ 615,657 614,114 615,870 0 213 0 213 0 0 (1,756) | .......... (1,756) | ......... 3,755 | oo 0
00287Y AQ 2 |ABBVIEINC .. | 09/15/2015 [ MORGAN STANLEY & CO. 11/18/2015| MORGAN STANLEY & CO..........ccccooeucc. ....1,000,000 980,850 987,662 0 232 0 232 0 0 (6,812)| .......... (6,812) | ....... 18,900 |..... 12,400
03021B  AE 4 |AMERICAN TIRE DISTRIBUTORS TL B......ccoooovriirriicriicriis .| 03/26/2015 | BANK OF AMERICA. 08/07/2015 | VARIOUS. 559,091 562,996 556,385 0 89 0 89 0 0 6,611 6,611 | ...... 10,298 | ............. 0
04317M AE 1 |ARUBA INVESTMENTS TL B .| 01/28/2015 | JP MORGAN SECURITIES INC.. .| 06/22/2015 | SECURITY CALLED at 101.0........c..cce. reeennn 271,000 273,710 269,704 0 59 0 59 0 0 .5,138
12008T AF 0 |BUILDERS FIRSTSOURCE TL B .. | 07/27/2015 | DEUTSCHE BANK .| 09/25/2015 | VARIOUS 11,304,700 | .........1,294,066 | ......... 1,301,255 ....1,294,131 0 65 0 65 0 0
16125A AB 9 |CHARTERNEXFILMSTLB .| 01/30/2015| MORGAN STANLEY & CO.......cccooueruuu 08/20/2015 | VARIOUS 271,041 274,091 268,566 0 234 0 234 0 0
20589K AB 8 [CONCENTRAINCTLB .. | 05/08/2015 | JP MORGAN SECURITIES INC.. 05/11/2015 | JP MORGAN SECURITIES INC.. ..497,057 493,962 0 0 0 0 0 0 0 0
49387T AJ 5 |KIKCUSTOM PRODUCTS TL ..| 01/07/2015 | CREDIT SUISSE FIRST BOSTON.. 08/26/2015 | SINK FUND PAYMENT ..135,700 135,700 0 2,375 0 2,375 0 0 0 0 5,023 0
49865N AB 6 |KLOECKNER PENTAPLAST TL .. | 04/22/2015 | CREDIT SUISSE FIRST BOSTON.. 08/07/2015 | VARIOUS ..754,401 753,861 0 43 0 43 0 0 540 540 8,645 0
64072T AC 9 |NEPTUNE FINCO CORP .| 09/25/2015 | JP MORGAN SECURITIES INC.. . | 10/07/2015 | VARIOUS. ,137,070 ....1,099,000 0 0 0 0 0 0 38,070 38,070 809 0
71677TH AF 2 [PETSMARTINCTLB .| 02/18/2015 | CITIGROUP GLOBAL MARKETS............ 11/24/2015 | VARIOUS. 534,994 540,398 0 14 0 14 0 0 (5,404) (5,404) | ....... 21,814 | oo 0
77927 AM 3 |ROUNDYS SUPERMARKETS TL B.. .. | 03/27/2015 | CREDIT SUISSE FIRST BOSTON.. 12/18/2015 | SINK FUND PAYMENT..........cccccooviriininens 324,531 324,531 0 22,567 0 22,567 0 0 0 0. 15,473 | v 0
87305X AB 2 [TEAMVIEWER (REGIT EINS) TLB... .| 04/10/2015 | BANK OF AMERICA. .| 12/07/2015 | VARIOUS. ...461,750 | ...........456,555 | .......... 456,581 457,063 0 508 0 508 0 0 (482) (482) 23,290 0
87583H AC 8 |TANKHOLDING CORP Tl .. | 03/12/2015 | GENERAL ELECTRIC CAPITAL. .| 08/31/2015 | VARIOUS. 308,113 308,114 306,874 0 91 0 91 0 0| oo 1,240 | ..o 1,240 | ......... 6,549 | ............ 0
87910M AT 4 |TEKNI-PLEXINC TL .| 04/15/2015 | CREDIT SUISSE FIRST BOSTON.. 07/16/2015 | VARIOUS. 812,900 816,965 808,953 0 17 0 117 0 0 8,012 8,012 6,029 0
89365N AF 8 | TRANSFIRST INC TL .| 06/03/2015 | JEFFERIES & COMPANY INC... 10/15/2015 | VARIOUS. 57,300 57,086 57,165 0 9 0 9 0 0 (79) (V£)] o 1271 | s 0
91750U AM 7 |UTEX INDUSTRIES INC TL B .. | 01/07/2015 | BANK OF AMERICA. 09/30/2015 | VARIOUS 88,000 76,617 81,213 0 693 0 693 0 0| coeenn(4,595) | e (4,595) | ......... 3,969 | oo 0
BL1712 34 0 |WASH MULTIFAMILY LAUNDRY US TL B.....ccovvouiriimriiscriiinniin .. | 05/04/2015| MORGAN STANLEY & CO. 05/20/2015 | MORGAN STANLEY & CO.......ccccocvuvvvers | 200,589,126 | ..o 587,654 592,809 587,654 0 0 0 0 0 0 5,155 5,155 (399) 0
BL1731 29 0 |WASH MULTIFAMILY LAUNDRY CAN TL B......ccovvviiiiririnn .. | 05/04/2015 [ MORGAN STANLEY & CO .| 05/20/2015 | MORGAN STANLEY & CO 102,915 | oo 103,818 102,915 0 0 0 0 0 0 903 903 (70) 0
BL1736 05 9 |STANDARD AERO (DAE) TL .| 06/25/2015 | JEFFERIES & COMPANY INC. 11/30/2015 | JEFFERIES & COMPANY INC .993,309 993,309 993,593 0 285 0 285 0 0 (285) (285) | ......... 9,172 .0
BL1737 90 9 [ZEPINCTLB .| 06/19/2015 | JEFFERIES & COMPANY INC... 09/30/2015 | VARIOUS. 1,097,983 |l 1,104,575 | ...........1,098,165 0 183 0 183 0 0 6,409 6,409 0
49865N AE 0 |KP GERMANY ERSTE GMBH TL B.......ccoviviiiiiniiniiciicciiccnicninas F | 04/22/2015 | CREDIT SUISSE FIRST BOSTON.......... 08/07/2015 | JEFFERIES & COMPANY INC........cccocoe. | v000ee..320,720 | ..o 322,144 322,394 322,163 0 19 0 19 0 0 231 231 0
3899999. Total - Bonds - Industrial and MISCEllANEOUS............cvvuuuierieeiscsiis i s | o] 209,028 | wuunnns 12454991 | ....... 12,551,937 | ......... 12,484,428 0 29,441 0 29,441 0 0 [ . 67,509 | ......... 67,509 |....178,667 |..... 12,400
8399998. TOtaI = BONGS...... e e | coeenn 19,116,009 | i 19,815,663 | ....... 19,976,374 | ......... 19,812,982 0 (2,677) 0 | (2,677) [ ..ocvencnc 0 | 0].....163,392 |........ 163,392 | .....333,373 |..... 38,288
Preferred Stocks - Industrial and Miscell;
020002 87 9 |ALLSTATE CORP 6.625000%. .| 03/18/2015 | JANNEY MONTGOMERY SCOTT........... 11/20/2015 | WELLS FARGO FINANCIAL.........cooeveees | worerennct 4,338.000 | ... 117,473 | .ccoccooee 118,685 117,473 0 0 0 0 0 (V1 IO 1212 | 1,212 | s 5,389 | .o 0
172967 33 3 |CITIGROUP INC 6.875000% .| 03/11/2015 | JANNEY MONTGOMERY SCOTT.. .| 11/20/2015 | WELLS FARGO FINANCIAL. B [ 11,000.000 293,695 288,420 0 0 0 0 0 0 5,275 5275 | ...... 14,180
61761) 40 6 |MORGAN STANLEY 6.375000000%..........c0veureemreemmrerncriennenianns .| 03/24/2015 | JANNEY MONTGOMERY SCOTT.. .| 11/20/2015 | MORGAN STANLEY & CO......ccccoovmmvvcmars | v 10,000.000 261,995 265,900 0 0 0 0 0 0 [ .ceenne(3,909) | e (3,909) | ....... 11,953
808513 20 4 |CHARLES SCHWAB CORP 6%.. .| 03/20/2015 | JANNEY MONTGOMERY SCOTT............ 12/04/2015 | WELLS FARGO FINANCIAL........ccocvcveree | covvrne 10,000.000 257,995 264,400 0 0 0 0 0 0 | e (6,405) | ... (6,409) | ....... 11,250 | oo 0
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8499999. Total - Preferred Stocks - Industrial and Miscellaneous. 0 0 0 0......(3,823) | .......... (3,823) .....42,772 | ............. 0
8999998. Total - Preferred Stock: 0 0 0 0 0].....(3823)] ... (3,823)] ... 42,772 | oo 0
9899999. Total - Preferred and Common Stocks. 0 0 0 0 (3,823) ... 42,772 | ..ocoon 0
9999999. Total - Bonds, Preferred and Common Stocks. 0 (2,677) (0] R (2,677) [ covereecc0 | 0]....159,569 |........ 159,569 | .....376,145 |..... 38,288
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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 Manual |  Intangible Assets
Insurer of the NAIC Connected with
Description Identification | Investment Analysis|  Holding of Such Total Amount of Such Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Office) Company's Stock? Intangible Assets Value Number of Shares |% of Ot
Common Stocks - U.S. Property and Casualty Insurer
47036 10 9 | James River Casualty Company. [ | 13685 | 2iB1 | NO 16,367,541 16,367,541 | ......10,000,000.000 | ........100.0
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. 16,367,541 16,367,541 XXX XXX
1899999. Total - Common Stocks. 16,367,541 16,367,541 XXX XXX
1999999. Total - Preferred and Common Stock 16,367,541 16,367,541 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: $.....158,823,150.
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
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SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
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 Current Year's Amount Due and
or Unrealized Other-Than- Total Foreign Accrued December
ei Valuation Current Year's Temporary Exchange 31 of Current Year
Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in on Bond Notin | Nonadmitted Due Effective | When | Amount Received [ Paid for Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized BJ/A.C.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
U.S. Government Bonds - Issuer Obli
TREASURY BILL ‘ @....... | . | 12/22/2015. | CITIGROUP GLOBAL MARK........coovuniiiiiiiisiiniians 04/07/2016. | ............... 299,897 0 10 0 0 300,000 299,887 0 0]....0.000 | .....0.128 |N/A.....| ccoocervcricnnncs (V] [ 0
0199999. U.S. Government Bonds - Issuer Obligation: 299,897 0 10 0 0 300,000 299,887 0 0 XXX XXX XXX
0599999. Total - U.S. Government Bonds 299,897 0 10 0 0 300,000 299,887 0 0 XXX XXX XXX
Total Bonds
7799999. Subtotals - Issuer Obligation: 0 10 0 0 300,000 299,887 0 0 XXX XXX XXX
8399999. Subtotals - Bond: 0 10 0 0 300,000 299,887 0 0 XXX XXX XXX
Exempt Money Market Mutual Funds
609068 DF 5 |FEDERATED TREASURY OBLIG FUND #68 INS .. | 12/18/2015. | DIRECT......oriiiriirriicniieceiiesiieceiiesiiessissessiessiines | e XXX..... 0 0 0 0 0 356,901 0 0 ....0.000 |.....0.000 |MON..
94975H 31 2 [WELLS FARGO ADV TR PL MM-SVC [ 1111712015, [ DIRECT ... | o XXX..... 0 0 0 0 0]....10,249,019 0 0 MON,
8899999. Total - Exempt Money Market Mutual Funds. 0 0 0 (V) I XXX .........10,605,920 0 0 XXX
9199999. Total - Short-Term Investment: 0 10 0 (V) - D,0,0 SRR [ 10,905,807 0 0 XXX
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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
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
Keybank, N.A Cleveland, OH 0 0 ceeren(7,782,097) | XXX
Federal Home Loan Bank Cincinnati, OH 0 0 224,577 | XXX
US Bank Boston, MA 0 0 849,486 | XXX
0199999. Total - Open Depositorie: 0 0 (6,708,034) | XXX
0399999. Total Cash on Deposit 0 0 . (6,708,034) | XXX
0599999. Total Cash 0 0 .........(6,708,034) | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January (2,333,506) [ 4. April (6,667,977)[ 7. July. (3,693,939)] 10. October. (5,142,796)
2. February (6,149,491) | 5. May (8,775,142) | 8. August (7,663947) | 1. November. (4,423,267)
3. March (2,802,644) | 6. June (2,814,300) | 9. September. (3.471,841) | 12. December, (6,708,034)
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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 Miscellaneous (Unaffiliated) - Issuer Obligations

KEYBANK NATIONAL ASSOCIATION REPO ‘ ................. ‘ ....... 12/31/2015 | corerinineenn0.001 | ....... 01/04/2016 10,425,000

3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligation 10,425,000

3899999. Total - Industrial and Miscellaneous (Unaffiliated). 10,425,000

Total Bonds

7799999. Subtotals - Issuer Obligation: 10,425,000

8399999. Subtotals - Bonds. 10,425,000

8699999. Total - Cash Equivalent 10,425,000
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Poli

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama........cccccveicniiiniiniiian AL .o 0 0 0 0
2. Alaska... 0 0 0 0
3. Arizona. 0 0 0 0
4. ArKansas........oooreeneererinens 0 0 0 0
5. California.. 0 0 0 0
6. Colorado... M 0 0 0 0
7. ConnecticUt..........cccveeemeriiirriinnc (03 1 IO 0 0 0 0
8. Del 0 0 0 0
9. District of Columbia 0 0 0 0
10, Florida. ..o 0 0 0 0
11.  Georgia. 0 0 0 0
12.  Hawaii 0 0 0 0
13.  Idaho. {0 I 0 0 0 0
14, lliinois. IL 0 0 0 0
15, Indiana..........coocionriinriincriins IN|. 0 0 0 0
16.  lowa {12 I 0 0 0 0
17.  Kansas. 0 0 0 0
18.  Kentucky 0 0 0 0
19, Louisiana........ccccooemeveneriiinniinnncd LA| s 0 0 0 0
20. 0 0 0 0
21. 0 0 0 0
22. Collateral securities for MA DOI,Collateral securities for the MA DOI 0 0 1,004,234 | ..o 984,378
23.  Michigan... 0 0 0 0
24.  Minnesota. 0 0 0 0
25.  Mississippi 0 0 0 0
26.  Missouri 0 0 0 0
27.  Montana... 0 0 0 0
28.  Nebraska.. 0 0 0 0
29.  Nevada 0 0 0 0
30.  New Hampshire. 0 0 0 0
31, New Jersey. 0 0 0 0
32.  New Mexico.. Collateral securities for the NM DOI 0 0 110,268 109,438
33.  New York.. Collateral securities for the NY DOI 0 0 2,403,747 2,505,850
34, North Carolina.. 0 0 0 0
35. - 0 0 0 0
36. Collateral securities for the OH DOI 2,419,527 2,619,736 0 0
37. 0 0 0 0
38.  Oregon. 0 0 0 0
39.  Pennsylvania 0 0 0 0
40.  Rhode Island. 0 0 0 0
41, South Carolina.. 0 0 0 0
42.  South Dakota 0 0 0 0
43.  Tennessee.... 0 0 0 0
44, 0 0 0 0
45, 0 0 0 0
46. . 0 0 0 0
47, Virginia........cceeeneseees 0 0 0 0
48.  Washington 0 0 0 0
49.  West Virginia. . 0 0 0 0
50.  WISCONSIN.......ovveurireriiicriians 0 0 0 0
51. Wyoming 0 0 0 0
52.  American Samoa.. 0 0 0 0
53, GUAM....oiicc 0 0 0 0
54.  Puerto Rico 0 0 0 0
55.  US Virgin Islands.. 0 0 0 0
56.  Northern Mariana Islands........... MP | ....ccccc.. 0 0 0 0
57.  Canada. 0 0 0 0
58.  Aggregate Alien and Othel XXX XXX 0 0 0 0
59. Total XXX XXX 2,419,527 2,619,736 3,518,249 3,599,666
DETAILS OF WRITE-INS

5801. 0 0 0 0
5802. 0 0 0 0
5803. 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).........coccvrvecriincniees XXX XXX 0 0 0 0
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