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Statement for September 30, 2016 of the JAMES RIVER |NSU RANCE 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 166,686,707 | ..eooverrererrreerrerrreeennne (V) (S 166,686,707 | ..ovvvvrnn 163,976,943
2. Stocks:
2.1 Preferred StOCKS. ...t sseesess et st ssssssssenessns | sesnesssssssnans 48,816,495 | ...ovvovverrererennne (V) [P 48,816,495 | .....cooooenn.. 46,584,586
2.2 COMMON SIOCKS......vvrrrerererersinresseeriseessesssesstesss st sest s sessesssssssssessssennes | seseessssesnnns 24,354,869 |.....coovvvveerrierrirerinnns (VN [ 24,354,869 | .......cooooe.n. 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 ($.....(8,923,975)), cash equivalents ($
and short-term investments ($.....9,497,342)
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 279,045,757 | ovveeveeeereeeeeisinns (1] I 279,045,757 | .coveuee. 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...........cocvvvevecvcirieireceeees et ssesssssseseessssesens | servesesessnens 1,761,613 [, (11 I 1,761,613 [ coevere. 2,338,412
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............ccoeeveveis | ovrviveiennnns 46,520,340 | ccoovvevecrnne. 2,490,234 | oo 44,030,106 | .....cc.co.c... 35,671,234
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....14,181,600 earned but unbilled premiums)...........cccccoees| vvrrrvrerrnnne. 14,181,600 [ ..o (1] I 14,181,600 | .ooooveererenns 4,922,400
15.3 Accrued retrospective premiums ($..........0) and contracts subject to
redetermination ($.......... 1) PO IR (O [ (1 O (1 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTETS..........cc.crverrereereiiieresnerieeesieesssessssessesnessesssnes | ovesssesinnens 15,242,137 | oo (VN [ 15,242,137 | oo 20,284,283
16.2 Funds held by or deposited with reinsured COMPANIES..........c..cccvevrirerceieirireiieiieeeeiei | e, 137,196,282 | ..o, (1] I 137,196,282 | .............. 147,317,211
16.3 Other amounts receivable under reinSUranCe COMTACES...........c..uveerrrerceermreriereisersees | oveeeseerisesesesseeseenns (U RN (U R (U 0
17.  Amounts receivable relating to UNINSUred PIaNS............ccovvieiceveieiieeessieesssseesssiesenens | ervenessssiessesssesseneensQ. | v 0
18.1 Current federal and foreign income tax recoverable and interest thereon............ccceveeeveveveeen [ cevevveeesiscces, (0 O (0 U (0 U 0
18.2 Net deferred taX @SSEL. ...ttt esst s ssssssenssnes | soessssssssnenes 9,903,191 | oo 474514 | oo 9,428,677 | oevvvvvvrnene 8,718,958
19.  Guaranty funds receivable OF ON ABPOSIL............cccrveeieicireeieie ettt ssssssseses | seressesissessessssssssseesens (01 O (0 U (0 U 0
20. Electronic data processing equipment and SOWAIE..............ccucveiueeieieiieeie e siesieienes | cevesiesisesessssessesesens (0 {0 R (0 T 0
21. Furniture and equipment, including health care delivery assets ($.......... (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............ccvvrieverrerereiece e | ovessiesienees 34,770,610 oo 0] e, 34,770,610 | .oocvnvee. 13,744,142
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)..........ccceeurvereirriinriessisenesiesesessssesessessesessssssens | oeeseeseonns 538,621,530 | .ooovvvrercnenne 2,964,748 | .......c..... 535,656,782 | ......coceeen. 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 538,621,530 | ....coccvvrenn. 2,964,748 | .............. 535,656,782 | .............. 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.......eourvrreeererirresieriseesierseess s sss sttt sesssesstssnins | svtssessssesssesenns T12,317 | oo (V1 [ 712,317 | e 329,078
2502. Claims rECEIVADIE. ..........vverrerrceirciirerie st esss st esesssssssessssessssenens | eeesssessnens 31,829,140 | .coooovrcerenns (VN [ 31,829,140 | ..ovvvernn. 13,415,064
2503. FEES TECRIVADIE. ....couvvrecvirecireiiecei ittt ess st nens | eneseesensesenas 1,850,000 | .covooerercerrernieeirenens (V1 [ 1,850,000 | .ovoorverererirecriennns 0
2598. Summary of remaining write-ins for Line 25 from overflow page.........ccc.curemeneereereerneneensennens | coverseresensernennns 379,153 | oo (1] I 379,153 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @bOVE)........ccoiireeiirniiiisii i | veviscsis 34,770,610 | .cooovvvvricisirins (V) 34,770,610 [ ..o, 13,744,142




Statement for September 30, 2016 of the JAMES RIVER |NSU RANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year

1. Losses (current acCident YEar $.....21,073,676)........cc.ovvrrvrreiererereieseisssesssssssssssesssssssssssssssssssessssssssssessssssnssnssssssessssssnsssns | seesssesssessssnssenssiness 68,589,274 | coovvereerrerrine 73,642,627
2. Reinsurance payable on paid l0sses and [0S adjUStMENT EXPENSES..........ccvvuiieriiiiriieiieieieie b sesnes | seessssessesessssssssssenaes 8,802,168 | ...covvvrerereierie. 10,878,414
3. LOSS AUIUSIMENT EXPENSES.......vuiveiveieciictceeie ettt bbbt et bbbt b bbbt st sae st sbes s snnns || evsesisbessessesassnsanea 43,425,885 | cooovveeeieeiee 48,239,432
4. Commissions payable, contingent commissions and other similar Charges...........cocoveeeierreisieeseiissssseesesessssssessssssseesns | cevvesssssssssessissneenes 1,130,203 | oo 637,098
5. Other expenses (excluding taxes, ICENSES ANA FEES).........cvrrrrrrrurirrirrieireireseeriss s st ssesssssssssssesssssssssssessesss | eossssesssssssssessssssesssssnsssssssssensnsd | convene ]
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))......curuurerreereereurreereieieeneens | ceerreeseereeseeeseeseseeeens 1,428,910 [ oo 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 $.....141,213,848 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 25,177,937 | v 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)..........covvcvevrevcreeeeieieieiscre s ses s ssesssssssesseses | eveesessesssseessssssesens 26,982,166
13.  Funds held by company under reinsurance treaties.... ....195,866,313
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 affliates...........cccveurieiriiiisiiee st | sressesses e 5,470,739 | covvveeveeeeis 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 write-ins for liabilities...................
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25)...........c.vrrriniereneneeeeseieeesesesseesesteeeseesessseesenn | evees
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 396,021,973 | 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 fUNAS (SUMIUS).......cvuerererrerirreeeseisesesseseesessssessessssssssessessesssessessessssssessassssssessesssnssessesssssessessassssssessasssnssessesssssessansans | sessssmssasssnssssessanens 22,822,033 | oo 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 139,634,809 | ..oovoviiinsinnins 119,704,873
38, Totals (Page 2, LINE 28, COl. 3).....oiuuieiiiieiseieiiseiie sttt | eetbnes et 535,656,782 | ..ovvvrerrricrinnne 504,544,898
DETAILS OF WRITE-INS
25071, DEfEITEA SEIVICE fEES.......ouiveiiiiiiieie sttt a b s s bt s s en s essentnsens | eestessissesses s seessnes 4434618 | oo 1,642,019
2502. Deferred CediNG COMMUSSION.........c.ccviiriiiieiiesieie sttt bbbt bbb bbbt ssensnnnes | sbesssessessssessessnsas 12,524,905 [ ..ooooveieen 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.........cccvvveieieicreeerieeeeese et sessesssssssssssssessnssnes | eeveeieressesesissesseninnenned9 1,855 | o 584,272
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)........cvuiveeviiiiiieiisiciessisisescieseesesssssesssessessssesssssssssnsesssssessssssnssnes | sereressessenssnsenessese 1 1301 1,078 | crverviresressnssssesennes 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 September 30, 2016 of the JAMES RIVER |NSU RANCE 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............... (written $ 247,866,042 215,603,515 [ ..ovvvnvvne. 289,455,626
1.2 Assumed......... (written $ 46,787,129 | 46,966,916 |. ...63,754,073
1.3 Ceded.. ... (written § .247907,775 | .. ....215,604,528 | . .289,459,594
14 Net . (WHItEN $.....46,497,369).........oueeeeeeeereeeieecereeereeseesssesssesssesssesses s sessss s sssessssssss s sssesssssnnes | erveerssessainees 46,745,396 |....cocovvnvnn 46,965,903 |....covvvnennd 63,750,105
DEDUCTIONS:
2. Losses incurred (current accident year $.....22,395,997):
2 DIMBCE....eoee ettt s ettt et ettt st st n st st s st stensansensaensnsans | eveeseesienies 104,044,240 |.....oueee.e. 76,882,214 |.....couu..n 95,162,756
2.2 Assumed. ...20,571,448 |... 17,435,190 |. ...21,755,600
2.3 COAB. ..ottt ettt ettt et et et e st sa s st stentnsaenes | sressessesians 104,610,800 [....ccooveeeees 76,994,774 |................. 95,303,072
2ANBL.....oeeeee et e et e e a st se et s st e sttt es s senssensantnssenes | srerseseeseneas 20,004,888 |..........o...... 17,322,630 |..oovreereneeee 21,615,284
3. Loss adjustment expenses incurred.. .G A7,431,243 13,373,137 |. ...19,957,509
4. Other underwriting EXPENSES INCUITEM..........cocviuiiieeieciciseieie ettt et b st bnanns | sbessesnsnsenas 10,114,856 |.....ccoevnee. 13,948,114 | ..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).....eucvueieieriniireieircineeseieeeseise e ssssssssseessssssssessssssseess | seseesesssseeeens (805,591 [ ... 2,322,022 | .cooviririenns 3,975,134
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA............cciuiieiiiiieice sttt s s sssensas | srsessesissesaens 10,622,621 |...ccovvevneee 10,629,457 |...cccovvevneee 13,997,899
10. Net realized capital gains (losses) less capital gains tax of §....434,596...........cccoeuervomeeeeeeeeieeeeeeceeeeeeseeeseeseesieseis [ eeriessiiesiissinnas 301,428 | .o (630487)f oo (887,116)
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cviviuiieiciieieeeie ettt ssse st nsns | sbessesnsnsenns 10,924,049 |.....ccooevneeend 9,998,970 |..ccovrvernnee 13,110,783
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.....934,244).... e (934,244) ..
13. Finance and service charges not included iN PrEMIUMS...........c.c.cvivieiereisereiese st ss st s s sessessessssssns | sevsesssssssssssssessessssessenes 0
14. Aggregate write-ins for MISCElANEOUS INCOME. ... ssessssssssessenssssssssessesssnssnsss | eresssssassansssses 4,125,220
15. Total other income (LINES 12 thIOUGN 14).......vu vttt s sae s bt s s b s s seeses | sressssessssnssanes 3,190,976
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCOME taxes (LINES 8 + 11+ 15).. ..ttt ssessessesssnssessensanssnes | ssseesessensnens 13,309,434
17. Dividends t0 POICYNOIAETS...........vuurireiiririeiiesireieisesiseiseeesesssse st sss ettt snssessessssssessessssssessessnssnssessensnes | sressssssssssssssssnssssssssaneas 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)........coieicurireiieieieie ettt seste s besss s s s sesns | evsessssssssns 13,309,434 |...ovevnnnne 13,455,795 |...oovveveernnne 19,166,755
19. Federal and foreign iNCOME taXES INCUITEM. ...........evueveuireieicieesie ettt sttt st st nbns | sresssessssassaes 3,839,607 |..ocovirrnnne 2,725,933 | .o 5,116,091
20. Netincome (Line 18 MiNUS LiNe 19) (10 LINE 22)........cvuuevueeeeereeeeieeeseeeeee et sessss st ssessss s ssesssssssssessssssssssensssssns | coeessseeseissenes 9,469,827 |......... 10,729,862 |................. 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. Netincome (from Line 20)........cocovuervmrerererrereeeerererenen. ..9,469,827 |... .10,729,862 |. ...14,050,664

23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of $
25. Change in net unrealized foreign exchange capital gain (loss)
26. Change in net deferred INCOME AX.........curerirerieiieeieteee ittt ettt sttt
27. Change in NONAAMIKEA @SSELS........c.uvurerririereieieeereire ettt bbbttt
28. Change in provision for reinsurance.. .
29. Change iN SUIPIUS NOTES.......cvuuieureriuceeiseieeeseee ettt ss et s b s bbbt
30. Surplus (contributed to) withdrawn from Protected CEllS............ooiuriririnirinreeree et
31. Cumulative effect of changes in accounting PrNCIPIES........c..c.cuiueiveieiiieie e
32. Capital changes:
3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
33. Surplus adjustments:
331 P IN. ettt
33.2 Transferred to capital (Stock Dividend)

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).........ccceueeeicieiseieieissee s esssssesens | sssesisssssnas 19,929,936 | ............... (40,756,694 ............... (40,631,566)
39. Surplus as regards policyholders, as of statement date (Lines 21 pluS 38).........cceeuererreerveieesereieeseeeeeseesesesenns | cvevvesinenns 139,634,809 | ..occvvuvaee 119,579,745 | .............. 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. ....vuuieeeiieiiiieei ittt bbbttt | fenntentsnssneees 4,241,121
1402. Miscellaneous... . ...(115,901)] ...
1403, e B I 0
1498. Summary of remaining write-ins for Line 14 from overflow page... B I 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)..........
3701. Reclass of surplus related to dividend PAYMENL............c.cciviieiriciieeice ettt een

3702.
3703.
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......ovuivieiieieiiiii sttt ssesssssessssssensesesssssnssnsenns | sensesessssssnssssesnssnsessenas 0
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Statement for September 30, 2016 of the JAMES RIVER |NSU RANCE 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 ettt st st st sss s ssans | seessnssnsesees 25,371,939 | ccvvrerrans 47,793,844 | ............... 61,878,739

2. NetinVeStMENTINCOME.........cc.iiiiii st | coesieniseniaas 9,362,176 | ...covvvvnne 9,659,614 | .....cceveueee 13,449,972

3. Miscellaneous income .3,190,976 1,612,311 .2,080,838

4. Total (LINES THIOUGN 3)....o.cveieieiecce bbb st a b

5. Benefit and 10SS related PAYMENES.......c.ovuieririieceee ettt sttt

6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........cceverciieierieineieieninns

7. Commissions, expenses paid and aggregate write-ins for dedUCtioNS..........c.cvcviviviieiiicsceceee e

8.  Dividends paid t0 POCYNOIAETS.......c..cueuiieiieiciisie ettt bbb ns

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

10 Total (LINES 5 thrOUGN 9).....ouvvieeiiseieie ettt et

11. Net cash from operations (Line 4 MINUS LiNE 10)........c.oeuriiunrirreieirireiieciseireeeesseieee st stess et sssssss s stessse s ssesens

CASH FROM INVESTMENTS

12.  Proceeds from investments sold, matured or repaid:
120 BOMAS...oeeerevissreeesesis bbbt | s e 50,022,406 | ........coneen 67,736,986 | ............. 122,939,766
12,2 SHOCKS..ouuereersereesseeeesseeeess et et es s b e8RS Rkt | eenbsennset s 1,539,309 | weooerrerrrrerererrerend (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........cvuvuerirrciicererei st sssnen | ceseeresenesenns 7,407,222 | oo (U 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments...........ccccoceevereeieseeeicsesiens | e 330 | oo (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 59,337,308 | .....cco...n 67,736,986 | ............. 133,484,172

13.  Cost of investments acquired (long-term only):
130 BOMAS. . cevueeresssretteeess et ees sttt | seensseenrens 47,535,580 | ..ovvvevenees 54,685,223 | ......cconeeen 66,230,834
13,2 SHOCKS. . vvvuevereeeeseeeseeesse e eeesseeessee st es s sess s8Rt ennta | serneneeneenaes 1,530,850 | oveorvernnnns 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........cvvuuirirceiicriieiiiesi ettt | cebseenisessenes 1,990,000 | ..o 17,311,000 | ..covrveanee 22,807,093
13.6  MisSCEllaNEOUS @PPHICAIONS............cvivieeieictceeic ettt bbb st ss st sse s s sees | aessessssssessssssssssnsenens (LN I 1,282,966 | ................. 1,230,738
13.7 Total investments acquired (LINES 13.1 10 13.6)......ccverrirrieriiieissisesssesssie st sse st sssssssssssssenes | sessssssseseas 51,056,430 | ...ccoorrnnes 78,278,632 | ...ccvnnv. 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)..........ccevevcveierieeieee ettt ssb st sss s sssbessesensesensnses | erssssssssesans 6,785,065 | ............... 14,370,887 | ............... 10,926,479

17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)........... | cooceieiennens 6,785,065 | ............... 14,370,887 |.............. (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)........cccvevvevvvecaes | covrrerreiernnns 4,190,584 | ............... 16,512,827 | .ovovvererne. 740,203

19.  Cash, cash equivalents and short-term investments:
19.1 BEOINNING O VBT ....cvvvveretueeetseeessseeees et sss st st 14,622,783 | ....covvvvennn. 13,882,580 13,882,580
19.2 End of period (Line 18 plus Line 19.1)....... 18,813,367 30,395,407 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 September 30, 2016 of the JAMES RIVER |NSU RANCE 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 $ 9,469,827|$ 14,050,664
(2) State Prescribed Practices that increase/decrease NAIC SAP
| | 0] 0
(3) State Permitted Practices that increase/decrease NAIC SAP
0 0
(4) NAICSAP (1-2-3=4) OH $ 9,469,827|$ 14,050,664
SURPLUS
(5) JAMES RIVER INSURANCE COMPANY state basis (Page 3, line 37, Columns 1 &
2) OH $ 139,634,809|$ 119,704,873
(6) State Prescribed Practices that increase/decrease NAIC SAP
| | 0] 0
(7) State Permitted Practices that increase/decrease NAIC SAP
0 0
(8) NAICSAP (5-6-7=8) OH $ 139,634,809|$ 119,704,873

C. Accounting Policy
(6) Loan-backed securities are stated at either amortized cost, using the interest method or the lower of amortized cost or fair value. The retrospective adjustment
method is used to value all securities except for interest only securities or securities where the yield has become negative which are valued using the prospective
method.

D. Going Concern - None

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 September 30, 2016, the Company held no securities with a recognized other-than-temporary impairment.
(4) At September 30, 2016, the Company held no securities for which an other-than-temporary impairment has not been recognized in earnings as a realized

loss.

E. Repurchase Agreements and/or Securities Lending Transactions - None

l. Working Capital Finance Investments - None

J. Offsetting and Netting of Assets and Liabilities - None
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Statement for September 30, 2016 of the JAMES RIVER |NSU RANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

K. Structured Notes
Mortgage-Re
ferenced
Book/Adjusted Security
CUSIP Identification Actual Cost Fair Value Carrying Value (YESINO)
46625H HA 1 7,262,500 7,192,500 7,074,002 NO
59156R BP 2 2,521,875 2,512,500 2,518,232 NO
XXX 9,784,375 9,705,000 9,592,234 XXX

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

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 September 30, 2016 of the JAMES RIVER |NSU RANCE 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($ 25,433,374/$ 0($ 25,433,374
Perpetual preferred stock - industriial & misc. 0 38,732,175 0 38,732,175
Common stock - industrual & misc. 6,890,570 734,100 0 7,624,670
Total $ 6,890,570($ 64,899,649|% 0% 71,790,219

The Company held no liabilities measured at fair value as of September 30, 2016. There were no transfers between Level 1 and Level 2 for assets held at
September 30, 2016.

(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy - None

(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 September 30, 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 $ 173,474,985| $ 166,686,707 $ 5,456,589 $ 165,704,371| $ 2,314,024| $ 0
Preferred Stock 50,570,895 48,816,495 0 50,570,895 0 0
Common Stock 7,624,670 7,624,670 6,890,570 734,100 0 0
Short Term and Cash
Equivalents 27,737,342 27,737,342 8,622,668 19,114,675 0 0

D. Not Practicable to Estimate Fair Value - Not applicable

Note 21 - Other ltems

No significant changes

Note 22 — Events Subsequent

No significant changes

Note 23 - Reinsurance

No significant changes

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

Not applicable
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Statement for September 30, 2016 of the JAMES RIVER |NSU RANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

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

Balance at beginning of period

Loss and loss adjustment expense incurred:

Current accident year
Prior accident years

Loss and loss adjustment expense payments made for:

Current accident year
Prior accident years

Balance at end of period

September 30, 2016

December 31, 2015

$121,882 $111,858
39,763 51,139
(2,327) (9,566)
37,436 41,573
6,399 8,065
40,904 23,484
47,303 31,549
$112,015 $121,882

Reserves for losses and LAE attributable to insured events of prior years, decreased by approximately $2,326,542 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

On August 1, 2016, Falls Lake Fire and Casualty Company (FLFCC), an insurance affiliate, received approval from the California Department of Insurance to be a party to the
pooling agreement, effective January 1, 2016 on an in-force, new and renewal basis. The current participating companies have received approval of the revised agreement

with their States of domicile (OH, NC and VA). Current and previous participants and their percentages are as follows:

Company NAIC # Current Participation Previous Participation
Falls Lake National Insurance Company (lead company) 31925 7% 13%
James River Insurance Company 12203 61% 75%
Stonewood Insurance Company 11828 14% 6%
James River Casualty Company 13685 9% 5%
Falls Lake General Insurance Company 35211 3% 1%
Falls Lake Fire and Casualty Company 15884 6% -

As a result of the pooling, the amount due to Falls Lake National Insurance Company is $878,868 as of September 30, 2016.

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 - Ashestos/Environmental Reserves
No significant changes

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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Statement for September 30, 2016 of the JAMES RIVER |NSU RANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[X] NoJ[ ]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[X] Nol[ ]

2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

2.2 Ifyes, date of change:

3.1 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] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]

3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.

4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

4.2 [Ifyes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

1 2 3
NAIC
Company State of
Name of Entity Code Domicile
0

5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NA[]

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2014

6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2014

6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 11/09/2015

6.4 By what department or departments?
Ohio Department of Insurance

6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]

6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

7.2 Ifyes, give full information:

8.1 Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]

8.4 Ifthe response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

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

9.1 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[ ]

QO

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

=2

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

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

—_ o~ =~ —
o O

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:

9.2 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 September 30, 2016 of the JAMES RIVER |NSU RANCE 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] Nof[ ]
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 16,730,199
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 $ 16,730,199
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] Nol[ ]
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 Ifyes, 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
N/A New England Asset Management 76 Batterson Park Rd, Farmington, CT 06032
N/A Angelo Gordon & Co 245 Park Avenue, New York, NY 10167
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]
18.2 If no, list exceptions:
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Statement for September 30, 2016 of the JAMES RIVER |NSU RANCE COMPANY
GENERAL INTERROGATORIES (continued)

3.1
3.2

4.1

4.2

5.1

6.1
6.2
6.3
6.4

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[X] No[ ] NAJ[]
If yes, attach an explanation.
Effective January 1. 2016. the Company revised their intercompany pooling arragengement decreasing their percentage from 75% to 61%. See note 26 for details.
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.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
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]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0

Total XXX XXX 0 0 0 0
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%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0
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Statement for September 30, 2016 of the JAMES RIVER |NSU RANCE 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 September 30, 2016 of the JAMES RIVER |NSU RANCE 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 Prior3Year Curre:t Year PriorsYear Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama........ccccooeneineriniinnen. AL]....... B [ oo, 1,673,067 | oo 1,529,097 3,533,401 2,686,019
2. Alaska... LAK Eof .o ..381,771 412,738 ... ...429,058 661,845
3. ANZONA..s AZ]..... [ [ 4,189,140 3,002,990 4,496,636 4,416,745
4. ArKanSas........cocomeeneiinniinees AR|...... B [ oo, 1,056,948 | ...covvvvvinne 1,010,604 1,547,714 | oo 1,170,922
5. California.......cccoocunevenerencrennnens CA|...... B [ e 89,819,064 | .............. 102,596,605 | ................20,589,200 | ................19,288,933 | ............. 119,594,160 | ....ccocenve. 110,632,316
6. Colorado......cccoovrumrvnrrrnirrnenene CO|....... B [ oo, 3,257,699 | ..vvveiinns 2,228,372 | oo 257,818 | 859,926 [ oo 4,020,950 | c.ovverviireennnes 3,505,172
7. ConNECCUL......coveererrrrirris CT|. B [ oo, 2,120,990 | covvrercrriinne 1,629,219 | v 144,263 | 31,544 | 3,176,383 | oo 2,429,155
8. Delaware.......cccoouemmiirniirniines DE |...... Bt [ oo 500,393 | oo 216,109 | o583 [ e (B12) | 627,713 | oo 222,261
9. District of Columbia................. DC|....... Eoo [ v, 1,866,056 | ..ccoovrervrirniinnes 734,946 | oo 189,503 | i 142,436 | 1,721,793 | oo 1,175,296
10, Florida......c.ocveeeverierierieriens FL{...... Eooo [ oo 26,828,580 | ..oovvererennee 17,762,750 | covvvrererenn4,212,323 | e 7,082,905 [ e 34,773,060 | ....ccoconven. 24,263,935
11, GeOrgia.....eeecvecveerieriereeens GA[...... Eoo [ v, 5,627,135 | covvvrerrnnae 2,712,642 | oo 884177 | e 105,860 [ oo 5,281,326 | .cocvvvrrcrrnene 3,954,623
12, Hawaii....o.coocvvernerireirise Hi . Bt [ oo 650,471 482,081 | oo 8972 [ i (2,156) | 571,972 | o 1,016,274
13, 1daho......coocvvvvnevncincrincrinnencn D | B | i ...402,180 ....264,730 11,728 ..681,946 | .... ...676,689
14, MN0IS.....oovverreererrirnirncrsinnen L | e B | s 11,342,483 5,093,514 686,267 | ..ovvvvernn 13,702,570 | ceoovvvrerrnee 10,987,827
15, Indiana.....ccccoevvvvvnevnernernennndN | B | s 1,663,054 1,605,232 | .ovovrvirrenrennnn26,236 [ i 1,508,787 | o 3,368,229 | ...ocvvcrrnnne 2,945,994
16. ...360,139 ....490,055 ...498,781 688,326
17. 699,591 542,110 864,136 766,777
18.  Kentucky. 820,508 | ..vovrerrirrinans 821,482 | oo 82,761 [ i 1185 | 1773972 | v 1,659,063
19, LOUISIANG. .......vvverrrrirerierians LA]...... Evo [ v, 5,206,805 | ..oovvrrrnnnnn 4,596,112 | ccovvvrreeene 1,610,715 [ i 735,739 | 8,253,310 | covvvveriernnnes 9,595,148
20.  Maine.....coocveeeceeirerreiees ME(....... Evooo [ oo 131,023 [ oo 139,460 | ..ooovvovevrerereen 15,076 | o 24,370 | e 247405 | ..o 165,222
21, Maryland........ccccooevverriierinnns MD ... Evo [ v, 3,011,780 | coveveernnns 2,030,302 | .ooorverrern 449,528 | 1,256,432 | o 3,509,478 | oo 3,858,067
22. Massachusetts............c........... MA ... Evo [ o, 5,854,032 | .ocvvrrrrrennnns 3,471,538 | oo 638,278 | i..85,408 [ o 6,778,171 | oo 4,721,692
23. Michigan........c.cooovsrvrsrrerinnnn. Ml ....... Evo [ o, 2,395,939 | .o 2,416,449 | oot ATT,862 | e THT22 | 4,118,343 | oo 4,431,956
24, Minnesota..........ccocoverererennnn. MN|....... Evoo [ oo, 2,004,646 | ..coooovrrrnnne 1,300,098 | .oooevvvrrerrrnnnn85,260 [ oo 16,496 | . 1,894,031 | oo 1,814,440
25, MiSSISSIPPi.....cocvverreerrerrrirrriannns MS|....... Evo [ o, 1,184,335 | oo 1LIM11461 | 34,070 [ 832,615 | 931,970 | oo 738,838
26.  MiSSOUT......cvverreerreereerierinns MO{....... Evoo [ oo, 2,910,624 | ..ooovvrrnnne 1,984,146 | .oooeveerenrrnnn 75,538 [ 27,131 | 3,237,924 | oo 2,334,379
27.  Montana.........ccocomremeirernninnns 470,281 | oo 548,271 | cooeveveerrnrrsnrinnrennnn0 [ 55,684 | o 1,849,870 | ..oooovrvrrenees 1,649,989
28.  Nebraska.........ccccovvrrrrerrrennen. 348,684 | ..coovvrrnnne 1,025,629 | .ovvevirrrnrrnnnn29,623 | o0 26,669 | e 1,504,154 | oo 1,312,613
29.  Nevada......cooeommrmnrerniennens 3,341,164 | covernn 2,521,669 | .oooviverrernnn 492,194 | i 470,845 [ 5417752 | oo 4,672,187
30. New Hampshire.... ....164,605 ...282,453 302,733
31, New Jersey.....coovrrrnrennnnn. 4,989,546 | ..oooovereerrrnn 3,251,703 [ o BT | 12,550,993 8,611,696
32, New Mexico.......ccocenrrerrenenn. 494,445 | ..o 393,546 | .oovovreenrnn 1,240,208 [ oo 127,367 | 982,110 | oo 1,471,284
33, New YOrK...oooooenrireirsiienn. 31,780,751 | oo 17,907,736 | ..................6,863,200 | .................2,903,234 | ................ 44,459,943 | ..o 33,308,331
34.  North Carolina.........cccccoeuunen. 2747337 | oo 2,517,979 | oo 454736 | o 2,487,540 | oo 3413391 | o 10,033,026
35.  North Dakota.........cccerverrenne. 359,227 | o 564,756 | ooooverrvrerrnrinnnennnB00 [ e (B60) | i 1,032,278 | oo 1,186,092
36, Ohi0...ceereereeeinernneererenernene OH [ L [ (01 O (01 PO (U RPN | I OO OO (U 0
37.  Oklahoma.........cccovvvenrrenrennen. 2,547,556 | ..covvrrirnnnns 2,410,015 | oo 787,118 | oo 25,126 [ 3,060,131 | oo 3,018,095
38, Oregon.....ccoocunevenreeeieeieeeens 1,733,627 | oo 921,248 | oo 111,275 [ oo 268,734 | e 2,421,185 | i 2,180,988
39.  Pennsylvania.......c...cccoovruenn. 5,570,895 | .ooovvrirenn 4,553,931 | oo 638,083 | .ovvvvierrnr 495,738 [ 9,399,230 | covrverirerianee 7,802,799
40. Rhode Island.......c.ccccocnrinnienne 462,224 | ..o 315,734 | oo 100,397 | oo 53,831 | 544,865 | ....ovvvrrrnnnd 603,492
41.  South Carolina......c.c.coocrerenne. 1,633,383 | oo 1441979 | oo 725,001 | oo 78,967 [ e 1,800,734
42, South Dakota.........ccccvueeereeceSD | o Bt | s 76,090 [ .ooooviiriieieeenn87,032 | [V [STORSTURRRRRPOON (°) | ISV 101,680
43, TEeNNESSEE......ccoccomrmrrrrrirsiinnes TN|...... B [ v, 2,250,907 | .o 1,507,132 | o 1,776,369 | .ooovviieen 769,344 | L 5,576,142
44, . ..3,626,550 ..31,210,228
45, Utah.neceenlUT | B | 1,715,579 | oo 1,500,558 [ oo 7673 [ i 18,408 | e 2,350,121 | v 1,911,999
46, Vermont.......cocoovecvmevnevneenee VT | B | s 32,144 46,996 | .oovovrieriennnn2,358 | s 97,492 | cooonne 83,936
47.  Virginia.. 4,787,011 5,617,566 .3,302,088
48.  Washington 8,045,183 10,098,523 11,641,243
49.  West Virginia.......c.coocverrvenen. WV]....... B [ oo 582,663 | ..oovorrirrennnn837,264 | 10,000 | 249,984 | 1,144,208 | ..cooovvvveenne 1,388,706
50.  WiSCONSIN......ovvemrvrrircirrirnnene WI|....... [ [ 2,263,581 | covvireirerrnn 684,808 | oo (9,084) [ 033,226 | 1,952,134 | oo 1,325,099
51, WYoming......cocoovevenererunernncnnne WY |....... Bt [ oo 501,500 | covvererrrerneenn393,772 |0 [ e (7,270) | s 562,347 | oo 503,873
52.  American Samoa..........cc..cco.... AS|....... Nece [, (01 PO (01 PO 0 [0 | (U 0
53, GUAM..ciercecrecees GU|....... Neveo [, (01 OO (U1 PO (U1 PO (U N (U 0
54.  Puerto RiCO.......cccounmrvrrrrrinen. PR]...... B [ s 3,649 [ .o (U1 R (U O (U [ 1,903 | 0
55.  US Virgin Islands..........cccccouvunne. VI ... Eeoot [ (01 OO (U1 PO (U1 O (U N (U [ 3,146
56. Northern Mariana Islands......MP |....... Nevoo | (U1 EPTTROR (U1 PO (V1 ISR (U1 TR (V1N TR 0
57. Canada........cnnrennens CAN |....... Neveo [, (01 OO (U1 PO (U O (U N (U 0
58.  Aggregate Other Alien............. (O 1 [0 0,0, G [T O (] IR (O] IR (O IO (O RN (O OO 0
59, TotalS.....oouvivirrirnisiisiieiiniiens (@) | i 276,112,099 | ... 232,370,509 | ..o 53,030,164 [ ......c........ 44,684,358 | ............ 377,065,085 | .............. 332,942,073
DETAILS OF WRITE-INS
58001.
58002. .
58003.
58998. Summary of remaining write-ins
for Line 58 from overflow page.....|..... XXX o, 0 [ [0 U (01 R (01 OO (01 RN 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)........ | ..... XXX oo 0 [ 0 [ (01 R (01 (O 0
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - 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 September 30, 2016 of the JAMES RIVER INSU RANCE COMPANY

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

James River Group
Holdings, Ltd.

100% Ownership I I 100% Ownership I 100% Ownership

JRG Reinsurance
Company, Ltd.
(Bermuda)
EIN# 98-0684843

Franklin Holdings Il
(Bermuda) Capital Trust |
(Delaware)

EIN# 98-6061023

James River Group Holdings UK, Ltd.
(United Kingdom)

100% Ownership

James River Group, Inc.
(Delaware)
EIN# 05-0539572

LLO

|100% Ownership

|1 00% Ownership

|100% Ownership

I 100% Ownership

|100% Ownership

Potomac Risk Services,
Inc.
(Virginia)
EIN# 35-2242298

James River Insurance
Company
(Ohio)

EIN# 22-2824607
NAIC# 12203

James River Management
Company, Inc.
(Delaware)

EIN# 03-0490731

Falls Lake National
Insurance Company
(Ohio)

EIN# 42-1019055
NAIC# 31925

Falls Lake Insurance
Management Company,
Inc.
(Delaware)

EIN# 20-0067235

100% Ownership

100% Ownership

100% Ownership

100% Ownership

James River Casualty
Company
(Virginia)

EIN# 20-8946040
NAIC# 13685

Falls Lake Fire and
Casualty Company
(California)
EIN# 47-1588915
NAIC# 15884

Stonewood Insurance
Company
(North Carolina)
EIN# 20-0328998
NAIC# 11828

Falls Lake General
Insurance Company
(Ohio)

EIN# 31-1277903
NAIC# 35211
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Statement for September 30, 2016 of the JAMES RIVER INSU RANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15

Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *

Members
0neeririee [ e 00000... {98-0585280.. |0..........c..... 0001620459 |INASDAQ............ James River Group Holdings, Ltd..........ccccoeeeveee [BMU.ioiiois [UIP it | ettt ieesssssstssesessensnns | sesessessessnssssssessnnes | ceneean 0.000 | eeeeeeereereeeerneineieeeeineeseesesseseseesenessssenessesessenes | Oreeeneenees
0nrrrrns [ e 00000... [.covrereerrerenern | Qe [0S O James River Group Holdings UK, Ltd... James River Group Holdings, Ltd.................... Ownership......... ....100.000 | James River Group Holdings, Ltd...........ccccees [Oureneee.
0urerens [ 00000... {05-0539572.. James River Group, INC......c..ccccuvvviereinieicienns James River Group Holdings UK, Ltd.............. Ownership......... ....100.000 |James River Group Holdings, Ltd...........ccccee |Ourrnane
0nerireee [ e 00000... {98-6061023.. Franklin Holdings Il Capital Trust I..................... James River Group Holdings, Ltd.................... Ownership......... ....100.000 |James River Group Holdings, Ltd...........cccceeee [Ourenvcnee.
0o [ e 00000... |98-0684843.. JRG Reinsurance Company, Ltd.............cccoevue. James River Group Holdings, Ltd.................... Ownership......... ....100.000 |James River Group Holdings, Ltd.............ccccce. [Ouvueceeee
0uererees [ s 00000... |35-2242298.. Potomac Risk Services, InC...........cccovvevrivernnee. James River Group, INC........ccceovevviererriieienne, Ownership......... ....100.000 |James River Group Holdings, Ltd..........ccccee. |Ounnvece
349%...... James River Insurance Group.......... 12203... | 22-2824607.. James River Insurance Company.............cc....... James River Group, INC........ccvvervenvnrenrirrinnnns Ownership......... ....100.000 | James River Group Holdings, Ltd.........c.cccceees [Ourrenvcnees
0urrerens e 00000... {03-0490731.. James River Management Company................. James River Group, INC......c.ccovvevrvererreeienne, Ownership......... ....100.000 |James River Group Holdings, Ltd..........cccceee | Ourrrvanns
349%...... James River Insurance Group 13685... | 20-8946040.. James River Casualty Company.........c.ccceeuenee James River Insurance Company.................... Ownership......... ....100.000 |James River Group Holdings, Ltd
3494...... James River Insurance Group. .131925... [42-1019055.. . | Falls Lake National Insurance Company... . . | James River Group, Inc.. Ownership......... ....100.000 |James River Group Holdings, Ltd..
0urerees e s 00000... {20-0067235.. Falls Lake Insurance Management Co., Inc....... James River Group, INC........ccoovevvivercriirerennen, Ownership......... ....100.000 |James River Group Holdings, Ltd
349%...... James River Insurance Group 11828... | 20-0328998.. Stonewood Insurance Company...........c..coeereene Falls Lake National Insurance Co.................... Ownership......... ....100.000 |James River Group Holdings, Ltd
34%...... James River Insurance Group. .135211... [31-1277903.. . | Falls Lake General Insurance Company... . | Falls Lake National Insurance Co... Ownership......... ....100.000 |James River Group Holdings, Ltd..
3494...... James River Insurance Group 15884... |47-1588915.. Falls Lake Fire and Casualty Company............. Falls Lake National Insurance Co.................... Ownership......... ....100.000 |James River Group Holdings, Ltd




Statement for September 30, 2016 of the JAMES RIVER |NSU RANCE COMPANY

PART 1 - LOSS EXPERIENCE

Current Year to Date

1 2 3
Direct Premiums Direct Losses Direct
Lines of Business Earned Incurred Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

N
COWEmDUTAWN =

11.1.

. Farmowners multiple peril.
. Homeowners multiple peril
. Commercial multiple peril..
. Mortgage guaranty.........

. Ocean marine........
. Inland marine.....
. Financial guaranty

. Medical professional liability - claims-made...
. Earthquake.......cccooeveerrnenernncncreis
. Group accident and health
. Credit accident and health
. Other accident and health.
. Workers' compensation.....

, 19.2 Private passenger auto liability.

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

. Burglary and theft..
. Boiler and machinery.

- Warranty......oeceecee e
. Reinsurance-nonproportional assumed property...
. Reinsurance-nonproportional assumed liability.............ccocoveevirrieiierrerniennns
. Reinsurance-nonproportional assumed financial lin€s.............ccccccvvervnvernnne.
. Aggregate write-ins for other lines of business
s TORAIS e een

Medical professional liability - OCCUITENCE............cvveveeveieieieieeee e

Other liability-0CCUITENCE...........cvvereereieriesieesssss s stesssssssssssesies | vessessessensenas 107,299,895
Other liability-Claims MadE............ccoeviveieiercisieieiese e | e 16,032,504
Excess workers' compensation..
Products liability-occurrence...... o 10,385,256
Products liability-claims made........ ..893,068

19.4 Commercial auto liability...........

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

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Current Current
Lines of Business Quarter Year to Date

3
Prior Year
Year to Date

. Allied lines.
. Farmowners multiple peril. i
. Homeowners multiple peril O
. Commercial multiple peril.. IV I

. MOMGAGE GUATANEY.......ocveeeiecicee ettt esss s ssessens | eesssssssesssssssessesessessesse s sssssssesessnean
. OCEAN MAMNE ..ottt
. Inland marine.....
. Financial guaranty

. Earthquake.......ccoovvveernrnrrennnereies
. Group accident and health
. Credit accident and health
. Other accident and REaIN..........c.oiiiiee e | et
. Workers' compensation.....

. Burglary and theft.. IR I
. Boiler and MachiNery........ccociirieneninesssee e sssssssessees | seenes

. Reinsurance-nonproportional assumed property... .
. Reinsurance-nonproportional assumed liability...............cccooeveivereierierccsisieeenes | e

. Reinsurance-nonproportional assumed financial iNEs.............cccovveeriereereeerieees | eoververeeerieeeenenn )90 G
. Aggregate write-ins for other lines of DUSINESS...........c.cciveiveieiciiieieeesieeieens |t

o TORAIS et nees

Medical professional liability = OCCUITENCE...........cceveicrieeeie e ssvesese | e
Medical professional liability - Claims MAJE...........ccoceveiercieirieeese e [ e 2,661,481

Other liability-occurrence...
Other liability-claims made.....
Excess workers' compensation..
Products liability-occurrence......
Products liability-claims made........

19.2 Private passenger auto liability.
19.4 Commercial auto liability...

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

0
.0
.0

0
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Statement for September 30, 2016 of the JAMES RIVER INSU RANCE COMPANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 1 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2016 2016 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2016 LAE Reserves on | Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and [Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior |  Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2013 + Prior....coo. | oo, 16,650 | .o 36,095 [ ..o, 52,745 [ .o, 12,553 | .o, 7,557 [, 20,110 [, 9,138 | i, 292 | 23471 [, 32,901 [, 5,041 [, (A,775)] oo 266
2. 2014 s [ 4733 |, 21,329 [, 26,062 [ ..o, 3213 [ 4,384 | .o, 7,597 [, 2077 |, 329 | 14,072 | 17178 | 1,257 | oo (2.544)] ..o, (1,287)
3. Subtotals
2014 + Prior....cc.. | coovensinniisiis 21,383 [, 57424 | ..o, 78,807 [ .o, 15,766 | .o 11,941 [, 27,707 [, 11,915 | s 621 | 37,543 [, 50,079 [ .o 6,298 [...oooiiiiiiines ((ACKE)] I (1,021)
4. 2015, s | 7,240 | 35,834 [ 43,074 | .o, 5,093 [ 8,104 | ..o 13,197 | v 5390 |, 858 | ..o 22,325 [, LY e 3,243 [, (4.547)] oo, (1,304)
5. Subtotals
2015 + Prior....cco. | cooveennieiniiniis 28,623 [ ..o, 93,258 [ ..o 121,881 [ 20,859 ..o, 20,045 | .o 40,904 [ ..o, 17,305 | .o 1479 |, 59,868 [....ccccoirniiens 78,652 [ ..o, 9,541 [, (11,866) ] ..ccovveiersiiinaes (2,325)
8. 2016...ceueeieniins [ D .0 ST [T XXX [, D .9 SRR [T D8, 0, SRR IR 6,399 | ., 6,399 ..o, XXX oo | e 6,487 | .o 26,876 [ ..o, 33,363 [ D .9 SRR [T 0,9, ST [ XXX
7. TotalS.....oooovceer | v 28,623 [..cccovevrreen. CRWLT ] 121,881 [ .o 20,859 |..oovrerreen. 26444 | ..o 47,303 [ ... 17,305 | v 7,966 | .oovvrrrrnnn [N LY — 112,015 [ oo, 9,541 [, (11,866) ] ...oovvverrreaen (2,325)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | ......c............. 119,705
P 33.333 %] 2. e (12.724)%| 3. ... (1.908)%

Col. 13, Line 7

Line 8

4 (1.942)%




Statement for September 30, 2016 of the JAMES RIVER |NSU RANCE 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 9000003 =«

* 12 2 03 2016 3 650000 3 ~*
* 12 2 03 20165050000 3 =*

Q15

Response

NO

YES

NO

NO




Statement for September 30, 2016 of the JAMES RIVER |NSU RANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, ONEI ...ttt ettt sttt ntennas | bessssiestensesaens 379153 | oo (0] IO 379,153 | oo
2597. Summary of remaining write-ins for LiNE 25.........coiuiiiieiiiseeseeesesssesenesiesienes | evesisiesiesesaes 379,153 | (LN I 379,153 [
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
2504. Excise tax payable

2505. Other liabilities

2597.  Summary of remaining write-ins for Line 25

Q16




Statement for September 30, 2016 of the JAMES RIVER |NSU RANCE 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... ..1,990,000 | ..
3. Capitalized deferred interest and other............... L0
4. Accrual of discount..........ccveverrererenenns . 0
5. Unrealized valuation INCrEASE (ABCTBASE)........cuueveviveieeieieieee ettt sae s b st st es st ss s s stesse s sasssssesansns | eviesessessessssessssessenenes 3,606,549
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 reCEIVEA ON QISPOSAS............cvuevrviverieieieieee ettt st s s s s s s s ssssssessesnsans | evessessessesssessssassenenes 7,407,222
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).. 20,038,506 .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 20,038,506 | ..ovoveiriiieeien 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 Prior YEaI.........cccueiereeeinrseeessesessssesesisssssssssenes | cvessssssssesssssssenes 234,372,445 | oo 292,705,528
2. Cost of bonds and StOCKS @CQUIMEM...........ccururieiieriiieissis ettt sttt s s ss st ssssessns | sssessssssessansssssessansans 49,066,427 | .coovverrerererireinns 78,707,877
3. ACCIUAN Of QISCOUNL......vuviierisc ittt sttt s bbb en s st s s s ssensants | nesssssessssssessessessnsnnes 1,012,783 | oo 759,253
4. Unrealized valuation increase (decrease).. 6,383,105 ..(3,551,747)
5. Total gain (loss) on diSposals..........c.cervrrererrerenne 1,242,033 | ...... ....1,374,709
6. Deduct consideration for bonds and stocks disposed of. 51,561,708 133,480,609
7. Deduct amortization Of PrEMIUM..........ccveveieiieiereiee ettt bbbt s et b es s ssesasss s ssensesans | svssssessssssessssssessesnsanes 151,335 | oo 359,574
8. Total foreign exchange change in book/adjusted CAITYING VAIUE...........c.cvvueveeicvieteie ettt ssessssessesnss | ervesssssssssssesse s sssses e sessesans (O OO 0
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. .........vvrvererrirrenrieierssiseieesssteesseseseesessessssssessessssssssnes | sssssssssssssssssssesssssassssssas 505,679 | oo 1,782,992
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........cccvrrrrmrmrrrirnenrrninsnseseessssnssssessesesss | onsressssessssesssssnsnns 239,858,071 [ cooveeverreireieeins 234,372,445
11, Deduct total NONAAMILEEA AMOUNLS...........cccveieicieiecese ettt bbbt s s bes s s bs s sesssssnsses | crssissessssissesseseesassensssessnssnsenens 0 ] 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)...uviuiiiiiiiiiieseeieceessissite et esassssssessessssnsesssnses | cesseesssossensssessensans 239,858,071 | oo 234,372 445
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Statement for September 30, 2016 of the JAMES RIVER INSU RANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS
1. NAIC T (@) eerreiieerieeiseesisesss s ssss st sssstes | seesssssessseessssseens 89,613,748 | ..ocvevrrrrcriennee 1,903,182,753 | .covoovrrrvrcenns 1,911,290,372 | cooovervieecrrieeriieeens 218,711 [ oo 78,314,917 | oo 89,613,748 | ...ovvvrrrricriine. 81,724,840 | ..ccvvvrrrricriiinnn. 79,605,572
2. NAIC 2 ().evveerererrrieireersiesesessessssesssssnessssssessssesessssessssssesssessssssssssssnens | srssessssnsssssesesssens 28,662,820 [ ...ovvoouirerriicerirrinnd (U R 1,301,116 [ coveoeeereriecriineens 999,441 | v 28,340,150 | ...ovvererriicriiir 28,662,820 | ....cooenerrrirncriennen. 28,361,145 | .ooooevrrecriireenns 28,349,106
3. NAIC 3 ().eruurevrrreeesrresreessssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | sessssssssssmssssssnssssans 7,136,504 | covoovveereneeeeeeeeseeeesneeeenns (1 272,79 [ [CLIR P2 | 5,359,215 | ovveerreerrrerrererneens 7,136,504 | oo 5,864,589 | ...vveovrerrreinriienns 5,630,411
A, NAIC 4 ():rverreerereeeesseeeesseeeesssesssssesessssesssssessssssssssssssssssssssssssssssssssssssess | sesssssssssnsessssssssseens 60,637,311 [ coovvereeeeeriiieens 12,824,218 | oo 6,928,286 | ...cvvvrnreeneeiiieeeeens TTT,713 | e 56,245,378 | ......cooverrerrrriinnd IR YA I 67,310,956 | ...ovverrrrrirrrrennane 57,322,624
5. NAIC 5 (2).eruueeerreresneeesssesesssessssesssssesesssssssssesssssssesss st sssssssssssssssnes | seesssssesssnnessssseees 11,137,620 | covvvreeenieeceseesisseeenns (1 3,270,161 | covveoceeereerirceeeinaee (468,715) | covevvrrererrererrenens 12,421,203 | cooooeeenerirneeens 11,137,620 | covoveeeeenrieeeeinnne 7,398,744 | oo 14,400,049
B NAIC B ()..ervevuucrerrrreecersieseesseesssesssssseessssesssssseesssssessssseessssssssssssssseensss |asssssssssssesissssecssees 2,591,561 |t (O R 145,269 | .ovovvvcenicienne, 1,317,483 [ oo 256,693 [ .o, 2,591,561 | oo 3,763,775 | oo, 0
7. TOtAl BONGS. .. .ceerurresssrressssnesssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | sossssssssssssssssssasees (RN — 1,916,006,971 | ..oovvevvrnersciennes 1,923,207,995 | ..o (TR0 — 180,937,556 | ....cooconsrrrnrinnns 199,779,564 [ ....coooovvvrrrrin 194,424,049 [ ..o 185,307,762

PREFERRED STOCK
8. INAIC Tttt bbbt | bsnneee bt 159,818 | coveoveeereerernseceineneseeienns 1 R 1 R (1,728) | wooveverreevernereriseenens 153,213 | e 159,818 | woovvvereerereerirreeeens 158,092 | coovveveriernirnerereenes 154,403
0. NAIC 2.ttt st | resis s 40,849,850 [ ..oooovervvrrcrrireriiied 612,450 | .oovooereicrnieieinne. 576,220 | ..oovvveerreerirerriineenns (VL TAITH ] I 38,879,929 | ..o 40,849,850 | ..oooomervrrcrieneenns 40,598,883 | ...ooorverrirrcriiirienns 38,370,663
10, NAIC 3ottt sssse | seeerisnesest s 8,059,520 | covoorucreeinrieniieenis e (U R 1 R (U RN 8,059,520 | ..oovvvermrrrirereiien 8,059,520 | ...ovvvermrrrireriiien 8,059,520 | ..oovrvviririreriiine 8,059,520
110 NAIC ettt ettt sesss st | seessssenssss st nssst st (U O (O (O (( O (U N (U O (1 OO 0
12, INAIC Bttt ettt ssss st ssst s | seesesssessss st sst e (U T O O (O (O (U TSN (U RN (U O 0
13 INAIC Bttt esnss s | nriss s s 0] i (O O 0] s, 0] i 0| i 0 i 0] i 0
14, Total Preferred SHOCK........omrrwrreimririneriineerisesisieesisesessneessssessssnesssens |orsrsesssss s 49,069,188 [ ..o 612,450 | oo, 576,220 | ..oooiveeriiiiis (288,923)] oo 47,092,662 [ ...oooooviviriiinnn 49,069,188 | ...ccovovrirriiiis 48,816,495 | ..o 46,584,586
15.  Total Bonds and Preferred SOcK........ocurrerernnriensssenssesssenssesssnensssesssserssssess | voveessesssssensseesnes 248,848,752 | ...coooovvrrrnnenes 1,916,619,421 | oo 1,923,784,215 | ..o, ISRTCRL: I — 228,030,218 | ..oooveevrrersrieniens 248,848,752 | ..coovovrvrrniens 243,240,544 | ..o, 231,892,348

(a)  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:
NAIC1§........... 0; NAIC2§....... 0; NAIC3S... 0; NAIC4S........ 0; NAIC5S.......... 0; NAIC6S............ 0.




Statement for September 30, 2016 of the JAMES RIVER |NSU RANCE 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 9,497,342 |................ XXX oovoeverereereenies | oo 9,496,959 | ..o ABA [ o) 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.......oceieiecececce ettt bbbt s s ssnse st s sentasans | ebsbessessessssessess e st st es s s s benae TT2 | 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).....viviiiiiiiieiieieeeeiesesisiseesesnessessessensssssnsssssnsssnssnsesseses | cossssssesnsssessssssssnssssasees 9,497,342 | oo 10,905,816

QsI03




Statement for September 30, 2016 of the JAMES RlVER |NSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement for September 30, 2016 of the JAMES RIVER |NSU RANCE 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 ACQUIMED...........c.eeucverieeiieieisetee ettt bbbttt ssenes | anbssssesssssssssss st s s 4,231,580,000 [ ..ooverrerrrieiereieiriinens 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...........ccccueveeicviieisieeee ettt s s sss s sssssssesassaes | stsssessesisssssesssssssnssssesee 4,223,765,000 |....ooovverirererereiriennns 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).......cccovuvrvrrrrrnrnrenrnmernnnnenes [ corereensessssissnsnsiesssennenns 18,240,000 | ..vvoeveerereerereereeeereesneeens 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).....cviiiiiiiiiieciesieseiesiesssissesisseesessessenees | crsssessessssssssessessssssssesssnees 18,240,000 | ..ooviviiiieceeeian 10,425,000

QsI08
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Statement for September 30, 2016 of the JAMES RIVER INSU RANCE 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 IDE.... IAG Direct Lending Fund GP, LLC 06/04/2015.... 0 0 1,635,000 | ........... 0.000
4299999. Total - Any Other Class of Asset - Unaffiliated 0 1,635,000 |.
4499999. Subtotal - Unaffiliated. ... 0. . 1,635,000
4899999, TORAIS. ...tttk et SeLEeeEEE R E LSRR E R nE e 4L eLE et (] 990,000 | ..o [ 1,635,000

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 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...........cccovevverrerenienernninnne Greenwich...........cocvverenn CT.. | Return of capital 09/01/2015 | 04/27/2016 | .....13,974,272 0 0 0. 16,664,131 | ........ 287,361 0 0 (V)N I 287,361

AG Direct LLP. Wilmington........coceverecens DE.. | Return of capital 06/04/2015 | 06/27/2016 | ....... 1,374,907 0 0 0. 3,374,375 ..36,719 0 0 [V [ 50,805
4299999. Total - Any Other Class of Asset - Unaffiliated .....15,349,179 0 0 0 0,038,506 .324,080 0 0 0 338,166
4499999. Subtotal - Unaffiliated. ..o . . .....15,349,179 | . . 0 0 0 ... 20,038,506 | ........ 324,080 0 0 0 338,166
4899999, TORAIS ... e seinii i .G 15,349179 |l (V] (O I 0 0 0 0... 20,038,506 | ........ 324,080 0 0 (V) 338,166
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Statement for September 30, 2016 of the JAMES RIVER INSU RANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for 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 - Industrial and Miscellaneous

00214V AC  7|ASP MSG ACQUISITION CO INC(MILK SPEC) TL......uvvruermeermerimerereesenssieeseesssssesssenssssesssssness | weevenenes 08/04/2016.... | CREDIT SUISSE FIRST BOSTON.......ccccvvmrerrrrerirnes 522,405 527,682 | coouveerrerieeieeiereniens 0 |4FE ...

14041N  FD 8| CAPITAL ONE MULTI-ASSET EXECUT 16-A2 A2.......ovvvmirirrerriinsirseieesiesissessssissessssssesssnessns | soeevenenes 09/16/2016.... | DEUTSCHE BANK .......ccuuiiiuiiriireiieie ettt 502,891 500,000 | ...... 96 |1FE

14041IN  FG 1| CAPITAL ONE MULTI-ASSET EXECUT 16-A5 AB........covvuirirriririirinererierinesississessessiessseenns | vverenenes 08/18/2016.... | RBC CAPITAL MARKETS.......coutiiuiimiierieriieisiet ettt enssnes | eesisesssessssssssssssssssesssenssnsssnnes | ossesessssssesssssessnssens 1,249,629 | ..o 1,250,000 AFE s

161571 HE 7 |CHASE ISSUANCE TRUST 16-Ad A.....coconvvvrirriinnins .107/20/2016.... | JP MORGAN SECURITIES INC.......ocvuuiiuriiiinriseiieeiseessesssesessesssssssessesssessssssssssssssssesssessssess. | aesssesssesssssssssssssssesssesssnsssnsnss | oosssssssnssssessssessnssnns 1,249,791 | v 1,250,000 1FE..

16308T AB 7 |DAIRYLAND USA CORP(CHEFS WAREHOUSE) TL..... 06/20/2016.... | JEFFERIES & COMPANY INC 802,982 811,093

16308T AC 5|DAIRYLAND USA CORP (CHEFS WAREHOUSE) DD .| 06/20/2016.... | JEFFERIES & COMPANY INC 168,774 170,103

24521T AB 2 [DEL MONTE FOODS INC TL B...ocvouiiuiirniiiineiieeiseisseisesisessse s sssssssssesssessssessssssssssssens | avsssinns 08/2312016.... | VARIOUS.......ooeiiiriiiiaeiiesis s bbb bbb 732,843 803,130

30068H AF 5|EXCELITAS TECHNOLOGIES TL B.......cvouuiiiuiieiiririieeississiiesisssessssessssessessssenssessssssseses | neveseeens 08/29/2016.... | UBS WARBURG.......... 61,726 62,825

31850F AJ 1 [FIRST AMERICAN PAYMENT SYS TL B.....cvvuuririerieiniineriesineesensssissessessssessessssessessssssnssnns. | avinsines 09/13/2016.... | CREDIT SUISSE FIRST BOSTON.........ccvrmrerrrrcrinnes 360,549 361,000

460933 AL 8|INTERNATIONAL WIRE GROUP.........ccoooiieieiiiiieiieiieiciesieeisssesissesssssse st sssssessssssesssssessnsns | evnennns 07/12/2016.... | JEFFERIES & COMPANY INC 334,112 347,000

46640N AE 8 |JPMBB COMMERCIAL MORTGAGE SECU 13-C15 AB........ovvumeeririnnrieriesesnessssesensssnsessnseses | cevnssiones 09/22/2016.... | BARCLAYS CAPITAL......couurmmrirrrreeienireeserissssessesssssessesssssans 561,328 500,000 1FE

52706Y AH 6 |LESLIES POOLMART INC TL B.....ooiiruiiuiireiieeiieiseeise et sessssssesssns. | woeesneees 08/09/2016.... | CITIGROUP GLOBAL MARKETS........couiiuuiireirieseeie s sssesiseesssesssss e ssssssss st sssssssssseees 222,880 224,000 AFE.iiii

62924D AB 0| NMSC HOLDINGS INC TL B.....ovvuuuiiniieirirerireriieisisseiiesissesesssssssssesssssssessessssssesssssssessnes | nevesnsenns 06/28/2016.... | DEUTSCHE BANK.......cvuuuiiirririiiiiirii ettt 53,697 53,967 AFE..ii

65474V AL 5| NISSAN MASTER OWNER TRUST RECE 16-A A2........ovvuuiririreirenissiiesiesiesessessssssssssesienes .107/12/2016.... | BARCLAYS CAPITAL.....ccouremermerireeirenseissessssssssesssessesessessesssans 749,893 750,000 1FE..

73172N  AB 4| POLYCONCEPT NORTH AMERICA HOLDILNGS TL B 08/11/2016.... | GOLDMAN SACHS... ...1,044,450 ...1,055,000

76970R AC 0|ROAD INFRASTRUCTURE INVESTM TL......cccomvvemrrrerirerircens .| 06/09/2016.... | GOLDMAN SACHS... 286,682 287,400

82570) AE 6 |SI ORGANIZATION (VENCORE) TL...ouivuieiirerieieisesississsssessssisssesssssssssssssessssssssessssssssssssssssns | avsesseses 06/14/2016.... | UBS WARBURG.......... 716,342 721,537

87264N  AB 3| TPF IIPOWER LLC TL Bu.ooioiiiireriiiriseieisiseie st sssssessssssnssssenss | assesenenes 08/18/2016.... | GOLDMAN SACHS........cooiiiiiririieisisiesssisseess st ssssssnssnsens | sissssessesssssesssessssssssessasssssenses | cresssssssosssessassnessnes 1,421,438 | oo 1,425,000

88233F AF 7 [ TXUITCEH DIP TL B....oouieuiieniiseeireeseeiseisessesieesssissssess st sssssssssssssssssssssssssssnsnsns. | avssssnnes 07/2712016.... | DEUTSCHE BANK ......oituuitriircernieiseisiesseessessss s ss sttt entnne | eebssesssessssessssssssssenssenssssssnnss | essssesssnsssessssssssssens 1,698,441 | oo 1,715,597

88233F AG  5[TXUITCEH DIP TL Cvoovoveieirieieeiieisisissisess sttt esssssssesssnsnnsns. | avsesenenes 07/27/2016.... [ DEUTSCHE BANK ..ottt 387,364 391,276

90346B AG 4|US SECURITY ASSOCIATES HOLDIN TL B.....cuvvuuvirririerriesrieriesessesesssssssessesssseesenssssssenes | veevenenes 07/07/2016.... | GOLDMAN SACHS........couivimrirririesieieseiiesiesesssesssssse sttt ssesstee | eestesssessssesssssssensesssenssssssnnss | ooesssesssesssesssssesnssens 1,371,655 | oo 1,385,510

90351 AB 0 [UBER TECHNOLOGIES INC TLB.....ciiiuuiiurireireeieineiiesisneesessssisessessssessesssssissssssssssssssssans | sevssennes 07/07/2016.... | MORGAN STANLEY & CO.....cccooururmrrmrirerinerineeiessssesensneias 723,240 738,000

92208G AC  5|VANTAGE SPECIALTIES INC TL...cvoviirrririnerererieererinines .1 08/03/2016.... | ROYAL BANK OF CANADA.......ccoovtiimiiiererisisisesis st ssss st essssssssssenes 624,580 629,300

BL2240 66 3 |LANDSLIDE HOLDINGS INC TL 09/21/2016.... | JEFFERIES & COMPANY INC ...1,045,143 ...1,055,700

00913R AB 2| AIRLIQUIDE FINANCE...........cccoon... . 109/22/2016.... |HSBC SECURITIES USA INC........vvvvmrirriiriieieriecieenns 994,630 | ....... 1,000,000

L3434L AC 4 |EVERGREEN SKILLS LUX SARL TL Frvi 05/05/2016.... | BARCLAYS CAPITAL. .....couiiiiiininisiniinisssisssnissssssensssnssssesssnessnnenas 244,918 283,963
3899999. Total Bonds - INAUSHTIAl ANA MISCEIIANEOUS..............c.couiveiiiiiectereceiteiei ettt ettt ettt ettt ettt seetetesesaesesessesesesasaesasssesesessssesanssses  4essssesesssssesassssesesssessesassssesesassssesassesesesssesesanseeesssssetesaesesesessesetessseses s esetesesseses e setetesasseeessesetetasassesessnsesessassesassssesesessssesassssesesasansess | neresessssetesissssesansesans 18,132,383 | ..o 18,299,083
8399997, TOAI BONAS = PAM 3.......c..ouiviiiiiicieiiiieiei ettt s ettt eseb et s ete st esebesesesessesesebensesesessase  esesessesesesssesesessesesesasses | fesessesesessssesessssesessssssesessssesesessesesessssesessssesesessesesessesesesassesesessesesesssesesassesesesssesessssesesessssesessssesesessssesessssesesessesesassnsesessssesesessesesessssesess | neresessnsesesissesesansesens 18,132,383 | ..o 18,299,083
8399999, TOAI BONGS.......trvutessrsserseees et es et £ 88884 E 8408 4R 1 1EEE 44884008 HE0E 150 £ e0E L8 4EEESHEE oL R RS0 E 08 1EE £ eEEoLEEHEEE LR 8oL EEEE R R L E 4L E LR ELE R LA f LR LR LR R E L AR R LRkt | et 18,132,383 | ..o 18,299,083
Preferred Stocks - Industrial and Miscellaneous

054937 87 5| BB&T CORPORATION 5.625%........cvvuiverririisiiinnirisnisenernens | ........... |07/21/2016.... JANNEY MONTGOMERY SCOTT......cccoovvnirirs ..22,500.000 612,450 | ..o 0.00 | e 0 |P2LFE.....cccoinvnens
8499999. Total Preferred Stocks - INAUSHIAl ANA MISCEIIANEOUS................c.vcieviecieieicteteictetetee ettt ettt et et eseetetevsaeteseaetessaesesesssses  eessesesessssssesassssesessssesesaeseeesessssesesesesesessssetassesesesessesesasseseses s setesasseseses e setesesseseseeseset et e seses s e setesasses et s setetesessetesnsetetesentetesnsetesenansesans 612,450 XXX XXX
8999997, TOtal PrEfEITEA SOCKS = PAT 3. ...ttt ettt 1 88088108 e0s a0 £ e8sees et e ee8eeEeeeee s e s eeseee | o441eEsee s oo e eeseeEseEfeeE oA 40 E o808 4L 848 oL 840 E 81088 4L 80814 E 840840140841 eL 81084014048 E 4840840 E 1oL E e E 8848080tk 612,450 XXX XXX
8999999, Tt PrefBITEA SHOCKS. ... ettt ettt 8 e f e E e eE e R e e f4eeEseEfeesoEEeEfoEEoEEoeEeEEre  eeE1eEEoEE R E LR R E e R eEE SRR EEE LR R R E LR E SRR SRR R L EE R LR 612,450 XXX XXX
9899999, Total Preferred @Na COMMON SEOCKS..........cviiueiiieie ettt ettt ettt ettt et st stssee s etsessseessessessssessessesssssssasses | stssssssessessesassessesssssssesses | S4essessessessesessessessssassessessessssessessesassessessessesassessesasssssessessesassessesssssesessessesansessessessesessessetaesessessee et aeses et et antesses et sesenteb et et enses et et st essees 612,450 XXX XXX
9999999. Total Bonds, Preferred and COMMON STOCKS................vueiiiiiireriiiriieiieiecietieie sttt easee eesessnesesssessesstesessessetase &oeteeteeesees e sseesee s seee e es et et ee s e e st ee R eL a8t e et e ee s e R es e et b e e e b LRt e b e b et e ettt sesinns | eessesiatiesseesnsseseeres 18,744,833 XXX XXX
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Statement for September 30, 2016 of the JAMES RIVER INSU RANCE 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 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. Special e and Special A
31294K  ZF 5| FEDERAL HOME LN MTG CORP #E01642.................. | . [ 09/01/2016. | PAYDOWN 9,964 9,964 9,916 9,955 0 10 0 10 0 9,964 0 0 0 335 | 05/01/2019.... | 1FE..
31294K  ZT 5| FEDERAL HOME LN MTG CORP #E01654.................. | . | 09/01/2016. | PAYDOWN 3,790 3,790 3,773 3,787 0 4 0 4 0 3,790 0 0 (VI I 126 | 06/01/2019.... | 1FE..
3138ET DZ 6| FEDERAL NATIONAL MTG ASSOC #AL8219.............. . 1 09/01/2016. | PAYDOWN 45,040 45,040 48,320 0 0 (56) 0 (56) 0 45,040 0 0 0 509 |02/01/2046.... | 1FE..
3140E8 LU 0| FEDERAL NATIONAL MTG ASSOC #BA3938.............. . 109/01/2016. | PAYDOWN 71,701 71,701 75,309 0 0 (16) 0 (16) 0 71,701 0 0 0 817 | 01/01/2046.... | 1FE..
314188 3T 1| FEDERAL NATIONAL MTG ASSOC #MA2609. . 109/01/2016. | PAYDOWN 10,574 10,574 11,078 0 0 (13) 0 (13) 0 10,574 0 0 0 68 | 05/01/20486....
3199999. Total Bonds - U.S. Special Revenue and Special ASSESSMENL..........iuuiiuiiiiiiiiiiiesiiieiiisess it bbb bbbk bbb | siessssssenies 141,069 | .oooviennes 141,069 | .ooovvienees 148,396 13,742 0 (71) 0 (71) (U I 141,069 0 0 0].....1855 XXX XXX
Bonds - Industrial and Mi:
01950E AT 4 |ALLIED SECURITY HOLDINGS TL 2L B.......ccovvuvererenens .| 08/01/2016. | SINK FUND PAYMENT. 2,003,154 2,003,154 | ........1,922,579 | ..........1,121,941 80,473 80,740 (I (O 161,213 0 2,003,154 0 0 0 82,639 |08/13/2021.... | 5FE...
03759D AB 4| APEXTOOL GROUP LLC TL B......cccevmereevrrnsrercnennnns | . | 09/30/2016. | SINK FUND PAYMENT. 5,192 5,192 5122 5,009 174 9 0 183 0 5,192 0 0 (V1 [ 178 |01/31/2020.... | 4FE...
03765V AC 4 |PRIME SECURITY SERVICES BOR TL...........ccoomvmvvnnens .| 09/30/2016. | SINK FUND PAYMENT. 2,402 2,402 2,390 2,358 45 (1) 0 44 0 2,402 0 0 0 91 |07/01/2021.... | 3FE....
03765V AF 7 |PRIME SECURITY SERVICES BOR TL. . 109/30/2016. | SINK FUND PAYMENT 406 406 402 0 0 0 0 0 0 406 0 0 0 12 |05/02/2022....
03976G  AB 4 [ARDEN GROUP INC TL......ccccoooismmvecssnrcrcsnrcrresene | - | 09/30/2016. | VARIOUS. 78,071 77,515 76,740 75,984 957 82 0 1,039 0 77,023 0 1,049 1,049 2,773 | 02/19/2020.... | 4Z
04765B  AD 4 | ATKORE INTERNATIONAL INC TL.....covovermrrererrererins . 109/30/2016. | SINK FUND PAYMENT 4,018 4,018 3,988 3,766 249 3 0 252 0 4,018 0 0 (VI I 138 | 04/09/2021.... | 4FE...
05543C  AC 0| BOBS DISCOUNT FURNITURE TL.....cccooeuruuerirnrrianes . | 09/30/2016. | SINK FUND PAYMENT. 4,465 4,465 4,376 4,381 13 il 0 84 0 4,465 0 0 (VI [ 196 |02/12/2021.... | 4FE...
05543Y  AB  4|BBBINDUSTRIES US HOLDIN TL B........ccooovvvvrvririnennns .| 09/30/2016. | SINK FUND PAYMENT. 2,770 2,770 2,724 2,761 4 5 0 9 0 2,770 0 0 (U [ 127 | 11/03/2021.... | 4FE....
05745P  AD 5| BAKERCORP INTERNATIONAL INC TL B....ccovevrvvrnnens . 107/29/2016. | SINK FUND PAYMENT 1,746 1,746 1,702 1,502 233 1 0 244 0 1,746 0 0 0 56 |02/07/2020.... | 4FE...
12541H AL 7 | CHG HEALTHCARE SERVICES TLB......cocoovevvvieverenens . 106/14/2016. | VARIOUS..........covoveeerererrnrcrsnnnnenes [ covervviiseseniserenisnenes | ovevveeines 127,804 | .............. 127,580 | oo 126,942 0 0 2 0 2 (V1 [T 126,942 0 862 862 228 |06/07/2023.... | 4FE...
12670N AB 9 |CWGS GROUP LLC TLB.. . 109/30/2016. | SINK FUND PAYMENT 20,194 20,194 19,992 19,882 269 43 0 312 0 20,194 0 0 0 987 | 02/20/2020....
12768Q  AB 5| CAESARS GROWTH PROPERTIE TL B...........cccceceeoo. | . | 09/30/2016. | SINK FUND PAYMENT. 4,937 4,937 4,964 4,306 636 (5) 0 631 0 4,937 0 0 0 235 |05/08/2021.... | 4FE...
13748V AD 3| FERRARA CANDY TLB.....cccoovvriimmmreiissnreivsscreriiennnenns | - | 09/30/2016. | SINK FUND PAYMENT, 545 545 543 0 0 0 0 0 0 545 0 0 0 8 | 06/15/2023.... | 4FE...
14076C AB 9| CARAUSTARINDUSTRIES INC TL B......cocovemervreenennns | - | 09/30/2016. | SINK FUND PAYMENT 9,951 9,951 9,973 9,863 74 14 0 88 0 9,951 0 0 (VI 442 | 05/01/2019.... | 4FE...
14076C AE 3 | CARAUSTARINDUSTRIES INC TLB.........ccccoevvveeuenenn | . | 09/30/2016. | SINK FUND PAYMENT 11,402 11,402 11,052 11,334 0 67 0 67 0 11,402 0 0 0 504 | 05/01/2019.... | 4FE...
16308T  AB 7| DAIRYLAND USA CORP(CHEFS WAREHOUSE) TL.... | . | 09/30/2016. | SINK FUND PAYMENT. 74,038 74,038 73,297 0 0 216 0 216 0 74,038 0 0 0 597 | 06/22/20; 4FE....
16308T AC 5| DAIRYLAND USA CORP (CHEFS WAREHOUSE) DD.. | . | 09/30/2016. | SINK FUND PAYMENT. 136,264 ...136,264 ..135,199 0 0 99 0 99 0 36,264 0 0 0 58 |06/22/2022....
171070 AC 3| CHROMAFLO TECHNOLOGIES TLB........coovvvvrcrcrcree. .| 09/30/2016. | SINK FUND PAYMENT. 787 787 778 759 27 1 0 28 0 787 0 0 0 27 [12/02/2019.... | 4FE....
21036P AD 0 [ CONSTELLATION BRANDS INC........ccooorvvrrrererrrreriinne . | 08/30/2016. | CALLED BY ISSUER at 100.018......... | ccoeevvevurerrrirerrrirnenns ...1,000,180 | ...........1,000,000 | ..........1,037,500 | ..........1,004,849 0 (4,829) 0 (4,829) 0f......1,000,020 0 160 160 | ....coo.. 72,298 |09/01/2016.... | 2FE...
24228H AE 8 |DEALERTIRELLC TLB....ovoiirivcrrreserciseeciiisees . 109/30/2016. | SINK FUND PAYMENT 2,138 2,138 2,116 2,136 0 2 0 2 0 2,138 0 0 (V[ [ 103 | 12/22/2021.... | 4FE...
24521T  AB 2 |DEL MONTE FOODS INC TL B.......ccccoeoevevevcvcvevevevececcee | . | 08/05/2016. | SINK FUND PAYMENT. 1,026 1,026 M 0 0 0 0 0 0 1,026 0 0 0 11 02/18/2021.... | 4FE....
28501K  AK 6| ELECTRICAL COMPONENTS INTL TL B.....ccooovvvirrniene . | 09/30/2016. | SINK FUND PAYMENT. 1,425 1,425 1421 1,419 6 0 0 6 0 1,425 0 0 0 62 | 05/28/2021.... | 4FE...
30068H AF 5| EXCELITAS TECHNOLOGIES TLB......cccccoooeecevecvccccs .| 09/30/2016. | SINK FUND PAYMENT. 1,380 1,380 1,366 1,226 153 1 0 154 0 1,380 0 0 0 61 |11/02/2020.... | 4FE....
36150K AF 4| GENERATION BRANDS HOLDINGS TL1. . 109/30/2016. | SINK FUND PAYMENT 682 682 675 0 0 0 0 0 0 682 0 0 0 12 | 06/10/2022....
36190S AA 0| GP PORTFOLIO TRUST 14 GPP A.......c.ccevvumerinrrins . | 07/15/2016. | PAYDOWN 50,379 50,379 50,426 50,382 0 (3) 0 (3) 0 50,379 0 0 (VI [ 408 |02/15/2027.... | 1FM........
43134 AG 7 [HILEXPOLY COLLC TLuovvvvvvrerrrercrcrcrcncrcvescscscscsencncnens | - | 07/01/2016. | SINK FUND PAYMENT. 4,046 4,046 4,005 4,042 0 4 0 4 0 4,046 0 0 0 208 |12/05/2021.... |4FE....
43455)  AJ 7 [HOFFMASTER GROUP INC TL B.....cccoovveservrrnserenens | - | 09/30/2016. | VARIOUS. 38,216 38,126 37,748 37,438 394 (28) 0 366 0 37,804 0 412 412 | .........1,039 |05/09/2020.... | 4FE...
456720  AB 1| GEMINIHDPE LLC TL B.....oovsvvvercvcverrevvecsernnenennnns | - | 08/04/2016. | VARIOUS, 569,958 569,958 567,108 562,115 5,570 206 0 5,776 0 567,891 0 2,067 2,067 20,262 | 08/06/2021.... | 4FE...
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Statement for September 30, 2016 of the JAMES RIVER INSU RANCE 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)
45690D  AF 8 [INFILTRATOR SYSTEMS INTE TL........ccccccccvivcvcvccccns | - | 09/30/2016. | SINK FUND PAYMENT. 1,657 1,657 1,649 1,653 4 0 0 4 0 1,657 0 0 0 64 | 05/27/2022.... | 4FE.......
47T117F AG 2| JASONINCTL . | 09/30/2016. | SINK FUND PAYMENT. 3,756 3,756 3,702 3,555 195 6 0 201 0 3,756 0 0 (V1 157 |06/30/2021.... | 4FE........
475798 AP 5[JELD-WENINC TL B, . 109/30/2016. | SINK FUND PAYMENT 3,203 3,203 3,171 3,194 7 3 0 10 0 3,203 0 0 (V[ [, 128 | 10/15/2021.... | 4FE........
49387T AR 7 |KIK CUSTOM PRODUCTS INC TL B......cvverureeerrareeens . 109/30/2016. | SINK FUND PAYMENT 4,261 4,261 4,160 4,211 41 9 0 50 0 4,261 0 0 0 213 | 08/26/2022.... | 4FE...
50179M  AE  1|LB-UBS COMMERCIAL MORTGAGE TR 06 C6 A4...... . | 08/11/2016. | PAYDOWN 638,502 638,502 388,688 594,213 0 [ .nnnd44,290 0 ....44,290 0 638,502 0 0 (VN 22,138 |09/15/2039.... | 1FM........
55328H AE  1|MULTIPLAN INC TL B .| 09/30/2016. | VARIOUS 482,896 ..481,116 .478,710 0 0 0 0 0 0 78,743 0 4,153 4,153 (345) | 06/07/2023....
57722V AK 4 | MATTRESS HOLDING CORP TL B.......cocooerrincrieriins . | 09/16/2016. | SINK FUND PAYMENT. LG A114613 1,114,613 1,103,699 0 0. 10,972 0 ...10,972 w0 ] 1,114,613 0 0 0 [ oo 31,268 |10/20/2021.... | 4FE...
60001P  AB 3 |CSM BAKERY SOLUTIONS LLC TL B........ccccoouvrresenenn | . | 07/07/2016. | VARIOUS. L21,105,042 | 1,118,394 | 1,102,078 453,662 8,628 1,201 0 9,829 0] .....1104,298 0 744 744 22,310 |07/03/2020.... | 4FE...
640720  AB 8| NEPTUNE FINCO CORP TL B.......ooovvuuvuvmvmvmimiiiiiiniiininns .| 07/15/2016. | SINK FUND PAYMENT. 8,721 8,721 8,653 8,695 10 16 0 26 0 8,721 0 0 0 302 |10/09/2022.... | 3FE...
64887R  AB 0| NEW TRIDENT HOLDCORP INC TL B.......ccccoeveeeeruenenne | . | 09/30/2016. | SINK FUND PAYMENT 832 832 699 699 0 0 0 0 0 699 0 133 133 41 | 07/31/2019.... | 4FE...
68347R  AC 3| OPAL ACQUISITION INCTL B....ooovvvverrcvcicvivcvcrens 09/30/2016. | SINK FUND PAYMENT 432 432 428 353 80 0 0 80 0 432 0 0 0 16 | 11/27/2020.... | 4FE....
72108P AB 0 |PIKE CORP TL . 107/29/2016. | SINK FUND PAYMENT 12,516 12,516 12,391 12,421 13 83 0 96 0 12,516 0 0 0 12/22/2021....
743390M  AC 2| PROLAMPAC INTERMEDIATE INC TLB.........ccocuvvuuenee . 109/30/2016. | SINK FUND PAYMENT 5,000 5,000 4,950 4,915 65 20 0 85 0 5,000 0 0 0 243 |08/18/2022.... | 4FE...
74966F  AF 0| RP CROWN PARENT LLC......coovvvermmermrermermrersernririnenes |« 09/30/2016. | SINK FUND PAYMENT. 1,922 1,922 1,816 0 0 14 0 14 0 1,922 0 0 0 43 [12/21/2018.... | 4FE...
76970M  AK 3 |ROAD INFRASTRUCTURE INVESTM TL 2L................. | . | 07/15/2016. | PRIOR PERIOD INCOME. 0 0 0 0 0 0 0 0 0 0 0 0 0 319 | 09/30/2021.... | 5FE...
76970R  AC  0|ROAD INFRASTRUCTURE INVESTM TL.........cocvvvvverens .| 06/16/2016. | VARIOUS 288,119 287,400 286,682 0 0 277 0 217 0 286,959 0 1,160 1,160 (390) | 03/31/2021..... | 4FE....
78028Y AB 5| ROYAL HOLDINGS INC TL....oovorevrrmererererererenreseneenes | - 09/30/2016. | SINK FUND PAYMENT. 446 446 444 440 7 0 0 7 0 446 0 0 0 15 | 06/20/2022.... | 4FE...
81732L AL 2|[SEQUACORPTLB . 109/30/2016. | SINK FUND PAYMENT 7,095 7,005 6,994 4,931 2,146 18 0 2,164 0 7,095 0 0 0 284 |06/19/2017.... | 5FE...
82379W  AM 2| SHERIDAN INVEST PARTNERS | TL B2.. . 109/30/2016. | SINK FUND PAYMENT 596 596 526 397 187 12 0 199 0 596 0 0 0 19 |10/01/2019....
82382F AH 5 |SHERIDAN PROD PTNR FATL B2......cooviriirciieriis . 1 09/30/2016. | SINK FUND PAYMENT. 79 79 70 53 25 2 0 27 0 79 0 0 0 3 [10/01/2019.... | 6FE...
82382G  AH 3| SHERIDAN PROD PTNR I-M TL B2.......ccccovvvvvevvrvenenens | - | 09/30/2016. | SINK FUND PAYMENT 48 48 43 32 15 1 0 16 0 48 0 0 0 2 [10/01/2019.... | 6FE...
82570 AE 6| SI ORGANIZATION (VENCORE) TL.....ccoevvrvrmrerrrrnnennnns | - | 09/30/2016. | SINK FUND PAYMENT. 1,896 1,896 1,883 0 0 1 0 1 0 1,896 0 0 0 26 |11/23/2019.... | 4FE...
82982N  AB 5| SITEONE LANDSCAPE SUPPLY HOLD TLB.............. . 109/30/2016. | SINK FUND PAYMENT 1,068 1,068 1,057 0 0 0 0 0 0 1,068 0 0 0 25 | 04/29/2022.... | 4FE...
83547U AG 4| SONNEBORN LLC TL.....cocvvvvvvvererererenernvnnsnnvsssnsnnnnnennnns | - | 09/30/2016. | SINK FUND PAYMENT. 536 536 535 534 3 0 0 3 0 536 0 0 0 20 |12/10/2020.... | 4FE....
83547U AH 2| SONNEBORN LLC TL. . | 09/30/2016. | SINK FUND PAYMENT. 95 95 94 94 1 0 0 1 0 95 0 0 0 3 [12/10/2020....
852088 AB 2| SPRINT INDUSTRIAL LLC TL.....cocvvvvvvvvverrrcernnceeneneeeeeees . 09/19/2016. [ VARIOUS..........cooooveeeemivemvmmininsissinnnnnns | onssssssmsmmmsssssmsssannnnnns | cevesesesesesd 459,906 640,976 634,566 538,394 97,219 459 0 97,678 0 636,073 0 [.cccoc..(176,167) | ...........(176,167) | ......... 33,434 | 05/14/2019.... | 5FE...
86880N AP 8| SURGERY CENTER HOLDINGS INC TL.....ccccovrvvrrerree | - [ 09/30/2016. | VARIOUS........oooririrrnrirsennrirnenerins | coverrisissesssssseseisnnenes | oveevesnonees 130,410 | ccovvrenees 130,410 | cccvvvenes 129,761 | oo 128,574 1,295 (94) 0 1,201 LV [P 129,775 0 635 635 4,282 | 11/03/2020.... | 4FE...
87258W  AB 1| TMK HAWK PARENT CORP TL......cccccevvrrervicrererernenens | . | 09/30/2016. | VARIOUS 328,038 325,605 323,977 322,347 1,949 138 0 2,087 0 324,434 0 3,604 3,604 8,665 | 10/01/2021.... | 4FE...
87264N  AB 3| TPFIIPOWER LLC TL B..ooooooovevivvvevivviiiviiiiinnssninninnnnnnns .| 09/30/2016. | SINK FUND PAYMENT. 9,781 9,781 9,757 0 0 1 0 1 0 9,781 0 0 0 38 |10/02/2021.... | 4FE....
87978G  AD 1| TEMPLARENERGY LLC TL2L B...cevvvrrierirreiieriins . | 08/25/2016. | VARIOUS 335,813 | ... 1,460,057 | ..o 153,306 | ..oovvoee 153,306 0 0 8,760 (8,760) LV [P 144,546 | ..o, (V[ IO 191,267 | oo 191,267 | ........ 31,680 |11/25/2020.... | 6FE...
88354V AB 4| THERMASYS CORP TL B........ooovvevevcvmrivnveveserssesssnnnnnnnns 09/30/2016. | SINK FUND PAYMENT 10,206 10,206 10,156 8,882 1,329 (5) 0 1,324 0 10,206 0 0 0 323 | 05/03/2019.... |4FE....
90290P  AH 7 |US RENAL CARE INC TL.. . 109/30/2016. | SINK FUND PAYMENT 1,759 1,759 1,741 1,757 0 2 0 2 0 1,759 0 0 0 72 [12/30/2022....
90980N AG 9| UNITED CENTRAL INDUSTRIAL TL B......ccccoveveevnnnene | . | 09/30/2016. | SINK FUND PAYMENT 3,213 3,213 3,110 2,249 909 55 0 964 0 3,213 0 0 0 211 {10/09/2018.... | 4FE...
92208G  AC 5| VANTAGE SPECIALTIES INC TL....ooovvvrvreicierricicicicieiens .| 09/30/2016. | SINK FUND PAYMENT. 1,577 1,577 1,565 0 0 0 0 0 0 1,577 0 0 0 12 | 02/05/2021.... | 4FE....
92835E  AB 3| VISKASE COS INC TL B....cvovurerrirerreirernrireesnnisesens 09/30/2016. | SINK FUND PAYMENT. 1,674 1,674 1,649 1,580 73 21 0 94 0 1,674 0 0 0 54 | 01/30/2021.... | 4FE...




Statement for September 30, 2016 of the JAMES RIVER INSU RANCE COMPANY
SCHEDULE D - PART 4

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

2’5030

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)
92850Q AB  6|LONESTAR GENERATION LLC TLB...ccoooovrrrrvrvviriiians .| 08/31/2016. | SINK FUND PAYMENT. 2,262 2,262 2,240 1,698 554 1 0 565 0 2,262 0 0 0 90 | 02/22/2021.... | 4FE........
92939E  AE 2| WP MUSTANG HOLDINGS LLC TL 2L B........cccccoeeeeee | . [ 07/01/2016. | SINK FUND PAYMENT. 616,100 610,000 608,125 605,751 2,068 8,281 0. 10,349 0 616,100 0 0 0 [ e 26,380 |05/29/2022.... | 5FE........

958100 AF 8 | WESTERN DIGITAL CORP TLB......ooorerererrcrcrirrcnenns . 109/30/2016. | SINK FUND PAYMENT 301,095 301,095 292,407 0 0 984 0 984 0 301,095 0 0 0| ......87155 | 04/29/2023.... | 2FE........

967580 AT 0| WIDEOPENWEST FINANCE LLC TL B......vvvverrrrirens . 107/12/2016. | VARIOUS. 856,799 854,662 853,343 563,212 22,132 32 0 22,164 0 853,371 0 3,428 3428 | ... 19,323 | 04/01/2019.... | 4FE........

97181# MU 4 | WILMINGTON TRUST TERM LOAN.........ccccccvemmvverennes | . [ 07/15/2016. | SINK FUND PAYMENT........oooimmvviiins | oo | covsnnnienns 178,090 | oo 178,090 | .ovvo 163,843 | .covvren 174,151 0 3,939 0 3,939 (VI [P 178,090 0 0 0 5,043 | 07/15/2017.... | 1Z..........

BL1022 96 3| CULLIGAN INTERNATIONAL CO TL .| 09/30/2016. | SINK FUND PAYMENT. 6,755 6,755 6,644 6,556 148 51 0 199 0 6,755 0 0 0 321 | 12/119/2017....

BL1591 93 4| VARSITY BRANDS HOLDING TL B......ccccoouvevervmnenennns | . | 07/12/2016. | VARIOUS. coeen 1,002,232 997,245 987,895 986,398 1,450 47 0 1,497 0 987,895 (V1 O 14,336 | coovrr 14,336 | ......... 30,915 |12/10/2021.... | 4FE........

BL1712 73 8 |BIOPLANUSAINC TLB.......vererreeercveeerercrereren . 109/30/2016. | SINK FUND PAYMENT 2,589 2,589 2,175 0 0 24 0 24 0 2,589 0 0 0 70 |09/23/2021.... | 4FE........

C3301D  AC 2| APLP HOLDINGS LP TL...ooouvivivvvmiiviviviminisnessssssssessnnnnens A 09/30/2016. | SINK FUND PAYMENT 20,320 20,320 19,710 0 0 33 0 33 0 20,320 0 0 0 371 | 04/13/2023.... | 3FE........

C4438B  AC 0| HUSKY INJECTION MOLDING.......cccccoereemmrrerirrriirnene A| 09/30/2016. | SINK FUND PAYMENT. 451 451 449 0 0 0 0 0 0 451 0 0 0 7 |06/30/2021.... | 4FE........

C7030J) AB  0|OSUM PRODUCTION CORP TL B.........ccoovvvvvvveiviriiinens A| 09/30/2016. | SINK FUND PAYMENT 2,289 2,289 984 984 0 0 0 0 0 984 0 1,305 1,305 | oo 113 | 07/31/2020.... | 5FE........

00110# AC 7 |AESPUERTORICO F|08/25/2016. | SINK FUND PAYMENT 340,818 340,818 289,695 289,695 0 0 0 0 0 289,695 0 51,123 51,123 12/31/2017....

46645M  AB 1| JSSHOLDINGS LTD TLB......occvvvveecvevceicscrcrresenenes | F| 09/30/2016. | VARIOUS........oocvirivieririisenciienns | v | cevvviineeens 167,020 | ..o 168,583 | ......cc.c.... 164,368 | .............. 156,946 7,816 427 0 8,243 (VI [P 165,189 0 1,830 1,830 6,725 | 08/31/2021.... | 4Z...........

D5929G AB 3| ORION ENGINEERED CARBONS GM TL B................. F|09/30/2016. | VARIOUS. 242,874 242,874 240,445 241,141 0 (199) 0 (199) 0 240,942 0 1,932 1,932 6,094 | 07/25/2021.... | 3FE........

L3434L AC 4 |EVERGREEN SKILLS LUX SARL TL....cocoevvvnerierriinens F|07/29/2016. | SINK FUND PAYMENT. 3,997 3,997 3,757 1,920 538 12 0 550 0 3,997 0 0 (VI [ 125 | 04/28/2021.... | 4FE........

L3462M  AB 9| EXPRO FINSERVICES SARL TL B.......ccccccooevevcvcvevevens F| 09/30/2016. | SINK FUND PAYMENT. 5,092 5,092 4,150 3,382 768 0 0 768 0 4,150 0 942 942 223 |09/02/2021.... | 4FE........

L7256G AD 9| OXEA SARL TL B2 F|07/05/2016. | SINK FUND PAYMENT 2,843 2,843 2,776 2,769 67 8 0 75 0 2,843 0 0 0 92 [01/15/2020.... | 4FE........

L9308U AG 5| TRAVELPORT FINANCE LUXEM TLB..........ccccocooeeeee. | F|09/20/2016. | SINK FUND PAYMENT. 14,658 14,658 14,617 14,345 304 9 0 313 0 14,658 0 0 0 700 |09/02/2021.... | 4FE........
3899999. Total Bonds - Industrial and Miscellaneous. 2,889,568 ..14,190,591 ..12,446,402 8,227,542 239,323 ..147,871 .378,434 2,784,592 04,975 ..104,975 | ......450,725 XXX XXX
8399997. Total Bonds - Part 4. v 13,030,637 | .........14,331,660 | .........12,594,798 8,241,284 239,323 | .o 147,800 | ..o 8,760 | oo 378,363 [ oo [ 0000 12,925,661 | oo 0 [ 104,975 | oo 104,975 | .......452,580 XXX XXX
8399999. Total Bond: ........13,030,637 | .........14,331,660 | ........12,594,798 8,241,284 239,323 [ oo 147,800 | ..oovovvrins 8,760 | ...ccoooeen. 378,363 | ..o [ 012,925,661 | oo (V] [P 104,975 | ....cccoo... 104,975 | .......452,580 XXX XXX
Preferred Stocks - Industrial and Miscell:

064058 20 9 I BANK OF NEW YORK MELLON 5.2%..........cccoocuvennnenes I . ‘ 07/29/2016. | JANNEY MONTGOMERY SCOTT...... 23,500.000 620,909 25.00 576,220 606,770 (30,550) 0 0 (30,550) 0 576,220 O e 44689 | .ooocoo..... 44,689 XXX P2LFE....
8499999, Total Preferred Stocks - Industrial and Miscellaneous. 620,909 XXX 576,220 606,770 (30,550) 0 0 (30,550) 0 576,220 0 ... 44689 | .............. 44,689 XXX XXX
8999997. Total Preferred Stocks - Part 4. 620,909 XXX 576,220 606,770 (30,550) 0 0 ..(30,550) 0 576,220 0 44,689 XXX XXX
8999999. Total Preferred Stocks 620,909 XXX 576,220 606,770 (30,550) 0 0 (30,550) 0 576,220 0 [ 44,689 | ..o 44,689 XXX XXX
9899999. Total Preferred and Common Stock 620,909 XXX 576,220 606,770 (30,550) 0 0 (30,550) 0 576,220 0 [ 44,689 [ i 44,689 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks .o 13,651,546 XXX v 13,171,018 ] ...8,848,054 | ...........208,773 | ........... 147,800 | ...............8,760 | ........... 347,813 | o0 [ 13,501,881 | o [ I 149,664 | ......... 149,664 | .......467,855 XXX XXX

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




Statement for September 30, 2016 of the JAMES RlVER |NSURANCE 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 September 30, 2016 of the JAMES RIVER |NSU RANCE 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 cirener..0.000 0 0 [ .ooeennn(11,020,983) | ... (10,906,140) | ...............(9,382,378) | XXX
Federal Home Loan Bank..............ccccccvevvernnienirennnne. - Cincinnati, OH rrern.0.000 0 0 239,412 239,439 246,757 | XXX
US Bank Boston, MA. civenen.-.0.000 0 0 9,884 15,021 211,646 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 [.(10,771,687) | ..o (10,651,680) | ............... (8,923,975) | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 | ovoeeneene(10,771,687) | oovvevennad (10,651,680) | .oovevernees (8,923,975) | XXX
0599999. Total Cash XXX XXX 0 0 [ (10,771,687) | e (10,651,680) | .........c..... (8,923,975) | XXX

QE12
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Statement for September 30, 2016 of the JAMES RIVER INSU RANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5

Description Code Date Acquired Rate of Interest Maturity Date

6
Book/Adjusted Carrying Value

7

Amount of Interest Due & Accrued

8

Amount Received During Year

Bonds - Industrial and Miscell (Unaffiliated) - Issuer Obli

KEYBANK NATIONAL ASSOCIATION REPO.........uuutieuiieiiesensssisserssssssesssensssissensssssssssssnsssisssssssssan | ......... 0.001 | 10/01/2016....... 18,240,000

3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations.............couwiiiiiiiniinisisis s 18,240,000

3899999. Total - Industrial and MiSCEIANEOUS (UNGFFIATEA). ... .c.. ettt ettt se s ee e et enseenese | Sesefeesesssesesaeseeseeeeseseesee et aeEenteesee et aes | eestesssesessesansessesastessessessesansensesnnencs 18,240,000

Total Bonds

7799999. SUbLOLalS - ISSUET ODIIGAIIONS. ... erereteseteteeis ettt sttt ee 18,240,000

8399999, SUDHOLAIS = BOMAS..... .- reureserseeesseesseeseses st 8 88k 18,240,000

8699999, TOtal = CASN EQUIVAIENTS. .....vvuvveeereriaiarissieisss ettt s8££ b8 s e b Feb e s e b b e bbb e bbb eEbe bRt 18,240,000 | oo | e




Supplement for September 30, 2016 of the JAMES RlVER |NSURANCE COMPANY

* 12 2 03 201645050010 3 =*

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 V2V IS AT 447 | 57,501 [ .o, (01 SN (1 I 59,024 |.....ccoo..... 50,000 [.coverererrrereiinns 2
AlasKa........ocevverereirieieieae
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....
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Kentucky.......coeveerierreeneinenns
Louisiana
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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.
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OregoN.....cvveeveveeesesiereinenns
Pennsylvania...........ccccccunean
Rhode Island............cccccevuee.
South Carolina............cco.uc....
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Vermont..
Virginia...
Washington
West Virginia.........cocoovernnnee. WV | (01 RN (01 (01 N (01 N (01 (0 0
WiSCoNSiN........ocvevvevereercrnen. WIH o (01 (01 (01 (01 (01 [0 0
WYOMING.....coevvercrerierieiens WY o (O N (1 SN (1 SN (1 IS (11,838) [ oo (VI O 0
American Samoa.................. VAYS] [ (01 (01 (01 (01 [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....coounninninniininirsirsinnies [ o, 2,136,974 |.......... 2,175,339 | .o 957,500 | ..o, 2 [, 1,278,233 | ........... 1,697,753 | oo 35

(SRS

................ 68,553

)

DETAILS OF WRITE-INS

58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above).....c.coves | corvririniiiiiinn, [ [P [ [P [ [P [ [P [ [P [0 [ 0
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Supp. Ato Sch. T -HS
NONE

Supp. Ato Sch. T -OP
NONE

Q455-2, Q455-3
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SUPPLEMENT "A" TO SCHEDULE T

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

Designate the type of health care
providers reported on this page.

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 AL| o 98,911 [ .o, 94,819 [.iviereeieieneenn0 |0 [ (13,315) (VI O (V1 I 69,796
2. Alaska.......oeiierienieeienn AK| oo, 9,378 | .o 9,206 | ..ovveerereerieeenen0 [0 e (408) | (0 (V1 I 6,604
3. ANZONA...ce e VAV I 130,627 |.oovvererenns 79,463 .o 10,770 i [ eveieienennnn(4,946) [ o 50,000 [.coverererrrererins L 60,013
4. Arkansas........ccoeoeeeerennnas AR [ ..o, 15,012 [ .o 17,351 [ eoveeeeeeeeeneeenn0 [0 | e s (137 [ (0 (1 I 12,447
5. California.....c.cccovrvrrerrereninns CAl.nne. 2,614,796 |........... 2,235,095 |...cccee0een.52,500 [ | eii.862,622 | oo 860,601 [ .o 39 [ 1,614,755
6. Colorado......cccccoveuerrerrrcrnnnas CO |, 32,289 |.covererene. 24576 | .coereeeeeereereenen0 [0 el 1119 | (01 (1 I 18,605
7. Connecticut.......ccccererrrerennen. CT [ 42,673 | 44532 | [0 [ 1,855 |, (V1 O (1 I 51,995
8.  Delaware......cccooeovrererverennne. [ 0] =3 [N (01 N 0 [0 o0 | e d(2,587) | e (0 T (0 0
9.  District of Columbia................ [D] 0] I 11,715 [ 7,089
10.  Florida.....c..ccoeeeereeeveevereeneenFL | ... 196,488 | ... 188,406
11, Georgia.......cccovvveerreererinrinnee s GA | e 34,631 | 32,083
12, Hawaii......cocooeverveeveeereerieecec H 012,946 [ 5,455
13.  Idaho.. 32,203
14.  lllinois.. 31,337
15.  Indiana.... 16,838
16, 1OWa. e A ] 0 | 2,246
17, Kansas.......coeeeeeveveeeerienesd KS | e 9,712 | 9,403
18.  Kentucky......ocoovereerverveercreeed KY | it 16,317 | 12,767
19.  Louisiana.......cccccoveeereeverevee LA | eiiiiii.8,366 | oo 11,082
20. Maine.....cccooeverveeververceriseiee e ME [ 010,316 | 15,791
21, Maryland.......cccooovevrivrnene MD [ 0. 51,828 | 45,432
22.  Massachusetts...........ccooee. . MA [ . .31,601 | 30,256 |[.cooocrererereinnns (O O (1 IO (7,532)
23, Michigan......ccccoeveveveeerenvceeeee MU [ 032,710 | 30,179 [ .o (O (1 I (5,414)
24, Minnesota.........cccovevevveriennnes MN . 47,643 | 45944 | .o (01 N (1 IO (11,295)
25.  MiSSISSIPPi......cverecrcrrrereanes VIS I— 12,734 | ... 11,573 | 1,500 [ .o (I P (14,256)
26, MiSSOUM..cuvereerrreeirriieerieieens
27.  Montana........ccccceeererreviieienns
28. Nebraska....
29. Nevada...........
30. New Hampshire.. .
31, New Jersey.....veneeneenns
32, New Mexico.......ccoeervervmreeeee NM | o 7,203 | 8,625 ..00.0.1,200,000 |2 [ 143,056
33, New YOrK.....ooooveeeeeereernranes [\ — 171137 | 200,999 |..ovovvrrrreinn (O O (/1 I 115,157
34.  North Carolina........c.ccccorene. 1[0 PR 52,524 |....cccovvuue. 36,691 [.oovrerneee 300,000 | .oorvrreierireieinns (I 132,988
35.  North Dakota........c.cccverueeee. 1[0 I AT — 14,261 .o (O (V1 I 5,010
36, ONi0.oeeeeree e (O] 1N IS (V1 SO (O SO (U1 SO (O SO 0
37.  Oklahoma........cccocuemreerrrcrnnas (0114 I 222,107 .o 206,524 | ....covoverrrrnnen (01 (/1 I 103,202
38, Oregon.....oeeerneereersrennienns (0133 IS 22,060 |.ovirrrrenns 18,229 | .ovoveererireireinnn (O SO (V1 I (6,512)
39. Pennsylvania.........cccccceeuuennnee PA| .. 71,541 [, 83,477 .. 50,000 |[.cooocrerrerrercinnn. L 5,788
40. Rhode Island..........cccoovvunneeee ({1 [ 3,802 | 885 | .o (O I (01 I 635
41.  South Carolina...........ccoeenee SC .. 35,639 |[.covererenen. 15,089 |.oooererveeeieen0 [0 | 2,826
42.  South Dakota 10,081 | oveeveeeeieeeenn [0 [ 893
43, Tennessee.......coveverernnens 92,756 | .cooovvevevierienenn0 [0 | 37,101
44, TeXaS...werrererrerrrererrsreeseenen 63,439 | o0 [0 e 3,596
45,  Utah...... 28,533 |0 [0 [ .(5,260)
46, Vermont......ooeoveveenrnerecene VT [0 | 506 [.covrrnrrernrrnnenn0 o0 | (554)|....
47.  Virginia... 50,551 [0 |0 [ (11,336)] ...
48.  Washington 120,666 |.............275,000 | ..coovrvvvrererverend [ (14,511)
49.  West Virginia..........cccovvveernee. WV s (CX XD P—— (220) [ .evverrererreieee0 [0 | (895)
50.  WiSCONSIN......ccoeveereerrrerenenns WIH oo 139,887 |..coveerennn. 97,119 [ (O (1 I 86,140
51, Wyoming.....cccvvvverrererrecnnnns WY oo (ST T I 184 [ (1 SN (V1 I (787)
52.  American Samoa.................. VAYS] [ (01 (01 (01 (01 [0 [0 [0 0
53, GUAM...oiciceeeeseeians (C1U N RN (O SN (1 SN (O SN (01 SN (01 O (VI O (VI O 0
54.  Puerto RiCO......cccovvrvvererrene. PR | e (O (O (O (O (01 (0 (0 0
55.  US Virgin Islands...........cc........ AT/ 1 [N (01 SO (O SO (O SO (V1 SO (V1 (V1 (V1 0
56.  Northern Mariana Islands.....MP | ..........cccccounncd (01 (01 RN (01 RN (01 RN (01 (01 [0 0
57.  Canada......ccooevmrrrrrerns (07,1, IS (01 SO (01 N (V1 SO (O SO (V1 (V1 (VI O 0
58.  Aggregate Other Alien........... (01 [P (V1 IO (V1 IS (V1 IS (V1 IO (V1 IS (V1 (V1 0
59.  TotalS....cooiiisiiiisisniesesessienes | creneeeaas 4,939,346 | ........... 4201421 |.......... 2,004,770 | oo, 11 s 1,633,483 |.......... 1,894,458 | .o, 4 I 3,161,759
DETAILS OF WRITE-INS
......................... 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above).......cooe| corevreriesisiann. [ I [V I [V I [ I [ I [V I [V I 0
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NONE
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