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Statement for March 31, 2016 of the JAMES RIVER |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
R =000 L3OO OSSO IR 149,007,612 | .ooovvereeerrceereerrenennne (V) (S 149,007,612 | ..ovvvvvnve 163,976,943
2. Stocks:
2.1 Preferred StOCKS. ...t sseesess et st ssssssssenessns | sesnesssssssnans 47,092,667 [..oovverreerererereerrenennne (V) [P 47,092,661 | ...cooonveennnn 46,584,586
2.2 COMMON SIOCKS......vvrrrerererersinresseeriseessesssesstesss st sest s sessesssssssssessssennes | seseessssesnnns 24,219,496 | ..o (VN [ 24,219,496 | ...oooooveveenn. 23,810,913
3. Mortgage loans on real estate:
BT FIISEIENS ..ot [ s (U O (U1 O (U1 O 0
3.2 Other than firSt lIENS. ... essesnesees [ crerinesinesenesiessenseennens 0 [, (V1 OO (V1 OO 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDIANCES)......vvervecisciesisstessesssstes et s b s bbb st s s st ensnses | sessesssnssessestensssssesseneas (V1 (1] (0] T 0
4.2  Properties held for the production of income (less §............ 0
encumbrances)
4.3  Properties held for sale (less $
5. Cash ($....(3,272,907)), cash equivalents ($
and short-term investments ($.....7,974,940)
6. Contract loans (including $
T DEIVALIVES. ..ottt | crbiesbeen bbb 0 [ e, (V1 ORI (V1 OO 0
8. Otherinvested assets......
9. Receivables for securities....
10.  Securities lending reinvested COllAEral @SSELS.........c.vvurierrirrinrreieiesseseessseseessresssssenes | eeressessssessssessnsesssessnes (V1 T (0 U (0 U 0
11, Aggregate write-ins fOr INVEStEA @SSBLS.........cc.evucierieiicieicee ettt saenes | sresssssess s ssessss s sasssnes (01 SR {0 R 0 | 0
12.  Subtotals, cash and invested assets (LINES 110 11).......cc.eveveriereiieiereeeceesesee et | cveevesnnenes 272,460,234 | ..o (1] I 272,460,234 | .............. 271,548,258
13. Title plants less §.......... 0 charged off (for Title INSUrErs ONlY)........c.ceuueeevererrerrererseieeiiesiessseses [ e (V1 R (0] O (0] RO 0
14. Investmentincome dug and aCCTUE...........cocvvvevecvciieireiceteees et sessssessesssseneens | sessesesessnenes 2,721,256 | coverereeere e (11 I 2,721,256 | covoererrerne 2,338,412
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............ccoeeveveis | ovrviveiennnns 48,155,682 | ....ccovcvuee. 3,768,855 | .oovcveen 44,386,827 | .....ccoev.e.. 35,671,234
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)........cccvcerveveereeerens | evveveieeienns 5,296,700 | ..covevererirereeeiiienans (11 I 5,296,700 | .oooeverrrnnes 4,922,400
15.3 Accrued retrospective premiums ($..........0) and contracts subject to
redetermination ($.......... 1) PO IR (O [ (1 O (1 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTETS..........cc.crverrereereiiieresnerieeesieesssessssessesnessesssnes | ovesssesinnens 12,845,131 | oo (VN [ 12,845,131 | oo 20,284,283
16.2 Funds held by or deposited with reinsured COMPANIES..........c..cccvevrirerceieirireiieiieeeeiei | e, 152,324,196 | ..cooviviirereerein, (1] I 152,324,196 | .............. 147,317,211
16.3 Other amounts receivable under reinSUranCe COMTACES...........c..uveerrrerceermreriereisersees | oveeeseerisesesesseeseenns (U RN (U R (U 0
17.  Amounts receivable relating to UNINSUred PIaNS............ccovvieiceveieiieeessieesssseesssiesenens | ervenessssiessesssesseneensQ. | v 0
18.1 Current federal and foreign income tax recoverable and interest thereon............ccceveeeveveveeen [ cevevveeesiscces, (0 O (0 U (0 U 0
18.2 Net deferred taX @SSEL.........couvurrriricieeieeisei st esst s ssssssensnes | coreerissssennns 13,120,559 | oo 3,730,382 | oo 9,390,177 | covvvrrvrcnene 8,718,958
19.  Guaranty funds receivable OF ON ABPOSIL............cccrveeieicireeieie ettt ssssssseses | seressesissessessssssssseesens (01 O (0 U (0 U 0
20. Electronic data processing equipment and SOWAIE..............ccucveiueeieieiieeie e siesieienes | cevesiesisesessssessesesens (0 {0 R (0 T 0
21. Furniture and equipment, including health care delivery assets ($.......... (1) SRR FETO P (01 (1] T (0 T 0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........oeeveveerervereeienns [ eereiesesieccse, (0 S {0 [0 R 0
23. Receivables from parent, subsidiaries and affliates...........ccevrrrrrrrrrnninrnrinrnsens s | e (0 {0 U (0 U 0
24. Health care (§.......... 0) and other amounts reCeIVabIE.............ccceeerierirciieiesseesssss e essesieies [ e (01 (0] O (0] TR 0
25. Aggregate write-ins for other than invested aSSets............ocvvrieveirerereeeee e | oveisiesienees 20,897,698 | ..o, 0] e, 20,897,698 | ................ 13,744,142
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)..........ccceeurvereirriinriessisenesiesesessssesessessesessssssens | oeeseeseonns 527,821,456 | .....occovvenenn. 7,499,237 | ..o 520,322,219 | ..o 504,544,898
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........ccoeveerereees | vevreeneereirinsineireineenns (01 O (1] T (0] I 0
28, Total (LINES 26 AN 27).......orververererierirereieeriseeeieesiseseisesiesesisessssessssesssesesssesssssesssssssesssnenes | coeerenessoons 527,821,456 | ......cccccn.... 7,499,237 | .............. 520,322,219 | .............. 504,544,898

1198. Summary of remaining write-ins for Line 11 from overflow page........c.ccocueeveereeneeneneneireenenes [ coeereenneseecseeene (V1 O (1] T 0 [ 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE)......cccveieiiiiiicsieeeeseesessssieens Lo (01N N (N (01 R 0
2501, ClAIMS AEPOSIL.......eourvrrceerserirresieriseesierseess sttt sesssesstssnins | evtssessssnsssesenns 568,583 | .cvouureririeriierienens (V1 [ 568,583 | ...ovrvrrerriennns 329,078
2502. Claims rECEIVADIE. ..........vverrerrceeeciirerie et esss st sssssesssessssnens | eeesssnessnens 19,563,879 | .vvovererieerierernenens (VN [ 19,563,879 | coovvvrenn 13,415,064
2503, FEES TECRIVADIE........ouuveeviiiiit ittt | eebiesbinsbennieenees 765,236 | oo (V1 U 765,236 | .o 0
2598. Summary of remaining write-ins for Line 25 from overflow Page...........c.vrreremenrenrnrinnenennens | wornensenensisensessensennes (0 T (1] I (0 T 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @bOVE)........ccoiireeiiiniiiesiri i | veviicsis 20,897,698 |.....ccovviiriiiiiiicinnn, (V) 20,897,698 | ......c........ 13,744,142




Statement for March 31, 2016 of the JAMES RIVER |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year

1. Losses (current accident Year $.....8,489,933)..........ocrurciirieiereeieciesiessssssesssssssssss s sses s sssssssssesses s snssansssnnan | eesssenssenssenssenssenees 77,229,843 [ oo 73,642,627
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.........ceviurieireiiriiieeseiesies st sssssssessnsens | evessssessessesessssanees 13,232,109 | oo 10,878,414
3. LOSS AUIUSIMENT EXPENSES.......vuiveiveieciictceeie ettt bbbt et bbbt b bbbt st sae st sbes s snnns || evsesisbessessesassnsanea 47,933,248 | oo 48,239,432
4. Commissions payable, contingent commissions and other Similar ChArges...........ociurinerneieieeieesseeesee s eesssssesssesessns | cevesssesiesesssesnns D3T.508 | oo 637,098
5. Other expenses (excluding taxes, ICENSES ANA FEES).........vururiirrirririneireie sttt ettt st ssenssessens | sesseesestesssssessasssssssesenssssnssnes 0. ]
6.  Taxes, licenses and fees (excluding federal and foreign iINCOME tAXES)..........cvveruiucieiiniicieieeie st ssessss | eevesessess s s ess e saenes O [ oo 0
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......curvurerreereererrreereieereeneens | ceerreeseeseeseeeneesesseeens 3,800,218 | .o 2,117,204
7.2 Net deferred taX HADIIILY.........ccccccieicieieesce ettt b sttt sassenss | cbessessestssessesten st es s ssenaa L0 U 0
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt sttt enssenste | eebnes sttt (O U 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....119,690,448 and including

warranty reserves of §.......... 0 and accrued accident and health experience rating refunds

including §.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt)..........ccccueiveiciereesieceseeieeeessiesenens | cveveeiesssesesssssnens 27,157,918 | oo 25,431,965
10, AVANCE PIEMIUM....covecvecvieeiee ettt es ettt a st st s st s ettt s s e b s s b st e s st e bt en s s b s s s s sse s s st es e sasb st sansansnsassesas | sesessessssstessesesessessesassesaessesand L0 T 0
11.  Dividends declared and unpaid:

11,1 SHOCKNOIABES. ....vvvererisii sttt et s bbb n bt s s st st ssensantans | sbsessessanssnssnssenssnsnssensensnssensal (0 0

11,2 PONCYNOIAEIS. ..ottt bbb a bbbttt bt s s bbb st st sntensens | cbebsessssissesses e s st sttt n b aes L0 U 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccovvcvevreviieresieieiseisire e esreses s ses s ssessssssesseses | eveesessesssssessssnsssans 32,696,338
13.  Funds held by company under reinsurance treaties.... ...177,399,872
14, Amounts withheld or retained by company for aCCOUNE Of OTNEIS.........c.vviuririrrinrsere st esessnsss | seesesssssssesessessssssessessessenssessenes 0
15.  Remittances and itemMs NOt AIIOCAIEA..............cviiiuiiieicicieie ettt b st et nsens | eebessesssssntesses e ben s st en s nsenad L0 TR 0
16.  Provision for reinsurance (including $.......... 0 CEIIfIEA)....vecvreeeteeee ettt s s benaenens | evesssnseses et raees 1,637,000 | oo 1,637,000
17.  Net adjustments in assets and liabilities due to foreign XChaNGe FatES...........cc.eveiicieiecc sttt | cevesssies e nes L0 TR 0
18, Drafts OULSTANAING. ... reueeriececirceicie ettt et en st st et et sens | seesessstensnnssess et ssee st e s nes L0 U 0
19.  Payable to parent, subsidiaries and affllates..........cccveuiiiiriirisiiee ettt | sressesre s 1,293,625 | oo 4,275,204
20, DEIVALVES.......coeeiecictieie ettt sttt et et s et s b s st st st sae s s tstessesansnsanas | sestesesistensese st senaes s L0 U 0
271, PaYaDIE fOF SECUMHES. .......cvueiriiricieciesisetes sttt ettt bbb bbb st bbb bbbt st ssensntas | Hebsestesssesssssessssses s ten s s st L0 TR 0
22, Payable fOr SECUMHES IBNAING. ... vurereueeereirie ettt st s sttt ettt en e ssessensnntans | £etssssesssessessensassssesentensanssestans L0 U 0
23, Liability for amounts held under UNINSUIEA PIANS.............ccueiuiveieieiiieie sttt ess bbb s sses s ssssssstans | seessessesssssessessssssssessesssssessend L0 U 0
24. Capital notes §......... 0 and interest thereon §.......... 0 s sttt ettt enns | Hrnstest ettt nees (O U 0
25, Aggregate WIite-inS fOr lIADIIES. ...........crevvrueieiiesicie ettt sttt n s ssessensensesentenes | sssssessessensssssassansan 14,054,400
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25)...........c.vrrriniereneneeeeseieeesesesseesesteeeseesessseesenn | evees ....396,972,079
27, ProteCted Cell IADIIIHES. ... ...vvvvveeiriisrieieieiesieie ettt ettt en s s s ensennesnsentenne | ssstessesssssssessesnssssansessnssnsessesas 0 ] 0
28.  Total liabilities (LINES 28 GNA 27)........ccuieiirrineieeiise ettt ss sttt ss bbbt ns st ssnsnnes | sbsssssessssssssssssseas 396,972,079 | oo 384,840,025
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI SEOCK........ucvuiviiieiciciiic ettt bbbt s bbb a st s s b b s s b s s saenanns | srebesbessessesssenasseenas 3,547,500 | oo 3,547,500
31, Preferred CaPtal STOCK..........ccoiiveeicieccet ettt ettt sttt ettt s st s s snaas | sbesieseten ettt s e baes L0 T 0
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....uuveererirrereseiseeses e ettt ss s s s s bbb n sttt ns st e ssnssentnsnns | sbsessessastnssnssantnsnssensanssnssessa L0 U 0
34,  Gross paid in and CONLMDULEA SUMPIUS..........ccvueiciiieiieicicsi ettt sttt sttt en s ssnns | svessessssessessesnsenes 113,265,276 | .coocvevrerererirnnns 113,265,276
35, UNQ@SSIGNE fUNGAS (SUMDIUS).....cvvurveurerererrereeieisesssseseesesssessesessessssssessesssessessessssssessesssssessesssssnssessassssssessasssnssessessnssessessasssnssassans | soessessssssessassssssessanes 6,537,364 | oooerrreees 2,892,097
36. Less treasury stock, at cost:

36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -t eeeereeeeerees ettt sttt snens | sessessest ettt snes 0 [ oo 0

36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0)

37.  Surplus as regards policyholders (LiNES 29 0 35, I8SS 36)........ovrrurrrrrrurrirerrrereeeesnneseesessesesssssssesssssssssssssssssssessesssssssssessssssessessns | sssesssssssssesssssssess 123,350,140 | oo 119,704,873
38, Totals (Page 2, LINE 28, COl. 3).....oiuuieiiiieiseieiiseiie sttt | eetbnes et 520,322,219 | oo 504,544,898
DETAILS OF WRITE-INS
25071, DEfEITEA SEIVICE fEES.......oucveiiiiiciee sttt s et s bbb s s en st entnsens | eestessissesses s sessanes 3,603,951 | oovererreeeies 1,642,019
2502. Deferred CediNg COMMISSION...........ccuivriieieiieiieeie st sttt s s st s ss s s ssessensans | iestessssssessesssessessenes 9,828,654 | .ovvrereeeeis 8,859,728
2503, ClaIMS ABPOSIE.......cveeveiviiecieiiesicie sttt sttt bbbt bttt et s s st ssessestensnnsenes | snsessisssensensenessenssessessanssnseessaQ | eesesessese s 5,000,000
2598. Summary of remaining write-ins for Line 25 from oVerflow PAgE.........cccvvveevevcveeesieecseseeesseiesevssesessessesssssssssssssessnssnes | eeveevesessesesissessensnnenn021,795 | o 584,272
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)........cviveiveiiiriiircsiecicssisieseieseesessessesessessessssessssssnssnsensnsssessssssnssnes | serenessessensenenseseess 14,094,400 | oo, 16,086,019

2901.

2902.

2903.

2998. Summary of remaining write-ins for Line 29 from overflow page

2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)

3201.

3202.

3203.
3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE.........ccciieiieeicicteesce ettt es s sssssssssesssnes | cresssssssssssesss s sses e sesses e saees L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 BD0OVE). ... ..oiuiieiriiiiiiteieisiiesi et et ssresessssessssesnssssessnsesessnsensesssssnssnses | cressesssssnssssessssnsassesesnsessasanes 0 ] 0

Qo3




Statement for March 31, 2016 of the JAMES RIVER |NSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.......oovene. (written $ 74,774,092 69,816,730 | ..ccoevveeee 289,455,626
1.2 Assumed......... (written $ ..17,313,608 |... .15,535,260 |. ...63,754,073
1.3 Ceded.. . (written $ .. 74,774,288 |... .69,815,488 | . .289,459,594
14 Net . (written $ 17,313,412 15,536,502 |...ovvvrennn 63,750,105
DEDUCTIONS:
2. Losses incurred (current accident year $.....8,360,733):
2. DIMBCE...eeee ettt st es st sttt et s st et en st en st a sttt en s e sanssnnsensaesaensans | ersessesseesrnes 38,488,558 |......ccc.o...... 23,017,685 |...ccccovvenve. 95,162,756
2.2 Assumed. 8,288,216 | ... ....6,058,905 |. ...21,755,600
2.3 COABH. ...ttt ettt bbbttt ba st s s st seentenseses | srenrsseensneas 38,488,558 ... 23,015,436 [, 95,303,072
2ANBL....oeee ettt et a st s st a st st st ssen s sessaensnsnns | srenseeseesanseees 8,288,216 | ..ovvererennd 6,061,154 |...coeveerrere. 21,615,284
3. Loss adjustment expenses incurred.. 4943894 | ... L AT42,470 |. ...19,957,509
4. Other underwriting €XPENSES INCUITEM..........corurreiererieneireeseineeseieesessseeeessssssssssessesssssssssssssssessssssessesssessesssssssssessessens | eessnesnennnnneenedy 108,119 [ eiriiiininnn4,968,898 | .o 18,202,178
5. Aggregate write-ins for underwriting dEAUCHIONS.............curirieriririreireseneise e ieessseseeessensenssessesssssssssessens | sosssssssssssssssnsssssssssnsnss0 | onensmsrssnessesssssnessssesensd | eosmessesssssnsssesssssssssenses 0
6. Total underwriting deductions (Lines 2 through 5). ...59,774,971
7. Netincome Of ProtECIEA CEIIS........c.vuiurieiriiri ettt s e estesssssentenssnssnssensennsnsss | sosssssssssssssssnssssssssensenss0 | onenseenssnessssssssnesnssenessd | eonsessessssansssesssssnsssenses 0
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7).....curuuriuiereeiincireniineiseiesineise et sessesessessssssssesessessnens | eesessnsssesenes (1,024,817)[ .ovoveeeenne (236,020) ....cvvvenne 3,975,134
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA............cciuieieiiiee ettt bbbt sse b b s snsas | svesbessesaesasaaes 3,106,985 |..ccoverrrnnn 3,277,531 | oo 13,997,899
10. Net realized capital gains (losses) less capital gains tax of $.....289,799...........ccoorireomreeeeeeiieeeeeeceeeeeeseeseeseesieseis [ oeriessiiesissisns 394,020 | .ooviiinne (1,012,900)] ooovvverernne. (887,116)
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cuuiiiiiiieieieieieiie sttt sttt sses s bas | sressssesesaesanes 3,501,005 |.ocverererine 2,264,631 |.oovvererennn 13,110,783
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.......... 0).. .0 (152,466)
13. Finance and service charges not included iN PrEMIUMS...........c.c.cvivieiereisereiese st ss st s s sessessessssssns | sevsesssssssssssssessessssessenes (0 O 0
14. Aggregate write-ins for MISCElANEOUS INCOME. ... vt ssssssessenssssssssessesssnssnsss | eresssssassassssses 1,524,092 [ ..o, 212,946
15. Total other income (LINES 12 thIOUGN 14).......vu vttt s sae s bt s s b s s seeses | sressssessssnssanes 1,524,092 [ .o 60,480
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11 15)......ciiiceceeece ettt sttt sstenaens | eevesssssesinsnsand 4,000,280 |....ccoevereenee. 2,089,091
17. Dividends t0 POICYNOIAETS...........vuurireiiririeiiesireieisesiseiseeesesssse st sss ettt snssessessssssessessssssessessnssnssessensnes | sressssssssssssssssnssssssssaneas {1 PO 0
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiN€ 16 MINUS LINE 17).......cueieieiiriiciiesie ettt ssses s ssssssssssessesns | svessessesssassas 4,000,280 |....ccoevereene. 2,089,091 |..oovvererennn 19,166,755
19. Federal and foreign iNCOME taXES INCUITEM. ...........evueveuireieicieesie ettt sttt st st nbns | sresssessssassaes 1,393214 [ ..o, 570,965 | 5,116,091
20. Netincome (Line 18 minus Lin€ 19) (10 LINE 22)..........ccceviuivrieieieeriesieiesetsste et et sesses s sesssssssssenes | evesvesessensenses 2,607,066 |................... 1,518,126 |................. 14,050,664
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year. 119,704,873 ....160,336,439 .160,336,439

22.
23.
24.
25.
26.
27.
28.
29.
30.
31.
32.

33.

Netincome (from Lin 20)........cccoverrerminrnrernineereireieneen.
Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of $
Change in net unrealized foreign exchange capital gain (loss)
Change in Net deferred INCOME T8X.........iuririeiiireee ettt sttt en
Change iN NONAAMITEA BSSELS.........c.ruuirereeirireiereie ettt s sttt et
Change in provision for reinsurance.. .
Change iN SUIPIUS MOLES.........cuuiucereeirieeie st es et sb s e bbbttt
Surplus (contributed to) withdrawn from protected CEIIS...........ruriuiurriiirinreeeee e ees
Cumulative effect of changes in accouNting PrNCIPIES..........cveviuiiieieicieiie et sees
Capital changes:
3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
Surplus adjustments:

331 P IN. ettt
33.2 Transferred to capital (Stock Dividend)

..2,607,066 |...

..1,518,126 |.

...14,050,664

33.3 Transferred from capital............c.c......... .
34. Net remittances from or (10) HOME OffiCe.........cviueiiiiiieiecie et
35. DiVIdENAS 0 SIOCKNOIAETS...........couieriereiriiiieieii bbbt
36. Change in treasury stock .
37. Aggregate write-ins for gains and I0SSES IN SUIPIUS...........ccvueiuivrieiineieissieeie e sessss e sesssssesessessssssesssssssssssssens | ssssesssssessssssssessssseessesd | oesesssesssssssssssesssensssd | oevesseessessones 21,336,595
38. Change in surplus as regards policyholders (Lines 22 through 37).........ccccueeeurivriisiieeieiessese s sesesssssessesssens | ossessesssssessans 3,645,267 |...coovvirinns 3,204,075 | e (40,631,567)
39. Surplus as regards policyholders, as of statement date (Lines 21 pluS 38).........cceeuererreerveieesereieeseeeeeseesesesenns | cvevvesinenns 123,350,140 | ..ocvvuvee 163,540,514 | ...ccoonvee. 119,704,873
0507, ettt E RS e e
0502 oottt RS
0503, oottt
0598. Summary of remaining write-ins for Line 5 from overflow page. e
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)........coovcvieiiiiiiiieeiescecess e esssesssssessne s enessassessssssnees
1401, SEIVICE FEE INCOME......euuieuieriea ittt bbb bbb
1402. Miscellaneous...
1403, e
1498. Summary of remaining write-ins for Line 14 from overflow page...

1499.

Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)..........

3701.
3702.
3703.
3798.
3799.

Reclass of surplus related to dividend payment
Correction of an error in federal income taxes...
Summary of remaining write-ins for Line 37 from oVerflow PAgE.........cccoueveveveieieeee et
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......coiviuiiieeiiiitet et nasneenans
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Statement for March 31, 2016 of the JAMES RIVER |NSURANCE COMPANY

CASH FLOW

Currer11t Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS

1. Premiums collected NEt Of FEINSUIANCE.........c.cvcveieieciee ettt b s st sss s ssans | seesnssnsesees 10,883,666 | ............... 16,596,055 | ....ccoucee. 61,878,739

2. NetinVeStMENTINCOME.........cc.iiiiiii st | coesieniieniaas 2,553,327 | covoovvieris 3,022,608 | ... 13,449,972

3. Miscellaneous income 1,524,092 .2,080,838

4. Total (LINES THIOUGN 3)......veieeiec ettt s bbbt en s sannes | sessssseseeseas 14,961,085

5. Benefit and 10SS related PAYMENES.......c.oviuriiirririecnere ettt ettt st ssessss s ssessssssnssessenens | sessssesssessnsennes (84,862)

6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNTS............ccoevuevcvsereciveiieresiseiens | ceveeireiiesesse e (01 0

7. Commissions, expenses paid and aggregate write-ins for dedUCHONS..........cccveviviriieeiceeee e | everieiesenns 10,455,787

8.  Dividends paid t0 POCYNOIAETS. ..ot sessensesensenses | snsessesssssstessesesnsansens

9.  Federal and foreign income taxes paid (recovered) net of $ ..0 tax on capital gains (losses) (D] ... .0

10 Total (LINES 5 HrOUGN 9)....c.vvuuuevermeririeisssnesisieessiessis st ssss s st ssss st ssss st | svsssssssennnn 10,370,924 | ....ocvvvvennn. 18,509,813

11.  Net cash from operations (Line 4 miNUS LiNE 10)..........ccccouiuiriiieieieieieie et ssssss s ssse s sssssses e sssenas | esisssssesaesenss 4,590,161 | ..coevvernee. 1,169,331

CASH FROM INVESTMENTS

12.  Proceeds from investments sold, matured or repaid:
120 BOMAS...oeeerrevissreeesesis bbbt | erenieeeneenn 26,699,871 | ..ovvvvvrne 32,363,744 | ...cocvvvenn. 122,939,766
12,2 SHOCKS...uueveerserestaeeessseeeesse st es e e8RSkt | eebbs st (U IO (U8 I 10,540,843
12,3 MOTGAGE I0ANS.......coocvieieeicicteeee ettt bbbttt s s as st st st s s bessetanssssnssnnns | sessessesssessessessnsnsenen (1 U (01 0
12,4 REAIESIALE ... bbbt | s (01 PO 0 [ e 0
12.5  OthEr iNVESIE @SSELS........cvvvurirreeieeiereicei sttt enss s | srssesssseestanneens 224,014 | oo (U 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVestMents..............cccooveiecvceeeiieccsesieieien | e O e (01 IO 3,563
12.7 Miscellaneous proceeds
12.8  Total investment proceeds (LINES 12.110 12.7).....cuiiuieeieierecicieessieiie st stes s ssssss et ssessssssssesssses | eessssasssssens 26,923,885 | ..o 32,363,744 | ............. 133,484,172

13.  Cost of investments acquired (long-term only):
130 BOMAS. . veeueereessreeseeesss et ees bbbt | seenieeennens 10,946,318 | ...ooovvveennne 13,641,970 | oo 66,230,834
1312 SHOCKS. . verureerereerareeseeesseess st e ess s es s8Rt nnsnns | eetieessanest st enstsnnens (V] [ 4,999,443 | ...ooovvvennn. 12,477,043
13,3 MOTEGAGE I0BNS.......ouiiieiecicee ettt bbb sttt s bbbt ensensenns | destesesstensesesessnaene {1 (01 0
134 REAIESIAIE ...ttt sttt ensensnnnnnne | nestensansestensnntsessentnes (0] (U1 0
13.5  OthEr INVESIEA @SSELS........cvveueirirriiiriirriicsi sttt enst s | evtsenssneentaneens 375,000 | v () [ 22,807,093
13.6  MisCEllaNEOUS APPIICALIONS............cvucveieeiiiecieiite ettt sessessaes | evssssssssssssans 715918 | .o 7953426 | ..o 1,230,738
13.7 Total investments acquired (LINES 13.1 10 13.6)......ccverrirrieriiieissisesssesssie st sse st sssssssssssssenes | sessssssseseas 12,037,236 [ ...coovnnnnns 26,594,839 |.......c.... 102,745,708

14.  Netincrease or (decrease) in contract 10ans and Premium NOLES...........curererierreriereere et

15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)

CASH FROM FINANCING AND MISCELLANEOUS SOURCES

16.  Cash provided (applied):
16.1  SUrpIUS NOLES, CAPILAl MOLES.......ceurereecicie ittt sttt st estssannns | oestsisessessenssessnssenenes O e (01 TR 0
16.2 Capital and paid in SUrPIUS, 18SS trASUNY STOCK............ceevcveieerereisec ettt tes s bessssssssenes | sersesssssesssseesssssaenens (1 (01 0
16.3 BOITOWEM fUNGS.........ccvueieieiiiiieirii ettt bbbttt | resiseniesbse bbb (01 OO 0 [ e 0
16.4 Net deposits on deposit-type contracts and other insurance HabilitIES. ............ccvvvererveveereieeeseeeceeerese s | evereereeiess e (1 (01 0
16.5 Dividends t0 STOCKNOIAEIS..........c.vcvicteieiceee ettt en et aes st esaeensssensssssessssssenens | evessesesissesesissesesntesans (1 [ (0] [P 48,000,000
16.6  Other cash provided (APPHEA)..........ccccveirrreieeieeees ettt es e bt ss st saesses s ss e sessssssssenes | eressssessnsans (5,442,560)] ............... 6,030,770 | ..o 10,926,479

17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | cooevevnenee. (5,442,560)] ................. 6,030,770 | .............. (37,073,521)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS

18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......cccooverercvecees | corrverris 14,034,250 | ............... 12,969,006 | ....ccocvvvenee. 740,203

19.  Cash, cash equivalents and short-term investments:
19.1 BEYINNING Of YEAT.....vvvvuererueiessseeeeseeeisseecesssesss st s bbbt | seesisesnsens 14,622,783 | ....covvvvennn. 13,882,580 13,882,580
19.2 End of period (Line 18 plus Line 19.1)....... 28,657,033 26,851,586 14,622,783

Note: Supplemental disclosures of cash flow information for non-cash transactions:
(20,0001 s | [ N 0]
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Statement for March 31, 2016 of the JAMES RIVER |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 1 - SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES AND GOING CONCERN

A Accounting Practices

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

Ohio Department of Insurance.

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

practices by the state of Ohio.

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

Practices and Procedures Manual as noted in the table below.

State of
Domicile Current Period Prior Year
NET INCOME
(1) JAMES RIVER INSURANCE COMPANY state basis (Page 4, Line 20, Columns 1 &
3) OH 2,607,066 14,050,664
(2) State Prescribed Practices that increase/decrease NAIC SAP
0f 0
(3) State Permitted Practices that increase/decrease NAIC SAP
0 0
(4) NAICSAP (1-2-3=4) OH 2,607,066 14,050,664
SURPLUS
(5) JAMES RIVER INSURANCE COMPANY state basis (Page 3, line 37, Columns 1 &
2) OH 123,350,140 119,704,873
(6) State Prescribed Practices that increase/decrease NAIC SAP
0f 0
(7) State Permitted Practices that increase/decrease NAIC SAP
0 0
(8) NAICSAP (5-6-7=8) OH 123,350,140 119,704,873

NOTE 2 - ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

Not applicable

NOTE 3 -BUSINESS COMBINATIONS AND GOODWILL

Not applicable

NOTE 4 - DISCONTINUED OPERATIONS

Not applicable

NOTE 5 - INVESTMENTS

D. Loan-Backed Securities

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

(2-3) At March 31, 2016, the Company held no securities with a recognized other-than-temporary impairment.

(4) Al impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a
realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related

impairment remains):

a. The aggregate amount of unrealized losses: 1. |Less than 12 Months $ 6,108
2. |12 Months or Longer $ 13,105

b. The aggregate related fair value of securities with 1. |Less than 12 Months $ 993,850
unrealized losses: 2. |12 Months or Longer $ 1,886,867

E. Repurchase Agreements and/or Securities Lending Transactions

(3) Not applicable as the Company has no open repurchase agreements or securities lending transactions as of March 31, 2016.

Working Capital Finance Investments - None

J. Offsetting and Netting of Assets and Liabilities - None

NOTE 6 - JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES
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statement for March 31, 2016 o the JANIES RIVER INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Not applicable

NOTE 7 - INVESTMENT INCOME

No significant changes

NOTE 8 - DERIVATIVE INSTRUMENTS

Not applicable

NOTE 9 - INCOME TAXES

No significant changes

NOTE 10 - INFORMATION CONCERNING PARENT, SUBSIDIARIES, AFFILIATES AND OTHER RELATED PARTIES

No significant changes

NOTE 11 - DEBT

Not applicable

NOTE 12 - RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED ABSENCES AND OTHER
POSTRETIREMENT BENEFIT PLANS

Not applicable

NOTE 13 — CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS

No significant changes

NOTE 14 - LIABILITIES, CONTINGENCIES AND ASSESSMENTS

No significant changes

NOTE 15 - LEASES

Not applicable

NOTE 16 — INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET RISK AND FINANCIAL INSTRUMENTS WITH CONCENTRATIONS OF
CREDIT RISK

Not applicable

NOTE 17 - SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES

Not applicable

NOTE 18 — GAIN OR LOSS TO THE REPORTING ENTITY FROM UNINSURED PLANS AND THE PORTION OF PARTIALLY INSURED PLANS

Not applicable

NOTE 19 - DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS

Not applicable

NOTE 20 - FAIR VALUE MEASUREMENTS

A Inputs Used for Assets and Liabilities Measured at Fair Value

(1) Fair Value Measurements at Reporting Date

For statutory accounting, certain investments are carried at fair value, while others may periodically be carried at fair value based on certain factors such as
the NAIC's lower of cost or market rule or an impairment. Assets recorded at fair value are categorized based on an evaluation of the various inputs used to
measure the fair value.

Three levels of inputs are used to measure fair value:

(@) Level 1: Quoted prices in active markets for identical assets,

(b)  Level 2: Indirect observable inputs, including prices for similar assets and market corroborated inputs, and
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Statement for March 31, 2016 of the JAMES RIVER |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

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

Assets at Fair Value Level 1 Level 2 Level 3 Total
Bonds - industrial & misc. $ 0/ $ 52.843,884| $ 2,530,401| $ 55,374,285
Preferred stock - industrial & misc. 0 37,008,341 0 37,008,341
Common stock - industrial & misc. 6,892,557 734,100 0 7,626,657
Total $ 6,892,557| $ 90,586,325/ § 2,530,401| $ 100,009,283

The Company held no liabilities measured at fair value as of March 31, 2016. There were no transfers between Level 1 and Level 2 for assets held at March
31, 2016.

(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Total Gains | Total Gains

Beginning Transfers | and (Losses) | and (Losses) Ending

Balance at | Transfers Into | Out of Level | Included in Included in Balance at
a. Assets current period Level 3 3 Net Income Surplus Purchases Issuances Sales Settlements | current period
Bonds - industrial &
misc. $ 2,802,359 $ 0% 0/$ 0% 0% 0% 0/$ (271,958) $ 0] $ 2,530,401
Total $ 2802,359|% 0% 0]$ 0[$ 0% 0% 0/$ (271,958)| $ 0] $ 2,530,401

(3) Policy on Transfers Into and Out of Level 3
The Company recognizes transfers in and out of Level 3 at the beginning of the reporting period.

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

When published prices from the SVO are not available, the Company relies predominately on external pricing sources that have been evaluated and
approved by the investment manager's pricing policy committee. Generally, external pricing service vendors use a pricing methodology involving the market
approach, including pricing models, which use prices and relevant market information regarding a particular security or securities with similar characteristics
to establish a valuation.

Investments for which external sources are not available or are determined by the investment manager not to be representative of fair value are recorded at
fair value as determined by the investment manager. In determining the fair value of such investments, the investment manager considers one or more of the
following factors: type of security held, convertibility or exchangeability of the security, redeemability of the security (including timing of such redemptions),
application of industry accepted valuation models, recent trading activity, liquidity, estimates of liquidation value, purchase cost, and prices received for
securities with similar terms of the same issuer or similar issuers. At March 31, 2016, there were no investments for which external sources were unavailable
to determine fair value.

(5) Derivative Fair Values - Not applicable.

B. Other Fair Value Disclosures - Not applicable.
C. Fair Values for All Financial Instruments by Levels 1, 2, and 3

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

Not Practicable
Type of Financial Instrument |Aggregate Fair Value| Admitted Assets (Level 1) (Level 2) (Level 3) (Carrying Value)
Bonds $ 154,438,713| § 149,007,612| $ 5451,119| $ 144,796,984| $ 4,190,610| $ 0
Preferred stock 48,117,942 47,092,661 0 48,117,942 0 0
Common stock 7,626,657 7,626,657 6,892,557 734,100 0 0
Cash equivalents and short
term investments 31,929,940 31,929,940 7,674,947 24,254,993 0 0

D. Not Practicable to Estimate Fair Value - Not applicable

OTE 21 - OTHER ITEMS

No significant changes

NOTE 22 - EVENTS SUBSEQUENT

No significant changes

NOTE 23 - REINSURANCE

No significant changes
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Statement for March 31, 2016 of the JAMES RIVER |NSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

NOTE 24 - RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO REDETERMINATION

Not applicable

NOTE 25 - CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

The following table provides an analysis of the change in loss and loss adjustment expense reserves net of reinsurance recoverables for the past two years
(in thousands):

March 31, 2016 December 31, 2015

Balance at beginning of period $121,882 $111,858
Loss and loss adjustment expense incurred:
Current accident year 13,664 51,139
Prior accident years (432) (9,566)
13,232 41,573
Loss and loss adjustment expense payments made for:
Current accident year 1,227 8,065
Prior accident years 8,724 23,484
9,951 31,549
Balance at end of period $125,163 $121,882

Reserves for losses and LAE attributable to insured events of prior years, decreased by approximately $431,739 in 2016, resulting primarily from the other
liability lines of business. This change is the result of an ongoing analysis of recent development trends and additional information regarding individual
claims.

NOTE 26 - INTERCOMPANY POOLING ARRANGEMENTS

Falls Lake Fire and Casualty Company, an insurance affiliate, has requested and is awaiting approval from the California Depatment of Insurance to be a party to the pooling
agreement, effective January 1, 2016 on an in-force, new and renewal basis. Upon approval from CA, the revised agreement will be put forth for approval to the various States
where other participants are domiciled (OH, NC and VA). Upon receipt of all approvals, the pool and participants shares will be modified.

Current and pending participants and their percentages are as follows:

Company NAIC # Current Participation Pending Participation
Falls Lake National Insurance Company (lead company) 31925 13% 8%
James River Insurance Company 12203 75% 58%
Stonewood Insurance Company 11828 6% 15%
James River Casualty Company 13685 5% 10%
Falls Lake General Insurance Company 35211 1% 3%
Falls Lake Fire and Casualty Company 15884 - 6%

NOTE 27 - STRUCTURED SETTLEMENTS

Not applicable

NOTE 28 - HEALTH CARE RECEIVABLES

Not applicable

NOTE 29 - PARTICIPATING POLICIES

Not applicable

NOTE 30 - PREMIUM DEFICIENCY RESERVES

No significant changes

NOTE 31 - HIGH DEDUCTIBLES

Not applicable

NOTE 32 - DISCOUNTING OF LIABILITIES FOR UNPAID LOSSES OR UNPAID LOSS ADJUSTMENT EXPENSES

Not applicable

NOTE 33 - ASBESTOS/ENVIRONMENTAL RESERVES

No significant changes
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NOTES TO FINANCIAL STATEMENTS

NOTE 34 - SUBSCRIBER SAVINGS ACCOUNTS
Not applicable

NOTE 35 - MULTIPLE PERIL CROP INSURANCE
Not applicable

NOTE 36 — FINANCIAL GUARANTY INSURANCE

Not applicable
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9.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL

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

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] Nol[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
2 3
NAIC
Company State of
Name of Entity Code Domicile
0
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NA[]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2014
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2014
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 11/09/2015
By what department or departments?
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 Ifthe response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
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Statement for March 31, 2016 of the JAMES RIVER |NSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

10.1
10.2

1.1

1.2

13.

14.1

15.1
15.2

16.1
16.2
16.3
17.

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 16,367,541 16,592,839
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 16,367,541 $ 16,592,839
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] NoJ[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?
Yes[X] NoJ[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
Suntrust Bank P.O. Box 465, Atlanta, GA 30302
US Bank, N.A. 1025 Connecticut Avenue, N.W., Suite 517, Washington DC 20036
US Bank, N.A. One Federal Street, Third Floor, Boston, MA 02110
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] No[ ]
18.2 If no, list exceptions:
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Statement for March 31, 2016 of the JAMES RIVER |NSURANCE COMPANY

GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

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

If yes, attach an explanation.

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

If yes, attach an explanation.

3.1 Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]

3.2 Ifyes, give full and complete information thereto:

4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]

4.2 Ifyes, complete the following schedule:

1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0 0 0 0 0
Total XXX XXX 0 0 0 0 0 0 0 0
5.1  Operating Percentages:
51 A&H loss percent 0.000%
5.2 A&H cost containment percent 0.000%
5.3 A&H expense percent excluding cost containment expenses 0.000%
6.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
6.2 Ifyes, please provide the amount of custodial funds held as of the reporting date. $ 0
6.3 Do you act as an administrator for health savings accounts? Yes[ ] No[X]
6.4 Ifyes, please provide the amount of funds administered as of the reporting date. $ 0

Qo8



statement for March 31, 2016 o the JANIES RIVER INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1
NAIC
Company
Code

ID
Number

3

Name of Reinsurer

7

Domiciliary
Jurisdiction

5

Type of
Reinsurer

6
Certified
Reinsurer Rating
(1 through 6)

7
Effective Date
of Certified
Reinsurer Ratin

NONE
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Statement for March 31, 2016 of the JAMES RIVER |NSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer?t Year PriorSYear CurrerA;t Year ° Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date
1. Alabama........ccccooeneineriniinnen. AL ... Evooo | oo 712,514 | 899,978 [ (4,883 | 0 | s 3,466,881 2,678,665
2. Alaska... ...100,430 ...240,903 777,125
3. ANZONA..s 1,218,554 3,124,940 4,719,376
4. ArKanSas........cocomeeneiinniinees AR]..... Evooo | oo 597,697 | oo 568,833 [ i (3,239) | 158,000 | e 1,572,442 | ..o 1,284,275
5. California.......cccoocunevenerencrennnens CAJ...... Eeooo | oo 26,911,605 | ..coovvvvnvne. 36,634,911 | oo 5,751,936 | ..o 7,208,393 | oo 122,911,306 | ..ooovevnneee 101,765,291
6. Colorado......cccoovrumrvnrrrnirrnenene CO]J....... Evooo | oo 880,747 | v 535,009 | ...cocvvirrennnnn(106,684) [ .o 585,069 | e 3,405,270 | v 3,591,048
7. ConNECCUL......coveererrrrirris CT . Evooo | oo 720,625 | oo B482TT | oo (6,448) | o 85,751 | 2,896,689 | ..oovrriinnn. 2,039,112
8. Delaware......ccocomeermeerniirniinnens DE[....... Evooo | oo 134,287 | oo 125211 | e 1877 [0 | s 395,691 | v 250,870
9. District of Columbia................. DC|.... Evvoo | oo 579,634 | oo 96,666 | ...ocoovvvrerrrnn 208,210 | o 09,479 | i 1,290,089 | .ovovvvereiirerinnes 957,163
10, Florida......c.ocveeeverierierieriens FL]....... Evooo [ oo 9,642,908 | ..cooovrirrinnee 5,867,152 | .ovvvvvrnernenn 597,369 | 365,185 | i 29,174,839 | oo 24,476,272
11.  Georgia 1,520,008 | ..ooovvereereirnes 784,678 | oovvvverreeneene(58,563) [ v 8,762 | s 4,325,983 | oo 3,795,019
12, Hawaii...ooovenenncneneneneeee H B | 122,793 [ 101,124 | e (15,268) [ o0 | s 435,867 | .ovvvrreireii 505,464
13. Idaho ... 179,546 o ( . ...124,067 721,523
14. 1,308,237 | ..ovvvrrerrernn860,792 | oo 73,507 | e 13,227,113 9,698,759
15. 748,018 | ovvverenereirneeene(38) | 15,422 | 3,024,546 | ...ccovvvrnn. 4,167,259
16. ...165,575 ...281,619 ...385,075 697,344
17. 256,348 154,545 902,273 790,860
18, Kentucky....oooovivvcvneriririnens KY |...... Evooo | oo 405,068 | ....cocovvrreirns 546,863 | ..ovovverrrrnnnen 17,908 | e (427) | 1,424,039 | oo 2,222,352
19, LOUISIANG. .......vvverrrrirerierians LA]..... Evoo [ oo, 1,328,258 | ..oovvrvrrinnes 1,377,903 | oo 730,873 | 0. 572,638 | o 8,540,954 | ...ccovvvennen. 8,640,959
20.  Maine.....coocveeeceeirerreiees ME(....... Evooo [ o 50,837 | oo 13,559 | cvvrrerreenne(2,264) | oviiiiieeni25,000 [ v 259,661 | .ovevveerireiine 158,987
21, Maryland........ccccooevverriierinnns MD ... Evoo [ oo, 1,119,849 | oo 882,422 | ..ooveriereennn(28131) | 86,603 | 3,728,737 | oo, 3,903,953
22. Massachusetts............c........... MA ... Evoo [ oo, 1,421,982 | oo 823,468 | ...ccooveveeerrnn(229,834) | 52,328 | 5,653,212 | cocvvvvrrne. 4,302,417
23. Michigan........c.cooovsrvrsrrerinnnn. MI....... Evvoo | o 609,511 | oovververirernn 816,035 | oo 22,398 | 000 32,656 | 3,885,059 | ..ccovrrrnnnne. 3,913,846
24, Minnesota.........ccocoverrerrerinnes MN]....... Eevoo | o 395,236 | .ovvvrirriieninns 371404 | b ATAT8 | 14,560 [ 1,504,340 | .coooovvrenrinnn 1,625,084
25, MiSSISSIPPi.....cocvverreerrerrrirrriannns MS...... Evvoo | o 274,586 | oo 257,387 | coovverierrienennnn 11,616 | 016,500 | s 906,980 | ..oovereeririnnn 852,928
26.  MiSSOUT......cvverreerreereerierinns MO....... Evvoo | o 546,026 | ..oooovvrrriieranns 505,755 | c.ooervverrrenrnnnn(30,823) [ 000 32,330 [ e 2,707,702 | covvrrrrnn. 2,849,236
27. Montana.........ccocoverrerrnrrniinnns MT]....... Evvoo | oo 114,931 [ oo 136,356 [ ..ooverreereerenereneene(7) | cvrrirniiinirnnrnnn55,693 | i 1,742,635 | oo 1,707,728
28.  Nebraska.........ccccovvrrrrerrrennen. NE |....... Evvoo | o 133,853 [ oo 54,568 | .oovverrrerrreneenn(10,851) [ 000 35,000 | oo 1,405,664 | ...ooovvvrrrenn 1,280,687
29.  Nevada......cooeommrmnrerniennens NV (... Evvoo [ o, 1,282,132 [ oo 929,240 | oo 311,256 | e 75,539 [ 4135490 | oo 4,814,573
30. New Hampshire.... ..240,138 336,627
31, New Jersey....cooweevmrrnmennee NI | o Bt | ei0000000000.3,269,937 | 01,217,508 [ 1,330,023 | 49,400 | e 11,783,994 8,462,757
32, New Mexico.......oovemrenrremneec e NM| o B | 0000190,221 | b 117,705 [ 1,193,392 0 | 809,211 | oo 1,521,840
33, New YOrK...oooooenrireirsiienn. NY ... Evvoo [ oo 8,564,232 | c.oovverinnn 4,863,676 | ..coovvvrrennes 1,207,910 | coovoovreerr0rrn. 306,297 | i 40,579,586 | ...oovvvrrnnes 30,990,036
34.  North Carolina.........cccccoeuunen. NC|....... B [ oo, 1,030,040 | ..ooccovrrnenee 1,369,576 | oo 33,737 | e 6,466 | 2,699,456 | ...coovviennenn. 6,351,795
35.  North Dakota.........cccerverrenne. ND|...... Evvoo | oo, 76,004 | oo 252,062 | cooreerriins 1,100) | covoirernnreeieneenn0 [ e 879,826 | .ovveveeiinne 929,106
36, Ohi0...ocoereeererecreeene. OH|....... Lo e (U N 0 [roiirnrninend0 |0 | (01 TR 0
37.  Oklahoma.........cccovvvenrrenrennen. OK|..... Evvoo | oo 590,599 | oo 541,856 | .ovoerrerrennen 10,739 | 5,303 [ oo 2,928,724 | ....covvveeen. 3,147,204
38, Oregon.....ccoocunevenreeeieeieeeens OR|...... Evooo | e 594,755 | oo 350,095 | ..ovevrirrineeennd(3,629) [ o0 | 2,006,349 | ..o 1,776,134
39.  Pennsylvania.......c...cccoovruenn. PA ... Evvoo [ o 1,485,413 | oo 1,026,102 | ..oovvvvvreeeenn(196,299) [ oo 176,965 | oo 9,130,470 | oo, 8,147,461
40. Rhode Island.......c.ccccocnrinnienne RI....... Evooo | oo 130,745 | oo, 37470 | cooeeieeeenn9,052 [ 55,933 | 536,298 | ..oovorririinnne 419,248
41.  South Carolina......c.c.coocrerenne. SCl...... Evvoo | oo 508,925 | ..oooovririienns 517,919 | oo 678,895 | oo 3,469 [ oo 1,375,690 | .ooovvieniinn 1,115,187
42, South Dakota.........ccccosrenrenne SD|....... | IO 4526 | o (1424) [ oo D) | o0 | 66,695 [ o 55,417
43, TEeNNESSEE......ccoccomrmrrrrrirsiinnes TN|...... Evooo | oo TT6,457 | oo 810,777 | oo 2,219 [ 790,056 | 03,709,367 | oo 5,512,458
44, TeX@S..ocomiomrrmrneieernninnenneen TX | e E..fl. ..5,542,523 | . 4,176,112 24,518,754
45, Utah..coicecenlUT Evooo | oo 286,539 | .ovvriiena 211418 | o (34,285) [ 0 | 1,659,274 | 1,643,485
46.  Vermont........cccovecvnevnronnennn VT | e, Evooo | oo 12,353 | o 27,930 [ oovvereereineeenn(1,000) | o0 | 198,280 [ oo 52,271
47.  Virginia.. ..1,137,738 ...546,214 2,647,863
48.  Washington 2,078,045 1,542,506 | ..oooovvvrvrrnrrn 342,063 | oo 23,443 | 8,168,971 | 10,911,306
49.  West Virginia.......c.coocverrvenen. WV ....... Evooo | oo 294,362 | oo 454651 | oo 3,986 [0 | 1,335,097 [ 1,705,939
50.  WiSCONSIN......ovvemrvrrircirrirnnene WI....... Evooo | oo 254,560 | .o 216,043 | cooviiriieneeend(69,764) [ 14,095 | 1,256,180 | e 1,376,126
51, WYoming......cocoovevenererunernncnnne WY |....... Evooo | v 207,843 | oo 225,390 | covvererrerrenneee(4,608) [ o0 | 852,349 | 667,456
52.  American Samoa..........cc..cco.... AS ... O OO (U N 0 [rornrinrinend0 |0 | (01 O 0
53, GUAM..ciercecrecees GU]J....... Noveo [ (U1 N 0 [eovrnnennend0 |0 | (01 R 0
54.  Puerto RiCO.......cccovevvrviirireinne PR{...... Eeoot | (U1 OO 0 [ om0 L0 | (U1 TR 0
55.  US Virgin Islands..........cccccouvunne. VIf....... Eeooo [ (U N 0 [0 |0 | (V1N 4,531
56. Northern Mariana Islands......MP |....... Nuco | e (U1 ST 0 [ om0 [0 | (U1 TR 0
57. Canada........cnnrennens CAN |....... Noveo [ e (U N 0 [eorrnnnrnend0 |0 | (01 O 0
58.  Aggregate Other Alien............. OT Lo XXX ] o (O RN (O [SOSRRUROON 1 ISURTOURTORORORTOTORRROROR O I [SOOUOTOROORRORRNRRRRON (0] IR 0
59, TotalS.....oouvivirrirnisiisiieiiniiens () [P 81,496,750 | ......c....... 75,065,745 | ....ccvvnvve. 15,306,219 | ...............12,280,722 | .............. 349,233,329 | ..o 311,481,176
DETAILS OF WRITE-INS
58001.
58002. .
58003.

58998. Summary of remaining write-ins

for Line 58 from overflow page.....

58999. Totals (Lines 58001 thru 58003+

Line 58998) (Line 58 above)........

(

L
E
(

)
a)

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;

Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Insert the number of L responses except for Canada and Other Alien.
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Statement for March 31, 2016 of the JAMES RIVER INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

James River Group

Holdings, Lid.
i i I I 8% Dwmerchip I 153% Chemership
James River Group Holdings UK, Litd_ JRG Reinsurance Franklin Holdings I
United Kingdom) Company, Ltd. (Bermuda) Capital Trust |
(Bermuda) [(Delaware)
ElN# 96-0684843 EINF 38-6061023
108%, Desrmership
James River Group, Inc.
{Delaware)
ElN# 05-0539572
I'Inlﬂm I'Illﬂﬂlwlusl'-:- I‘“m I 1000% Dserership Ilnll"l'-m

Potomac Risk Services,

James River Insurance

[ James River Managemen

Falls Lake Mational

Falls Lake Insurance

g [:ﬂ'l'l;_lﬂﬂjl' Company, Inc. Insurance 'Fﬂl‘ﬂj:li.ﬂjl' Management Company,
[(Virginia) (Crhio) (Delawas) (O Eio) Inc.
EINE 222824607 EIN# 42-1019055 [Delaware)
BRI NAICE 12203 EMEE BN NAICE 31925 EINE 20-0067235
James River Casualty Fallz Lake Fire and Stonewood Insurance Falls Lake General
Company Casualty Company Company Insurance Company
(Wirginia) (California) [Morth Carolina) {Ohio)
EINE 20-5946040 EIN& 47-1558915 ElMN# F0-0325998 EINE 31-1277903
MNANE 13685 MNAKCH 15584 MNAM#F 118286 MNAICH 35211
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Statement for March 31, 2016 of the JAMES RIVER INSURANCE COMPANY

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




Statement for March 31, 2016 of the JAMES RIVER INSURANCE COMPANY
SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
7 8 9 10 11

[4%9)

1 2 3 4 5 6 12 13 14 15
Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Public Traded ciliary | Relationship Management, | Ownership

Group Company Federal (US.or Locatio | to Reporting Attorney-in-Fact,| Provide

Code Group Name Code ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates n Entity  [Directly Controlled by (Name of Entity/Person)| Influence, Other) | Percentage|  Ultimate Controlling Entity(ies)/Person(s) *
Members

.................................................................... 00000......| 98-0585280.. |0.................. | 0001620459 | NASDAQ............. | James River Group Holdings, Ltd...........ccccccc. | BMUL.... JUIPcoiiiii | eoiiiiinrneininiseessessseiseisesssssesnnens | sevnssinssinsssnsssnsssnnns | o0eeed00000 [ eiviiiiiniinnincninnnensensesessssssssssssssessessssens | Ouveineiones
......... James River Group Holdings UK, Ltd..............| GBR..... [UIP.............. | James River Group Holdings, Ltd.................... | Ownership.......... | ...100.000 |James River Group Holdings, Ltd

......... 05-0539572.. James River Group, InC.........ccccoeeevcveververinnnne | DE.ee [UIP.............. | James River Group Holdings UK, Ltd..............| Ownership.......... | ....100.000 |James River Group Holdings, Ltd

......... 98-6061023.. Franklin Holdings Il Capital Trust I...................| DE.......[NIA.............. | James River Group Holdings, Ltd....................| Ownership.......... | ....100.000 | James River Group Holdings, Ltd

......... 98-0684843.. JRG Reinsurance Company, Ltd..................... | BMU..... [ IA.................| James River Group Holdings, Ltd.................... | Ownership.......... | ....100.000 |James River Group Holdings, Ltd

......... 35-2242298.. Potomac Risk Services, Inc.........ccccoucverenenne [ VAo INIA.............. [ James River Group, INC........ccccovvvvvrreireiennee. | OWnership......... | ....100.000 [James River Group Holdings, Ltd
3494...| James River Insurance Group........... 12203...... 22-2824607.. James River Insurance Company.................... OH....... UDP............ James River Group, INC........ccvvvvenrenrrnincennn. Ownership.......... ....100.000 | James River Group Holdings, Ltd
.................................................................... 00000......| 03-0490731.. James River Management Company.............. | DE........ [NIA.............. | James River Group, InC..........c..ccccosvreurernnneee. [ Ownership.......... | ....100.000 |James River Group Holdings, Ltd
3494...] James River Insurance Group........... 13685...... 20-8946040.. James River Casualty Company............c........ VA........ RE....ooone. James River Insurance Company................... Ownership.......... ....100.000 | James River Group Holdings, Ltd
3494...] James River Insurance Group........... 31925...... 42-1019055.. Falls Lake National Insurance Company......... OH....... A, James River Group, INC.....c.ccvvererveeiereinnnns Ownership.......... ....100.000 | James River Group Holdings, Ltd
.................................................................... 00000......| 20-0067235.. Falls Lake Insurance Management Co., Inc.... [DE........|NIA.............. | James River Group, Inc...........ccccccoevvrernnneee. | Ownership........ | ....100.000 [James River Group Holdings, Ltd
3494...] James River Insurance Group........... 11828...... 20-0328998.. Stonewood Insurance Company.................... NC........ A, Falls Lake National Insurance Co.................... Ownership.......... ....100.000 | James River Group Holdings, Ltd
3494...] James River Insurance Group........... 35211...... 31-1277903.. | 0...ocvvvee 0uveveereeriees | v Falls Lake General Insurance Company......... OH....... A, Falls Lake National Insurance Co.................... Ownership.......... ....100.000 | James River Group Holdings, Ltd.................... [0 S

3494...| James River Insurance Group........... 15884...... 47-1588915.. [0 [0 Falls Lake Fire and Casualty Company........... CA..... A Falls Lake National Insurance Co.......c..co.evenes Ownership.......... ....100.000 | James River Group Holdings, Ltd...........cc....... [




Statement for March 31, 2016 of the JAMES RIVER |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date

Lines of Business

1
Direct Premiums
Earned

2
Direct Losses
Incurred

3
Direct
Loss Percentage

Prior Year to Date
Direct Loss
Percentage

4

. Farmowners multiple peril.
. Homeowners multiple peril
. Commercial multiple peril..
. Mortgage guaranty.........
. Ocean marine........
. Inland marine.....
. Financial guaranty
11.1. Medical professional liability - OCCUITENCE...........cuervrerrerrereiinrreieesere i
11.2. Medical professional liability - claims-made...
12. Earthquake.........cccooverereeneneinincneinnns
13. Group accident and health
14. Credit accident and health
15. Other accident and health.
16. Workers' compensation.....

N
COWEmDUTAWN =

17.1 Other liability-0CCUITENCE..........cvvrveeieiieriesese s ensees
........................ 5,481,131 | oo,

17.2 Other liability-claims made............cccoveieicveieiieceesec s
17.3 Excess workers' compensation..
18.1 Products liability-occurrence......
18.2 Products liability-claims made........
19.1, 19.2 Private passenger auto liability.
19.3, 19.4 Commercial auto liability...........

21. Auto physical damage...........

22. Aircraft (all perils).......

26. Burglary and theft..
27. Boiler and machinery.

30. Warranty.......cocoveereeereneeeesssseessiesinne
31. Reinsurance-nonproportional assumed property...
32. Reinsurance-nonproportional assumed liability.............ccoccovererirererierseerennes
33. Reinsurance-nonproportional assumed financial lines.............ccccovvvevvrerrennne.
34. Aggregate write-ins for other lines of business

32,876,601 | oo 18,054,454 |

35, TOAIS.....coeveteeeeeecteetee ettt aenaen

. Sum. of remaining write-ins for Line 34 from overflow page..
3499. Totals (Lines 3401 thru 3403 plus 3498) (Lin€ 34)......cocoiiiiiiiiiiiniisiis

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Lines of Business

Current
Quarter

Current
Year to Date

3

Prior Year
Year to Date

. Allied lines.
. Farmowners multiple peril.
. Homeowners multiple peril
. Commercial multiple peril.. .
. MOMQAGE QUATANEY......cecvecvceeeeetcee ettt nas
o OCBAN MAIMNE......ouierieiieeete ittt bbb
. Inland marine.....
. Financial guaranty
11.1 Medical professional liability - OCCUITENCE...........ccvvevcreeerereseee s
11.2 Medical professional liability - claims made............cccooueveinieeeieseeiccesins
12. Earthquake.........cocvveeenvenrireininnseiieinns

13. Group accident and health
14. Credit accident and health
15. Other accident and halth............c.cciiininie s
16. Workers' compensation.....
17.1 Other liability-occurrence...
17.2 Other liability-claims made.....
17.3 Excess workers' compensation..
18.1 Products liability-occurrence......
18.2 Products liability-claims made........
19.1 19.2 Private passenger auto liability.
19.3 19.4 Commercial auto liability...

26. Burglary and theft..
27. Boiler and machinery.

31. Reinsurance-nonproportional assumed property...
32. Reinsurance-nonproportional assumed liability..........
33. Reinsurance-nonproportional assumed financial iNes...........c.cccovvvverrrrerreeriennnns
34. Aggregate write-ins for other lines of bUSINESS..........ccoevivevciiiieceeee s
35, TOAIS....veoveeeer ettt ettt nes

......................................... 348,169

..2,336,239

Sum. of remaining write-ins fo.r..l:i.ﬁ.c.s. 34fr0moverf|owpage
3499. Totals (Lines 3401 thru 3403 plus 3498) (Lin€ 34).......coiiirininiersnsssse s

0
.0
.0

0




Statement for March 31, 2016 of the JAMES RIVER INSURANCE COMPANY

Years in Which
Losses
Occurred

Prior Year-End
IBNR
Loss and LAE
Reserves

3

Total Prior
Year-End
Loss and
LAE Reserves
(Cols. 1+2)

4

2016
Loss and LAE
Payments on Claims
Reported as of Prior
Year-End

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
5 7 8
Q.S. Date Known Q.S. Date Known
2016 Case Loss and Case Loss and LAE
Loss and LAE LAE Reserveson | Reserves on Claims

Payments on Claims
Unreported as of
Prior Year-End

Claims Reported and
Open as of Prior
Year-End

Reported or Reopened
Subsequent to
Prior Year-End

10

Total Q.S.
Loss and LAE
Reserves
(Cols.7+8+9)

11
Prior Year-End Known
Case Loss and LAE
Reserves Developed
(Savings)/Deficiency
(Cols. 4 +7
minus Col. 1)

12
Prior Year-End
IBNR Loss and LAE
Reserves Developed
(Savings)/Deficiency
(Cols.5+8+9
minus Col. 2)

13
Prior Year-End
Total Loss
and LAE Reserve
Developed
(Savings)/Deficiency
(Cols. 11 +12)

10

1. 2013 + Prior........

3. Subtotals

2014 + Prior........

5. Subtotals

2015 + Prior........

......................... 4,876

......................... 5,273

8. Prior Year-
End's Surplus
As Regards
Policyholders

......................... 2,606 [..cooovieeieeen(1,645) [ ... 961
............................ 761 [ (869) e (108)
......................... 3,367 [ (2514) [ ... 853
......................... 3,260 [ (4,657) [ (1,397)
......................... 6,627 [ (TATD [ (544)
............... D .0, CTRTY [ROTITD 0.0, CTIINY IRRTRIID .0, SR
......................... 6,627 |..oooovvveeen [ TATD) o (544)

Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7

As % of Col. 1, As % of Col. 2, As % of Col. 3,

Line 7 Line 7 Line 7

(P 232 %[ 2. . (T1)%] 3. . (0.4)%

Col. 13, Line 7

Line 8

4 i (0.5%




statement for March 31, 2016 ofthe JAMES RIVER INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?

3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Explanation:
1. The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

> w N

Bar Code:

* 12 2 03 20164 9000001 *

* 12 2 03 2016 3 6500001 *
* 12 2 03 20165050000 1 *

Q15

Response

NO

YES

NO

NO




Statement for March 31, 2016 of the JAMES RIVER |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year
2504, EXCISE TaX PAYADIE........cviieieiciieiie ettt bbbt s bbbt n e nts | essesesentene st en e renes 494,825 | oo 357,944
2505. OO IADIIIHES........c.ocveeveceieeeecieece ettt sttt s st se st s es st s ssss s s st ensssanssnsssssnssessansansssstanes | essesssessssssssansssssnsaeses 126,970 [ oo 226,328
2597.  Summary of remaining Write-iNS fOr LINE 25........cuiuiiiiciiiesissiscsses et essssesessssssssssssnsssssssesssssssssassssssnssnsessnssnsensssssssnssnsens | eesssossssssssnsinsessesnsanes 621,795 | oo 584,272

Q16




statement for March 31, 2016 o the JANIES RIVER INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAI...........covureriierirririreieisess it ssases st sssss st esssessessessssessnns | sesessesssssssssessesssssessessssssnssessnes (O OO 0
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIION. ..o BB R ...t | et 0
2.2 Additional investment made after acquisition............ccccoeoeerrrrernienneen. NN ...................................................................... 0
3. Current year change in encumbrances............... | . AN . . N
4. Total gain (loss) on disposals...... 0
5. Deduct amounts received on disposals...........c..coerreerrerrernenns 0.
6. Total foreign exchange change in book/adjusted CarTyiNG VAIUE. ...t esssseseseeessesssessessessssssessssssns | sessessesssssssssessasssssessssssssessessens 0
7. Deduct current year's other-than-temporary impairment rECOGNIZEM............euurerierririrnienrieieerssisseseessseeessssssessesessesssssesssssnssns | cosesessessssssessessssssssssssessssssessesens 0
8. Deduct CUMTENt YEAI'S AEPIECIALION. .........c.ueieererierire ettt e st b st en s st st entansns | srssessssssnsssssessassssssensanssnsensansans 0 ] 0
9. Book/adjusted carrying value at end of current period (LINES 1+2+344-516-T-8).........cocvrurrerrirrirnrnrirnineinsisessssesssesessessssssesss | seereessssssssssessssensssesssssssssssessens O O 0
10.  Deduct total NONAAMIEA AMOUNLS. ..ottt sttt ss st et ssessensnes | cbsssssesssssessessenssessensenssnssenssnsanes 0 ] 0
11. _Statement value at end of current period (Ling 9 MINUS LINE 10). ... uiieiiuiriiieiiuisi st ssesee s ess s ssesesssss e seesesssnssessessensssssees | sessssssssssssssessessssssessessssssssssssnes 0 e 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOT YEaT..........c.evcvcveieeeeeresieeeseseesiesesens | eevreresiesee s sssseseenes (O OO 0
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISITION..........c.cvieiieeicicteces ettt et bbb et e st e st
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other...........
4. Accrual of discount..........cccoeverrennne
5. Unrealized valuation increase (decrease).. . .
6. Total Gain (I0SS) ON GISPOSAIS.......cvurerererrereirrereseirereseiseesesesstssssessesesss e ssess s ss st s s sess s es st ens e ss st s s s st st ses st s ssns s st ensnsses
7. Deduct amounts reCEIVEd ON GISPOSAIS............wurererrerereirnrisreeisesssssssessssssseesssssssssessessssssessessssssessessensssssessasssssessassssssessessansss | sosssessessssssessessssssnssessssnssnssessns (O OO 0
8.  Deduct amortization of premium and mortgage interest points and COMMITMENE FEES.........cuurvrierririrrerrerereieersirisseseeseeseees [ ceereereeneese s esesees O N 0
9. Total foreign exchange change in book value/recorded investment excluding accrued iNtErest...........ooovvreerrerrereenneeneerenninnns [ ceerrerensse e O N 0
10. Deduct current year's other-than-temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-849-10)........coe. | crverrsinnisissssssisr s 0
12, Total ValUGLON GlIOWANCE ...ttt .0
13. Subtotal (Line 11 plus Line 12)....... L0
14. Deduct total nonadmitted amounts . 0.
15. Statement value at end of current period (Ling 13 MINUS LINE 14)..... oot ssessssses e sesssnssessessenssnssees | sesssssssssssessessessssssesssnsssssssssssnes 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHOK YBAI..........cvcveveieeicriersieieie ettt st estes s sesse s ssasssssnnes | sresesissessesessnssssesens 21,849,179 | oo 0
2. Cost of acquired:
2.1 Actual cost at time of acquisition.............. .0
2.2 Additional investment made after acquisition... .375,000 | ..
3. Capitalized deferred interest and other............... L0
4. Accrual of discount..........ccveverrererenenns . 0
5. Unrealized valuation INCrEASE (ABCTBASE)........cuevevireieieieieeeiie ettt s et b st es st s s s s sse st esses s bssessesansas | evsesssssssessesinsessesesansssens 63,495
6. Total gain (I0SS) ON AISPOSAIS.........cvrvireiiereiiiese ettt es et s s bt s s s s st s s ssessessnsasssssesssssssessssnnsns | estessssssssssnssessessssessesesassensesans 0
7. Deduct amounts reCEIVEd ON AISPOSAIS............c.everireieriitiereeie ettt st et sses st es s sssasssesassesans | svsessessssssesssssssessesessanes 224,014
8. Deduct amortization of premium and AEPrECIALION. ..........cvuierirririerirrieiseei st esssns e ssessesssssessensssnssens | sessessesssssssssessassnssessasssnssessassans (O OO 0
9. Total foreign exchange change in book/adjusted CarTYiNG VAIUE............c.virrerirrienririnsinrireieesssesssssssessssssssssssssssesssssssssessssssns | sessessessssssssessasssssessasssssessessons (O OO 0
10. Deduct current year's other-than-temporary impairment FECOGNIZEM. .........cuvurrurrrurrurenirnreresesssessesssssessssesssssssesssssssessessessesss | srsssessssssssssssasssssssssesssssssssessanes (O 0
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. 22,063,660 .21,849,179
12.  Deduct total nonadmitted amounts . 0 0
13. Statement value at end of current period (Ling 11 mMiNUS LINE 12).......cuiiieiiiiiiiiieieiciisieseissiesesesissiesissssssssse s sssssesseessses | sresssssosssssesssssssesaes 22,063,660 | .oooooririieieen 21,849,179

SCHEDULE D - VERIFICATION

Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOF YEaI..........cccocvvvcieinerieisreeseesseesessssesssssienes | sonnsesssssnsssesseneensni 206,312,445 | i, 292,705,528
2. Cost of bonds and StOCKS @CQUIMED...........ccererierieriieieiesesesssie st ssssssssssessssssssesssssssssesssssesssssessessssssessans | ssssessessessssssessesensees 10,946,318 | coveieiseieieiseies 78,707,877
3. ACCIUAI Of QISCOUNL.......vuviieciciisisise ettt sttt n b stens s ssensenssessensensnns | snssesssssessssssessesssnssessenss @] D3 T 0G| vervevsesssesessnssssssessessanes 759,253
4. Unrealized valuation increase (decrease).. ..(3,551,747)
5. Total gain (I0SS) ON QISPOSAIS........c.cvevereeicieiisisiee ettt ss st s s s st sssssssesses et sssssassssssssnsessnsessessnsinss | sesensesssssessessnsensessesensen Q214997 | wovees ....1,374,709
6. Deduct consideration for bonds and stocks disposed of. 133,480,609
7. Deduct amortization Of PrEMIUM..........cccciveieiciceeeeeesee et ssses s sessesssssssssssesssssssessesssssssesssssssnssnses | senressesensessssessessnsessereers0,919 | oo 359,574
8. Total foreign exchange change in book/adjusted CaITYING VAIUE.............ccvvevrierrieerieiieeeese et sesie s sssssssessssnss | cevesesssssesssessessssssesssssssessessessQ | eevessessesississessssesessssessesessssenes 0
9. Deduct current year's other-than-temporary impairment reCOgNIZE. .........ccvverrurrinrnrrrinrnseiesneiesssseseesssessssessssesssssssssees |_sssssssssssssssssssssssssssesse 4 1 TT | i, 1,782,992
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9)..........c.ccoceververrrsrereerereereerseessseresseneenens | evvrverversnreriernnrensenni220,319,770 | v 234,372,445
11, Deduct total NONAdMItEEA MOUNLS...........cccvueievcieieeieceteee ettt ettt s s s ss s sses s saessesenses | ssssssenssssesssssnsensessnssnsensessessnssld | sresessassessssonsessessssnsansessesassneas 0
12. Statement value at end of current period (Ling 10 MIiNUS LiNE 11)....iviiiiiiisississisnessessesssssssseessssesssssssssssssssssessssssssssssassnss | sonssssssssasssssssssensss 22050 19,710 | worrereesmssssssessssanens 234,372,445




Statement for March 31, 2016 of the JAMES RIVER INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2

20ISsO

Book/Adjus:ed Carrying Acquisitions Dispoiitions Non-Trad?ng Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (8):evvvermerermeeeesssersssseeesssesssssessssssesssssesssssesssssessssssesssssssssssesssssssss | svssssessssnssssssssssens 79,605,572 | cooovvvrerrcriennee 1,138,242,114 | oo 1,139,564,247 | ..oovvverereerneriseceennne KT £ T8 O T831A91T | oooeieerieeneerineecesnsenssnens | erseessnsessssessss s ssssssssenens | cvvsnesssssssessssssens 79,605,572
2. NAIC 2 ().evveerererrieireersiesesisessssessssseesssssessssesessssessssssesssessssssssssseness | srssssesssinsssssesesssens 28,349,106 [ ..oooovovveercrrirrcriiinen 803,778 | oo 803,794 | .ovvercrrireriricriieenns [CRZ:10) ] O 28,340,150 | .coveorurrrrrerriieeniiereesneessieees | s | s 28,349,106
3. NAIC 3 (8).eruureerreeereresseeesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | sessssssssssmssssssssssssans RO I O (1 274434 [ oo, KT 5,359,215 | rvveiereeereirnnseessssssnessssns | eessssnsssssssessssssssssssssnssssssness | sesssssesssssnssssnssssans 5,630,411
A, NAIC 4 ().evverreeeerereerneeeeseseesssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssnssss | sesssssssssnsnsssssssssens 57,322,624 | oo 3,753,589 | .oorvveerrirrreenn. 4,422,888 | ..o (407,947) | coveorreeeerrerenneens 56,245,378 | ....ooereerrrrernneeesnrresnessssnees | sessneesssnsssssnssssssesssssssssssnssens | sessnsessssnssssssssens 57,322,624
B NAIC 5 (2).eruueeerreresneeeesseesesseessssesssssesessssessssesssssss st sssssssssssessssnes | seesssssssssnnessssnseees 14,400,049 | ..ovvvvvrriereerireeens 874,440 | oo, 2,934,360 | oovverrrririeeneneerineens 81,074 | oo 12,821,203 | .oooveeeceeneeesseeessesesssesssnns | seeeesssesssssesssssssssssesssssssssssens | seessssseesssesesiseens 14,400,049
B NAIC B ()..ervverecrermeresieeeessesessseessssesssssesssssesssssesssssssssssessssssessssssssssssnsns | _asinsssssssssssssssesssssss s 0] i 0] e, 723 | i, 257416 [ i 256,693 [, | | 0
7. TOtAl BONGS. .. .veerurressssiessssnesssssessssesssssssssssssssssssss s ssssssssssssssssssssssssns | sosssssssssssssssssasees (RIS T (Y2 I— 1,143,673,921 | .o, 1,148,000,446 | ...coooovviissnriiinriinns [CRKI:HD] —— 180,937,556 | ...oovveirrieissniisssiesssnir 0 | i (O] ST 185,307,762

PREFERRED STOCK
8. INAIC Tttt eeess s ess st nnns | sbseness st 154,403 | covoooeceeeeeeernenesseeenns O O 1 [GIRES10) ] 153,213 | oereereereeineeeesnesessesessnsessnns | sereesssnessssssssssensssssssssssssssssnns | sessssnesessnesssnessssnnes 154,403
0. NAIC 2.ttt st st | sresis e 38,370,663 | ..oovvevererrirerriieerieeeiied 1 R (1 R 509,266 | ...ocrvvererrireriienne 38,879,929 | ..ooooerrieriiieerieseeseenssnees | s | s 38,370,663
10, NAIC 3ottt sssti | sereris st 8,059,520 | covoovucrveirrriiieenis s (U R 1 (U RN 8,059,520 | ...ovvurrrirerriineennienseineensin [ eernessien s | e 8,059,520
110 NAIC At ssss sttt sssss st | seesssssenssss st nssst st (1 R (O O (( O 0 [ corveerereeernreeesseeserssesssesessssnnes | cesssneessnssesnseses s ssssssnnnses | eesssnessss s ssstans 0
12, INAIC Bttt ettt ettt ssst s | eeeesssesssss st sst et (U O O O (O (O 0 [ coeeeereeeeerneeesseeeessseesssessssssnees | ceetssneesssesses s sesessssssssnnnees | eesssseeess et 0
13, INAIC Bt sss s seess st sss st sesss s | irnsss s s 0] i 0] e, 0] i, 0] i 0 | [ | s 0
14, Total Preferred SHOCK........comrrwmrreemrrrieriinesriesisiseesisessssneessssesesnesssens | 46,584,586 [ ..o 0] i, (O 508,076 | ..ocovveriiiriiieenes 47,092,662 | oo 0] i (O O 46,584,586
15. _Total Bonds and Preferred StocK.......eonurrrisiiieniiiicsscii s | v, 231,892,348 | ..o, 1,143,673,921 | .o, 1,148,000,446 | ..oooovvooorciiiin 464,395 [ .o, 228,030,218 | ..o, 0] i (O ST 231,892,348

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC 1§....23,955,000; NAIC28§............ 0; NAIC3S§..... 0; NAIC4§..... 0; NAIC5S... 0; NAIC6S....... 0.




Statement for March 31, 2016 of the JAMES RIVER |NSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest

Carrying Value Par Value Cost Year To Date Year To Date

9199999........coirveiererereeeereieeeens | e 7,974,940 ... XXX oovoeverereereenies | oo T974.834 | oo 224 [ oo 0
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying valug, DECEMDET 31 Of PHOI YBAI.........ccvvveveeiiiieieieie ettt asstes s ssses s | eveesisssssessesssesssssesessaes 10,905,816 | ..oocvvevecririreiciereeen. 13,056,144
2. Cost of short-term investments acquired 97,420,096
3. ACCIUAI OF QISCOUNL......oueeiecte ettt bbb bbb s s st st essssntenaes | sbestessesissssssssesss s s s es s s bt ensesaes 97 | oo 2,331

4. Unrealized valuation increase (decrease)

5. Total gain (I0ss) 0N diSPOSalS.........cccerrererrerrirereerirriiennnns

6. Deduct consideration received on disposals.....................

7. Deduct amortization of premium...........cccceveverreerericrennns

8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year's other-than-temporary impairment FECOGNIZEA.............cuiuiveireieirieieie et ssssssens | sossesessssessessssssssssesses et snsessessnsanes 0 ] e 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

11. Deduct total nNonadmitted @MOUNES............ccviiiiiiiieiri bbb snsinens | otiisise st 0 i, 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....vvviieiveiiiieiiecieeieseersisiesiesesnessessessssssssssnesnssnsssnssssenseses | cosessssesnsssessssssssnssssasees 7974940 | .o 10,905,816

QsI03




statement for March 31, 2016 o the JANIES RIVER INSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement for March 31, 2016 of the JAMES RIVER |NSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 OF PHIOF YT .......ovrurirerieinseeeeeresississsessssssesssssssssssssssssssssesssnes | nvesessessssssssessssssssessassansnns 10,425,000 [ .oovorereerenrereereereeesseseeeeenes 2,617,500
2. Cost of cash eqUIVAIBNES BCQUIMED...........c.evucverieiieeiseteie sttt bbbt sse s ssenes | sebssssessss s s s s s st sses s 1,125,830,000 | ..ocveverrirrrieieireieniennans 2,990,922,500
3. ACCIUAL OF BISCOUNT........ceoiercircieci bbb bbbttt | eboesbsees et bt s et s bbbt 0 [ oo 0
4. Unrealized valuation iNCrEASE (UECIBASE)..........c.vueureiieiieieiesisse sttt bbbt s st sssssants | siessesssssessess s s s s es s b s s s st en s e 0 | oo 0
5. Total gain (I0SS) ON QISPOSAIS........c.cevururreriieerisieerireieeesee et sse ettt ess st ss st s essessssssnssensns | sesessesssssssesasssssessassnssnssessasssessessnsnnes O | oo 0
6. Deduct consideration received 0N dISPOSAIS...........ccccueieeicviiieisieeee et ss s sss s sssssssesassaes | stsssessesississesssssessssssanes 1,112,300,000 |[...ovevrrerrreerereererenenn 2,983,115,000
7. Deduct amortization Of PrEMIUML............ccuiuiiieieiciie ettt ss st sntents | oesssbessessessssessesse st ss s s s s es s s s snaand O | oo 0
8. Total foreign exchange change in book/ adjusted CAITYING VAIUE..........cevcveiveveieieeeseeceeetese e sssssssesens | cevveressess s sssesse s ses s snens (01 U 0
9. Deduct current year's other-than-temporary impairment reCOgNIZEA...........covueiveieiciririeeiseeseieeeieseseesssssnies | esissssess s es s sss s nsssnaans 0 ] e 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).......ccccovuvrvrrrrenrrnrnrnmernnnnenes [ corereensinsississnsnsiesssennenns 23,955,000 | .ovovverererennenreeeeereneneiens 10,425,000
11. Deduct total NONAAMILtEd AMOUNLS..........ccociiiiiriiriiririrr s | et 0 f i, 0
12. Statement value at end of current period (Ling 10 MIiNUS LINE 11)......cviiiiiiiiiieciicisieseiesiesssisiesssseenssessenees | crsssessessssssssessessssssssessssanees 23,955,000 | ..o 10,425,000

QsI08




statement for March 31, 2016 o the JANIES RIVER INSURANCE COMPANY

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

QEO01, QE02
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Statement for March 31, 2016 of the JAMES RIVER INSURANCE COMPANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of

CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Any Other Class of Asset - Unaffiliated

AG Direct LLP [ Wilmington........cocoooericiecicscs IDE.... IAG Direct Lending Fund GP, LLC 06/04/2015.... 0 0 3,250,000 | ........... 0.000
4299999. Total - Any Other Class of Asset - Unaffiliated 0 3,250,000 |.
4499999, SUDEOLAI = UNGFAIIAIEA. ... vttt sttt sk 8 848k E 84 EE o0 4488 1eEEfoEEEH£EE4EE8 1R 8 4£ LR 4R L8 14LEf4EE84HEE4EEE4EEE1e0E1 44EEoEEfoEEf1EEE AL EE4EEEeLE R E LA L8 4EEE oL R 4EEE LA 4EEE LR LR HEEEHeLE 1A 1L E LR EE £ EE LR LR LA EEE LRk 0 0. 3,250,000
499999, TORAIS. ...tttk E £t f kR E ek erete | ALREeeeEfeeEE oLt eLEE e LR E oL LAt LEE R L EsehEerE eLLEeLE LR eeeE e LR LR R LR E LR R LA E LR E LR e (U] 375,000 | .o (O 3,250,000

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Any Other Class of Asset - Unaffiliated

Eagle Point Partners LP.........cccooviiinenininininninns Greenwich..........ccovvciins |CT.. | Return of capital. ..o 09/01/2015 | 01/27/2016 | .....13,974,272 0 0 0 ... 13,806,404 | ........ 224,014 .0 0 0 0
4299999. Total - Any Other Class of Asset - Unaffiliated .....13,974,272 0 0 0 ... 13,806,404 | ........ 224,014 .0 0 0 0
4499999. Subtotal - Unaffiliated..........ccirrirnrisiiisinniisisssrsrssesensnines ... 13,974,272 . 0 0 0... 13,806,404 | ........ 224,014 .0 0 0 0
4899999, TOMAIS........vvoveeiieeireieeeei st eietes e L A8,974,272 | ()] (] 0 0 0 0]... 13,806,404 | ........ 224,014 .0 0 0 0
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Statement for March 31, 2016 of the JAMES RIVER INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or

CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Government

912828 N4 8| UNITED STATES TREASURY NOTE......c.oiiuuriiimerieriesesseesssssesiesisesssesssssssesssssessssessssssssees | seesenenes 01/20/2016.... | BMO CAPITAL MARKETS........ocuuuiuuitierieesssiseessesssessesssessssessssssss st as st esssessssess | eesssesssesssssssssssssssesssesssnsssnnnss | oesssesssnsssesssssssnnssens 1,526,665 | ...ooooneveirierieniieens 1,500,000

912828 P9 5|UNITED STATES TREASURY NOTE........cociiiiiiriiiiiiisrssnisissssensnsssssenssssssssenssssssssssssnsssssesenssssses | seneaneses 03/22/2016.... [NOMURA SECURITIES INTL 999,066 | ....... 1,000,000
0599999, Total BONAS = U.S GOVEIMIMENL.........euoierstieeiisiieieieetesstsssssessis s ses s s8££ f Sk EE 088 E S0k E 8 EEe0E 56 £E8oELE oL LR E R L E L E L L oEE L E oL E LR EE 0 E LR E 0L bbbt 2,525,731 | ...... 2,500,000
Bonds - Industrial and Miscellaneous

01950E AT 4| ALLIED SECURITY HLDS TL 2L.....couiiiieiieieieieieeieisisessie et sessssssessessssesssssessssnss | sessesnes 03/03/2016.... | CREDIT SUISSE FIRST BOSTON........cccoevrrerirririreirennns 720,000 | oo 800,000

50076W AJ 2| KRATON PERFORMANCE POLYMERS TL B.......covivuririeiriiiiierieseieesssesessssssssessssenessens | seererenes 02/18/2016.... | CREDIT SUISSE FIRST BOSTON.......couiuuuirimririemmerisissesisesssessseessssssssssesssesssssssssssssssesssesssnne | oeesssesssessssssssssssssssesssesssnsssnnss | ooesssessssssesssssessnssens 1,346,400 | ..o 1,584,000

584040 AM 0 [MEDASSETS INC TL....oouuiieiiiuiiuiineeiseiseeississ st issessnses | seisessns 01/22/2016.... | JP MORGAN SECURITIES INC.......cevvmrvrririineireiisieeeiieeieeisseenns 690,030 697,000

60001P  AB 3| CSM BAKERY SUPPLIES TL B.......cuuuiiiiiiiierirriniisniiesieseesessesssssessessesssssessssssessesssesesns | seerenenes 03/17/2016.... | CREDIT SUISSE FIRST BOSTON.......ccovrverrirererrernnnns 256,719 265,000

85501U  AB 4| STAPLES INC TL B..ouoouieuiiiciiserineeseiiesisessessseesesssssse sttt ensssssssssssssssesssesssnse | neveseenns 04/24/2015.... | BARCLAYS CAPITAL 803,778 807,817

90290P AH 7|US RENAL CARE INC TL .| 11/17/2015.... | BARCLAYS CAPITAL 946,440 956,000

91324P CU 4|UNITEDHEALTH GROUP INC 03/08/2016.... [ BANK OF AMERICA...........oveiirirerieisessnisesses sttt ss st ssssss st ssssssanssnses 2,988,780 | ....... 3,000,000

BL1022 98 9 [CULLIGAN INTERNATIONAL TL 2L.....ouuieuiiimiireireeissisesssesssseessssssssessssssessssssssssssessssssesssnns | seessinns 02/05/2016.... | CREDIT SUISSE FIRST BOSTON.......ccovvvrvrerirrinenns 300,000 320,000

C8843Q AB 9|TERVITACORP TLB.....ccccooevrvunes A 09/24/2015.... | JP MORGAN SECURITIES INC........ccovmrririririririrriierineriesienesneenns 154,440 198,000

45824T AR 6| INTELSAT JACKSON HLDG.......oerieriesssiessersenssssssessssesseesssns s sttt sssssnssnssn Frovi 03/21/2016.... | GOLDMAN SACHS............... 214,000 214,000
3899999. Total Bonds - INAUSHIAl AN MISCEIIANEOUS...............cuvvieeireieiieieeieiseie ittt sttt et seessessseessssessesssssssesssssessssessessssssssssessessesessesse | asssssessessesssassesssssssessessessssassessessssessessessesassessesssssssessessesassessesssssesessessesassessesssssesessessesssessesssssesassessesssssssesssssessnsensessessnsessessessnsassessesans | toetesssssessesessnsassessess 8,420,587 8,841,817
8309997, TOtAI BONAS = PAI 3.ttt ettt 8 808 E 80 E 88 R £ S EEHE0E o f4fHEEE oL EE oL HLEE SRk e R e EE 16 fE8eEEEoEEE£LEHEEE L LR E LR EEEE L Lo EHE LR LR LR E Lo EEHEEE L E L EE LR E L E 0L LE L08Rkttt | b enb e 10,946,318 ...11,341,817
8399999, TOAI BOMAS......tvtreuersereeeess et s ees et E8 82888848188 4£E £ L8488 £EE 818 ££LE4EE 1R E 4088 4EEEHEEE 10 £ 4eEEoLE1EEE4HEE 4R 8 HEEE 1oLk 10E  EeEEeEEE1EEE oL AR ER4oEEoEEE L8 H4LEf4EEE4EEEoLEf4EEE LA 4EE 8L EeLE L E 1oL LA 8 4EEE LR 1L E LA 1A 8L E LR 4L E LA 1A E LR R4 E LAk ek bbb | ereeb ettt s 10,946,318 | ..o 11,341,817
9999999. Total Bonds, Preferred @and COMMON SEOCKS..........cceiueiuiiieuiiieieiiieeieisieisseste et esse s b sse s ss s st essessssassese s4sssessesssssssessessebassessessss  S4sssessesssssssessssse s ssessesse s et s se s s e s e b es s s s b s s s s s s e s e s e s se b s e e s s s s s e b s e s s b s et s s s s b s s s b s s s b e s bbb e b b e st s s s b bt b s s st st b b st s s ssnsnss | dentesssssnssssansessesessaes 10,946,318 XXX
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Statement for March 31, 2016 of the JAMES RIVER INSURANCE COMPANY

SCHEDULE D - PART 4

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

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

E
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator

CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock Consid Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)

Bonds - U.S. G t

912828 M7 2| UNITED STATES TREASURY NOTE.......cc.ccoovemrrunnens . 102/10/2016. | JEFFERIES & COMPANY INC 2,005,306 2,000,000 ....1,996,647 ....1,996,699 0 192 0 192 0 ....1,996,891 0 8,415 8,415 | ........3,490 | 11/30/2017.... | 1.....

912828 PSS 3 |UNITED STATES TREASURY NOTES........ccccocvevmrunens . 1 01/31/2016. | VARIOUS. ....1,375,000 ....1,375,000 ....1,366,626 ....1,374,855 0 145 0 145 0 ....1,375,000 0 0 () 13,750 | 01/31/2016.... [ 1....
0599999. Total Bonds - U.S Government. 3,380,306 3,375,000 3,363,273 3,371,554 0 337 0 337 0 3,371,891 0 8,415 8,415 | ... 17,240 XXX XXX
Bonds - U.S. Political Subdivisions of States, Territories and P

64084F  JS 1 |NESHAMINY PA SCHDIS . 02/10/2016. | PNC CAPITAL MARKETS 1,109,350 1,000,000 1,057,620 1,053,610 0 (755) 0 (755) 0 1,052,855 0 56,495 56,495 11/01/2028....

949493 WD 8| WELLESLEY MA. . 102/10/2016. | HILLTOP SECURITIES ...1,082,210 ....1,000,000 ....1,009,860 ....1,009,385 0 (104) 0 (104) 0 ...1,009,281 0 72,929 72,929 8,333 | 06/01/2041.... | 1FE..
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession: ....2,191,560 2,000,000 2,067,480 2,062,995 0 (859) 0 (859) 0 2,062,136 (V] 129,424 | ... 129424 | ........ 20,000 XXX XXX
Bonds - U.S. Special R e and Special A

130911  2H 2| CALIFORNIA ST STWD CMNTYS DEV........cccccoossuvene. | . [ 03/01/2016. | CALLED BY ISSUER at 100.000......... 2,000,000 2,000,000 ....1,821,220 ....1,831,406 0 410 0 410 0 1,831,816 [ oo (V[ I 168,184 | ........... 168,184 | ........ 52,500 |03/01/2045.... | 1FE..

20775B  2E 5| CONNECTICUT ST HSG FINAUTHHS..........ccccceoe.eooe . 02/10/2016. | BAUM (GEORGE K.) & CO. 2,600,875 2,500,000 2,500,000 2,500,000 0 0 0 0 0 2,500,000 0 [ e 100,875 | ............ 100,875 | ......... 26,226 | 11/15/2044.... | 1FE....

31294K ZF 5| FEDERAL HOME LOAN MTG CORP #E01642. . | 03/01/2016. | PAYDOWN 10,345 10,345 10,295 10,343 0 1 0 1 0 10,345 0 0 0 87 |05/01/2019....

31294K  ZT 5| FEDERAL HOME LOAN MTG CORP #E01654............. | . | 03/01/2016. | PAYDOWN 4,892 4,892 4,869 4,891 0 1 0 1 0 4,892 0 0 0 40 |06/01/2019.... | 1FE..

3136AD DN 6 [ FANNIE MAE 13-33 DP.......ccooormvrrermmrrrermnereserrnrennnenes . 102/25/2016. | VARIOUS. 787,857 789,774 742,387 748,010 0 1,689 0 1,689 0 749,699 0 38,157 38,157 3,251 | 08/25/2042.... | 1FE..

3136AG  MS 8| FANNIE MAE 13-108 BA........coooieriirinericnirerieniinenes . | 02/25/2016. | VARIOUS ...1,016,106 | ............. 990,040 ...1,014,791 ....1,006,641 0 (742) 0 (742) 0 21,005,900 | .ovooriecriennd (V[ I 10,206 | cooovvrenen 10,206 | ...........6,132 | 03/25/2037.... | 1FE..

373511  GP 3| GEORGIA ST HGR EDU FACS AUTHR..........ccccoooeeeee | . | 02/10/2016. | RAYMOND JAMES ..1,192,710 ....1,120,000 ...1,100,243 ....1,100,545 0 67 0 67 0 ...1,100,611 0 92,099 92,099 | ..........7,828 |06/15/2040.... | 1FE....

59333P R7 5| MIAMI-DADE CNTY FL AVIATION RE.........cccoovvrmmureenns . 102/10/2016. | MORGAN STANLEY & CO............... ...1,197,987 ....1,050,000 ...1,121,001 ..1,118,224 0 (710) 0 (710) 0 L A117,514 0 80,473 80473 | ... 19,688 | 10/01/2038.... | 1FE..

686432 AR 6| ORLANDO FL CONTRACT TOURIST DE........ccccoveeenne . 102/10/2016. | BARCLAYS CAPITAL 609,320 500,000 561,160 552,491 0 (673) 0 (673) 0 551,817 0 57,503 57,503 | ..........7,656 |11/01/2031.... | 1FE..

709224  CT 4 | PENNSYLVANIA ST TURNPIKE COMML.. . 102/10/2016. | BB&T CAPITAL MARKETS.. 1,414,013 1,250,000 1,343,450 1,331,516 0 (954) 0 (954) 0 1,330,562 0 83,451 83,451 ..13,021 | 12/01/2044....
3199999. Total Bonds - U.S. Special Revenue and Special A v 10,834,105 | ........10,215,051 | ........10,219,416 | ......... 10,204,067 0 911) 0 911) 0].....10,203,156 0 630,948 630,948 | ......136,429 XXX XXX
Bonds - Industrial and Mi:

00212Q  AM 8 [ ASCHULMAN INC TL B....vvovererrermrcerermermreseeneresnenens . 103/01/2016. | PRIOR PERIOD INCOME. 0 0 0 0 0 0 0 0 0 0 0 0 0| .....1366 |06/01/2022.... | 3FE...

037590 AB 4 [APEXTOOL GROUP LLC TLB......ccoccvevvvercverrvccrennnenns | . | 03/31/2016. | SINK FUND PAYMENT. 5,192 5,192 5,122 5015 174 3 0 177 0 5,192 0 0 0 59 |01/31/2020.... | 4FE...

03765V AC 4 |APOLLO SECURITY (PROTECTION1) TL....cocvercrcrcrce .| 03/31/2016. | SINK FUND PAYMENT. 2,414 2,414 2,402 2,368 45 1 0 46 0 2,414 0 0 0 31 |07/01/2021.... | 4FE....

03976G AB 4| ARDEN GROUP TL .| 03/31/2016. | SINK FUND PAYMENT. 3,509 3,509 3,474 3,464 43 1 0 44 0 3,509 0 0 0 47 | 02/19/2020....

047658 AD 4| ATKORE INTERNATIONAL TL.....oovvvvvrrrrrerrrcercrcrnnnreceees .| 03/31/2016. | SINK FUND PAYMENT. 4,018 4,018 3,988 3,768 249 1 0 250 0 4,018 0 0 0 46 |04/09/2021.... | 4FE....

05543C  AC 0 |BOBS DISCOUNT FURNITURE TL......ccvvvermcreeermerennnns . 103/31/2016. | SINK FUND PAYMENT 4,465 4,465 4,376 4,448 13 4 0 17 0 4,465 0 0 0 59 |02/12/2021.... | 4FE...

05543Y  AB 4 |BBBINDUSTRIES LLC........ccoommviiermrcrercrisereiisenenns . 103/31/2016. | SINK FUND PAYMENT 2,770 2,770 2,724 2,764 4 2 0 6 0 2,770 0 0 0 42 11/03/2021.... | 4FE...
05745P  AD 5| BAKERCORP INTL TL....ocvvvrvcvcrcicrcrcicsnscscscscscscscscsenencns | . | 01/29/2016. | SINK FUND PAYMENT 1,746 1,746 1,702 1513 233 1 0 234 0 1,746 0 0 0 19 | 02/07/2020.... | 4FE....
12670N  AB 9| CWGS GROUP TLB .| 03/31/2016. | SINK FUND PAYMENT. 20,194 20,194 19,992 19,894 269 30 0 299 0 20,194 0 0 0 284 | 02/20/2020.... | 4FE...
12768Q AB 5| CAESARS GROWTH PROPERTIES TLB..........cccccccc... | . | 03/31/2016. | SINK FUND PAYMENT. 4,937 4,937 4,964 4,302 636 (2) 0 634 0 4,937 0 0 0 79 |05/08/2021.... | 4FE....

139742 AC 4| CAPITAL AUTO RECEIVABLES ASSET 13-2 A3.. . 102/10/2016. | VARIOUS. 668,530 668,551 668,433 668,540 0 5 0 5 0 668,545 0 (14) (14) 1,156 | 10/20/2017....

14076C AB 9| CARAUSTAR INDUSTRIES TL.....cccoeeurmerevmrrrercrnennnns | - [ 03/31/2016. | SINK FUND PAYMENT. 1,887 1,887 1,891 1,874 14 (1) 0 13 0 1,887 0 0 0 38 |05/01/2019.... | 4FE...

14076C  AE 3| CARAUSTAR INDUSTRIES TLB......oovvvvvrrvrcvrrrccnerrrcces .| 03/31/2016. | SINK FUND PAYMENT. 2,076 2,076 2,012 2,073 0 3 0 3 0 2,076 0 0 0 42 |05/01/2019.... | 4FE....

17107U  AC 3| CHROMAFLO TECH TL B....ccooevvrevrerrirrreerernsennirennennnes | - | 03/31/2016. | SINK FUND PAYMENT 787 787 778 759 27 0 0 27 0 787 0 0 0 9 [12/02/2019.... | 4FE...
24228H AE 8 |DEALERTIRETLB . 103/31/2016. | SINK FUND PAYMENT 2,138 2,138 2,116 2,137 0 1 0 1 0 2,138 0 0 0 43 [12/22/2021.... | 4FE...
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Statement for March 31, 2016 of the JAMES RIVER INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock Consil ion Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
28501K  AK 6| ELECTRICAL COMPONENTS TL B........ccccooececccrvccccns | . | 03/31/2016. | SINK FUND PAYMENT 1,425 1,425 1,420 1419 6 0 0 6 0 1,425 0 0 0 21 |05/28/2021.... | 4FE.......
30068H AF 5| EXCELITAS TECH TL...cooooiiiiiiiireiiiriisecienniseiiennines .| 03/31/2016. | SINK FUND PAYMENT. 1,218 1,218 1,206 1,083 135 0 0 135 0 1,218 0 0 0 18 | 11/02/2020.... | 4FE........
36190S AA 0GP PORTFOLIO TRUST 14-GPP A...........ccooccovmvvvcnnenne | . | 03/15/2016. | PAYDOWN 83,781 83,781 83,859 83,781 0 0 0 0 0 83,781 0 0 0 285 |02/15/2027.... | 1FM........
43134L  AG 7 |HILEXPOLY CO TL B...cosevrverrerrrerrerrrerrernrsesernnennennns | - | 01/0412016. | SINK FUND PAYMENT. 4,481 4,481 4,436 4,479 0 2 0 2 0 4,481 0 0 0 71 [12/05/2021.... | 4FE...
43455)  AJ 7 [HOFFMASTER GROUP INC TL.....cccovvvorerrierernrirrnnens . 1 03/31/2016. | SINK FUND PAYMENT 2,218 2,218 2,199 2,196 25 (3) 0 22 0 2,218 0 0 0 29 | 05/09/2020.... | 4FE...
456720  AB 1| GEMINI HDPE TL .| 01/29/2016. | SINK FUND PAYMENT. 1,449 1,449 1,442 1,435 14 0 0 14 0 1,449 0 0 0 17 | 08/06/2021....
45690D AB 7 [INFILTRATOR SYSTEMS TL......ccccuemevvmrvinniverienennes | . | 03/31/2016. | VARIOUS. 205,176 205,944 204,914 204,408 515 0 0 515 0 204,923 0 253 253 (63) | 05/27/2022.... | 4FE...
47117F  AG 2| JASONINCTL . 103/31/2016. | SINK FUND PAYMENT 3,756 3,756 3,702 3,559 195 2 0 197 0 3,756 0 0 0 52 | 06/30/2021.... | 4FE...
475798 AP 5|JELD-WEN INC TL B, . 1 03/31/2016. | SINK FUND PAYMENT 3,203 3,203 3,171 3,195 7 1 0 8 0 3,203 0 0 0 43 10/15/2021.... | 4FE...
49387T AR 7 |KIKCUSTOM PRODUCTS TL B......cccevvvemevirrereecnanens | - [ 03/31/2016. | SINK FUND PAYMENT. 4,261 4,261 4,160 4,217 41 3 0 44 0 4,261 0 0 0 62 | 08/26/2022.... | 4FE...
50179M AE  1|LB-UBS COMM MTG TR 06 C6 A4............cccccceoeoeeerereeee | . | 03/11/2016. | PAYDOWN 39,937 39,937 24,312 39,484 0 453 0 453 0 39,937 0 0 0 394 |09/15/2039.... [ 1FM........
50209R AE 4 |LMUSMEMBERTL2L. . 102/05/2016. | SINK FUND PAYMENT 948,108 948,108 945,738 942,581 3,627 1,900 0 5,527 0 948,108 0 0 0 23,357 |01/25/2021....
50209R  AF 1 |LANDMARK AVIATION CAN TL.....oooievmrerirrrcriernrennnns . | 02/05/2016. | PRIOR PERIOD INCOME 0 0 0 0 0 0 0 0 0 0 0 0 0 82 | 10/25/2019.... | 4FE...
52108R  AE  2|LB-UBS COMM MTG TR 06 C4 Ad........cccccoeooeeneverereres | . | 03/11/2016. | PAYDOWN 828,136 828,136 705,889 822,665 0 5471 0 5471 0 828,136 0 0 0 .9,135 | 06/15/2038.... | 1FM........
58404) AM 0 [MEDASSETS INC TL . 102/11/2016. | SINK FUND PAYMENT. 697,000 697,000 690,030 0 0 6,970 0 6,970 0 697,000 0 0 0 1,447 | 07/27/2022.... | 4FE...
60001P  AB 3| CSMBAKERY SUPPLIES TLB........cccooocvcvescicscscscscncnce | . | 01/06/2016. | SINK FUND PAYMENT 1,195 1,195 1,184 1172 22 1 0 23 0 1,195 0 0 0 15 | 07/03/2020.... | 4FE....
64887R  AB 0| TRIDENT USA HEALTH TLL B.....crrevercrrireecriinees . 103/31/2016. | SINK FUND PAYMENT 832 832 794 794 0 0 0 0 0 794 0 38 38 14 | 07/31/2019.... | 4FE...
68347R  AC 3| OPAL ACQ ONE CALL MED TL ALIEN.......cccoovvvvrrrrenene . 103/31/2016. | SINK FUND PAYMENT 4,033 4,033 3,995 3,282 742 9 0 751 0 4,033 0 0 0 51 | 11/27/2020.... | 4FE...
71677TH  AF 2 |PETSMARTINC TL B. . | 03/15/2016. | PRIOR PERIOD INCOME 0 0 0 0 0 0 0 0 0 0 0 0 0 957 |03/11/2022....
72108P AB  0|PIKECORPTL . 102/29/2016. | SINK FUND PAYMENT.......ovvvinriinnns | o | ovvvieniins 133,688 | ..ccovveneen 133,688 | ....ccccceoe. 132,351 | covvv 133,469 138 81 0 219 LV [P 133,688 0 0 0 .....1,037 | 12/22/2021.... | 4FE...
743390M  AC 2| PROLAMPAC INTERMEDIATE TL.......oovovevercrrerees . 103/31/2016. | SINK FUND PAYMENT 5,000 5,000 4,950 4,918 65 18 0 83 0 5,000 0 0 0 73 | 08/18/2022.... | 4FE...
74756E  AM 2| GENERATION BRANDS (QUALITY HOME) TL B......... . 1 03/31/2016. | SINK FUND PAYMENT 4,880 4,880 4,834 4,877 1 2 0 3 0 4,880 0 0 0 96 |12/17/2018.... | 4FE...
76970M  AG 2| ROADINFRASTRUCTURE TL B.........ccccoovvurrervrecrnnnne | . | 03/31/2016. | SINK FUND PAYMENT. 3,553 3,553 3,486 3,490 60 3 0 63 0 3,553 0 0 0 38 |03/31/2021.... | 4FE...
78028Y  AB 5|ROYAL ADHESIVES TL......cccooeeeeievevevuvevevevevevevevevevenene | . | 03/31/2016. | SINK FUND PAYMENT 446 446 444 440 7 0 0 7 0 446 0 0 0 5 |06/20/2022.... | 4FE....
81732L AL 2|SEQUACORPTLB .| 03/31/2016. | SINK FUND PAYMENT. 7,095 7,095 6,994 4,943 2,146 5 0 2,151 0 7,095 0 0 0 95 | 06/19/2017....
82379W  AM 2| SHERIDAN INVEST SIP TL B2.......ccccccccvcvcvcvcvcvcvcvcveens .| 03/31/2016. | SINK FUND PAYMENT. 596 596 526 406 187 3 0 190 0 596 0 0 0 6 |10/01/2019.... | 6FE....
82382F AH 5| SHERIDAN PROD SPP 1-A TL B2.........cccoeuvveemernreenennns | . | 03/31/2016. | SINK FUND PAYMENT. 79 79 70 54 25 0 0 25 0 79 0 0 0 1 110/01/2019.... | 6FE...
82382G  AH 3 [SHERIDAN PROD SPP 1-MTLB2........cccoovvvverrricrenens . 103/31/2016. | SINK FUND PAYMENT 48 48 43 33 15 0 0 15 0 48 0 0 0 1110/01/2019.... | 6FE...
83547U AG 4| SONNEBORN US TL .| 03/31/2016. | SINK FUND PAYMENT. 12,506 12,506 12,474 12,393 68 45 0 13 0 12,506 0 0 0 7 12/10/2020.... | 4FE....
83547U AH 2| SONNEBORN BV TL .| 03/31/2016. | SINK FUND PAYMENT. 2,207 2,207 2,201 2,187 12 8 0 20 0 2,207 0 0 0 1 112/10/2020.... | 4FE...
852088 AB 2| SPRINT INDUSTRIAL TL....ooovvvrvrrrrrrrrrrrnrrcnnncnnnnesnsneneenes .| 03/31/2016. | SINK FUND PAYMENT. 1,652 1,652 1,635 1,401 251 1 0 252 0 1,652 0 0 0 29 | 05/14/2019.... | 5FE...
855010 AB 4 |STAPLESINCTLB . | 06/26/2015. | BARCLAYS CAPITAL 807,481 807,817 803,778 803,778 0 16 0 16 0 803,794 0 3,687 3,687 3,941 | 02/02/2022....
85527P  AB 5| HANSON BUILDING PROD(STARDUST) TL B............. . 103/31/2016. | SINK FUND PAYMENT 5,233 5,233 5,204 5,078 155 1 0 156 0 5,233 0 0 0 86 |03/14/2022.... | 4FE...
86880N AP 8| SURGERY CENTER HOLDINGS TL.......cccccoeeevevevevevens .| 03/31/2016. | SINK FUND PAYMENT. 3,781 3,781 3,764 3,743 40 (2) 0 38 0 3,781 0 0 0 56 |11/03/2020.... |4FE....
86880N AR 4| SURGERY CENTER HLDS TL 2L......ccooeverieriinciireriians . 1 03/31/2016. | SINK FUND PAYMENT 368,573 368,573 361,150 346,459 | ..o 15,456 6,659 0 22,115 0 368,573 0 0 0 [ e 10,008 | 11/03/2021.... | 5FE...
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Statement for March 31, 2016 of the JAMES RIVER INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock [¢f ion Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
87258W  AB 1| TMKHAWK PARENT TL.....ooovvvvvvvvvivevernvssvsnsssssssesesenenens .| 03/31/2016. | SINK FUND PAYMENT. 2,323 2,323 2,311 2,308 14 0 0 14 0 2,323 0 0 0 31 [10/01/2021.... | 4FE.......
87309L AM 0| TWCC HOLDING CORP TL....cccouuvrririincririiserieniins .1 01/29/2016. | SINK FUND PAYMENT. ..1591,484 | ........1,591,484 | .........1,565332 | ..........1,569,913 345 21,226 0 21,571 0 .....1591484 0 0 0 8,974 | 06/26/2020.... | 5FE........
87309L AN 8| TWCC HOLDING CORP TL...uvverrermrrmerermnrserersensnens . 101/29/2016. | SINK FUND PAYMENT. 2,996,660 2,996,660 2,924,354 2,967,564 416 28,680 0 29,096 0 2,996,660 0 0 (1 [ 14,359 | 02/11/2020.... | 4FE........
88065V AC 2| TENSAR CORP Tl . 1 03/31/2016. | SINK FUND PAYMENT 2,510 2,510 2,473 2,164 345 1 0 346 0 2,510 0 0 0 36 |07/09/2021.... | 4FE........
88354V AB 4| THERMASYS CORP TL B.....coosvvveervecrerriceerniiisenens . 1 03/31/2016. | SINK FUND PAYMENT 10,206 10,206 10,156 8,882 1,329 (5) 0 1,324 0 10,206 0 0 0 49 [05/03/2019.... | 4FE........
90290P AH  7|USRENAL CAREINC TL.. .| 03/31/2016. | SINK FUND PAYMENT. 2,390 2,390 2,366 2,389 0 1 0 1 0 2,390 0 0 0 30 |12/30/2022.... | 4FE
90980N AG 9| UNITED CENTRAL INDUSTRIAL TL B.......cccccocvuerunnene | . | 03/31/2016. | SINK FUND PAYMENT. 3,213 3,213 3,110 2,299 909 5 0 914 0 3,213 0 0 0 61 | 10/09/2018.... | 4FE........
92835E  AB 3| VISKASE COS INC TL B.....ooorvvcerrreeernreiereriienens . 103/31/2016. | SINK FUND PAYMENT 1,674 1,674 1,649 1,596 73 4 0 77 0 1,674 0 0 0 18 |01/30/2021.... | 4FE........
928500 AB 6 |VIVAALAMO TLB. . 102/29/2016. | SINK FUND PAYMENT 2,261 2,261 2,239 1,707 554 0 0 554 0 2,261 0 0 0 30 [02/22/2021.... | 4FE........
96758D AT 0| WIDEOPENWEST FINANCE TL B.....ccooovevirriineiini .1 03/31/2016. | SINK FUND PAYMENT. 1,482 1,482 1,482 1,426 56 0 0 56 0 1,482 0 0 0 17 | 04/01/2019.... | 4FE........
97181# MU 4| WILMINGTON TRUST TERM LOAN..........ccccccrenenns [ - | 03/01/2016. | SINK FUND PAYMENT........oooooiviiiinns [ v | v 178,090 | wooovovevenen 178,090 | woovvovevene 163,843 | wooovevevene 177,668 0 422 0 422 (0 [ 178,090 0 0 0 2,356 |07/15/2017.... [ 1Z..........
BL1022 96 3| CULLIGAN INTERNATIONAL Tl . 103/31/2016. | SINK FUND PAYMENT 6,755 6,755 6,644 6,566 148 41 0 189 0 6,755 0 0 0 12/19/2017.... | 5Z..
BL1591 93 4 |VARSITY BRANDS (HERCULES) TLB.......cccoovvvrerrnenns . 103/31/2016. | SINK FUND PAYMENT 2,531 2,531 2,507 2,527 4 0 0 4 0 2,531 0 0 0 32 |12/10/2021.... | 4FE........
BL1736 05 9| STANDARD AERO (DAE) TL.....cccoovosmevrvermerressennennens | - | 01/07/2016. | PRIOR PERIOD INCOME 0 0 0 0 0 0 0 0 0 0 0 0 0 9,172 | 07/07/2022.... | 6FE........
BL1737 90 9|ZEPINCTLB .| 01/08/2016. | PRIOR PERIOD INCOME 0 0 0 0 0 0 0 0 0 0 0 0 (VI [ 115 | 06/27/2022.... | 4FE........
C7030J AB 0| OSUM PRODUCTION TL.....oovvvvvvrrrrrrrrrrrnernrcenneennnsneneeees A| 03/31/2016. | SINK FUND PAYMENT 2,289 2,289 1,328 1328 0 0 0 0 0 1,328 0 961 961 38 |07/31/2020.... | 5FE........
C8843Q AB 9| TERVITA CORP TLB. A| 01/21/2016. | SINK FUND PAYMENT. 9,364 9,364 8,281 8,219 1,136 9 0 1,145 0 9,364 0 0 (V1 N 156 | 05/15/2018.... | 5FE........
45824T AR 6| INTELSAT JACKSON HLDG.........cccoorvmvvrervrrvrerrnnnnnnnn | F| 03/22/2016. | GOLDMAN SACHS 219,350 214,000 214,000 0 0 0 0 0 0 214,000 0 5,350 5,350 0 [02/15/2024.... | 4FE........
46645M  AB 1| JET SUPPORT SERVICES TL B... .| F| 03/31/2016. | SINK FUND PAYMENT. 14,313 14,313 13,955 13,637 664 12 0 676 0 14,313 0 0 0 272 | 08/31/2021.... | 4Z..
99B019 56 2| AESPUERTORICO.......coeriirrieriiieiieriiseriesiiserieneies F|02/25/2016. | SINK FUND PAYMENT 319,952 319,952 271,959 271,959 0 0 0 0 0 271,959 (V[ I 47,993 | oo 47,993 12,069 1 12/31/2017.... | 32...........
D5929G  AB 3| ORION ENGINEERED CARBONS TL B........cocccoevvvenenne F|03/31/2016. | SINK FUND PAYMENT 2,476 2,476 2,451 2,475 0 1 0 1 0 2,476 0 0 0 31 107/25/2021.... | 3FE........
G2925*  AA 9| ECOELECTRICALP......ccovviererirrereiirncreiesereiieeseiinns F|01/04/2016. | PRIOR PERIOD INCOME. 0 0 0 0 0 0 0 0 0 0 0 0 0 3,354 | 06/16/2016.... | 2Z...........
L3434L AC 4 |EVERGREEN SKILLS (SKILLSOFT) TL......ccvvvervvcrenene F|01/29/2016. | SINK FUND PAYMENT 2,462 2,462 2,425 1914 538 10 0 548 0 2,462 0 0 0 36 |04/28/2021.... | 4FE........
L3462M  AB 9| EXPRO FINSERVICES TLB........ccooviviiciiscccscscscccccccaes F| 03/31/2016. | SINK FUND PAYMENT. 5,092 5,092 4,150 3,382 768 0 0 768 0 4,150 0 942 942 77 |09/02/2021.... | 4FE........
L7256G AD 9| OXEA SARL TL B2 F| 01/05/2016. | SINK FUND PAYMENT. 2,843 2,843 2,776 2,775 67 1 0 68 0 2,843 0 0 0 31 101/15/2020.... | 4FE
L9308U  AC 4| TRAVELPORT FINANCE LUX SARL TL B..................... | F| 02/25/2016. | SINK FUND PAYMENT. 2,490 2,490 2,483 2,436 52 2 0 54 0 2,490 0 0 0 38 |09/02/2021.... | 4FE........
3899999. Total Bonds - Industrial and Miscellaneous. ...10,293,900 | ........10,289,675 | ..........9,962,603 | .......... 9,225,472 | oo 33,080 ...72,108 [V [P 105,188 .0 ...10,234,691 0 59,210 59,210 96,266 XXX XXX
8399997. Total Bonds - Part 4. ...26,699,871 | ........25,879,726 | ........25612,772 | ......... 24,864,088 | .............. 33,080 ...70,675 0 | 103,755 0 25,871,874 0 827,997 827,997 ....269,935 XXX XXX
8399999. Total Bond: 26,699,871 25,879,726 25,612,772 | ......... 24,864,088 | ............ 33,080 ....710,675 w0 |, 103,755 0 25,871,874 0 827,997 827,997 | ......269,935 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks ....26,699,871 XXX enn25,612,772 | ... 24,864,088 | ............. 33,080 ....710,675 0] 103,755 0 25,871,874 0 827,997 827,997 269,935 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................0.




statement for March 31, 2016 o the JANIES RIVER INSURANCE COMPANY

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

Sch. DB -Pt. B - Sn. 1
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

QEO06, QE07, QE08, QE09, QE10, QE11



Statement for March 31, 2016 of the JAMES RIVER |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
KeyBank, NA Cleveland, OH <err.0.000 0 0 veee(10,105,416) | ...............(6,081,690) | ............. (11,207,216) [ XXX
Federal Home Loan Bank Cincinati, OH <rerrr.0.000 0 0 224,585 224,604 232,025 | XXX
US Bank Boston, MA. ........0.000 0 0 5,036,021 15,395 7,702,284 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 (4,844,810) (5,841,691) (3,272,907) | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 (4,844,810) (5,841,691) (3,272,907) | XXX
0599999. Total Cash XXX XXX 0 0 (4,844,810) (5,841,691) (3,272,907) | XXX

QE12
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Statement for March 31, 2016 of the JAMES RIVER INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

Description

2 3 4 5

Code Date Acquired Rate of Interest

Maturity Date

6

Book/Adjusted Carrying Value

7

Amount of Interest Due & Accrued

Amount Received During Year

8

Bonds - Industrial and Mi: (Unaffiliated) - Issuer Obli

KEYBANK NATIONAL ASSOCIATION REPO,

................................. 0.001 | 04/01/2016....... 23,955,000

3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations.............couwiiiiiiiniinisisis s 23,955,000

3899999. Total - Industrial and MiSCENIANEOUS (UNGFFIATEA). ... .c..ee ettt sttt et ees sttt ees e eeseeses et eeseeseese | eesetseseeseseeaetseseeseesetseseeseeeeseseesee et aes | eeseteesessessesansessseseesesansesnsastensassssnnsas 23,955,000

Total Bonds

7799999. Subtotals - Issuer Obligations... 23,955,000

8399999. Subtotals - BONdS.......ccuurrriresrireriinsissrieniseinas 23,955,000

8699999, TOAl - CASN EQUIVAIBNES...........vveiieoiieeiisiisecisee it es bbb+ s et S4ee ke b s bbb bbbkt eesb e bR 23,955,000 | ..vvvreeireiiieieieieseiseissene s || e




supplement for March 31, 2016 ofthe JANMES RIVER INSURANCE COMPANY

* 12 2 03 20164550010 1 *

Designate the type of health care SUPPLEMENT "A" TO SCHEDU LE T

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

Physicians - Including Surgeons and Osteopaths

1 2 Direct Losses Paid 5 Direct Losses Unpaid

3 4 6 7

Direct Direct Number Direct Number
Premiums Premiums of Losses Amount of
States, Etc. Written Earned Amount Claims Incurred Reported Claims

8
Direct
Losses
Incurred
But
Not
Reported

Alabama.........c.cccveververirerennas AL| e, 8,341 | .o 20,504 | .o (01 SN (1 I 85,357 |[.covvrerenen. 50,000 [.coverererrrereiinns 2
Alaska.......c.oooereeeeierenieeiane V21 (01 (01 (O (01 O (01 (0 0
ANZONA...coveeieieeeesee s
Arkansas...........cccocoveverrerennnn
California.........coeveveerrererenen.
Colorado........ccoevvvrvererennen.
ConnecticUt........cccvrevvrrrernnns
Delaware........cccocveeveirernnnen.
District of Columbia................
Florida.........ccoovevverererericrnns
(€T (0] O
Hawalii........cooveveerericiciisienns
|daho..
lllinois..
Indiana....

© ® N GR W=

[N
AL R
=}
=
o

N
~
~
[
>
w
@
w

Kentucky.......coeveerierreeneinenns
Louisiana

N = —
S © ®
=
(=N
>
()

[N
=
=
©

<
[
=3
o

NN
W N
=
©
w
@
]
o
=3
c
@
o]
=3
7]

Michigan.........ocvvereernennenns
Minnesota.......cccocvevrereiennes
(VST o]
MISSOUI.....vvveeireieiesinirerinines
Montana.........cceevveveieierennns
Nebraska....
Nevada...........
New Hampshire.. .
NEW JErsey......ccovreuneeneereenns
New MEXICO.......cvvvrrrrrrerrrenes
New YOrK.......ooocvvvverercrenrnnns
North Carolina..........cccccevvnne.

W oW W W W WRRNNRNNN
O RO 2O © NS OR
=
S
=
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o
o
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S
=8
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w
>
o
=
)

w
2
o
=
©
=
s}
3
o

OregoN.....cvveeveveeesesiereinenns
Pennsylvania...........ccccccunean
Rhode Island............cccccevuee.
South Carolina............cco.uc....

BB A W W
N = o © >
w
=}
c
=3
=
o
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o
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S
w
—
oD
>
>
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(2]
w
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Vermont..
Virginia...
Washington.........cccoceverrenees

West Virginia.........cocoovernnnee.

WISCONSIN......orerirrerireieereens
WYOMING....oveveerereierrereieenns
American Samoa.................... AS| e (01 SO (01 S (O S (01 S [0 [0 0

BRSO N
PO 2O O RN
@

<

[

3

@

c

o

o

o

o

o

o

o

Puerto RiCO........cocovrurrrrrenianns PR | e (01 S (01 SO [V O (VI O (VI (VI 0
US Virgin Islands..........cc..cc..... AT/ I (01 (01 (01 (01 (01 (0 0
Northern Mariana Islands.....MP | ..........cccc.......... (01 (01 RN (01 RN (01 RN (01 (01 0
Canada........cccovevererineirennn (07,1, IS (01 SO (01 N (V1 SO (O SO (V1 (V1 0
58.  Aggregate Other Alien........... (01 [P (V1 IO (V1 IS (V1 IS (V1 IO (V1 IS (V1 0
59.  TotalS....coorinsinsinsinsiisinsiniis [ cevniinn, 794,733 | .o 766,832 | ..o, [ 0 ... 1,410,177 |........... 1,832,752 | oo 35

(SRS

................ 94,887

58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above).....c.coves | corvririniiiiiinn, [ [P [ [P [ [P [ [P [ [P [0 [ 0




supplement for March 31, 2016 ofthe JANMES RIVER INSURANCE COMPANY

Supp. Ato Sch. T -HS
NONE

Supp. Ato Sch. T -OP
NONE

Q455-2, Q455-3



supplement for March 31, 2016 ofthe JANMES RIVER INSURANCE COMPANY

* 12 2 03 20164550010 1 *

Designate the type of health care SUPPLEMENT "A" TO SCHEDU LE T

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

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

1. Alabama........cccooveveiersiinnnns VAV IS 70,958 |..ooocvereee. 34,304 [ .o (01 SN (V1 IO 7511 |, 1,000 [.ovverererreieins LI 89,622
2. Alaska.......oeiierienieeienn AK| oo, 9,378 | .o, 3463 | (O (1 I 1,843 [, (0 (V1 I 8,856
3. ANZONA...ce e VAV [ 20,507 |.oovvererenns 22,589 | .o (01 O (V1 I 4,355 |, 70,000 [.overererirererns 4 | 60,084
4. Arkansas........ccoeoeeeerennnas AR | o [RIK) ) — 6,212 | .o (V1 O (V1 I 0[S Y A (0 (1 I 15,885
5. California.....c.cccovrvrrerrereninns CAl e 1,548,868 |............. 750,064 | ..ovovvvereririiennnd (O SN (V1 I 494,583 |.....co...... 233,303 [ .o 35 [ 1,926,514
6. Colorado......cccccoveuerrerrrcrnnnas CO | 7,139 |, 6,983 | .o (O (1 I 1,100 [ oo (01 (1 I 18,585
7. Connecticut.......ccccererrrerennen. (O3 1 IS 25,223 | .o 14,498 | ..o (O SO (V1 I 1,650 [ .o (V1 O (1 I 52,089
8. Delaware.......cccoooververerrennne. [0] =3 IS (V1 O (O (1 (V1 I (V2170 ] (0 (0 0
9.  District of Columbia................ (D0 I 2,021 [ 2,133 | (O SO (V1 O 634

10.  Florida.....cooooevveereeeevereeeee FL | 46,342 | 53,578 [ (01 O (1 IS (52,096)

11, Georgia......coeeverrrernrnrennces GA | e 1,618 [ 9,827 [0 |0 [ (6,332)

12, Hawaii.....ooooevevieieieeesinns

13.  Idaho..

14.  llinois..

15.  Indiana....

16, 1OWa. o

17, Kansas......cccoeveveveeverenninns

18.  Kentucky......ooeevesieiennenns

19.  Louisiana

20.  Maine......oooevererereeeriinens

21, Maryland.......cccooevvnrervenrens

22. Massachusetts

23, Michigan.......ccoevvnrnrrninnenns

24, Minnesota........ccoervrrverreienns

25, MiSSISSIPPI...eerereenrerrerrerenens

26, MiSSOUM..cuvereerrreeirriieerieieens

27.  Montana........ccccceeererreviieienns

28. Nebraska....

29. Nevada........... .

30. New Hampshire.. . . 0 0 .

31, New Jersey......coumenenecelN o125 | 10,423 |0 0 [ (11,578)

32, New MexiCO......cocurrrrerrrirennns LY/ 1,725 | 2,821 | 1,200,000 |.coovvererrrrrennnns 2N 144,082

33, New YOrK.....ooooveeeeeereernranes NY [ 64,883 |..coverennn 61,851 | .ooreeeeeeeeinnd (O O 0

34, North Carolina............cceeuue. NC| .o, [010) ) I 12,274 |, (01 0

35.  North Dakota........c.cccverueeee. [\V[0 ) I 8,825 | oo 3,697 | (O 0

36, ONi0.oeeeeree e (O] 1N IS (V1 SO (O SO (U1 SO 0

37.  Oklahoma........cccocuemreerrrcrnnas (011 R (1 I 73,406 | .ooirereeerennne. (01 0

38, OregoN......ccoeeeveervereeereernnns (0123 19,904 |..ooveivirnns 5,684 | oo (01 0

39. Pennsylvania.........cccccceeuuennnee PA| .o, 14,419 | 25,396 |..oovvereieiieinnad (01 OO 0

40. Rhode Island..........cccoovvunneeee (=1 I (O (O I (O I 0

41.  South Carolina...........ccoeenee SC e 7128 |, X A 0

42.  South Dakota.........cceeeereeeeeeSD [ i 1,050 [ 2,925 |

43, Tennessee.......coveverernnens
44, TeXaS...coevererereereerersreienans
45,  Utah......
46. Vermont..
47.  Virginia...
48.  Washington
49, West Virginia......coooevereeeec e WV [ (431 | e d(220) [ a0 e 0 oo (1,300) [ o0 [0 | (563)
50.  Wisconsin.......cccoeeeveereeneeeeee WH 068,799 [ vt 27,164 |0 | 0 [oiieiereennn262 [ iiieieinn65,001 {3 |

51, Wyoming.....ooeeervervenrnrieeeesd WY | a0 [0 [0 | 0 L1 [0 |0 | e
52.  American Samoa........c.ccceece. AS [ o0 [0 |0 | 0 [0 [0 |0 |
53, GUAM...oceeerseeeiersneeeedGU [0 [0 |0 [ (01 SN (01 O (VI O (VI O 0
54.  Puerto RicO.....ccoevevevereeeeneel PR [0 [0 |0 | (01 (01 [0 [0 0
55.  US Virgin Islands..........cceeee VI [ coeisisiiiininn0 o0 |0 e (01 (01 (0 (0 0
56.  Northern Mariana Islands.....MP | ......ccccccocveveecec0 [0 |0 | (01 RN (01 (01 [0 0
57.  Canada......cccccoverieriveieeec s CAN [ o0 0 |0 [ (O SO (V1 (V1 (VI O 0
58.  Aggregate Other Alien.........OT [ o0 | o0 | 0 [ (V1 IO (V1 IS (V1 (V1 0
59.  TotalS....coooiiieisiiiisissiesiseissienes | ceneseeaas 2,242.89%6 |........... 1,371,552 |.......... 1,475,000 [ .o, K I 675,140 | ........... 1,111,656 | oo, 73 | 3,615,980

DETAILS OF WRITE-INS

58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above).....c.coves | corvririniiiiiinn, [ [P [ [P [ [P [ [P [ [P [ I [0 [ 0
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