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Annual Statement for the year 2016 of the JAMES RIVER |NSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUNY SECUMHES........vvureerereireiieiieisseiseiseiseessesseeseeissssesiessssissins | eesssesnnees 5,426,395 | ......ccc.... 1.9 | e 5,426,395 | ..o (1 S 5,426,395 | ............. 1.9
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt GENCIES.......v.rvrrrrerirrereerreeeressssesessssesssses | eevsessssesssesssnenenns (0] IO 0.0 | o {1 I (0 (0 [ 0.0
1.22 Issued by U.S. government SponSored agenCiesS..........cvrvrevreerirereirernns | werversersssessensessnens (0] IO 0.0 [ oo (01 I (01 (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES)......vevvveeieireireieiie et ensesssssens | sressessessssessesesnneen (0] IO 0.0 | oo (0 I (01 (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............coecreerrees | vevrreenrereinerneeneenns (01 I (V0 T (01 O [0 (01 IO 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............ccccoeureereereineeneineiineneneens | v 1,193,585 | ......c.....04 | e 1,193,585 | o0 [ 1,193,585
1.43 Revenue and assessment obligations.............cccoeevecrenieeveesieeenees | eveevenns 15,281,817 | ..o 5d | . 15,281,817 15,281,817
1.44 Industrial development and similar obligations.............c.ccccocveeivervceiveiiens | covveine 14,028,187 | ............5.0 | oo 14,028,187 | oo (N — 14,028,187
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccovevereevreereeesesieseinens
1.512 Issued or guaranteed by FNMA and FHLMC
1,513 All OtNEI ...ttt
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.......cccccoo | corvnrnernerninnineens (0] IO 0.0 | o (0 (01 (0} I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Lin€ 1.5271........ccccvvieeninieieseeieesssnenns | e (0] IO 0.0 | oo (01 I (01 U (01 IO 0.0
1,523 All OtNEI ..ottt snssessensns | sresssnennes 2,379,212 | oo 0.8 | v 2,379,212 | o (010 2,379,212 | oo 0.8
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) 105,151,112 105,151,112 | v | e 105,151,112
2.2 Unaffiliated non-U.S. securities (including Canada) 13,499,549 ..13,499,549 ..13,499,549
2.3 Affiliated SECUMLIES. .......ccrrererererrcrereieiseieeessisenensssssisenessnissisenesssssnenes | soeessssnenenssinsnenne0 | evvennnenend0000 | o0 |0 | i, 0
3. Equity interests:
3.1 Investments in mutual funds..........ccoovererninnennnnesnneeeneneesseeens | oenssinesessinsenend0 |00 | veeniiiinn0 |0 | (V1 IO 0.0
3.2 Preferred stocks:
321 AfilIAtEM.......oocveeeecriririerneneneeeeesnesesssisssssseseneines | o0 | 0.0 | 0 | 0 | (I 0.0
3.22 Unaffiliated........covvereereeeenencererenereeieeiseeeseeseeseesssseeesesessssessssensenenees | oeneeenen 49,934,768 | 16,1 | 145,534,768 | o0 [ 45,534,768 | ........... 16.1
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfAIEG. ...ttt | erseesese st (01 I 0.0 | o0 0 | (V1 I 0.0
3.32 UNAffili@ted........ccoeeeceeiiiicinesescsesee s | seerienens 6,674,684 | ... 24 | 8,674,684 | o0 | 6,674,684 | ............ 2.4
3.4 Other equity securities:
341 AFFIBEE. .. oottt | s 16,531,573 | cvvvenene 59 [ 16,531,573 | v | i, 16,531,573 | v 5.9
342 UNQffilidted........c..ovoeeieeieic sttt | e 734,100 | ..oooeneen. 0.3 | e 734,100 | oo | e 734,100 | ..oooeeeee. 0.3

© o N o

3.5

Other equity interests including tangible personal property under lease:

3.51 Affiliated
3.52 Unaffiliated

Mortgage loans:

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties.........c.veuerrrrreernrenensiesineeisssseseessssenes
4.4 Multifamily residential properties.
4.5 COMMETCIAl I08NS.........ooverireirrrirriseeesississes e ssess st ess st essssssessessenenns
4.6 Mezzanine real estate 10aNS...........coeuiirieniieiniieie e
Real estate investments:
5.1 Property occupied by COMPANY.........ccociiririeiieieeieeie s | evreiessssesesesnens (0] IO 0.0 [ o0 | e (01 (01 IO 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt).........c.ccccvrereieiieieieiiseeeeesens | e (0] IO 0.0 [ o0 | e (01 (01 IO 0.0
5.3 Property held for sale (including $.......... 0 property acquired in
satisfaction of debt)........cccocvveviineeiceceereessenenns | e 0 | 0000 | 0 [0 | (01 IO 0.0
CONraCt [0ANS.......cveireieeeeieeeireireeeetneeseieesseeseeeessnsssessssesssesessessnssssssssenssnssessensas | sosessessnesnssnssnnsness0 | vevmerenend000 | o | 0 | (V1 I 0.0
DErVALIVES.......cvoiicriiiirerrtesrienersissensessissensssssensessnesenesssssssssesnssnenns | onnesissnenessesonenned | e 0000 | vevvnnieiinnn0 [0 | (V1 IO 0.0
Receivables for securities 0 [ 0.0 | 0 | 0 | (V1 I 0.0
Securities lending (Line 10, Asset Page reinvested collateral)... ...0 O [0 |k XXX e )9, RN IR XXX...
. Cash, cash equivalents and short-term investments.............cccccoeveveerierencseeieeens | cevveins 31,245,887 | ........... T I 31,245,887 | ...oovvveveveeiieenn0 [ 31,245,887 | ........... 111
. Other iNVESIE @SSLS........c.cvivrirrirircicrienere et | eessnenees 21,243,227 | .......c..e. 7.5 | 21,243,227 | o0 [ 21,243,227 | .......c..e. 7.5
. TOtal INVESIEA @SSELS.........vuceeceeeeeiieiciececc ettt seineens | eeseeen 282,390,819 | ......... 1000 | ........ 282,390,819 | ..ooovvvevvcrrrneernnd0 | e 282,390,819 | ......... 100.0
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Annual Statement for the year 2016 of the JAMES RIVER |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

3. Current year change in encumbrances:

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

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

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

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

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

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

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

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

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

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

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R 0
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R 0
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas 0
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Annual Statement for the year 2016 of the JAMES RIVER |NSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s 21,849,179
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 0

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 2,365,000 2,365,000
3. Capitalized deferred interest and other:

3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt 0

3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0 0
4. ACCIUAI OF GISCOUNT.......vovevereieieiesesis it 0

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t 4,806,945

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 0 4,806,945
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas 0
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s 7,777,897
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn 0
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t 0

9.2 Totals, Part 3, COIUMN 4.t 0 0
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s 0

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 21,243,227
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb 0
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 21,243,227

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 234,372,445
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 86,622,445
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 1,388,558
4. Unrealized valuation increase (decrease):
A PAE T, COIUMN 121ttt eess s eeees et et 8 888888 2,815,675
4.2 Part 2, SECHON 1, COIUMN 5.ttt ettt sttt a et b sttt s st bt bes st et et se bt ensebesansnaas (883,898)
4.3 Part2, SECtON 2, COIUMN 13........ itk 129,443
A4 Pt 4, COIUMN Tttt ees s eeess et st E R8RSR 1,852,981 3,914,201
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 1,750,519
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 97,406,623
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 212,015
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR 0
8.2 Part2, SECON 1, COIUMN 19....... ittt 0
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt 0
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 PaME T, COUMN T4ttt 290,747
9.2 Part2, SECHON 1, COIUMN 17 ...ttt 0
9.3 Part2, SECHON 2, COIUMN T4........o it 0
9.4 Partd, COIUMN 13.....oooiieeimeiisieesesessss e esss st 237,068 527,815
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 229,901,715
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R 0
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 229,901,715
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Annual Statement for the year 2016 of the JAMES RIVER |NSURANCE COMPANY
SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........couvevvcrrnens | corveeevcrineninnens 5,426,395 | ..coovvrvirrrineninne 5,382,445 | .cooviriiiinne 5,442,971 | oo 5,400,000
Governments (Including all obligations 2. €aNAdA......oreerrieirinrieis | e (1 R (0 O (0 RN 0
guaranteed by governments) 3. Other Countries......ccoovrrrieies | coveriiierieiiessisssseesseesienns {0 R [0 OO [0 RO 0
4. TOtalS.... oo | e 5,426,395 | oo 5,382,445 | .o 5442971 | oo 5,400,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS. ..o | e s 0 | s 0 ] oo 0 ] o 0
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 1,193,585 | oo 1,193410 | oo 1,194,270 | oo 1,000,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... ...32,776,728 ...35,682,470 32,837,062 ...32,517,913
Industrial and Miscellaneous, SVO Identified 8. United States 107,530,324 .108,848,236 108,902,446 .109,937,256
Funds and Hybrid Securities (unaffiliated) 9. Canada 1,314,661 1,607,797 1,300,177 | coereeeir 1,830,794
10. Other Countries ...12,184,888 ...12,390,228 ...12,240,015 ...13,063,030
11. Totals......ccoocoe. 121,029,873 122,846,261 122,442,638 124,831,080
Parent, Subsidiaries and Affiliates 12, TOtalS. ..o | cvnrnsrssnssnssnssnssnnnenn0 | onrnnsnssssenen0 | nnsnenn0 | i, 0
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 160,426,581 | .oooovvvrvcnenes 165,104,586 | ...cocvovvirennnns 161,916,941 | .o 163,748,993
PREFERRED STOCKS 14. United States.........oocccvevvrmeeees | crvvevrrerrneneennns 41,812,329 | oo 42,871,209 | ..o 40,548,435
Industrial and Miscellaneous (Unaffiliated) 15, Canada........cceveveveeriireiies | e 0 [ oo 0 | oo 0
16. Other COUNtries......ooovrrrrrinne | corvesrenrirriisnennens 3,722,439 | oo 3,722,439 | oo 3,637,934
17, TotalS. ..o | v 45,534,768 | .......cooooiririnnnn 46,593,648 | ....ooovirriciinn 44,186,369
Parent, Subsidiaries and Affiliates 18, TOAIS....ceviieesiceiieeirceies | et 0 | s [0 0
19. Total Preferred Stocks......... | .cccccoevrnnnnen. 45534768 | ........ccouee.. 46,593,648 | ....oovvr 44,186,369
COMMON STOCKS 20. United States........c.cvevevererernes | woeerveerineeineeinenes 7,408,784 | oo 7,408,784 | ..o 8,102,299
Industrial and Miscellaneous (Unaffiliated) 21, €aNAda.......ceeeereieieieiens | s (1 R 0 | oo 0
22. Other COUNTIES........vveirerire | i 0 ] e 0 | i 0
23, TOtAlS....cocverrrreserieesrescrerennes | v 7,408,784 | ...ocoovvveriinininns 7,408,784 | ..oovvviverrincienn: 8,102,299
Parent, Subsidiaries and Affiliates 24, Totals.....ccevieiriieiceeiiien | e 16,531,573 | oo 16,531,573 | oo 15,000,000
25. Total Common Stocks......c.. | cccovcrvinirien. 23,940,357 | ..ovvverirniriinnns 23,940,357 | ..oooviniiriiniinn: 23,102,299
26. Total StOCKS...cuervmsrrsrssmmsssnsns | covverniriiiiscrieen: 69,475,125 | .ooovvrrcinnnenns 70,534,005 | .o 67,288,668
27. Total Bonds and Stocks...... | ....cccccouevuenec 229,901,706 | .....ooevrernenne 235,638,591 | ... 229,205,609

S104




GoIs

Annual Statement for the year 2016 of the JAM ES RIVE R IN S U RAN C E COM PANY

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 10.7

9
Total from Column
6 Prior Year

10
% from Col. 7
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

3,424,185

18,585,210

4.7

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

Totals

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

0]..

44,030,317




Annual Statement for the year 2016 of the JAM ES RIVE R IN S U RAN C E COM PANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
............. 44,674,324 |..............4,668,863

............. 49,343,187 v, 19,388,016

15,710,157 | oo 559,178

............. 0. 11,002,542 13,535,414 | .. L0 w0 | ...14,637,956 | ... ....15,659,261 14,537,955 | ... cerveneeenn0

......... 0. ISTRURRRRTON | I DO ..4,855,791 | .. L0 w0 | .. 4,855,791 | ... ......5,630,411 | ... RO ...4,855,791

1,661,314 |.. 34,567,164 |.... 27,934,605 ....64,163,083 | ... 57322624 ... 309 | L0 .64,163,082

610,124 |.....cccoceeeu 4,923,700 |......ccouc.. 2,520,672 | ooovevecivinerneenn0 | 0 |l XXX | 8,054,496 | ..o 3.9 i 14,400,049 | ..o T8 | (U O 8,054,495

............... 1,228,360 | .................639,600 | ....cccccovvvcrinnnnl0 s 1,867,960 w0 ccnrernesnnnnnn0 e 1,867,960
............. 36,573,650 |.............56,843,163 |.............49,405,660 e 142,822,473 ceene. 112,400,361 ceenn99,212,279 .............83,610,191

90IS
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Annual Statement for the year 2016 of the JAM ES RIVE R IN S U RAN C E COM PANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
101 NAIC T (d)........48,867,569 |............. 25,698,299 |.....covvennee 9,136,128 |..ccovvvrne. 7,615,313 | .o 7,502,784 | oo (I I 98,820,093
............. 10,582,445 | .......... 13,535,414 | oo 3,078,615 | oo | 0 | 27,196,474

1,661,314
............. 610,124
.1,228,360

............. 34,567,164

............... 4,923,700
..639,600

..4,855,791

4,855,791
64,163,083
........... 8,054,496

..52,367,367 |....

10.7 TotalS....coevevevrrreiiinne .76,411,208 204,957,897
10.8 Line 10.7.85@ % OF COL 7.....ccoovivireiieiiieecicesiieresnceins | ceveveneienssisiennns 25.6 | oo, 373 | o283 | i 5.2 | i 37 |00 | 100.0
1. Total Bonds Prior Year
............. 26,945,694 |.............11,987,307 |..............4,879,020 |...............6,841,630 79,605,572 rereenennn. 15,425,764
1,115,687 |.... .10,630,990 |. 13,540,446 |.. .3,061,983 ..28,349,106 ..27,233,418 |..
1,004,849 .271,959 |. ..4,353,603 .0 ....5,630,411 ..1,004,849 |..
...... .27,081,539 |. 30,241,085 .0 ..57,322,624

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

............... 5,826,880 | .....cccvvivivirinnl0
............................ 0 [ o0 i
.58,544,964 |..... 58,841,034 |.. .9,903,613 | ...

11.8 Line 11.7 as a % of Col. 9. ...31.6 ..31.8 .53
12. Total Publicly Traded Bonds
12,1 NAIC Tttt | ceeseeeeees 47,968,669 |............ 21,928,336 |...............9,136,128 |............... 7,615,313 | .o 7,502,784 75425764 | ..o 407 | 94,151,230 |........... XXX

Totals
Line 12.7 as a % of Col. 7.....
Line 12.7 as a % of Line 10.7, Col. 7, Section 10

............. 10,582,445

............... 3,078,615

27,233,418
1,004,849

............. 32,510,781
...26.8

............. 10,693,928
.88

............... 7,502,784
....... 6.2

13. Total Privately Placed Bonds

Line 13.7 as a % of Col. 7.....
Line 13.7 as a % of Line 10.7, Col. 7, Section 10

............. 34,567,164
............... 4,923,700
..639,600

. ..4,855,791
............. 27,934,605

............. 64,163,083
............... 8,054,496
..1,867,960

............... 4,179,806
............... 1,115,687
....4,625,562

143,900,427
..52.5

83,610,193

(@) Includes $.....6,508,987 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b)  Includes $.....6,864,971 current year, $.....10,496,364 prior year of bonds with Z designations and §.......... 0 current year, §.........
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c) Includes§$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....44,531,314;

NAIC2§............ 0;

NAIC 3§............ 0;

NAIC 4§

NAIC 5

L I— 0;

0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

NAICBS........... 0.
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Annual Statement for the year 2016 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Own
1 2

ed December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.1 Issuer Obligations .15,161,025 |..... ..3,424,185 0 0 .18,585,210 17,186,227 .18,585,210
1.2 Residential Mortgage-Backed SECUMtIES...........covvvevrirrreerieececeiiies | e .0 0
1.3 Commercial Mortgage-Backed Securities..... .0 0
1.4 Other Loan-Backed and Structured SECUMHIES..........c.cueerrrrrereerrierinies | ceererssessinsmsinsenens 0 0

o

2.1

22
23

All Other Governments
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

3.1

32
3.3

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities

3.4 Other Loan-Backed and Structured SECUtIES.........cevevrrererrerrerieinns | eevvrerieissisnienieieneed | oieiieissieieisieend | i | v |0 |t XX [ | vieieiiieiiennnnn0.0 | i |00 [0 |,
3.5 TO IS ..vviiciieiee sttt enenensnnensens | sersnensessnsenessnrensesd | vorierissnensesneenenns [0 I (O I O RN | I [T D8 S [ [0 0.0 [ oo, (O 0.0 [ oo (O] I 0
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 ISSUET OblIgAtioNS.......c.cvverereireirireireirieeisesessisseeneesesnsesessssssensens | snsennensesnsenseneses0 | eerernennrnnieneenniennn0 [ 1,193,585 | i 0| coeeeeeeeeieieeenn0 | e ) .0 G DR 1,193,585 | ..oovovveerirerieinad 0.6 |.oieienee 2,062,995 | .ooverereeian I IO 1,193,585 | oo 0
4.2 Residential Mortgage-Backed SeCUrities...........coovvvrrerernercrinininens | cevernenererinnineenen 0 | vcveenieienenn0 [0 | e 0 [ o0 [ XXX v | verereiseineineenin (O O 0.0 | oo (U SO 0.0 |t (01 0

43
44
4.5

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

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

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

.1,820,034 | ...
.9,904,692

9,752,113 |.

.1,820,034
.1,499,914

............ 56,843,163

............ 59,212,279

.............. 9,579,903

.............. 9,579,903

" 81

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Totals




Annual Statement for the year 2016 of the JAM ES RIVE R IN S U RAN C E COM PANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed

. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO

Total Bonds Current Year

60IS

10.1 1SSUET OblIgatioNS.......vvveeerieiieiririeiesieee e 10,264,451
10.2 Residential Mortgage-Backed SeCURties...........ccovvivvrvnevrinreneinenes | eovrrvinnennennn032,692 [ i 1,580,215 | v 746,798 | e 429,477
10.3 Commercial Mortgage-Backed SeCUrties...........covvervnrerenrnneniinns | cerverervevienreneinen0 [ 1,820,034 | 559,178 | o 0
10.4 Other Loan-Backed and Structured Securities............ccocvrereecverernnne [ ovvereeee 1,347,336 [ iirn9,904,692 | o0 | 0
10.5 SVO Identified FUNGS.........ccoeveveieeieieisieieeee e XXX oo
10.6 Totals 10,693,928 |.............. 7,502,784
10.7 Line 10.6 @58 % Of COL 7....ovveevieeieicreieieeesiscssssessissesssissisnens | crenieninrsnieneereenn@DB | evviiiiieiieieiinesn 3123 | eiveiericisisnienaa 283 | oo, 5.2 | oo 37
Total Bonds Prior Year
11,1 1SSUET OblIgAtiONS........cvvveireiiieireieiesie et | ensensenaan 24,826,208 | ............ 52,898,285 | ............ 58,587,243 |.............. 9,884,509 |............ 28,951,921 | .......... ) 0.9 GRS DR ) .9 N PO ).0.9 G B 175,148,166 | ...ooveverernes 94.5 | .o 96,988,074 | ............ 78,160,091
11.2 Residential Mortgage-Backed SECUMIES. ..........covviveieriinineinenieiens [ cvrreireinninnns 456,764 |.............. 1,163,090 |...ccovvrnne. 253,791 | oo 19,103 | oo (V1N I ) 9.9 G DI ) 0.9 R PR D.0.9 N PO 1,892,748 | oo 1.0 o 1,892,748 | oo 0
11.3 Commercial Mortgage-Backed SECUMLIES............covevrereecreieisrireireiiens [ e 314717 | 1,983,795 | .oovveecriceieinnd (01 (0 (1N I ) 0.0 G DR ) 0.0 I IO D00 SN DO 5,098,512 | oovevereererreian, 2.8 | 314717 | 1,983,795
11.4 Other Loan-Backed and Structured SECUMtIEs. .........oovvrvrerereiernnnns [ ceveieinninnns 668,540 |.............. 2,499,793 | oo (01 (0 IR (1N I ) 0.9 SN DO ) 0.0 I IO D09 T PR 3,168,333 | oo, 17 | 1,668,492 |.............. 1,499,842
11.5 SVO Identified FUNGS..........coevcveieeieieceieee s | ceerenias .0 S P .0 S P .0 S I 0.0 S PR .0 S P D .0 S XXX oo e, .0, S P ). S XXX oo e, D00, S P XXX............
11,8 TOAIS. ..ottt saens | enaeseeaas 29,066,229 | ............ 58,544,963 | ............ 58,841,034 |.............. 9,903,612 |............ 28,951,921 | .......... XXX oo | e ) 0.0 I PO D09 S BT 185,307,759 | .ovevireveine 100.0 |.......... 103,664,031 | ............ 81,643,728
11.7 Line 116858 % Of COL 9...oovveivieeice e | cvevierisienienesiaes 15.7 | oo 316 | oo 38 | e, 5.3 | i, 15.6 |.......... XXX ooveveiens | e .0, S P .S S 100.0 |..oooneenas 0.0, S 55.9 | o 44.1
Total Publicly Traded Bonds
12.1 IsSUET OblIgations..........ccevevriveireicreieieeeeie e nennes | ceneneenn 46,533,525 | ...........21,980,904 | ............ 21,365,566 |............ 10,264,451 | ............. 7,425,243 | oo . XXX | 000002 107,569,689 | oo 570 96,988,074
12.2 Residential Mortgage-Backed Securities... 746,798 429,477 1,892,748
12.3 Commercial Mortgage-Backed Securities 559,178 | v 0 3,114,717
12.4 Other Loan-Backed and Structured Securities............ccvevevevevevevevccieenes |eoriiiennnnn802,452 | ........8,949.661 | oo [0 0 1,668,492

12.5 SVO Identified Funds . XXX. XXX...

47,968,669 |............32,510,780 |............ 22,671,642 |............ 10,693,928

12.6 Totals 7,502,784

12.7 Line 12.6 as@ % 0f COl. 7...oveevrrrerreereiecireireins 395 | X 8T | s 8.8 | s 6.2 . . ). S
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10 234 | . JOO T [V 37 . ) XXX
Total Privately Placed Bonds

13.1 1SSUET OBlIGAtIONS. ......veveiececeeicieie ettt | eerenseneneens 3,853,814 | ............ 41,125,363 | ............ 35,311,067 | .ooovveeerreeieireenes (1 0 [ e ) 0,9 GO IO 80,290,244 | ...covvvienne 39.2 | 78,160,091 | .ooeerveiienns 422 | .. ). .9 I U 80,290,244
13.2 Residential Mortgage-Backed SECUMLIES..........ccoiveuriienirieiriceeiies | cereieirieisseeeenens {1 (0 {0 (01 (0] I 9,99, GO TR [0 0.0 [ e [0 0.0 [ 9,9, GO IR 0
13.3 Commercial Mortgage-Backed SECUMLIES...........cvvvirvreierniiniircreinns | v (V18 RN 1,820,034 | ..oovveciriina (V1 [N (U 0 [ ), 9,9, COUIT PR 1,820,034 | oo 0.9 [ 1,983,795 | oo 1A e 9.9 CORNINN U 1,820,034
13.4 Other Loan-Backed and Structured Securities.............ccouevivrererrvrnines [vererviniinens 544,884 |.......ccocoeu 955,030 | ..oovuvereirriniireieennd (V1 N LU T 0 [ ), 9,9, COUNNIT PRORON 1,499,914 | v 0.7 [ 1,499,842 | ..o 0.8 [ e ). 9,9, RN IO 1,499,914
13.5 SVO Identified FUNDS.........cvveriiremrerieiniireinisereresssesesesissiseeenies | seeserenes D0, SO [ D09, SO [P XXX oovereerenes | v D0, SOOI [ XXX | e 0 [ s O 0.0 | D0, ST [ 0,0 SR [ XXXorereeane | ereneeerisssnsenenssisnes 0
1318 TOAIS...... ettt nes | eennteneenens 4,398,698 |............ 43,900,427 |............ 35,311,067 | oo (1 (0 (V] PR 83,610,192 | coovevreeirienn 40.8 | ..o 81,643,728 | ..covenn 441 | ... D0.% I U 83,610,192
13.7 Ling 13.6 @5 @ % Of COl. 7...ovvneeieireeeereieeecissesess s ssesssstesseesens | vvssseesssssessnnenees 5.3 | e 52.5 2.2 | (00 0.0 | o 0.0 | v 100.0 |.covrveeee ) 0.0 N S ) .0 S I ) 0.0 S IS P.0.% I 100.0

13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.........cccccceeriiniiniinns | coovisciiniiciiniees 2.1 | s 214 L AT2 | 0.0 | oo 0.0 | oo 0.0 | oo 408 |.......... 20,9, SO [ D0, SO [ D0, SR [ XXX | v 40.8
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Annual Statement for the year 2016 of the JAMES RIVER INSU RANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

10.

1.

12.

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

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

. Cost of short-term investments aCQUIMET............cucuriieuriieercee et

. ACCIUAL OF BISCOUNL........vviievictcieecc ettt b bbbt

. Unrealized valuation inCrease (ECTEASE)...........cuvuireiiiiieieiseiese ettt nses

. Total gain (I0SS) ON QISPOSAIS........c.vuiviuiriieirieietee ettt nas

. Deduct consideration received 0N diSPOSAIS............cuureierrrreciriirieiciree et eeen

. Deduct amortization of PrEeMIUM............ccuriiiiiiierieinirsi et

. Total foreign exchange change in book/adjusted carrying ValUe............cccccviveinineincieesesseeeseenens

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

Deduct total Nonadmitted @MOUNLS............ccovieuiiiiieiee ettt




Annual Statement for the year 2016 of the JAM ES RIVE R | N S U RAN C E CO M PANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14



Annual Statement for the year 2016 of the JAMES RIVER |NSURANCE COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of PriOr YEAI.......c.ccuiiereeiieiesssisseiesssesiesesnes | evvenesessssssiesesinees 10,425,000 | .ooovcvevreicreiriinens 10,425,000 | .ooocvvvereieiereneesne e

2. Cost of cash equivalents aCQUIrEd...........c.cuevererirereensiesessisseseessssssesessssessessessssessessesssssssenes | conssenensesssensenns0y 128,517,500 | toovviviiiiieiiinad 6,128,517,500 | ..coovvvrereirereeeeieee e

3. ACCTUAI OF QISCOUNL........couuiiiiii s | osbbsb bbbttt 0 [ oo 0 [ oo

4. Unrealized valuation iNCrease (ABCTEASE)........uuiuerrireriiiisrieieissiessesssssssesesssssssessessssssessessessssssssses | essesssssssesessessssessesssssssesseseses 0 | e 0 | e

5. Total gain (I0SS) ON QISPOSAIS........eviviierieiriicirireieieisse ettt sss st sssssnss | sbessesssssssessesssantessessssensessesanes 0 | e 0 | e

6. Deduct consideration received On diISPOSAIS. ... sssessessssenes | sesssessesssssssesesnd 6,107,570,000 | ....cccovvverrerenne. 6,107,570,000 | ...ooovvrrereireiereeieee e

7. Deduct amortization Of PrEMIUM...........cccveieieieieece ettt ss st sae s ssstns | sresessesssssssssssssesses st sssesses s sanes 0 [ oo 0 [ oo

8. Total foreign exchange change in book/adjusted Carrying VAIUE...........cc.ccovveveveieeeieieiseeeseseeieeiens | ceveevisisss e ssseseesessanes 0 [ oo 0 [ oo

9. Deduct current year's other-than-temporary impairment reCognized..............cceeveeriveeriieeiiieens | ceveeiricieisiesssieessesnsseeresad | v (0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccccvuirervees | covverrrrerreereereers 31,372,500 | oooevverieereicienns 31,372,500 | oo
11. Deduct total nNONadMitted @MOUNES............cvvuiicrieieriirereieeseie e nienesenens | torersess s sense s sensenssnesenssesas 0 | oo 0 | o
12. Statement value at end of current period (Ling 10 MiNUS LINE 11)....ccvcvieiieiiiesieieeeeieseieesiinies | covvieiesissssseeseesesaanes 31,372,500 | oo 31,372,500 | oo
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment....

SI15




Annual Statement for the year 2016 of the JAM ES RIVE R | N S U RAN C E CO M PANY

Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO01, EO02, EO3, E04, EOS5, E06



Annual Statement for the year 2016 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Any Other Class of Assets - Unaffiliated
Eagle Point Partners LP............ccccoeervienenenniennns [ e Greenwich................. CT..... Eagle Point Credit Management LLC............cccooovrerenns [ cerrrirnen 09/01/2015] ......... 0 | e 13,811,871 | ......... 17,457,533 | ....... 17,457,533 | ..... 4,603,483 | .ooeeiveieen0 | a0 | 0 | 0 0 | 0 0.000
AGDIreCt LLP.......coovvviiricsnicsssissnicssiisssiissssisnnns | s Wilmington................ DE...... AG Direct Lending Fund GP, LLC........cccccoouriiiimniianns | conniinnns 06/04/2015] .........0 | ...c....... 3,582,325 | ........... 3,785,694 | ......... 3,785,694 | ....... 203,462 | .o i | i | 0 |0 ] 1000 1,260,000 0.000
4299999. Total - Any Other Class of Asset - Unaffiliated e . o] 17,394,196 | ......21,243,227 | ... 21,243,227 | ... 4,806,945 | .. L0 | .0 ] L0 ] .0 . . XXX
4499999. Subtotal - Unaffiliated. ... OO OO OO OO OO OO OO O PP O PO O OPO PSPPSR OPPOTTPRPOTOORPOTORl IFVPRPOTON 17,394,196 | ......... 21,243227 | ....... 21,243,227 | ... 4,806,945 | ..o 0 [ i 0 [ i [O SR {0 [P [ 1,260,000 XXX
4699999, TOHalS...........oorveirriiriececec s OO ISP 17,394,196 | ......... 21243227 | ....... 21,243,227 | ... 4,806,945 | ................... (U [ (V) [ (O [ (V) [P 0. 1,260,000 XXX

03
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Annual Statement for the year 2016 of the JAM ES RIVE R IN S U RAN C E COM PANY

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

Location

5

6

7 8 9 10 1"
3 4
Date
Originally Type and Actual Cost at Additional Investment Made Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition After Acquisition Amount of Encumbrances Ownership
Any Other Class of Assets - Unaffiliated
|AG DIrECE LLP...... i s WilMINGEON. ... DE......... AG Direct Lending Fund GP, LLC 06/04/2015. (O TR | ) [N 2,365,000 | oo | i 0.000
4299999. Total - ANy Other Class Of ASSEES = UNGFfIIBEA. ........euu ittt ettt ee st er et sesem et sehee | ee1eteeseeseEeeseEeeseeeE 08 eEf e e e oo E o088 o8 eE4E 8o 08 eEoeEoe8 481 eE e e eeEeEseeeenehemsee  eEaeEeeseeseeseeeeeeeseeseEoes oL e eE e EeeE o 08 eEsLE e E 42 e eE e EeeEoe8 o0 e 1eE 4L 0 o0 1o E e seE e 08 e e b eeEee s e et et snsenser et antensenetensensenessnsensenessnsansens | eosrssssnsenensessnssnensensneedd | oveens 2,365,000 XXX
4499999, SUDLOEAL = UNGFFIIBIEA. ... ettt f 88 H o8 E S8 EE e eEEsehe f4LEeEE oL LR oL bR R EoEE£EEoEE R £ L b oL E R EEEE e E oL SR eEEoEEeEeEEoEEeEEoeEeehEeEE feEseEfeEE oA E oL e e eEEeEE R fEEE LA £EE R E 4L eE e E L EE L EEE LR E bbbttt en s | ennnensenssennnensnensnnssenensD | arieees 2,365,000 XXX
4899999, TOAIS......euvvereereiieeseieie ittt bbb bbb b s bR s bbb bR R4 R bR bbb e S b bR bR b e eies S4sebthee s e bt E b s e s b b e b b e E b b £ s b b L E s R E R R b bt bt R b et heRies feeseteeheE s et b eLE LR E e E LR bbb bR e e b s b LA E s bbb bR bbbttt tenneniens | srereenenienenennsienennennneni0) | e 2,365,000 XXX
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Annual Statement for the year 2016 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 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 in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally Dispoal | Encumbrances, Increase (Amortization) | Impairment | Interest and BJ/AC.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
Any Other Class of Assets - Unaffiliated
Eagle Point Partners LP Greenwich . | CT.. | Return of capital. 09/01/2015. | 04/27/2016. 13,974,272 0 0 0 .17,457,533 | .....1,120,222 0 0
AG DIrECt LLP......ooiiieiiiscii s Wilmington.........cc..c.. DE.. | Return of capital .106/04/2015. | 10/26/2016. | ......... 1,374,907 0 0 0| e 3,785,694 | ... 157,675 0 0
4299999. Total - Any Other Class 0f ASSEtS = UNAFfIIBIEA. ......v.uriueirieie it ene sttt | cenens 15,349,179 0 0 0. 21,243,227 | ....1,277,897 0 0
Any Other Class of Assets - Affiliated
DESRI Northstar Financing LLC........cccocniniinsinnincniranens New York......coocenens | NY.. | Loan repaid.........cccoounerienes 04/22/2015. | 05/31/2016. | ......... 6,500,000 0 0 0 0 | ....6,500,000 0 0
4399999. Total - Any Other Class Of ASSEES = AffIIAEE. ... iruuirrririr ettt eh8eeE sk bbbttt | snntaened 6,500,000 0 0 0 0 | ....6,500,000 0 0
4499999. Subtotal - Unaffiliated. ..o s .......15,349,179 0 0 0. 21,243,227 | ....1,277,897 0 0
4599999, SUDEOLAL = AFFIIBIEA. 1.....rvv vtttk eekseeEE et ekttt entns | enniied 6,500,000 . 0 0 0 0 | ....6,500,000 0 0
4899999, TOAIS.........cvveevereeaiesreseesseetseese stttk et eee SRRt | enins 21,849,179 | covvvvrvrrcrnnnd (V) [ 0| 0 0 0 0. 21,243,227 | ..7777,897 | oo (]} [T 0 0 0
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Annual Statement for the year 2016 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity

CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati

912828 L6 5 |UNITED STATES TREASURY NOTE......... SD.. ....900,000 ..903,169 (822) 0 (U 1.375 |...... 1.270 |MS...... 10/02/2015. | 09/30/2020.

912828 N4 8 |UNITED STATES TREASURY NOTE........cecomiriirnerierereerneninsisessesesesssssssas | weeees ....125,000 ..126,809 (413) 0 0. 1.750 |...... 1.370 |JD....... 01/20/2016. | 12/31/2020.

912828 N4 8 |UNITED STATES TREASURY NOTE......... SD.. 1,375,000 | ..covvennee 1,394,900 (4,543) 0 (V1 1.750 |...... 1.370 |JD....... 01/20/2016. | 12/31/2020.

912828 P9 5 |UNITED STATES TREASURY NOTE........cccostrimirerierireesenissssessensesesenss | weveees 1,000,000 999,307 241 0 0. 1.000 |...... 1.030 [MS...... 03/22/2016. | 03/15/2019.

912828 TW 0 |UNITED STATES TREASURY NOTE......... SD.. ..2,013,054 |....99.922 | ..............1,998,440 | ..... .2,000,000 ...2,002,210 (2,655) 0 0. 0.750 |...... 0.610 |AO...... 11/15/2012. | 10/31/2017.
0199999. U.S. Government - Issuer Obligations. ........ccuureesirssrieinisssiesirisssssssrssssssenssesessesssnesnsssas 5,442,972 | XXX | .n5,382,445 | 5,400,000 | ..o 5,426,395 | ..o 0 (8,192) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEINMENE.....ccuuiiusirsereiniessensssissersssnssssssessssesssnsssssssnesenes 5,442,972 | XXX | .n5,382,445 | 5,400,000 | ..oocvornees 5,426,395 | ..o 0 (8,192) 0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ons (Direct and Guaranteed) - Issuer Obligation:

154686  KS 7 | CENTRL OH SOL WST AUTH....ooiiiiiiiiiniiisississsrisssssensssissssssssssssssensssesseeas | ..................... ‘ ...... 1FE| i 1,194,270 [..119.341 | oo 1,193,410 | oo 1,000,000 | ..ocoovnenne 1,193,585 [ oo 0 (685) 0 0 [ 5.000 |...... 2.310 | Do | s 1,628 | v 0 | 12/09/2016. | 12/01/2024.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations..............ccccooveieriesnersieeeans 1,194,270 XXX .1,193,410 1,000,000 (685) 0 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession .. 1,194,270 XXX .1,193,410 1,000,000 (685) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations

040654 UJ 2 |ARIZONA ST TRANSPRTN BRD HIGHW.........ceervriiirirneinineirerssisnissiseiinnns | veviene | oo | evvverenins | woeees 1FE] o 1,114,230 |...111.464 .1,114,650 1,000,000 (2,564) 0 0 [ 5.000 11/28/2016. | 07/01/2020.

10741M  BL 7 |BREVARD CNTY FL LOCAL OPTIONAL [SSSTRRRITN IO 2| 1FE 1,139,030 |...115.918 | .... ..1,159,180 1,000,000 (386) 0 0. 5.000 11/30/2016. | 08/01/2027.

13033F  2Z 2 |CALIFORNIA STHLTH FACS FING A......ccevvuiiriieiseiseiineinennsesesssssisnins | eevnee [ oo [ erieniins 2| 1FE| cooeiie 1,292,325 |...104.623 | ....ccccouuue. 1,569,345 | ....covvvnnee 1,500,000 | ..cooovvrenne 1,319,126 | oo 0 5,342 0 0. 5.000 04/05/2011. | 08/15/2038.

130685 2D 1 | CALIFORNIA ST PUBLIC WKS BRD L.......cvivirrirrerieierrnseienisineeseriessineees | ceves 2| e 1FE 2,079,760 |...112.992 | ..............2,259,860 | ..... .2,000,000 ...2,046,271 (7,655) 0 0. 5.000 03/23/2012. | 04/01/2028.

134041  FC 1 | CAMPBELL & KENTON CNTYS KY SAN.......covimrrimrineernneinersnnrsensseesssninneens | eevnee | oo [ eevvseiinens [ e 1FE| oo 678,047 |...100.371 | .... ....670,000 671,760 (1,054) 0 (I 4.375 04/30/2010. | 08/01/2018.

19648A DH 5 |COLORADO ST HLTH FACS AUTH REV......ccooviiiririnrineiinnineeienissiisesienes [ e 2| 1FE 1,941,160 |...100.264 | .............. 2,005,280 | ..ocvvrnvene 2,000,000 | ..ocvorneen 1,946,686 | ....coovvvererernne 0 1,074 0 0. 5.000 05/18/2011. | 09/01/2041.

407287  LX 7 |HAMILTON CNTY OH SALES TAX......viuririieemereerineessenssnissnssessesssessensnnne | vevenee | oo | eevevernens | vovene 1FE ...1,151,650 |...115.213 .1,152,140 1,000,000 (1,912) 0 0. 5.000 11/29/2016. | 12/01/2022.

531127 AC 2 |LIBERTY DEV CORP NY REVENUE..........cccoovmmiimmiirineisiiseieesiesisseisssinns | ceees Al 1FE ...3,382,995 |...119.613 ..4,186,490 3,500,000 3,039 0 0 ... 5.250 04/05/2011. | 10/01/2035.

54466H DP 8 |LOS ANGELES CNTY CA MET TRANSP......cccovvimierrrirerierienesneesssisesssessnnes | cevees 2| ... 1FE 1,175,730 |...120.659 .1,000,000 (1,082) 0 0. 5.000 12/02/2016. | 06/01/2028.

575579 RS 8 | MASSACHUSETTS ST BAY TRANSPRITN...... 2| 1FE 69,294 |...105.689 ..65,000 (422) 0 0 |....5.000 08/02/2006. | 07/01/2020.

57586E NK 3 |MASSACHUSETTS ST HLTH & EDUCTN.......ccvoiriirieriiirieniriesssiserienienees | ceveene 2| 1FE 2,003,920 |...106.884 | ..............2,137,680 | ..... .2,000,000 (511) 0 0. 5.000 06/28/2011. | 07/01/2039.

584521  EF 1 |MED CENTER GA HOSP AUTH......coooiiierinirieeieniseissesssisessesssseesssssssssnens | weeees 1,318,275 |...104.565 1,500,000 2,519 0 0. 5.000 05/24/2011. | 08/01/2045.

604146  AJ 9 |MINNESOTA ST GEN FUND REVENUE...........cccovvvvirvrrnnins . . ..1,125,960 |...112.782 .1,000,000 (2,368) 0 0....5.000 11/28/2016. | 03/01/2021.

677561 FV 9 |OHIO ST HOSP FAC REVENUE..........ccccoviviririieiniissieriesescesssissssesienes | voenes 2| 1FE 2,068,340 |...106.980 .2,000,000 (9,616) 0 0. 5.500 06/21/2011. | 01/01/2039.

762210 DA 1 |RHODE ISLAND ST INFRASTRUCTURE.........cccosviuirierinrirneeiseerserississnienes | cevnes 2| 1FE 562,945 |...105.592 ....500,000 0 0| 4.000 05/13/2016. | 10/01/2032.

79575E AR 9 |SALT VERDE AZ FINANCIAL CORP S. . . ..2,995,510 |...112.697 ..3,944,395 .3,500,000 0 0|...5.000 04/05/2011. | 12/01/2032.
87638Q FT 1 |TARRANT CNTY TX CULTURALEDUF.. SD.. 2| 1FE 2,020,940 |...110.197 ..2,203,940 | ..... .2,000,000 0 0. 5.000 06/08/2011. | 11/15/2030.

919112 DT 6 |VALDOSTA & LOWNDES CNTY GA HOS........cvrvviirireieinensiesssississsissisnnes | cevees 2| 1FE 2,672,950 |..108.101 | .............2,702,550 | ..... .2,500,000 0 0 ... 5.000 02/17/2012. | 10/01/2041.

930876 CW 5 | WAKE CNTY NC LIMITED OBLIG. 2] 1FE 571,110 |...105.681 ..567,848 0 0 .4.000 05/10/2016. | 12/01/2032.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations .. 29,364,171 XXX 32,275,554 | . . .29,310,005 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities

31294K ZF 5 |FEDERAL HOME LN MTG CORP #EQ1642..........cvcerererrenerieeiseessnissninenines | oneee | oo | vevernennns 4 .. AFE | i 55,842 |..101.935 | ..oooovrrrrrnnns 57,200 | .ooovrvrrrinens 56,114 | oo 55,964 | ..ooovvrirrineiinns 0 97 0 0. 5.000 |...... 5.070 |MON.. 06/21/2004. | 05/01/2019.

31294K  ZT 5 |FEDERAL HOME LN MTG CORP #EOQ1654.........cocovvvvvviireierseerennnienrsnneninns | eovene | oo [ rrvrinrinns 41 ... 1FE]| oo 26,171 |...101.939 | oo 26,804 | .o 26,294 | ..o 0 0 .. 5.000 |...... 5.060 | MON.. 06/09/2004. | 06/01/2019.

3138ET DZ 6 |FEDERAL NATIONAL MTG ASSOC #AL8219......cccvvvvererinereriseesssnrserinennns | eovveee | oo [ everrenndt | e 1FE ...1,457,707 |...105.480 ..1,433,237 1,358,771 0 (U 4.000 |...... 2.340 |MON.. 04/28/2016. | 02/01/2046.

3140E8 LU 0 |FEDERAL NATIONAL MTG ASSOC #BA3938.........coocmmrrerrrirreiineerieeniiienees | ceveees A 1FE| .. ...1,450,072 |...102.597 | ... ..1,416,469 1,380,611 0 0. 3.500 |...... 2.420 |MON.. 04/29/2016. | 01/01/2046.

314188 3T 1 |FEDERAL NATIONAL MTG ASSOC #MA2609..........ccoimrvirireirirsminmiissninsninens | connnes | oe | vevernnnens 4] ... TFE| oo 483,099 |...102.620 | .....cccouvnene 473,206 | ..oooovicnnnena: 461,123 | oo 0 0 [ 3.500 |...... 2.570 | MON... 05/31/2016. | 05/01/2046.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... 3,472,891 XXX 3,406,916 3,282,913 ...3,466,723 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ 32,837,062 XXX ....35,682,470 ..32,517,913 .32,776,728 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

00214V AC 7 |ASP MSG ACQUISITION CO INC(MILK SPEC) T! [T To2] ] 521,009 |..101.313 | oo 533,274 | oo 526,363 | .o 521,293 0 0]....6.000 |.....6.210 [MJSD. [ ... 175 | oo 11,405 | 08/04/2016. ] 08/16/2023.
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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

F

0 Current Year's

r Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
00215K  AB 2 |ASP CHROMAFLO INTERMEDIATE HOLD TL 2L......coovverviriiieniiieneinieiins | cereees 2] 5FE 318,254 |..... 99.250 | ..ooorviecnnns 320,677 | coovvvererenne 323,100 | oo 318,332 | oo 0 78 0 0 .. 9.000 |...... 9.390 11/03/2016. | 11/18/2024.
00215K  AE 6 | ASP CHROMAFLO INTERMEDIATE HOLD TL B1......ccoovvenniiicriieriisciicnnies | s 2] AFE 166,728 |...100.688 168,718 ....167,566 166,741 13 0 0. 5.000 |...... 5.110 11/03/2016. | 11/20/2023.
004403  AF 8 | ACE CASH EXPRESS INC.........coovuiriiirriiireiieneiiieseeiesesseseseessssessssesssinnes | venee | or | coreviinns (] BFE| ............. 2,247,995 | ..... 82.000 | ... ..1,867,960 | ..... .2,278,000 | .. ...1,867,960 2,793 0 0 (...11.000 |...11.210 . 04/27/2012. | 02/01/2019.
02153 AA 2 |ALTERRA FINANCE LLC......coovviiririniiniinniienieisseissisesiesiesssssssnissenin | eoenes | o | veverienes (A 2FE| e 1,005,670 |..110.941 | ............. 1,109,410 | ..cooovvrnenes 1,000,000 | ...cccovvveee 1,002,542 (586) 0 0 ... 6.250 |...... 6.170 |MS......| cceeeeee 15,799 | e 62,500 |09/27/2010. | 09/30/2020.
03759D  AB 4 |APEXTOOL GROUP LLC TL B......cooueiirreiciicneisenieesissssieseessssesssesans | cevenns 2] . AFE 1,971,929 |..... 99.000 ..1,978,908 1,998,897 62,402 4,880 0 0 ... 4500 |...... 4.840 .91,200 | 04/10/2015. | 01/31/2020.
03976G  AB 4 | ARDEN GROUP INC TL.....vouiviiriiireiiereiieseieeeisesesssssssesessesessssssssssssies | wvnees | or | cerevennes 2] AZ] . 1,059,698 |..... 99.500 | .... ..1,065,050 1,070,402 13,214 1,679 0 0 5.250 |...... 5.510 02/14/2014. | 02/19/2020.
047658  AG 7 |ATKORE INTERNATIONAL INC TL....ovvuirirerirrercriniiierierieseseesssssessenssesens | ceveens 2] AFE 1,559,237 |...100.125 | ............. 1,573,026 | ...cccooevuee 1,571,062 | ..o 1,561,968 97,312 1,680 0 0. 4500 |...... 4.690 08/03/2015. | 04/09/2021.
05543C  AC 0 |BOBS DISCOUNT FURNITURE TL......ccoommiiiiiiirineiiereiienesiesesiesseissessesenenins | cevenas 2] 4FE 1,706,523 |...100.063 1,742,447 1,741,350 | ...ccec... 1,730,501 | oo 5214 | oo 16,682 0 0 ... 5.750 |...... 5.980 02/07/2014. | 02/12/2021.
05543Y  AB 4 |BBB INDUSTRIES US HOLDIN TL B...ovvvveruurirrireriseseseesssesssessesennines | ceveees 2| AFE 1,070,497 |...100.000 ..1,088,658 .1,088,658 2,382 0 0. 6.000 |...... 6.380 11/17/2014. | 11/03/2021.
05745P  AD 5 |BAKERCORP INTERNATIONAL INC TL B.....ccoovviiriiiriiiineiisceiseeiieeneiienens | ceveees 2| 4FE 660,474 | ..... 94.750 | ..coovvrin 641,845 | .....cccevnnve. 677,409 3,176 0 (U 4.250 |...... 4.890 04/29/2015. | 02/07/2020.
12670U  AB 3 |CWGS GROUP LLC TLB.....ooiieeireiisciiessiesneses s | ceneies 2] AFE 1,283,550 |...101.458 ..1,308,808 1,290,000 147 0 0 ... 4.500 |...... 4.640 11/03/2016. | 11/08/2023.
12768Q AB 5 | CAESARS GROWTH PROPERTIE TL B.......ccooooiviiiniicneieneiiennissnissniiins | cevein | o [ e 4] ... AFE| s 1,935,963 |...100.594 ..1,936,680 1,925,244 (2,938) 0 0. 6.250 |...... 6.190 04/10/2014. | 05/08/2021.
13748V AD 3 |FERRARA CANDY TL B....oiiiiiiiiiiiiiiiiciierseisecsiseseisseiss s | s 2] 4FE 130,601 |...100.625 | .......cccooeenn. 132,077 | oo 131,257 69 0 0. 5.500 |...... 5.640 06/09/2016. | 06/15/2023.
14076C AB 9 | CARAUSTAR INDUSTRIES INC TL B......oovvieieiiriierieriniieniieiienesssenians | eveene 2 AFE 689,479 |...101.667 688,948 5,111 101 0 0 ... 8.000 |...... 7.850 04/29/2013. | 05/01/2019.
14076C AE 3 | CARAUSTAR INDUSTRIES INC TL B SRS U 2] AFE 771,304 |..101.667 | ................808,998 | .............. 795,734 | oo 779,335 | oo 0 5,136 0 0. 8.000 |...... 8.900 02/23/2015. | 05/01/2019.
16308T AB 7 | DAIRYLAND USA CORP(CHEFS WAREHOUSE) TL......c.cocvuniiniinniinniieinnes | e [ [ v 4 ... AFE| s 801,750 |...100.313 | ...ccooeeorn. 811,817 | ooei809,284 | L 803,639 2,428 0 0. 6.750 |...... 6.980 09/19/2016. | 06/22/2022.
16308T AC 5 | DAIRYLAND USA CORP (CHEFS WAREHOUSE) DD..........cccoovvvmmmvmnmiinniins [ eovevee | oo [ e 4] ... AFE| o 36,985 |...100.313 ....37,250 1,231 0 0 ... 6.750 |...... 6.780 09/19/2016. | 06/22/2022.
220510  AB 1 |CORTES NP ACQUISITION TL B.....ccooourvverriieriiis et | s 2] 4FE 1,314,350 |...101.250 . 0] 40,650 0 0. 6.000 |...... 6.610 09/30/2016. | 11/30/2023.
23248R AB 0 [CVENTINC TLB..oiiiiiiiciiiciisisssiessisesssssssssssssnssssssssssennsenas | oo 2] AFE 188,892 |...100.750 | ..o 192,231 | 190,800 | covvvirviirnns 188,920 | .oovvvecreicenns 0 28 0 0. 6.000 |...... 6.260 06/16/2016. | 11/29/2023.
24228H  AG 3 |DEALER TIRELLC TLB.....coiiiiiceiceiieceeieeeieeeiseeisseseessssseesensssnenes. | cevenes 2] . AFE 829,655 |...101.375 | .................849,558 | ... 838,035 829,655 | ...oooovveirrriinnn 0 (802) 0 0 ... 4750 |...... 5.200 12/17/2014. | 12/22/2021.
28501K  AK 6 |ELECTRICAL COMPONENTS INTL TL B...covvouiiiiieniriieniinsissiiesienins | v 2| 4FE 555,112 |...100.125 | .................557,586 | ....... 556,890 555,174 57 0 0. 5.750 |...... 5.840 08/05/2015. | 05/28/2021.
29089C AG 1 |EMERALD PERFORMANCE MATE TL 2L.......coooviiirrineiiereieneeisseeissneiienes | e 2| ... 5FE 614,260 |..... 99.719 623,614 621,861 8,760 0 (U 8.750 |...... 8.840 03/13/2015. | 08/01/2022.
30068H AF 5 |EXCELITAS TECHNOLOGIES TL B 2| 5FE 1,000,935 |..... 97.750 11,020,187 995,153 976 0 0]....6.000 11/04/2016. | 11/02/2020.
31850F  AJ 1 |FIRST AMERICAN PAYMENT SYS TLB.......oooivviirriinriineicsnissnisneiinnns | v 2| AFE 504,001 |..... 99.500 505,902 502,942 295 0 0. 5.750 .11,342 | 09/13/2016. | 10/12/2018.
33974U AE 6 |FLOOR & DECOR OUTLETS OF AMER TL B......ccooooiriiireriinciiieneiieneiennis [ e 2] AFE 1,313,590 |...100.250 1,320,191 544 0 0 5.250 .16,172 | 09/29/2016. | 09/30/2023.
34960T AB 9 |FORTERRA (HANSON)LLC TL 2| 1,429,417 |...101.050 11,436,600 18 0 0]...4.500 .11,824 | 10/20/2016. | 10/25/2023.
360271 AJ 9 |FULTON FINANCIAL CORP........cooirvvimiriirniinniisnniissniesssisssssssssssssssssnees | wvenes [ oo | corevienens | eovens 2FE| ..o 2,492,700 |..... 97.513 .2,500,000 . 645 0 0. 4.500 06/08/2015. | 11/15/2024.
36150K  AF 4 | GENERATION BRANDS HOLDINGS TL1.....comiviimmriirriineiiseseineesisnnsisnnnes | ceveven | oo [ eeviennnns 4] .. AFE | oo 268,525 |...100.250 271,237 268,665 154 0 0 6.000 06/07/2016. | 06/10/2022.
394790 AD 5 | GENESYS TELECOMMUNICATIONS LAB TL B.... 2] AFE 1,595,405 |...101.688 1,595,602 197 0 0]....6.250 11/18/2016. | 12/01/2023.
40420L  AE 1 [HOUGHTON INTL.....ciiiiiiiriieirieiiseeiisesiseessessssssssssssesssssssessssssesssssses | ceneees 2] 5FE 519,104 |.... 99.500 520,550 1,445 0 0 ... 9.750 05/12/2016. | 12/21/2020.
40426B  AC 1 [HENRY COLLC TL B...oiioiiiiiiiiiiinniniieiiesisesssis e siesesessssississesinnes | cvvees 2| AFE 752,519 |...100.938 752,728 210 0 0. 5.500 09/30/2016. | 10/05/2023.
41165C  AF 5 |HARBORTOUCH PAYMENTS LLC TL.. 2| ... AFE 1,309,770 |...100.063 1,310,213 443 0 0]....5.750 10/11/2016. | 10/13/2023.
434550  AQ 1 |HOFFMASTER GROUP INC TL....cooiiiiiiiiiiciiiiiniissiseiiesiesiissississsissiens | e | o [ veveiienas 4 ... AFE | o 636,273 |...101.000 . 636,349 76 0 0 ... 5.500 11/09/2016. | 11/21/2023.
43455)  AS 7 |HOFFMASTER GROUP INC 2L......ccooooiiiiiiiiriinniinniisnnisssiisssissssisssniinnns | venes [ o0 | corevernnd 4] ... 1 = I 663,727 |..... 97.500 | ................670,605 | ................687,800 | ................ 663,727 | .ovverriirri 0 0 0 0 |...10.500 11/09/2016. | 11/21/2024.
45690D  AF 8 | INFILTRATOR SYSTEMS INTE TL......coooriviiiiiriiieseiieeiieseiieeenissseiseneis | e 2] 4FE 527,912 |...100.625 527,912 1,326 27 0 0. 4.500 05/21/2015. | 05/27/2022.
460933 AL 8 |INTERNATIONAL WIRE GROUP.........cccccomiiririiriniiniinniieniesissiissisesieniene | onnie | oo | vevernneens 1 AFE | s 334,112 |..... 94.000 326,180 (8,788) 856 0 0 |....10.750 07/12/2016. | 08/01/2021.
ATIMTE AG 2 [JASON INC TLutiiiiiiieiiieiieseiieceeisenisesisssssssssssessesesssssssssssssessssenees | ceneees 2] .. AFE 1,447,429 | ..... 89.000 | .............1,306,965 | ..............1,468,500 | ............. 1,306,965 (69,129) 3,223 0 0 ... 5.500 12/01/2015. | 06/30/2021.
A7T11TF AK 3 [JASON INC TL 2Lui it ssesss s ssenssesssssnns | eveons 2| 5FE 456,250 |..... 67.500 337,500 (57,257) 4,757 0 0 ... 9.000 07/31/2015. | 06/30/2022.
475798 AR 1 [JELD-WEN INC TL..ooiiiiiiiiniiiineiisssisssisssisssssesssessssssssssnsssssssesnns | covenas 2] AFE 647,229 |..101.125 647,317 (10,046) 87 0 0. 4.750 10/18/2016. | 07/01/2022.
49387T AR 7 |KIK CUSTOM PRODUCTS INC TL B....ccoouriereiiceiiceiieceeieceeiesesiesssienenes | ceneees 2] 4FE 1,643,152 |...100.750 ...1,648,153 16,327 3,792 0 0. 6.000 10/21/2015. | 08/26/2022.
50076W  AJ 2 |[KRATON POLYMERS LLC TLB......ccovviiiriirriinninrisssissnessnissnissniiinns | coneees 2] AFE 768,400 |..101.054 | .............913528 | ...............004,000 | ..............783,633 | .ooooiriirin (VN [ 15,233 0 0. 6.000 02/18/2016. | 01/06/2022.
50105J  AH 0 |KRONOS INC/MA TL B......oooieiceiiciiieeeiieseeeseisesesssssssssesssssssssisssssenens | i 2] . AFE 65,471 |..101.172 | oo 86,571 | 65,800 | oo .85,485 | 0 14 0 0 ... 5.000 10/20/2016. | 11/01/2023.
51509M AP 5 | LANDSLIDE HOLDINGS INC TL.....cooviiiiiiriirinniiciissiieeiesisssiississsissienins | eevenes 2| AFE 894,456 |...101.125 | ................913,655 | ................903,491 | ............... 894,786 | ....covvviein 0 872 0 0 ... 5.500 09/21/2016. | 09/27/2022.
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515090M  AQ 3 |LANDSLIDE HOLDINGS INC 2L.......coociiiiiiiiiiiieeiseeeiseeeieensiseseesseseessseions | e 2] 5FE 578,984 |...100.750 | ...cccceeee595,231 | i 590,800 268 0 0 .. 9.500 |....10.030 09/21/2016. | 09/27/2023.
52706Y AH 6 |LESLIES POOLMART INC TL B....cvvvuuiriiririeiirinrineiiesieseseeissisensesissssenins | eveens 2| AFE 222,323 |..101.063 | ................225,815 | ...... 223,440 42 0 0. 5.250 |...... 5.360 08/09/2016. | 08/16/2023.
55328H  AE 1 [ MULTIPLAN INC TL B..o.cooiiiieiicciieeeiiseseiesseiessiessisseisessissssssessssenens | cevinas 2] 4FE 138,853 |...101.661 | .... 141,868 | oo 139,550 74 0 0 .. 5.000 |...... 5.120 05/25/2016. | 06/07/2023.
60646C AC 1 |MISTER CAR WASH HOLDINGS INC TL B.....ccovcourirriiniinniierieninniisninsiiinns | cvves 2| 4FE 1,807,492 {...100.125 | ....ccccouuuee 1,823,427 | oo 1,821,150 3,334 0 0 5.250 |...... 5.480 12/13/2016. | 08/20/2021.
60945L  AS 4 |MONITRONICS INTERNATIONAL INC TL B2........covvviireeicniirneeieceiicceiens | s 2] . AFE 1,099,729 |...100.844 1,124,316 1,114,906 801 0 0. 6.500 |...... 6.860 .16,708 | 10/13/2016. | 09/30/2022.
62924D  AB 0 |NMSC HOLDINGS INC TL B...ccosvvvimmriiririeiieieiseseisseseissssissssssesessesesnnes | evvnes | oo | voverevinns 4] ... AFE]| oo 1,501,223 |...100.750 | .... ..1,527,485 1,516,115 2,027 0 0. 6.000 |...... 6.220 64,544 | 06/28/2016. | 04/19/2023.
64887R  AB 0 |NEW TRIDENT HOLDCORP INC TL B.....ccoovvviimriiirriiinieeneieseisseiesciennns [ e 2] AFE 245,864 |..... 89.800 | ...ccoovvne. 262,840 | ..o 292,695 0 33,557 0. 7.000 |...... 6.500 (MJSD. | ... 114 | 14,572 | 08/12/2013. | 07/31/2019.
67U54B  AC 0 | OAK PARENT INC TL....ooiiiiiiiciiiieiieceiieseiiecesiesesiesessesessesesssesssesessseesnnins. | e 2] 4FE 656,164 |...100.250 ...662,792 396 0 0 ... 5.500 |...... 5.740 10/26/2016. | 10/26/2023.
68245) AB 6 | ONEBEACON US HOLDINGS IN.......ocoiiiuiiiirieniiiiininnieniesissssssisnissenies | eovenes | | veverirenes (A 2FE| s 3,027,510 |..... 99.692 | ... ..2,990,760 | ..... .3,000,000 | .. ..3,017,588 (2,573) 0 (I 4.600 |...... 4.480 . 11/07/2012. | 11/09/2022.
68347R  AC 3 |OPAL ACQUISITION INC TL B....covvvuriiriiiiriniiniissississississssssisssssinns | coveas 2| AFE 1,903,985 |..... 95.000 | ..ooovvrnvens 1,826,005 | ......ccoo.ec. 1,922,205 | .....coeeeee 1,826,095 1,865 0 0 .. 5.000 |...... 5.190 [MJSD. | .............534 | ... 87,697 |12/11/2013. | 11/27/2020.
70583G  AQ 5 |PELICAN PRODUCTS INC TL B....covvouiiciieiiciieninisiissiesiesississsinns [ avenes | oo | enviesenn | v 4z .. ..1,273,863 |..... 99.313 11,360,459 | ............. 1,286,697 | ..ccovvevirins (V1 I 12,834 0 0 5.250 |...... 7.150 48,386 | 05/10/2016. | 04/10/2020.
72108P  AB 0 |PIKE CORP TL....coooooiiiiriiiriiiesiisseisseienesissssisesisssssssessssesssssssenssenns | coneees A 4FE] .. 700,090 |...100.250 ...707,161 701,652 731 1,979 0 0. 5.500 |...... 5.740 cennn.39,434 | 10/03/2014. | 12/22/2021.
749607  AC 1 |RLICORP.......ccoiiiiiireiieciiiereeieseiiesseiesssisssi s | venee | o0 | cereviinns (] 2FE| oo 5,026,350 {...102.015 | .......ccc.c.. 5,100,795 | ...coovvnene. 5,000,000 | ...coceeeen. 5,018,988 | ....ccooovverirnn 0 (2,349) 0 0. 4875 |...... 4.800 [MS......| .l TUTTE | L 243,750 |09/26/2013. | 09/15/2023.
74966F  AJ 2 | JDA SOFTWARE GROUP INC TL...covoririririrnrirniisessisessessssisssssessssnnees | ceveees 2 AFE 656,700 |...100.975 660,000 | .....cccovrnnt 657,033 | oo 0 333 0 0 ... 4500 |...... 4.630 09/22/2016. | 10/12/2023.
78028Y  AB 5 |ROYALHOLDINGS INC TL....oooriiirreiirreeiceeieseeisesiesesesesseesesissssessssseens | ceveees 2] AFE 1,098 |...100.958 L1103 1,099 16 1 0 0 ... 4500 |...... 4.630 06/12/2015. | 06/20/2022.
81732L AL 2 |SEQUA CORP TL B....cvviouiiiiriireiiseiisssiiseissessesssssssssssssssssssessssssssins. | e 2| 5FE 610,124 |..... 94.350 | ..ccoovvrrenn 658,595 | o 698,034 | .....oooeennen: 610,124 | .ccovonnee 211,252 | oo 1,743 | ... 99,784 | oo 0. 5.250 |...... 5.710 03/04/2015. | 06/19/2017.
82379W  AM 2 | SHERIDAN INVEST PARTNERS | TL B2.......cvuevierierierieiiseiseriesinsennenins | ceves 2| 5FE 114,158 | ..... 84.300 129,163 108,885 29,513 (1,952) 0 0. 4.450 |...... 7.380 03/06/2015. | 10/01/2019.
82379W AN 0 | SHERIDAN INVESTMENT PARTNERS DEF PMT.......ccocoiimiimmmeimemeiinnninenns [ evvevee | oo [ e 4] LA O 4,970 |..... 63.230 A970 3,142 (1,827) 0 0 0. 0.000 |...... 0.000 12/06/2016. | 10/01/2019.
82382F  AH 5 | SHERIDAN PROD PTNR IFATL B2........coiiviiiriiinrincienessccssnesssisniios | v 2| 5FE 15127 | ... 84.300 | ..o 14,428 | 17,115 14,428 3,911 (259) 0 0. 4.450 |...... 7.380 03/06/2015. | 10/01/2019.
82382F AJ 1 | SHERIDAN PRODUCTION PARTNERS DEF PMT.........ccocoommmvinmiiinnnireneinns | cevee | o [ eevirieenns 4] LA 659 |..... 63.230 859 | 416 (242) 0 0 0. 0.000 |...... 0.000 12/06/2016. | 10/19/2019.
82382G AH 3 | SHERIDAN PROD PTNR I-M TL B2.......coiiviimrieineiieeiiesiisesisssissssssenins | o 2| 5FE 9,240 |..... 84.300 | ..coovcvrieennn 8,813 | i 10,454 | ....... 8,813 2,389 (158) 0 0. 4.450 |...... 7.380 03/06/2015. | 10/01/2019.
82382G AJ 9 | SHERIDAN PRODUCTION PARTNERS DEF PMT..........ccooriiemiiiemiirnnenirinens | wveree [ v | cerevirned 4] LA 402 |..... 63.230 (148) 0 0 0. 0.000 |...... 0.000 12/06/2016. | 10/01/2019.
82570 AE 6 | SI ORGANIZATION (VENCORE) TL 2] 4FE 712,577 |...101.000 ..713,075 524 0 0]...5.750 . 06/14/2016. | 11/23/2019.
82982N  AC 3 | SITEONE LANDSCAPE SUPPLY HOLD TLB.....cccooooiimriirriiinniinniiisniiisnnns [ e 2] AFE 419,565 |...100.500 ..419,565 32 0 0. 5.500 |...... 5.820 13,772 | 04/27/2016. | 04/29/2022.
83547U  AG 4 | SONNEBORN LLC TL......oiiiiiiiriieiiieneiesiiseseisssisssssessssesssssesessssesoens | cevenas 2] AFE 197,855 |..... 99.833 197,855 (9) 0 0 4750 |...... 4.900 110,187 | 12/09/2014. | 12/10/2020.
83547U AH 2 |SONNEBORN LLC TL..... . . ...34,916 |..... 99.833 34,916 2 0 0|...4.750 12/09/2014. | 12/10/2020.
86880N AP 8 | SURGERY CENTER HOLDINGS INC TL......coooiirriiriiireieneieceissniessiinns [ oo 2| AFE 1,370,358 |...100.625 | ..............1,384,760 | ..............1,376,159 | ............. (807) 0 0. 4.750 09/16/2016. | 11/03/2020.
87239P  AC 8 |TXUITCEH DIP TL Cu.oovooveviireineiieceiieseiiesessssesissesssssssessssssssisnenins | ovnenen | oo [ eeverennnh | e 3FE 387,364 |...101.141 201 0 0 5.000 07/27/2016. | 08/04/2023.
87239 AD 6 |TXU/TCEHDIPTLB......... . . ...1,698,441 |..101.141 881 0 0 |...5.000 07/27/2016. | 08/04/2023.
87264N  AB 3 | TPFIIPOWER LLC TL ... | cevenas 2] 4FE 1,632,770 |...100.800 . .0 381 0 0. 5.000 .30,960 | 12/07/2016. | 10/02/2021.
88065V  AC 2 | TENSAR CORP LLC TL..ouiiiiiiiieiiiiienierisnisiissiiesiesisssessssiesssiessesssssenns | oveens 2| AFE 954,107 |..... 90.000 871,580 47,693 2,234 0 0. 5.750 56,567 | 06/03/2015. | 07/09/2021.
88354V AB 4 |THERMASYS CORP TLB.. 2| ... 5FE 1,482,738 |..... 84.875 ...1,264,677 (27,061) (764) 0 0]....5.250 09/03/2013. | 05/03/2019.
90116E  AB 7 | TWEDDLE GROUP INC TL B.....ccvviiiiriiiiciisniiciiesisississiiesiesisnssnsiens | v 2| o 4FE 595,840 |..... 99.000 596,216 376 0 0. 7.000 10/20/2016. | 10/20/2022.
90290P  AH 7 [US RENAL CARE INC TL.....cooiriiiriiiriiiiniiiesisiesesisssssssssessssesnesssesssesnnnes | coneees 2] AFE 350,698 |..... 93.250 350,698 546 22,136 0. 5.250 11/17/2015. | 12/30/2022.
90346B  AG 4 |US SECURITY ASSOCIATES HOLDIN TL B . I I 2] 4FE 1,368,225 |...100.375 . ...1,369,073 881 0 0 ... 6.000 07/07/2016. | 07/14/2023.
90351  AB 0 |UBER TECHNOLOGIES INC TL B....cooouiieriiririeriiinriniissinsiiesiesisnsienies | eevenes | o [ veverienas 4| ... AZ| i 721,432 |..100.125 | oo 737,075 | cooovvveris 736,155 | ..o 722,067 670 0 0. 5.000 07/07/2016. | 07/13/2023.
90980N  AG 9 |UNITED CENTRAL INDUSTRIAL TL B....cosvvviireiiireieceeieceriecerieeeeissceienes [ oo 2] .. AFE 1,194,296 1,233,803 983,958 | ...........102,510 | ............ 17,843 0 0 ... 8.500 04/04/2014. | 10/09/2018.
91324P  CU 4 |UNITEDHEALTH GROUP INC.......ovsrvierriirrriinniieseiinnsissssssssssssssssssssinens | coveeen | oo [ eevireennns o 1FE | 2,988,780 |....98.830 | ..............2,964,900 | ..... .3,000,000 | .. ..2,990,533 1,753 0 0. 2.125 03/08/2016. | 03/15/2021.
92208G AC 5 | VANTAGE SPECIALTIES INC TL.....oivviiiiiiniiicsieseieseisssissessssssnsiinns | s 2] AFE 745,944 |..100.375 | ................ 753,455 | ... 750,641 | ooovvens 746,241 | oo 0 320 0 0. 5.500 10/14/2016. | 02/05/2021.
92835E  AB 3 |VISKASE COS INC TL B.....ccoouiiiriiireiiereiieceiiesesiesesiecesesesesissessessssesenes | ceseees 2] 4FE 639,694 |.....95.000 | ................616,963 | ......ccc.c.... 649,435 616,963 3,382 1,550 0 0. 4.483 03/06/2015. | 01/30/2021.
92850Q AB 6 |LONESTAR GENERATION LLC TLB.....ccovvvvriiirniiinniissnissnissnisssisnniis | s 2] AFE 872,299 |.....94.500 | ................832,649 | ... 881,110 | . 832,649 | ............ 168,267 3,555 0 0. 5.474 02/14/2014. | 02/22/2021.
92853T  AE 1 |VIVID SEATS LLC TL Bu...ooeiceiiceieseiiesesiesesiesesissesssesssissssssssesssennnes | cevenen | oo | coverennnes 4] ... AFE | o 571,340 |....99.500 | ................580,085 | ........c......c. 583,000 | ..o ST787 | oo 0 447 0 0. 6.750 10/07/2016. | 10/12/2022.
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97181% MU 4 |WILMINGTON TRUST TERM LOAN........covumriirieirneiineieeiieeiseessesisssnsnins | oneee | oo | veverneenns 4| ... 1Z] s 327,686 |...100.290 | ..ccoooeerrnn 357,214 | i 356,181 | oo 354,016 | .coovveviicins 0 9,666 0 0. 3.105 |...... 4.260 04/25/2012. | 07/15/2017.
97246F  AE 6 |WILSONART LLC TL..oouiiiirinirieiieriieissisiie e ssessssssssessssnesns | eveens 2| AFE 226,333 |...100.781 | ...............228,672 | ....... 226,900 | . 226,333 0 0 0. 4500 |...... 4.590 12/14/2016. | 12/19/2023.
97654Q AE 7 |WIRECO WORLDGROUP INC TL..oouiiiirrimeirereseeseesenssseissesssssssssssessssssnns | woeees 2| AFE 1,095,165 |...100.969 | ..............1,116,947 | ......cc....c. 1,106,228 | ....ccoovenee 1,095,650 513 0 0 ... 6.500 |...... 6.770 07/21/2016. | 09/29/2023.
98411K  AB 8 | XEROX BUSINESS SERVICES LLC TL B..oovvoevviiiierineirierersniserssiessssisens | coenns 2] ... 3FE 1,056,590 |...101.125 | .............1,092,757 | ....ccceonce. 1,080,600 | ....ccoune 1,056,590 | .o 0 0 0 0. 6.250 |...... 6.690 12/16/2016. | 12/07/2023.
BL1712 73 8 | BIOPLAN USA INC TL B..covvvturirrercriciennerienienesseessssssssensesssssessssssssssessenes. | wonenen | oo | covvvenendh | ovivend 4z .. 854,811 |..... 95.875 11,017,632 L8707 [0 | e 17,070 0 0. 5.750 |...... 9.630 04/05/2016. | 09/23/2021.
BL2269 16 7 |K&N PARENTINC TL 4] . AFE ..832,590 |..... 99.625 ...841,000 | .. ..832,867 277 0 0. 5.750 |...... 6.000 10/19/2016. | 10/20/2023.
BL2277 90 5 |HARSCO CORP TL B....otvuuiririrrireeiniierierieseseesssssssssesssesssessessssensessnns | covnees | o | severenenes 4] ... SFE| e 952,281 {...101.875 | ...c.cc0oee0.n.979,936 | ooovvrvirnnens 961,900 | ..coovrernees 952,435 | oo 0 154 0 0 ... 6.000 |...... 6.260 10/28/2016. | 11/02/2023.
BL2286 89 8 | CULLIGAN HOLDING INC TL B..ouvvunerrrireireiieieseesesississessssssssssensesssseenns | weeees | AFE ..893,510 |...100.750 ....898,000 ..893,510 0 0 0. 5.000 |...... 5.150 11/17/2016. | 12/13/2023.
BL2284 97 6 | CONSTELLATION BRANDS CANADA TL B1....ooivviiierericiinineisississsiersniees | cevees Al. A 3FE 115,122 |...101.060 ...115,700 | .. . 115,122 1 0 (VN 4.750 |...... 4.900 11/15/2016. | 12/15/2023.
C3301D  AC 2 | APLP HOLDINGS LP TL...coutiiuieiiereineererisessessesssssesssssssssessesssssessssssssssens | seveens A 2| 3FE 630,607 |...101.167 | .....c.c.ce......657,697 | .ooivrriirnecns 650,110 | ..ocvvverernens 644,758 | oo (V1 IO 15,591 0 0. 6.317 |..... 6.880 04/13/2016. | 04/13/2023.
C4438B  AC 0 |HUSKY INJECTION MOLDING......coovvirriririireiseriresesseesssisessssisessssessssins | eoeees A 2| AFE 169,628 |...100.513 ...170,053 ..169,962 340 0 0 | 4.250 |...... 4.360 05/12/2016. | 06/30/2021.
C7030J) AB 0 |OSUM PRODUCTION CORP TL B.....ccoovvirrimereinimierienisesssssssnessenesenenns | cevees A 2| 5FE 384,820 ...894,930 | .. ..384,820 w0 | (V1 I 135,270 | ovvercerrieennd 0. 6.500 |...... 6.820 07/30/2014. | 07/31/2020.
001104  AC 7 |AES PUERTO RICO.......ciumrimrirerieeireirenissisesiesssssesssssssisessesssssssssssssises | seeenns [ I 4 AZ| e 1,318,410 |.....85.000 | ............1,318,410 | ..cc.ccoonnee 1,551,070 | .ooovvrenee 1,318,410 | cooovvvrcicienne 0 0 0 0. 3.049 |...... 4.290 04/25/2012. | 12/31/2017.
00215K  AF 3 |ASP CHROMAFLO DUTCH I BV TLB2.....coovveriiiienrieinsisisissiessnssseenssnens | covenns D] AFE ..216,799 ....217,889 ..216,816 17 0 0 [ 5.000 |...... 5.110 11/03/2016. | 11/20/2023.
00913R  AB 2 |AIR LIQUIDE FINANCE........cscutiririernrinirieriesiseesssisssssessesssseesssssssssessenes | sevees D|.. A e 1FE]| .. ..994,630 .1,000,000 ..994,899 269 0 0. 1.750 |...... 1.860 09/22/2016. | 09/27/2021.
46645M  AB 1 [JSSHOLDINGS LTD TL B..oevuieniiriieiiseiseeiseiesiiesisesissssssisssssesssesessnsns | evenes D 2| e 47 898,167 |.....99.000 | .................911,985 | ....... 921,197 902,540 4,157 0 0. 7.500 |...... 8.130 08/25/2015. | 08/31/2021.
614810  AB 5 | MONTPELIER RE HOLDINGS L......covvvumrirrereiieierieriesesensssisssssensesssenes. | vereees [0 IR IOV 2FE| .. ...3,008,010 |...104.571 | .............3,137,130 | ..... .3,000,000 ...3,005,068 (755) 0 0. 4.700 |...... 4.660 10/02/2012. | 10/15/2022.
99B021 24 6 |AES PUERTO RICO.......iiiiriieierieeieesesisetiessssiseeissesssisessessssssssssssises | eeenns D | i 47| .. 342,905 ...403,417 342,905 0 0 0. 3123 |...... 4.390 04/25/2012. | 12/31/2017.
L2465B  AJ 5 |DELTA 2 LUX SARL TL B3......cciiiiriiiriiiiciinriieeieniseesesissssessesessssssssenns | ceveens D 2| AFE 759,923 |...100.969 | ....ccco00re... 786,883 | oo 779,331 771,654 125 | o 11,727 0 0. 5.067 |...... 5.580 04/04/2016. | 07/30/2021.
L3434L  AC 4 |EVERGREEN SKILLS LUX SARL TL.....courrurrvmerierireeerenssssseriesiesesseesssenes | ceven D 2| ... AFE 1,469,158 |..... 91.000 .1,422,231 1,562,891 ...1,403,510 9,931 0 0. 5.836 |...... 7.260 05/05/2016. | 04/28/2021.
L3462M  AB 9 |EXPRO FINSERVICES SARL TL B.......cooiiiriiniiiciiniiisissieiiesisesissiis | e D 2| 5FE 1,622,562 |..... 84.333 ..1,678,964 1,990,874 ...1,622,562 0 0 0. 5.747 |..... 6.050 08/12/2014. | 09/02/2021.
L7256G  AD 9 |OXEA SARL TL B2.....ooiiiceieirciieiisesiieeiesisseesessssssessessssssssssssnsessesssssenns. | sevees D 2| ... AFE 1,077,151 |..... 97.375 1,103,184 | ... ,074,226 13,451 4,668 0 (U 4.250 |...... 4.810 10/24/2014. | 01/15/2020.
L9308U AG 5 | TRAVELPORT FINANCE LUXEM TL B....coooieriirisniseissiesnesenssseesssnsssessnsenes | sseeens D 532,299 |...100.891 ...b33,177 532,299 11,663 (23) 0 0 [.. 5.000 |...... 5.300 08/19/2014. | 09/02/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer ODIgAtions. ........cu.. i nees 99,023,686 XXX 101,761,359 | ........... 97,818,737 | ........ 2,815,675 | .......... 244,336 | ........ 290,747 | oo, 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
36190S AA 0 [GP PORTFOLIO TRUST 14 GPP A......coovvvirernrernninsienienssnsssienssssseensnsnnes | eovens | oo [onnineerd | s 1M 1,821,426 |..... 99.068 1,819,720 ...1,820,034 (293) 0 0 A7 04/25/2014. | 02/15/2027.
46640N  AE 8 | JPMBB COMMERCIAL MORTGAGE SECU 13-C15 Ab......ovvivivincnnnnssnnnnins | eovnee [ [eonninend | 1FM 561,328 |..107.404 | ..............637,020 | ....... 500,000 559,178 (2,150) 0 0 [... 4.131 09/22/2016. | 11/15/2045.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securitie: ettt ettt n e tennae 2,382,754 XXX | e 2,339,780 | .............. 2,319,720 | ............. 2,379,212 | oo 0 (2,443) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
14041IN  FD 8 | CAPITAL ONE MULTI-ASSET EXECUT 16-A2 A2........ccovvveemrrnerrnrencnrseennninne | vvves | eo | vevverenndh |t IFE | s 502,891 |...100.593 | ..ccovvrrrnns 502,965 | ..cooerernenns 500,000 | ..coorerernes 502,712 | oo 0 (179) 0 0. 1.398 09/16/2016. | 02/15/2024.
14041N  FG 1 |CAPITAL ONE MULTI-ASSET EXECUT 16-A5 A5... ..1,249,629 | ..... 97.167 .1,214,588 .1,250,000 26 0 (VN 1.660 08/18/2016. | 06/17/2024.
1404IN  FJ 5 |CAPITAL ONE MULTI-ASSET EXECUT 16-A7 A7 5,000,000 |...100.078 ..5,003,917 .5,000,000 0 0 0]...1277 12/01/2016. | 09/16/2024.
161571  HE 7 | CHASE ISSUANCE TRUST 16-A4 A . 1,249.791 | 98.152 ..1,226,900 22 0 (I 1.490 07/20/2016. | 07/15/2022.
50116P AD 2 |KUBOTA CREDIT OWNER TRUST 14 1A A4, ..1,499,716 |...100.227 72 0 (U 1.670 04/15/2014. | 07/15/2020.
65474V AL 5 |NISSAN MASTER OWNER TRUST RECE 16-A A2. s 749,893 |..... 99.272 | ... . 71 0 0. 1.540 07/12/2016. | 06/15/2021.
92867R  AD 1 |VOLKSWAGEN AUTO LOAN ENHANCED 14 1 Ad.....ocovivvinninnanisninnnsnnennns [ eovres [on [ vervnneennd | et IFE | i, 999,911 |..... 99.985 | .o 999,850 | .oovrenaee. 1,000,000 | ..o 999,969 [ .oiiiriiiiinns 0 17 0 0 [ 1.450 04/23/2014. | 09/21/2020.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...........cccoovvininn 11,251,831 XXX ....11,196,186 ..11,250,000 | ..ooce.ee 11,252,027 0 29 0 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 112,658,271 XXX ..113,066,510 115,331,079 | ......... 111,449,976 | ........2,815,675 | .......... 241,922 | ... 290,747 | .o 0 XXX XXX XXX
Hybrid Securities - Issuer Obligations
46625H HA 1 | JPMORGAN CHASE & CO.....covviiriririeireeissise s ssessssssssssans | coeees 2| 2FE 7,262,500 |...103.550 ..7,248,500 | ..... .7,000,000 | ooooereeen 7,062,794 | o0 | s (43,531) 0 0. 7.900 |...... 7.180 |AO...... 08/24/2011. | 12/29/2049.
59156R  BP 2 [METLIFE INC......oiiiiiiiiiiiiiinisiiisniissiisnisesi s ssnssssnsssnssensseness | avvene 2| . 2FE 2,521,875 |...101.250 | .... ..2,531,250 | ..... .2,500,000 (4,428) 0 0 5.250 |...... 5.030 |JD....... 11/23/2015. | 12/29/2049.
4299999. Hybrid Securities - Issuer Obligations.........cccorerene: 9,784,375 XXX s 9,779,750 | v 9,500,000 | ..oo0rerer.9,579,903 | o0 | i (47,959) 0 0 XXX XXX XXX | cer.99,536 | ... 684,250 XXX XXX
4899999,  TOtal - HYDIIA SECUIES. ... vrvrerssitrisessserensste sttt en s | bonrssnsnnens 9,784,375 XXX ] s 9,779,750 | oo 9,500,000 | ............9,579,903 | .oooiiviriviiiiinnnn [ (47,959) 0 0 XXX XXX XXX | 099,536 | ... 684,250 XXX XXX
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Annual Statement for the year 2016 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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

F

0 Current Year's

r Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
Totals
7799999. Total - ISSUEr OBlIGAtIONS.........cvveuurrieirriesriii s | s 144,809,474 XXX ..148,161,703 .146,896,359 | ......... 143,328,625 .. 162,213 | ... 290,747 | oo 0 XXX XXX XXX | ... 1,102,960 | ..... 5,718,680 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHIES..........c...riiwiriiiiriiieri i 3,472,891 XXX | ... 3,406,916 3,282,913 | .o 3,466,723 (21,242) 0 0 XXX XXX XXX | e 10,245 | .......... 72,083 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMHES. ... sssss s s s s | svesssssesaas 2,382,754 XXX | s 2,339,780 | oo 2,319,720 | oo 2,379,212 | oo 0 (2,443) 0 0 XXX XXX XXX | i 3,142 | oo 31,250 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUNHIES. ..........ocuuiriuiriiiiriissis s | s 11,251,831 XXX ....11,196,186 ..11,250,000 | ........... 11,252,027 29 0 0 XXX XXX XXX | s 7,853 | ...co..... 59,183 XXX XXX
8399999, Grand TOtal - BONGS.............cvueuiiieriiiiiciiieeieieee e | i 161,916,950 XXX ..165,104,585 163,748,992 | ......... 160,426,587 | ........2,815,675 | .......... 138,557 | ........ 290,747 | ..covvvvcver 0 XXX XXX XXX | ... 1,124,200 | ..... 5,881,196 XXX XXX
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Annual Statement for the year 2016 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
Current Year's
F Rate per Unrealized Other-Than- Total Foreign
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC
ei|  Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment BJ/AC.V. Change in Desig- Date
CUSIP Identification Description Code |gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B/A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
054937 20 6 |BB&T CORPORATION 5.85%..........cououmviiirrieinniinniisssiisneiisnesisnniins | s N 23,000.000 | ..........25.00 | ........ 0.000 564,133 584,920 0 33,638 (V1 IO (43,528) | ..oovvvvrinnnn (U IR (VI [ (43,528) | ...ooorvvirrin 0 |...P2LFE | 03/19/2015.
054937 80 0 |BB&T CORPORATION 5.200000%.........courvvermreereemerrerercerirrenesresesnens | weerens ....120,000.000 | ..........25.00 | ........ 0.000 ...2,736,000 | ...ococeeen. 3,003,600 | ...covormrrinnne (VN O 156,000 | .oovoonrri 0] . (294,000) 0 0 (294,000) 0 |...P2LFE | 05/07/2013.
054937 87 5 | BB&T CORPORATION 5.625%.........coourirrieerinniicnirerissiissinsiisenienis | coveene | | covne 22,500.000 | ..........25.00 | ........ 0.000 612,450 0 15,820 | .o 0 [ v (65,925) | ..ooevvrircirns 0 [ o 0 ....(65,925) ..P2LFE | 07/21/2016.
060505 68 2 |BANK OF AMERICA CORP 7.25%..... 8,000.000 ..1,007.440 .580,000 0 0 0 0 ...P3LFE | 06/02/2011.
084423 40 9 |BERKLEY (WR) CORPORATION 5.625000%............evveemrveerreeercrinrenes | vereee | o | e 80,000.000 | ..........25.00 | ........ 0.000 | .............2,024,800 | ......22.610 | .............1,808,800 | ............2,024,800 | ......ccccoc..0 | corir 112,500 0 0 0 0 .RP2LFE | 05/07/2013.
481246 70 0 |JPMORGAN CHASE & CO.....cccooooiriiniiineeiineieseisssesssesssiessniios | ceveiens B 3,500.000 | .........25.00 | ........ 0.000 . 5513 (U [ (1,050) 0 0| (1,050) ...P2LFE |03/20/2015.
665859 87 2 |NORTHERN TRUST CORP 5.850000000%............cvvermrerermmreremnieeniins | weerees ...119,000.000 | ..........25.00 | ........ 0.000 3,139,890 | .......... 43,509 | ........ 174,038 | oo 0] . (206,620) 0 0 (206,620) ...P2LFE | 12/01/2015.
693475 83 2 | PNC FINANCIAL SERVICES 5.375%......cccvvmrurirrrieirnninersnsnsierssisseenss | evrens 547,984 568,168 0 [ oo 3175 | e 0 ) .0 ) ..P2LFE | 03/13/2015.
78406T 20 1 |SCE TRUSTI5.625% ..161,580 164,710 0 9,141 0 )| - .0 ) ...P2LFE |03/19/2015.
78407R 20 4 | SCE TRUST I 5.10%.....ccoumiiiiriiiiiiiniinsiiesiesissississsiesiesisssesssions | coenees . 387,800 429,625 0 22,313 0 . ) .0 . ) ...P2LFE | 03/02/2015.
78409G 20 6 [SCE TRUST IV FLT...ooiiiiiiiieiieseieseisssiissssssssssssssssssssssnnnes | e . 95,000.000 | ..........25.00 | ........ 0.000 ...2,344,600 | .............2,460,500 | ......cccccccc..0 | o 127,656 | .oooovvvrccennn0 | (235 600) 0 0 (2’-55 ,600) ...P2LFE | 11/23/2015.
857477 88 9 | STATE STREET CORP 6.00%........ccoucurveemrreerreiereeeesesieseieenesissesies | woverens ....130,000.000 | ..........25.00 | ........ 0.000 ...3,289,000 | ...c....3,378,705 | o0 | 195,000 | covvvvrrrreen0 | (165,100) 0 0 (165,100) ...P2LFE | 12/07/2015.
902973 79 1 |US BANCORP 5.150000%........0crveurerrvrrenirrirriisessemiirenisenessissssenssiens | conveens | e | cvveend 5,950.000 | .........25.00 | ....... 0.000 144,288 ) .0 ...(10,115) ..P1LFE | 03/25/2015.
902973 83 3 |US BANCORP 6.5%... .140,000.000 ,960,600 )| - .0 (60,200) ...P2LFE |02/16/2012.
949746 80 4 |WELLS FARGO & COMPANY 7.5%........omrvivmrriinnririneinsneiisnnsisnniins | s I 11,750.000 . .0 ...363,075 .0 |...P2LFE | 06/01/2011.
G0450A 20 4 | ARCH CAPITAL GROUP LTD......oooirvirrrineiinniiesesiesesesssissnsessniens | e D |...106,700.000 | .........25.00 | .......0.000 | .............2,685,639 | .....25.170 | .............2,685,639 | ............. 2,719,534 | ........45,014 | ....135042 | .0 | (183,524) 0 0. (183,524) 0 |...P2LFE | 04/04/2012.
G68603 13 6 |PARTNERRE LTD 6.5%.......cociiieiiiiiniiiiniiiseniiieseissscesssesessssesessnniis| covennas D] ... 40,000.000 918,400 | ..coooveveenn0 | 148,750 | 0 | 118,400 | oo 0 | e (V) [P 118,400 | ..o 0 |...P2LFE | 05/02/2016.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)..........coouiriririniiinisiinisssssissssisssnssssnssssensssssssssssssssssssssssssnsnsiens | eoenenenen 45,934,769 | XXX | 1000 46,593,649 | oo 44,186,369 | ........ 202,313 | ... 2,762,997 | oo | (883,898) 0 0 (883,898) 0] XXX XXX
8999999. Total - Preferred SEOCKS............covuiriiiiiiciiiiciieciisceiseeeseei s enessnesns e | e 40,534,769 | XXX | ...........46,593,649 | .......... 44,186,369 | ....... 292,313 | ... 2,762,997 | .o | (883,898) 0 0 (883,898) 0] XXX XXX
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Annual Statement for the year 2016 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's
F Rate per Other-Than- NAIC
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
04010L 10 3 | ARES CAPITAL CORP........ccoorrerirrrrinirieriesereesssissneesiessssessssssssssesssessssensensns | cvnenes | ooe | vereres 136,600.000 | .....cceoneee. 2,252,534 | ........ 16.490 ...2,458,817 207,632 0 .305,984 305,984 L | 03/27/2013.
092533 10 8 |BLACKROCK KELSO CAPITAL CORP. .....245,900.000 1,711,464 6.960 2,457,190 206,556 0 (599,996) | . (599,996) | . ...L [ 04/01/2013.
31337# 10 5 |FEDERAL HOME LOAN BANK OF CINCINNATL......ccoviiirernriremrieirnnensssinsnnnens | evvveees [re | eorvrirenns 7,341.000 | ...ocovvevrrneee 734,100 | ....... 100.000 734,100 | oo 0 29,384 0 0 ...A'| 08/14/2008.
38173M 10 2 | GOLUB CAPITAL BDC INC.....ccitriiirmirienirnsesensssisssnssenesssssssnsssssssnssnsssssssnssssesss | cosnnnes | ane | senenes 147,400.000 | ..o 2,710,686 | ........ 18.390 2,452,191 | i 0 225,522 0 .259,424 259,424 L | 04/10/2013.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)..........cooiviiviiniininiinins v 7,408,784 XXX ...8,102,298 51,639 669,094 [V (34,588) | ..o (] P (34,588) XXX
Common Stocks - Parent, Subsidiaries and Affiliates
47036* 10 9 |James River Casualty Company | I ......... 10,000.000 | ..oovernees 16,531,573 | .....1,653.000 16,531,573 15,000,000 .0 0 0 .164,031 0 164,031 | o0 [ 08/26/2009.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates....... 16,531,573 XXX 16,531,573 15,000,000 .0 0 0 .164,031 0 164,031 XXX XXX
9799999. Total - COMMON SHOCK. ... veuurirseieeisiseessersseessers st ssnisssssaa 23,940,357 XXX [ e 23,940,357 | .o 23,102,298 | .... 51,639 669,094 0 129,443 0 129,443 | i, 0 XXX XXX
9899999. Total COMMON aNd Preferred SEOCK................ivveierriiiiiieiieiieeiiee ettt eseiese eseiessinees 69,475,126 XXX | e 70,534,006 | ............. 67,288,667 | ..... 343,952 3,432,091 [V [ (754,455) | ..o, (V)] [ (754,455) | ..oovervrrriiinn) 0 XXX XXX

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

.0, the total $ value (included in Column 8) of all such issues $....
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Annual Statement for the year 2016 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.
912828 N4 8 |UNITED STATES TREASURY NOTE.......... 01/20/2016........ BMO CAPITAL MARKETS........coviriiriiieieriseenississssssesssssens 1,526,665 | ..o 1,500,000 | oo 1,514
912828 P9 5 |UNITED STATES TREASURY NOTE.......... 03/22/2016........ NOMURA SECURITIES INTL 999,066 ....1,000,000 217
0599999.  Total - BONAS = U.S. GOVEIMMENL.........cuiueiiiiteiteisetesieiseieestessess et sesssesssssetsssessesssssssesssssessssessessessssessassessnss | sesesessessesassassessessesassassessssssessessessssessessessssessessessssassessessssessassessnsansessesssssnsassessnsanes 2,525,731 2,500,000 | ..o 1,731
Bonds - U.S. Political Subdivisions of States
154686  KS 7 | CENTRL OH SOL WST AUTH. ...couiiiiiiiitiisisit s I ................ I 12/09/2016........ WILLIAM BLAIR & CO.......cccvveneve 1,194,270 | oo 1,000,000 |..... 0
2499999, Total - Bonds - U.S. POlItiCal SUDGIVISIONS O SEALES.............ccivieiiiiieeieieiciiieieeeteveee e seseeetese et s s eisveses ovaetstesesesassssaeassas s esessesetet s s e saenseaetesesasesaenseantss s s e s s s ee et s nassasnsnaesssansssasanasensnaes 1,194,270 [ oo 1,000,000 |..... 0
Bonds - U.S. Special e and Special A
040654  UJ 2 |ARIZONA ST TRANSPRTN BRD HIGHW........c.cocovvrrrinecn 11/28/2016........ RBC DAIN RAUSCHER INCORPORATED..........ccciriiieiiieinsiessersssseeesssisssssessssessnes 114,230 | oo 1,000,000 20,833
10741M  BL 7 |BREVARD CNTY FL LOCAL OPTIONAL..... 11/30/2016........ RAYMOND JAMES 1,139,030 ....1,000,000 |..... 0
3138ET  DZ 6 | FEDERAL NATIONAL MTG ASSOC #AL8219........covvvieernircierirnins 04/28/2016........ WELLS FARGO FINANCIAL 1,579,580 TAT2,373 | o 1,800
3140E8 LU 0 |FEDERAL NATIONAL MTG ASSOC #BA393B...........covurerierirriierireissieesiesssesssenessenns 04/29/2016........ KGS ALPHACAPITAL MARKETS 1,565,741 | oo 1,490,739 | oo 1,594
31418B 3T 1 |FEDERAL NATIONAL MTG ASSOC #MA2609...........cccruvmrireerierreireierineeenieennes 05/31/2016........ WELLS FARGO FINANCIAL........covviereriiiernrneeerisereesenerenes 521,624 ....497,896 581
407287  LX 7 [HAMILTON CNTY OH SALES TAX 11/29/2016........ FTN FINANCIAL SECURITIES CORP 1,151,650 .1,000,000 139
54466H DP 8 |LOS ANGELES CNTY CA MET TRANSP. 12/02/2016........ US BANCORP 1,175,730 ....1,000,000 972
604146  AJ 9 |MINNESOTA ST GEN FUND REVENUE..........c.coooevniirerniineieririnnes 11/28/2016........ JEFFERIES & COMPANY INC 1,125,960 1,000,000 | ..o 12,500
762210 DA 1 |RHODE ISLAND ST INFRASTRUCTURE. 05/13/2016........ MORGAN STANLEY & CO... 562,945 | ....coooviiviiiinieininn...500,000 | 0
930876  CW 5 | WAKE CNTY NC LIMITED OBLIG 05/10/2016........ MERRILL LYNCH 571,110 | ooiiiiinieesnncienen.500,000 | ... 0
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 10,507,600 38,419
Bonds - Industrial and Mi:
00214V AC 7 |ASP MSG ACQUISITION CO INC(MILK SPEC) TL 08/04/2016........ CREDIT SUISSE FIRST BOSTON.......c.oootuiriircirrirnns 522,405 | ..o 527,682 | . 0
00215K  AB 2 |ASP CHROMAFLO INTERMEDIATE HOLD TL 2L 11/03/2016........ MORGAN STANLEY & CO... 318,254 | .o 323,100 | 0
00215K  AE 6 | ASP CHROMAFLO INTERMEDIATE HOLD TL B1 11/03/2016 MORGAN STANLEY & CO 166,728 | ..o, 167,566 | . 0
126700 AB 3 |CWGS GROUP LLC TLB........... 11/03/2016........ GOLDMAN SACHS................. 1,283,550 | .ovververiciereieeen. 1,290,000 | ... 0
13748V AD 3 |FERRARA CANDY TLB. 06/09/2016........ MORGAN STANLEY & CO.....coocvvriiriricieirereineireresisseenieenees 217,049 ...218,140 | ..... 0
14041N  FD 8 | CAPITAL ONE MULTI-ASSET EXECUT 16-A2 A2........cooiiiiiicineicee s 09/16/2016........ DEUTSCHE BANK ..ottt 502,891 10500,000 | oo 96
14041IN  FG 1 |CAPITAL ONE MULTI-ASSET EXECUT 16-A5 A5 08/18/2016........ RBC CAPITAL MARKETS 1,249,629 ....1,250,000 | ..... 0
14041N  FJ 5 | CAPITAL ONE MULTI-ASSET EXECUT 16-A7 A7. 12/01/2016 RBC CAPITAL MARKETS 5,000,000 | ..coovrirernrirernriniirenen5,000,000 | ... 0
161571 HE 7 |CHASE ISSUANCE TRUST 16-A4 A 07/20/12016........ JP MORGAN SECURITIES INC....covuvrriiiniiieirneieieriseeesisissssnsenns 1,249,791 | oo 1,250,000 | . 0
16308T  AB 7 | DAIRYLAND USA CORP(CHEFS WAREHOUSE) TL......ccovviiiriieierinrieeiriseiseiseiesissiesiessnenenens 09/19/2016........ JEFFERIES & COMPANY INC 877,534 | ..oovveereeeerereinenn..885,832 | ... 0
16308T  AC 5 | DAIRYLAND USA CORP (CHEFS WAREHOUSE) DD 09/19/2016........ JEFFERIES & COMPANY INC 172,192 | o 173,631 | 0
220510  AB 1 |CORTES NP ACQUISITION TL B.. 09/30/2016........ JP MORGAN SECURITIES INC.......ccovvremrriirirrirrirriisisinerienieneseeens 1,314,350 | oo, 1,355,000 | 0
23248R  AB 0 |CVENTINC TLB 06/16/2016........ GOLDMAN SACHS................. 188,892 | ..cvvverercernererennenn. 190,800 | oo 0
30068H AF 5 |EXCELITAS TECHNOLOGIES TLB 11/04/2016........ UBS WARBURG............ 535,767 | oo 050,344 | o 0
31850F  AJ 1 |FIRST AMERICAN PAYMENT SYS TL B 09/13/2016........ VARIOUS ..ot 504,001 | oo 505,902 | .. 0
33974U AE 6 |FLOOR & DECOR OUTLETS OF AMER TL B 09/29/2016........ UBS WARBURG............ 1,316,883 | oo 1,323,500 | oo 0
34960T AB 9 |FORTERRA (HANSON)LLC TL........... 10/20/2016........ CREDIT SUISSE FIRST BOSTON.... 1,432,999 .1,440,200 | ..... 0
36150K  AF 4 | GENERATION BRANDS HOLDINGS TL1......ccovviirerirrireriniinns 06/07/2016........ CREDIT SUISSE FIRST BOSTON.... 269,874 ....272,600 | ..... 0
39479U AD 5 | GENESYS TELECOMMUNICATIONS LAB TL B 11/18/2016........ BANK OF AMERICA.. 1,685,335 | oo 1,711,000 | ..... 0
40420L  AE 1 |HOUGHTON INTL............... 05/12/2016........ BARCLAYS CAPITAL......cvuiiiriiieirireieiissiesieesessssese e sisseesssiaes 519,104 | oo 532,994 | L 0
40426B  AC 1 |HENRY COLLC TLB............ 09/30/2016........ ROYAL BANK OF CANADA 752,519 | o 156,300 | .o 0
41165C  AF 5 |HARBORTOUCH PAYMENTS LLC TL....cvuiiiieiiieiieirereneceeienis 10/11/2016........ CREDIT SUISSE FIRST BOSTON.........ccovunriirriirirenes 1,309,770 | oo, 1,323,000 | 0
43455)  AQ 1 |HOFFMASTER GROUP INC TL 11/09/2016........ ROYAL BANK OF CANADA 716,463 | oo 123,700 | 0
43455  AS 7 |HOFFMASTER GROUP INC 2L 11/09/2016........ ROYAL BANK OF CANADA 663,727 | covvvveerrerecreieeen..087,800 | ... 0
460933 AL 8 [INTERNATIONAL WIRE GROUP 07/12/2016. JEFFERIES & COMPANY INC 334,112 | oo 347,000 | 0
46640N  AE 8 | JPMBB COMMERCIAL MORTGAGE SECU 13-C15 A5 09/22/2016........ BARCLAYS CAPITAL.....ocvuiiiiiiieineiieiissiesesssisssiesessssssensssenes 561,328 10500,000 | coovvi s 1,492
475798 AR 1 | JELD-WEN INC TL..ovviiiiriiciineieeieieseiesssiseesesseseseseneenes 10/18/2016........ BARCLAYS CAPITAL......ooiiieiiieinrireieiseiesieesessssise s sisseessessaes 1484143 | oo 1,487,862 | ..... 0
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50076W  AJ 2 |KRATON POLYMERS LLC TL B...... 02/18/2016........ CREDIT SUISSE FIRST BOSTON.... 1,346,400 | .o 1,584,000 | . 0
50105  AH 0 |KRONOS INC/MA TL B...oouivuirriiieinieisnieierssiessessssissnsssssssssenes 10/20/2016........ NOMURA SECURITIES INTL 488,048 | ...oovviviiriinnn490,500 | 0
51509M AP 5 | LANDSLIDE HOLDINGS INC TL....cctiiiiuieiiircrienieieiieieesesssesessesssesesssesssssssssensessssesessessssesssens. | eessseersnsens 09/21/2016........ JEFFERIES & COMPANY INC 1,045,143 | oo, 1,085,700 | 0
515090M  AQ 3 |LANDSLIDE HOLDINGS INC 2L........ 09/21/2016........ JEFFERIES & COMPANY INC 578,984 | ...oovvvvvirirernererieien. 590,800 | ... 0
52706Y AH 6 |LESLIES POOLMART INC TLB 08/09/2016........ CITIGROUP GLOBAL MARKETS........coeiiiiriiiierinsieie s sssssesssssssesessesesssns 222,880 ....224,000 | ..... 0
55328H AE 1 |MULTIPLAN INC TLB.... 05/25/2016........ CREDIT SUISSE FIRST BOSTON......c.oootieriirciirirenee 621,875 ....625,000 | ..... 0
60646C  AC 1 |MISTER CAR WASH HOLDINGS INC TL B.....vvrurireriiireirisirenisrsessiesssiessesseessnsenes 12/13/2016........ JEFFERIES & COMPANY INC 1,814,854 | oo 1,828,569 | ..... 0
60945L  AS 4 |MONITRONICS INTERNATIONAL INC TL B2 10/13/2016........ BANK OF AMERICA.. 1,102,485 1117700 0
62924D AB 0 |NMSC HOLDINGS INC TL B... 06/28/2016........ DEUTSCHE BANK .....ouitriiiitieiieisee s 1,656,507 1,672,967 | ..... 0
65474V AL 5 |NISSAN MASTER OWNER TRUST RECE 16-A A2 07/12/12016........ BARCLAYS CAPITAL 749,893 ....750,000 | ..... 0
67U54B  AC 0 |OAK PARENT INC TL 10/26/2016........ ANTARES CAPITAL LP. 685,674 ....692,600 | ..... 0
70583G  AQ 5 |PELICAN PRODUCTS INC TL B....oovvvuieriirrirriieiiesiienisesesseissiens 05/10/2016........ CREDIT SUISSE FIRST BOSTON.......ccocvnrririrrirenns 1,273,863 | oo 1,360,459 | ..... 0
74966F  AJ 2 | JDA SOFTWARE GROUP INC Tl 09/22/2016........ JP MORGAN SECURITIES INC.......vvrreririereienirerersciesieeseesenenenes 656,700 | ..vooreerereierereereeireenend 660,000 | ..... 0
82379W AN 0 | SHERIDAN INVESTMENT PARTNERS DEF PMT.... 12/06/2016........ TENDER OFFER......coitiieniieiirieieineiereninein 4,970 | o 4,970 [ 0
82382F  AJ 1 |SHERIDAN PRODUCTION PARTNERS DEF PMT 12/06/2016........ TENDER OFFER 659 | oo 099 | 0
82382G  AJ 9 | SHERIDAN PRODUCTION PARTNERS DEF PMT 12/06/2016........ TENDER OFFER 402 | o 402 | 0
82570  AE 6 | S| ORGANIZATION (VENCORE) TL 06/14/2016........ UBS WARBURG............ 716,342 | oo 121,637 | 0
82982N  AC 3 | SITEONE LANDSCAPE SUPPLY HOLD TL B 04/27/2016. BARCLAYS CAPITAL 422,730 | oo 427,000 | 0
85501U  AB 4 | STAPLES ESCROW LLC TLB... 04/24/12015........ BARCLAYS CAPITAL 803,778 | oo 807,817 | 0
86880N AP 8 | SURGERY CENTER HOLDINGS INC TL.....cvuiiiriiiiiiieiieieissiseiesisisesseie e ssssssnsssenenes 09/16/2016........ ANTARES CAPITAL LP......oviiiiiiieineieiceisieeseesssis s 20,600 | oo 20,600 | o 0
87239P  AC 8 | TXUITCEH DIP TL C.ovviiriiceiicisieieiessises s 07/27/2016........ DEUTSCHE BANK ..ottt 387,364 391,276 | ..... 0
87239P AD 6 |TXU/TCEHDIP TLB........ 07/27/2016........ DEUTSCHE BANK......ouviuiiiiirrirteseisiie ettt 1,698,441 LG1715,597 0
87264N  AB 3 | TPF IIPOWERLLC TLB... 12/07/2016 VARIOUS ..ottt 1,642,527 | oo 1,647,200 | 0
90116E  AB 7 | TWEDDLE GROUP INC TL B 10/20/2016........ GOLDMAN SACHS................. 595,840 | ..coovvviviiiiniiiieiienen...608,000 | ... 0
90290P  AH 7 [US RENAL CARE INC TL. ..ot sissiesieeseesesieseesseseesaesessenes 11117/2015........ BARCLAYS CAPITAL......cooiiieiniieieireieiseiesieesessssiesesisseessssees 946,440 | ..o 956,000 | ... 0
90346B  AG 4 |US SECURITY ASSOCIATES HOLDIN TL B.. 07/07/2016........ GOLDMAN SACHS................. 1,371,655 | oo 1,385,510 | o 0
90351  AB 0 |UBER TECHNOLOGIES INC TL B, 07/07/2016........ MORGAN STANLEY & CO......coovriivirrierirrinniiesineriesisesenssenns 723,240 | oo, 738,000 | o 0
91324P  CU 4 |UNITEDHEALTH GROUP INC... 03/08/2016. BANK OF AMERICA.. 2,988,780 2,833
92208G  AC 5 |VANTAGE SPECIALTIES INC TL.. 10/14/2016........ ROYAL BANK OF CANADA 749,387 | oo 154,107 | 0
928537  AE 1 [VIVID SEATSLLC TL Bu.ovvovcceiereeeeneeseeeienes 10/07/2016........ MORGAN STANLEY & CO.....coocveriirimriereirereineireresisreenieenes 571,340 ....583,000 | ..... 0
97246F  AE 6 |WILSONART LLC TL......... 12/14/2016........ DEUTSCHE BANK ..ottt 226,333 ....226,900 | ..... 0
97654Q AE 7 |WIRECO WORLDGROUP INC TL......... 07/21/2016........ GOLDMAN SACHS................. 1,097,910 ....1,109,000 |..... 0
98411K  AB 8 | XEROX BUSINESS SERVICES LLC TLB.....ccovvvvurervrincinee 12/16/2016........ VARIOUS ..ottt 1,056,590 1,080,600 |..... 0
BL1712 73 8 |BIOPLAN USAINC TL B....ovorvriveieieieireesiseieninins 04/05/2016........ GOLDMAN SACHS................. 861,336 | ..o 1,025,400 | ..... 0
BL2269 16 7 | K&N PARENT INC TL..iiiiiiiiiiiiieiseieie e sssessenenes 10/19/2016........ GOLDMAN SACHS... 832,590 0
BL2277 90 5 |HARSCO CORPTLB... 10/28/2016........ GOLDMAN SACHS... . 952,281 0
BL2286 89 8 | CULLIGAN HOLDING INC TL B.....covviereiiieriniciesievsieinnes 11/17/2016........ MORGAN STANLEY & CO.....cocvviiriiciieiereiseeieseeenieies 893,510 0
BL2284 97 6 |CONSTELLATION BRANDS CANADA TL B1 A 11/1512016........ JEFFERIES & COMPANY INC 115,122 0
C3301D  AC 2 [APLP HOLDINGS LP TL..voiiririeriieririeeresissesesssssssssssessessssens A 04/13/2016........ GOLDMAN SACHS................. 689,864 0
C4438B  AC 0 |HUSKY INJECTION MOLDING A 05/12/2016........ CREDIT SUISSE FIRST BOSTON......c.ccvtueriireiirirenes 177,056 0
C8843Q AB 9 |TERVITACORP TLB....cocovrvrvirvrrnenne A 09/24/2015........ JP MORGAN SECURITIES INC....couevrriiieiieineieeriseiesisssisssienes 154,440 0
00215K  AF 3 | ASP CHROMAFLO DUTCH I BV TL B2.......ccovviireirireireereeeicieeines D 11/03/2016........ MORGAN STANLEY & CO 216,799 0
00913R  AB 2 | AIRLIQUIDE FINANCE.........ccccrurmriniurae D 09/22/2016........ HSBC SECURITIES USAINC.. 994,630 0
L2465B  AJ 5 [DELTA2LUX SARL TLB3......coiiiiieineieierisisssiesssesesssseesssssssnsenes D 04/04/2016........ BARCLAYS CAPITAL ..o ssssesensssanes 755,625 0
L3434L  AC 4 |EVERGREEN SKILLS LUX SARL TL...... D 05/05/2016........ VARIOUS... s 523,680 0
3899999. Total - Bonds - INAUSHTIAl ANA MISCEIIANEOUS.............cvuivreieieeiieteiieiieicieieste et se et see st s sesessssessesebessens  essssessessesssessesssesesessessebseseesessee et essessebses et ebsee et et ens e b e s st esses et et enses et st ensessessesnee 60,584,857
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8399997, TOtal - BONMS = P 3.tttk R E ke fE8eEE R f oL E e eEEEEE R EE L E LR 74,812,458 | oo 74,610,381 | oo 44,571
8399998. Total - Bonds - Summary Item from Part 5 10,279,137 10,594,149 | ....... 0
8399999. Total - Bonds, 85,091,595 85,204,530

Preferred Stocks - Industrial and Miscell;
054937 87 5 |BB&T CORPORATION 5.625%. 07/21/12016........ JANNEY MONTGOMERY SCOTT.......ccoovvnrireririrans 22,500.000 612,450
G68603 13 6 | PARTNERRE LTD 6.5%.... D 05/02/2016.. EXCHANGE 40,000.000 918,400 .
8499999. Total - Preferred Stocks - INAUSHTIAl GNA MISCRIIANEOUS...............ovveeveerereeeeeeeeeeeseeeveseeees v seev s eevseeses eereeesasestaressesss e esasesstes e ssasesetesassesses s esassssassasassasasasnaasssensansssassnassassanesssanaes 1,530,850 XXX | 0
8999997. Total - Preferred Stocks - Part 3.......c.oiiiiisissnsss e 1,530,850 XXX e 0
8999999. Total - Preferred Stocks..........ccc....... 1,530,850 XXX | 0
9899999. Total - Preferred and COMMON SEOCKS......... ittt stttk s 28 eeeeh o008 E 80880t 1,530,850 XXX e 0
9999999. Total - Bonds, Preferred and COMMON SHOCKS..........ccociiiieieiiiieiiictcte ettt ettt es st s sttt e s s tetes eesssetebassesesassseteb s ses et s e beteb s se b e s s et et b ss s et e s s s et et b sn s et es s s et et b sn s et eb s s et et s antebansesetesnans 86,622,445 XXX e 44,571
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Bonds - U.S. Government
912828 M7 2 |UNITED STATES TREASURY NOTE................... .. 102/10/2016. | JEFFERIES & COMPANY INC.......ccoocouves | covvirmmnrimnniirinniirins | cvvenas 2,005,306 | ....... 2,000,000 | ....... 1,996,647 | .......... 1,996,699 | ...coovvven 0 192 0 192 (U I 1,996,891 | ..ccoovvcennt 0 | 8,415 | .......... 8,415 | ... 3,490 | 11/30/2017.
912828 PS 3 |UNITED STATES TREASURY NOTE...........c...cc. .. 1 01/31/2016. [ VARIOUS........ooviiriiiiiiieiniisnissisisninsniens | seeenssssssnsssenennninne | avveees 1,375,000 | ....... 1,375,000 | ....... 1,366,626 | ........... 1,374,855 | .o 0 145 0 145 (U I 1,375,000 [..ooivrnnnnd (U 0 [ e, 0 ] 13,750 | 01/31/2016.
0599999. Total - BONdS - U.S. GOVEIMMENL.........ouuuiieiiieiiie et omessssess st | ceseaa 3,380,306 | ....... 3,375,000 | ....... 3,363,273 | ........... 3,371,554 | oo 0 337 0 337 0 [ o 3,371,891 [ ..o 0 | 8415 | .......... 8415 | ... 17,240 XXX
Bonds - U.S. Political Subdivisions of States
64084F JS 1 |NESHAMINY PASCHDIST......ccccoovimviiinriiiinniinan .. 102/10/2016. | PNC CAPITAL MARKETS........cccooommmiians | covviinniensiinniiiins | cvve 1,109,350 | ....... 1,000,000 | ....... 1,057,620 (755) 0 (755) (V8 1,052,855 | ....ovveunnnd 0. 56,495 | ......... 56,495 | ...... 11,667 | 11/01/2028.
949493 WD 8 |WELLESLEY MA. .102/10/2016. | HILLTOP SECURITIES..........ccoooviimmiiiinns | o | o 1,082,210 | ...... 1,000,000 | ....... 1,009,860 (104) 0 (104) 0 1,009,281 [0 [ 72,929 | ......... 72,929 |........ 8,333 | 06/01/2041.
2499999, Total - Bonds - U.S. Political SUDAIVISIONS Of STALES. ......ovvriiiiiriiiiiiiiiis i sssesenssssssssensnes | srnseon 2,191,560 | ....... 2,000,000 | ....... 2,067,480 (859) 0 (859) 0 2,062,136 |...ocooene0 | ... 129,424 | ......120,424 | ....... 20,000 XXX
Bonds - U.S. Special Revenue and Special A t
13033F Q3 7 |CALIFORNIA ST HLTH FACS FING A. .| 11/15/2016. | PREREFUNDED 5,025,000 5,025,000 | .......5,190,976 reeen(33,181) | 0| (33,181)] ... .5,025,000 0 X 11/15/2042.
13033F Q4 5 |CALIFORNIA ST HLTH FACS FINGA... [ 11/15/2016. [ VARIOUS........cooovierieeiieeiseiessissiesiins | cosssiessiesssessssssins | cenees 1,900,000 | ....... 1,900,000 | ....... 1,641,866 0. 245,936 0 245,936 .1,900,000 . L0 0 11/15/2046.
130911 2H 2 |CALIFORNIA ST STWD CMNTYS DEV. .1 03/01/2016. | CALLED BY ISSUER at 100.000..........cc0. | ooveverreremriririeniins | cereeen 2,000,000 2,000,000 | ....... 1,821,220 0 410 0 410 1,831,816 | .o | 168,184 | ....... 168,184 03/01/2045.
207758 2E 5 |CONNECTICUT ST HSG FIN AUTH HS.... .| 02/10/2016. | BAUM (GEORGE K.) & CO... ,600,875 ,500,000 ,500,000 0 0 0 0 .2,500,000 .....100,875 ..100,875 11/15/2044.
31294K ZF 5 |FEDERAL HOME LN MTG CORP #E01642... .1 12/01/2016. | PAYDOWN..........coovvverrnnenne ....38,533 0 29 0 29 05/01/2019.
31294K ZT 5 |FEDERAL HOME LN MTG CORP #E01654 .1 12/01/2016. | PAYDOWN........cooovrrverrninne . .. 17,287 0 0 12 06/01/2019.
3136AD DN 6 |FANNIE MAE 1333 DP... . | 02/25/2016. | VARIOUS ..787,857 789,774 ..742,387 0 0 1,689 08/25/2042.
3136AG MS 8 |FANNIE MAE 13 108 BA. ... .. 02/25/2016. | VARIOUS 1,016,106 ..990,040 ,014,791 .0 0 (742) 03/25/2037.
3138ET DZ 6 |FEDERAL NATIONAL MTG ASSOC #AL8219...... . [ 12/01/2016. | PAYDOWN.... . .113,601 121,873 .0 0 (308) 02/01/2046.
3140E8 LU 0 |FEDERAL NATIONAL MTG ASSOC #BA393 .| 12/01/2016. | PAYDOWN .110,128 .110,128 ..115,669 0 0 (118) 01/01/2046.
31418B 3T 1 |FEDERAL NATIONAL MTG ASSOC #MA2609..... . [ 12/01/2016. | PAYDOWN.... 36,773 | . ..36,773 | . ....38,526 0 0 (103) 05/01/2046.
373511 GP 3 |GEORGIA ST HGR EDU FACS AUTHR .1 02/10/2016. | RAYMOND JAMES...........oovvimmveiarinians | e | ceeeees 1,192,710 | ...... 1,120,000 | ....... 1,100,243 0 0 67 06/15/2040.
454795 BT 1 |INDIANA ST HLTH & EDUCTNL FAC.... woe |+ [ 11715/2016. | PREREFUNDED...........oovvirviereiieneiins | cevvienneisneiiinneiens | oo 2,000,000 | ....... 2,000,000 | ....... 1,970,060 0 0 27,269 11/15/2039.
59333P R7 5 |MIAMI-DADE CNTY FL AVIATION RE................. .. 102/10/2016. | MORGAN STANLEY & CO......coovvrviiiinies | crvvienniiinsiiisnniiiins | cov 1,197,987 | ..... 1,050,000 | ....... 1,121,001 0 0 (710) 0 10/01/2038.
59465H DM 5 |MICHIGAN ST HOSP FIN AUTH .| 11/15/2016. | CALLED BY ISSUER at 100.000...........c.. | ooreverrererrcrirennens ...2,510,000 | .......2,510,000 2,578,699 2,523,773 O | oeen(13773) | (U R URNA L)) I— 0 . 11/15/2046.
686432 AR 6 | ORLANDO FL CONTRACT TOURIST DE............. | .. | 02/10/2016. | BARCLAYS CAPITAL.. 609,320 500,000 | ..........561,160 | . ..552,491 0 0 (673) 0.......551817 11/01/2031.
709224 CT 4 |PENNSYLVANIA ST TURNPIKE COMML.............. .. 1 02/10/2016. | BB&T CAPITAL MARKETS.........ccoocuiuinee | conveonniiinsnisssniiinns | coveas 1,414,013 | ... 1,250,000 | ....... 1,343,450 | ........... 1,331,516 | oo, 0 0 (954) 0 ] 1,330,562 12/01/2044.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES........ccccc  wriuiiririiisiiserissssissse e senssess s ssensssssnsssssens | soe 22,570,459 | ..... 21,951,405 | ..... 21,917,741 | ... 21,453,630 | ................. 0 0 224,850 0 ... 21,939,510 XXX
Bonds - Industrial and Miscellaneous
00212Q AM 8 |ASCHULMAN INC TL B.....ccovrvererriiriiieriienens .1 03/01/2016. | PRIOR PERIOD INCOME.......... 0 .0 0 0 0 0 0 0 06/01/2022.
00214V AC 7 |ASP MSG ACQUISITION CO INC(MILK SPEC) TL|.. | 12/30/2016. | SINK FUND PAYMENT 1,319 0 0 0 0 1,319 08/16/2023.
01950E AT 4 |ALLIED SECURITY HOLDINGS TL 2L B............... .. 1 08/01/2016. | SINK FUND PAYMENT .......cocooorrimmrinns | covvimnnrinsneiieniiins | cov 1,203,154 ,121,941 740 0 81,213 0 08/13/2021.
03759D AB 4 [APEXTOOL GROUP LLC TLB....coovvverrrirrriirnans .. [ 12/30/2016. | SINK FUND PAYMENT 20,768 20,040 31 0 728 0 01/31/2020.
03765V AH 3 |PRIME SECURITY SERVICES BOR TL. .| 12/28/2016. | SINK FUND PAYMENT ..963,186 ..958,763 | ........18,154 | ........... 4,423 0 22,577 0 05/02/2022.
03976G  AB 4 |ARDEN GROUP INC TL <. || 12/30/2016. | VARIOUS ..310,939 ..302,617 343 0 4,154 0 02/19/2020.
04765B AG 7 |ATKORE INTERNATIONAL INC TL.....covvevrrrrans . 1 09/30/2016. | SINK FUND PAYMENT 11,301 7 0 754 0 04/09/2021.
05543C AC 0 [BOBS DISCOUNT FURNITURE TL.... .| 12/30/2016. | SINK FUND PAYMENT ..17,619 187 0 240 0 .17,860 02/12/2021.
05543Y AB 4 |BBB INDUSTRIES US HOLDIN TL B. «.. || 12/30/2016. | SINK FUND PAYMENT ....11,046 17 0 35 0 ..11,080 11/03/2021.
05745P AD 5 |BAKERCORP INTERNATIONAL INC TLB............ .. [ 10/31/2016. | SINK FUND PAYMENT 6,027 27 0 957 0 6,984 02/07/2020.
126700 AB 3 |CWGSGROUPLLCTLB .| 11/08/2016. | SINK FUND PAYMENT .......ccoovviiemvimanin | v | e 1,494,348 | 11,494,348 | ..1,479,405 | ........ 1,471,305 | .......19,929 | .......... 3,114 0 23,043 0 1,494,348 11/08/2023.
12768Q AB 5 |CAESARS GROWTH PROPERTIE TL B v | . | 12/30/2016. | SINK FUND PAYMENT 17,220 2,545 (19) 0 2,526 0 05/08/2021.
13748V AD 3 |FERRARA CANDY TLB.....ccoooimiriiiriieceiiecieens .. | 12/30/2016. | VARIOUS ....86,449 32 0 32 0 06/15/2023.
139742 AC 4 |CAPITAL AUTO RECEIVABLES ASSET 132 A3.. | .. | 02/10/2016. | VARIOUS ..668,433 ..668,540 5 0 5 0 | cieerrnnn868,545 | 0 [ (14) | e (14) | e 10/20/2017.
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14076C AB 9 |CARAUSTAR INDUSTRIES INC TLB.... .| 12/30/2016. | SINK FUND PAYMENT 23,654 ....23,705 23,464 176 14 0 190 0 (O 1,362 | 05/01/2019.
14076C AE 3 |CARAUSTAR INDUSTRIES INC TLB.... <o | .- [ 12130/2016. | SINK FUND PAYMENT 26,932 126,105 | i 26,784 | ..cooone. 0 148 0 148 0 05/01/2019.
DAIRYLAND USA CORP(CHEFS WAREHOUSE)
16308T AB 7 [TL .| 12/30/2016. | SINK FUND PAYMENT ....76,548 224 0 224 0 06/22/2022.
DAIRYLAND USA CORP (CHEFS WAREHOUSE)
16308T AC 5 |DD .. [ 10/05/2016. | SINK FUND PAYMENT......ccccooovmvmimniins | comvienmiiienniissniiinns | ceveeees 136,272 99 0 99 0 06/22/2022.
171070 AC 3 |CHROMAFLO TECHNOLOGIES TLB........ccc...ucc. .| 11/18/2016. | SINK FUND PAYMENT 308,428 | ..........308,428 | .........304,959 | .............294,549 | ........10,684 | ......... 3,195 | (VN 13,879 | oo 0 . 12/02/2019.
21036P AD 0 |CONSTELLATION BRANDS INC......ccccrvvrrivrrirnine .. | 08/30/2016. | CALLED BY ISSUER at 100.018........cccoee | ceererrveriverneirerisnnns | crvees 1,000,180 | .......1,000,000 | .......1,037,500 | ...........1,004,849 | ................0 | coeeree (4,829) 0 (4,829) 0 [ o 1,000,020 |..coovvirnenn 0 [ e 160 09/01/2016.
24228H AG 3 |DEALERTIRELLCTLB .. [ 12/30/2016. | SINK FUND PAYMENT 8,514 2 0 2 0 8,514 0 .0 12/22/2021.
28501K AK 6 |ELECTRICAL COMPONENTS INTLTL B.. ... || 12/30/2016. | SINK FUND PAYMENT 5,701 0 0 25 0 5,701 0 .0 05/28/2021.
30068H AF 5 |EXCELITAS TECHNOLOGIES TLB..........ccccooeuuue .. [ 12/30/2016. | SINK FUND PAYMENT 6,452 4 0 561 0 6,452 0 .0 11/02/2020.
33974U AE 6 |FLOOR & DECOR OUTLETS OF AMER TLB.......|.. | 12/30/2016. | SINK FUND PAYMENT. 3,309 1 0 1 0 3,309 0 0 09/30/2023.
34960T AB 9 |FORTERRA (HANSON) LLC TL....cccoovovviiiiriis .. [ 12/30/2016. | SINK FUND PAYMENT 3,601 0 0 0 0 0 10/25/2023.
36150K AF 4 | GENERATION BRANDS HOLDINGS TL1............. .. [ 12/30/2016. | SINK FUND PAYMENT 1,363 0 0 0 0 0 06/10/2022.
36190S AA 0 |GP PORTFOLIO TRUST 14 GPP A.......cccoviviaae .. [ 07/15/2016. | PAYDOWN........ooomirvirrrrirriinnrinesninnnns | cevvinessinessinessines | eeveoeees 163,464 163,617 | 163,469 | 0 [ (5) 0 (5) 0 02/15/2027.
39479U AD 5 |GENESYS TELECOMMUNICATIONS LAB TL B... .. | 11/22/2016. | BANK OF AMERICA. 91,300 revnenenn89,931 6 0 6 0 12/01/2023.
43134L  AG 7 |HILEXPOLY COLLC TL..cvoiciiiieriieriiieriiiens - [12129/2016. [ VARIOUS.........oooeveeeeeecseevceeeeeeeeseesensieens | evvveeneresnneriinneriinne | 1,779,912 | 1,779,012 | 1,761,221 | ..ccooeoe. 1,762,551 | o0 | 015,586 | (VN 15,586 | ..o 0 12/05/2021.
43134T AB 1 |HILEXPOLY COLLCTL 2L .. | 04/29/2016. | SINK FUND PAYMENT ..783,105 ..739,150 0 36,860 0 06/05/2022.
43455) AJ 7 |HOFFMASTER GROUP INC TL B.. .. | 11/21/2016. | VARIOUS ..866,249 | ............857,860 | .........9,867 | ........4,765 | ... (U 14,632 | oo 0 05/09/2020.
43455) AQ 1 |HOFFMASTER GROUP INC TL. .. | 12/06/2016. | ROYAL BANK OF CANADA........cccovvmivine | verrerrersirnsirernnis 180,190 | o 0 0 0 0 11/21/2023.
456720 AB 1 |GEMINIHDPE LLC TL B. .. | 08/04/2016. | VARIOUS ..569,991 564,979 0 5,811 0 08/06/2021.
45690D AF 8 |INFILTRATOR SYSTEMS INTE TL. + [12130/2016. [ VARIOUS........oorrverieeeinneeinnnsinnesis | cevernseeinseesnneeiens | cevrerri332,988 | 10000 333,294 | ..........331,628 | ooovveneecs 330,821 0 838 0 05/27/2022.
47T117F AG 2 |JASONINCTI .. | 12/30/2016. | SINK FUND PAYMENT 14,223 0 801 0 06/30/2021.
47579S AR 1 |JELD-WEN INC TL .. | 11/01/2016. | VARIOUS ...1,244,688 0 23,833 0 07/01/2022.
493877 AR 7 |KIKCUSTOM PRODUCTS INC TLB.....cvcrvrvrinnes .. | 12/30/2016. | SINK FUND PAYMENT ..17,044 16,851 0 193 0 08/26/2022.
50076W AJ 2 |KRATON POLYMERS LLC TL B. .. | 11/16/2016. | VARIOUS 684,781 | ..........680,000 | ..........578,000 | ...cccoorurrrrireicc0 | 0 | 110,204 | i 0 | 10,204 | .o 0 01/06/2022.
50105 AH 0 |KRONOSINC/MATLB.. .| 12/12/12016. | JEFFERIES & COMPANY INC. ..430,254 0 0 0 11/01/2023.
LB-UBS COMMERCIAL MORTGAGE TR 06 C6
50179M AE 1 |Ad .. [08/11/2016. | PAYDOWN........ooiirirriireniereiiereiiinens | cevvirenesissseiesseiins | coves 1,977,927 | ....... 1,977,927 1,204,063 0 90,559 0 [ oo 1,977,927 |0 |0 | 0 | 52,259 |09/15/2039.
50209R AE 4 [LMUSMEMBER LLC TL 2L....ccocvivrvrrrierrirrreirnns .. 1 02/05/2016. [ SINK FUND PAYMENT ........ccmivmrnnieinns | ceererrerinnseirernninns | cernnines 948,108 | .......... 948,108 ..945,738 0 5,527 0 | e 948,108 | oiiinl0 [0 | 0 | 23,357 | 01/25/2021.
50209R AF 1 [LANDMARKAVIATION CAN TL.....cccoooovimvrrirnrir .. | 02/05/2016. | PRIOR PERIOD INCOME 0 .0 (U O (V8 (P 0 0 0 0 (V0 EUOPOUSRUSPORPOOR N SVOPUUPPUOPOR Y FSVPPOUPPOOOR o I USOPOUROROOROOR N OO 82 | 10/25/2019.
51509M AP 5 |LANDSLIDE HOLDINGS INC TL......ccoovvueerriinnnes o [12/15/2016. [ VARIOUS.........oirvirriinrriiereiiereiieneions | eeeviensiisessissssinns | eeveeees 151,417 | ... 152,209 | ...ccoee. 150,687 | .ovooeveerreiienninns (V1 (R 0 188 0 188 0 [ oo 151417 |0 |0 | 0 0 |09/27/2022.
LB-UBS COMMERCIAL MORTGAGE TR 06 C4
52108R  AE 2 |A4 .. [05/11/2016. | PAYDOWN........ooorieiriiireiiirerieseniinens | ceevirenseissseienniiens | coves 1,238,454 | ...... 1,238,454 | ....... 1,055,637 | ..........1,227,349 | .ccooc0 | s 11,105 | oo (VN 11,105 | oo (U I 1,238,454 | ................ 0 06/15/2038.
52706Y AH 6 |LESLIES POOLMART INC TL B. .. | 12/30/2016. | SINK FUND PAYMENT 560 560 557 0 0 0 0 .560 0 08/16/2023.
55328H AE 1 |[MULTIPLANINC TLB .. | 12/130/2016. | VARIOUS.........oovoevireirerisesessiesiesiieenns | cevvessisessesssssiesnns | oevvieenns 487,229 | ........485450 | .......... 1 0 1 (U S 483,077 | ..cooveeennd 0 06/07/2023.
60001P AB 3 |CSM BAKERY SOLUTIONS LLC TLB .| 06/29/2016. [ VARIOUS.........coeririiniiniiinineieinnienens | ceeerissrsssssiennsinne | vernnins 462,460 417 0 9,089 L0 IR 465,095 | ....ccoccvenn 0 07/03/2020.
60646C AC 1 |MISTER CAR WASH HOLDINGS INC TL B. .. [ 12/30/2016. | SINK FUND PAYMENT 7,418 8 0 8 0 7,418 0 08/20/2021.
60945L AS 4 | MONITRONICS INTERNATIONAL INC TL B2....... .. [ 12/30/2016. | SINK FUND PAYMENT 2,79% 1 0 1 0 2,794 0 09/30/2022.
62924D AB 0 |NMSC HOLDINGS INC TLB... .. | 06/24/2016. | SINK FUND PAYMENT 156,852 556 0 556 0 04/19/2023.
640720 AD 4 |CSCHOLDINGSLLCTLB ... |.. | 10/12/2016. | VARIOUS ,505,817 | .......3,488,418 | .......3,461,380 | ...........3,458,338 | .........4,040 | ........ 10,105 | .coovooenne (VN 14,145 | 0 10/11/2024.
64887R  AB 0 |NEW TRIDENT HOLDCORP INC TL B................. .. | 12/30/2016. | SINK FUND PAYMENT 3,329 0 0 0 0 07/31/2019.
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67U54B AC 0 |OAKPARENT INC TL .. | 12/08/2016. | SINK FUND PAYMENT . 29,808 ...29,510 79 0 79 0 10/26/2023.
68347R  AC 3 |OPALACQUISITION INC TLB. ... | .. | 12/30/2016. | SINK FUND PAYMENT . 23,464 rernnenni 23,242 60 0 4,377 0 . . L0 X 11/27/2020.
71677TH  AF 2 [PETSMART INC TL B .. | 03/15/2016. | PRIOR PERIOD INCOME . 0 .0 0 0 0 0 0 0 0 0] 0 [ 957 | 03/11/2022.
72108P AB 0 |PIKE CORP TL .. | 07/29/2016. | SINK FUND PAYMENT | e [ e 146,204 | ......... 146,204 144742 ..145,889 151 164 0 315 0 [ oo 146,204 | 0 |0 | 0 | 1,440 | 12/22/2021.
74339M AC 2 |PROLAMPAC INTERMEDIATE INC TL B............. .. | 11/18/2016. | SINK FUND PAYMENT | e | s 1,996,668 | ....... 1,996,668 | .......1,976,701 | . ,951,743 | ........ 25770 | ......... 19,155 | covvvorerenne (VI 44,925 | ..o 0 [ oo 1,996,668 | ..o | o0 | 0 | 112,452 | 08/18/2022.
743390M AE 8 |PROLAMPAC INTERMEDIATE INCTL 2L............ .. | 11/18/2016. | SINK FUND PAYMENT | [ 615,797 | ......... 609,700 | .......... 591,409 | ......cccc.... 545,682 | ....... 46,367 | ......... 23748 | .o 0 | 70,115 | .o 0 [ oo 815,797 |0 |0 | 0 | 55,958 | 06/30/2023.
74756E  AM 2 |QUALITY HOME BRANDS HOLD TL. .. | 06/10/2016. | SINK FUND PAYMENT | e [ s 1,912,960 | ....... 1,912,960 1,894,889 1,899,667 12,899 | (VN 13,292 | oo 0 1,912,960 |0 [0 | 0 [ 66,640 |12/17/2018.
76970M AK 3 |ROAD INFRASTRUCTURE INVESTM TL 2L. .. 06/13/2016. [ VARIOUS.........coermiiieiieiininsiisinnieiens | ceeensierssssiennninns | cernnid 601,779 | .......... 601,779 ..545,007 .548,602 | .........1,186 | . .51,991 0 53,177 0 801,779 [0 |0 [0 [ 21,695 | 09/30/2021.
76970R AC 0 |ROAD INFRASTRUCTURE INVESTM TL.. .. | 06/13/2016. | SINK FUND PAYMENT . 1,396,226 1,396,226 ,370,076 ,349,690 | ........ 23,466 | ........ 23,070 | oo (U 46,536 | .......ccccen..n. 0 1,396,226 | ..o [0 | 0 [ 27,106 |03/31/2021.
78028Y AB 5 |ROYAL HOLDINGS INC TL.... .« |- | 12/30/2016. | VARIOUS ceenn 177,764 176,504 .173,085 2,591 78 0 2,669 0 5,372 | 06/20/2022.
81732L AL 2 |SEQUACORPTLB .. [12130/2016. | VARIOUS..........coovoiriiineiineiieneisniiins | crvveenssisnsiisnninns | o 1,889,886 ,054,803 ,400,260 | ...... 621,408 | ........... 5340 |.... 228,308 | ......... 398,440 | ..o 0] . 1,798,701 |0 | 91,184 | 01,184 | L 109,696 | 06/19/2017.
82379W AM 2 |SHERIDAN INVEST PARTNERS | TL B2 .. [12/30/2016. | SINK FUND PAYMENT ......cccooooirvimmmiinas | covvrmmnrrennirieninins | cereeeeen 91,584 | 100101,524 | .....89,499 | ...............54,396 | ........31,893 | ........... 5,295 0 37,188 0 4,350 |10/01/2019.
82382F AH 5 |SHERIDAN PROD PTNR I-A TL B2 .. | 12/30/2016. | SINK FUND PAYMENT 702 0 4,928 01.. 10/01/2019.
82382G  AH 3 |SHERIDAN PROD PTNR I-M TL B2... <oer | 12/30/2016. | SINK FUND PAYMENT 429 0 3,010 0 7,413 10/01/2019.
82570 AE 6 |SI ORGANIZATION (VENCORE) TL......cooovrrvernnne .. [ 12/30/2016. | SINK FUND PAYMENT 2 0 2 0 3,793 11/23/2019.
82982N AC 3 |SITEONE LANDSCAPE SUPPLY HOLD TLB......|..| 12/30/2016. | SINK FUND PAYMENT 0 0 0 0 04/29/2022.
83547U AG 4 |SONNEBORN LLC TL....coovviorriirrriirniisceiieneens .. [ 12/30/2016. | SINK FUND PAYMENT 45 0 121 0 12/10/2020.
83547U AH 2 |SONNEBORN LLC TL .. | 12/30/2016. | SINK FUND PAYMENT 8 0 21 0 12/10/2020.
85208B AB 2 |SPRINT INDUSTRIAL LLC TL. .. 1 09/19/2016. | VARIOUS 461 0 98,181 0 05/14/2019.
855010 AB 4 |STAPLES ESCROWLLCTLB... .| 06/26/2015. | BARCLAYS CAPITAL.. 16 0 16 0 02/02/2022.
85527P AB 5 | STARDUST FINANCE HOLDING TL B .. [ 10/26/2016. | SINK FUND PAYMENT .......ccoooovrvimnmnrns | convivennirsnniisnniiens | 22,077,583 | .......2,077,583 | .......2,065,896 | ...........2,004,868 | .......61,433 | ........ 11,282 | oo 0 [ 72,715 | o 0 03/13/2022.
86880N AP 8 |SURGERY CENTER HOLDINGS INC TL.............. | .. | 12/30/2016. | VARIOUS e 1,411 (101) 0 1,310 0 11/03/2020.
86880N AR 4 |SURGERY CENTER HOLDINGS INCTL2L......... .. [03/31/2016. | VARIOUS.........oovvvvrrrierriisnsissssissssins | evvvisssssssssisesssiinns | evveenrrn 368,573 | ..........368,573 | .........361,150 | ..............346,459 | ........ 15,456 | .......... 6,659 0 22,115 0 11/03/2021.
87258W AB 1 | TMK HAWK PARENT CORP TL. .. | 10/19/2016. | VARIOUS 923,751 | oooonee 917,388 ..912,801 908,214 | .......... 5,490 406 0 5,896 0 914,109 |0 [ 9,642 | ei9,642 | . 36,983 | 10/01/2021.
87262C AL 7 |TPF GENERATION HOLDINGS LLC TL B. w.. | .. | 10119/2016. | SINK FUND PAYMENT | e | 1,236,758 | ....... 1,236,758 ,205,121 ,088,347 | ...... 131,365 | ......... 17,046 | cooovvnnee. 0 [ e 148411 | .o, 0 [ e 1,236,758 | eviiiecnl0 [0 [0 | 47,720 | 12/31/2017.
87264N  AB 3 [TPFIIPOWERLLC TLB....ccoooioiirriirriveriienneens .. | 09/30/2016. | SINK FUND PAYMENT . 9,781 | oo 9781 | 9,757 | 0 | 0 1 0 1 0 10/02/2021.
87309L AM 0 | TWCC HOLDING CORP TL 2L... .. 1 01/29/2016. | SINK FUND PAYMENT | e [ s 1,591,484 | ......1,591,484 | ......1,565,332 | .........1,569,913 | ............. 345 | ... 21,226 0 21,571 0 06/26/2020.
87309L AN 8 | TWCC HOLDING CORP TLB1... ... | .. [ 01/29/2016. | SINK FUND PAYMENT | [ 2,996,660 I 416 28,680 0 29,096 0 02/11/2020.
87978G AD 1 |TEMPLARENERGYLLCTL2LB.....ccooovoverrrns .. | 08/25/2016. | VARIOUS . 335813 | ......1,460,057 | .......... 153,306 | .ooocvevenn. 153,306 | ..oooooeiinan (VI 0| e 8,760 |............. (L) — 0 11/25/2020.
88065V AC 2 |TENSARCORP LLC TL. .. | 05/04/2016. | SINK FUND PAYMENT . 23,048 22,707 | ... 19,857 3,164 27 0 3,191 0. . 07/09/2021.
88354V AB 4 |THERMASYS CORP TLB... woer | | 12/30/2016. | SINK FUND PAYMENT cerennn 40,623 | 35,527 5,315 (20) 0 5,295 0. ..40,823 05/03/2019.
90290P AH 7 |US RENAL CARE INC TL....covvoirriiriieriireriis .. [12/30/2016. | VARIOUS.........oovvverrrierriervisnneineneins | cevvrennirsnennsnniinns | eeveeenn 562,240 | 100 579,917 | e STAMT | s 574,152 | v 0 594 0 594 (U S 574,746 12/30/2022.
90346B AG 4 |US SECURITY ASSOCIATES HOLDIN TL B. .. [ 12/30/2016. | SINK FUND PAYMENT . 3,464 ..3,464 2 0 2 0 3,464 07/14/2023.
90351) AB 0 |UBER TECHNOLOGIESINC TLB ... |.. | 12/30/2016. | SINK FUND PAYMENT . 1,845 | . .1,845 2 0 2 0 1,845 07/13/2023.
90980N AG 9 [UNITED CENTRAL INDUSTRIAL TLB.......ccovvnnee .. | 12/30/2016. | SINK FUND PAYMENT | e | 12,852 | .o 12,852 161 0 3,799 (U I 12,852 10/09/2018.
92208G  AC 5 |VANTAGE SPECIALTIES INC TL .. [ 12/30/2016. | SINK FUND PAYMENT . 3,467 1 0 1 0 3,467 02/05/2021.
92835E AB 3 |VISKASECOSINCTLB ... | .. | 12/30/2016. | SINK FUND PAYMENT . 6,695 30 0 324 0 01/30/2021.
92850Q AB 6 |LONESTAR GENERATIONLLC TLB.......ccccooeuuue .. | 11/30/2016. | SINK FUND PAYMENT . 9,048 40 0 2,256 0 02/22/2021.
92939E AE 2 |WP MUSTANG HOLDINGSLLC TL2L B... .| 07/01/2016. | SINK FUND PAYMENT | e [ e 616,100 | .......... 610,000 605,751 | ........2,088 | ........... 8,281 | oo (VN 10,349 | oo 0 05/29/2022.
96758D AT 0 |WIDEOPENWEST FINANCE LLC TL B .. 1 07/12/2016. | VARIOUS 589,771 ..566,064 0 0 22,244 (U IO 04/01/2019.
97181# MU 4 |WILMINGTON TRUST TERM LOAN.. .. | 07/15/2016. | SINK FUND PAYMENT . 356,181 2351819 | o0 | 4,361 0 4,361 (U S 356,181 07/15/2017.
97654Q AE 7 |WIRECO WORLDGROUP INC TL.. .| 12/30/2016. | SINK FUND PAYMENT . 2,773 0 0 0 0 2,773 09/29/2023.
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BL1022 96 3 |CULLIGAN INTERNATIONAL CO TL .. [ 12/13/2016. | SINK FUND PAYMENT 2,600,688 | ....... 2,600,688 2,509,664 | .......56,824 | ....... 34,200 0 91,024 .2,600,688 0. 156,542 | 12/19/2017.
BL1022 98 9 |CULLIGAN INTERNATIONAL CO TL 2L .. | 12/14/2016. | SINK FUND PAYMENT 1,036,800 | ....... 1,036,800 ..969,408 33,324 0 67,392 seveen.1,036,800 0| 95,213 | 06/19/2018.
BL1591 93 4 |VARSITY BRANDS HOLDING TL B .| 07/12/2016. | VARIOUS 1,007,294 0 1,504 |0 | 992,957 12/10/2021.
BL1712 73 8 |BIOPLANUSAINCTLB .. | 12/30/2016. | SINK FUND PAYMENT 7,768 0 73 7,768 09/23/2021.
BL1736 05 9 |STANDARD AERO (DAE) TL .1 01/07/2016. | PRIOR PERIOD INCOME 0 0 0 0 07/07/2022.
BL1737 90 9 |ZEPINCTLB...ccoooviirriiinniicrciccsciens ..101/08/2016. | PRIOR PERIOD INCOME 0 0 0 0 06/27/2022.
88156L AC 4 |TERVITA CORP ..|A|12/15/2016. | DIRECT..... 1,451,017 | .......1,434,000 | .......1,261,790 | ..............889,080 | .....408,683 | ........41,005 | ............... (VI 449,688 1,338,768 11/15/2018.
C3301D AC 2 |APLPHOLDINGS LP TL. .. |A[12/30/2016. | SINK FUND PAYMENT 61,090 0 393 61,090 04/13/2023.
C4438B AC 0 |HUSKY INJECTION MOLDING .. |A| 12/30/2016. | SINK FUND PAYMENT 7,447 0 12 7,447 06/30/2021.
C7030J AB 0 |OSUM PRODUCTION CORP TL B. A|12/30/2016. | SINK FUND PAYMENT 9,155 0 0 4,280 07/31/2020.
C8843Q AB 9 |TERVITACORPTLB ..|A|12/14/2016. | SINK FUND PAYMENT 1,304,885 | .......1,304,885 ,174,368 ,002,591 0 302,294 | ..oooovrivernn0 | i 05/15/2018.
00110# AC 7 |AES PUERTORICO ..| D[ 11/01/2016. | SINK FUND PAYMENT 1,022,454 | ...... 1,022,454 ..869,086 ..869,086 0 12/31/2017.
46645M AB 1 |JSSHOLDINGSLTD TLB.. D| 12/30/2016. | VARIOUS 207,927 209,490 ..204,253 ..195,867 .0 08/31/2021.
99B019 56 2 |AES PUERTORICO ..| D] 02/25/2016. | SINK FUND PAYMENT 319,952 | ........ 319,952 ..271,959 ..271,959 0 12/31/2017.
D5929G AB 3 |ORION ENGINEERED CARBONS GM TL B......... | D| 11/01/2016. | VARIOUS 908,071 | ... 903,156 ..894,124 ..895,266 0 07/25/2021.
G2925* AA 9 |ECOELECTRICALP.... D| 06/16/2016. | VARIOUS ,312,573 | ......1,312,573 ,115,687 ,115,687 0 1,115,687 06/16/2016.
L24658 AJ 5 |DELTA2LUXSARL TLB3. ...|D| 09/27/2016. | MORGAN STANLEY & CO. 366,915 | .......... 366,000 | ..........363,326 | ..............353,018 | ........10,564 | .............316 | oo 0 ....363,898 07/30/2021.
L3434L AC 4 |EVERGREEN SKILLS LUX SARL TL.. .. | D] 10/31/2016. | SINK FUND PAYMENT .......covririnnirnninns | ceererrneieserenienisnnns | conveeenns 12,918 0 04/28/2021.
L3462M AB 9 |EXPROFINSERVICES SARL TL B D | 12/30/2016. | SINK FUND PAYMENT 20,367 0 ..16,599 09/02/2021.
L7256G  AD 9 |OXEA SARL TL B2 .| D] 10/05/2016. | SINK FUND PAYMENT.......coovriirmmmmrrenns [ v | s 11,373 0 01/15/2020.
L9308U AG 5 | TRAVELPORT FINANCE LUXEM TL B.. D| 11/15/2016. | VARIOUS 83,543 0 1,129 09/02/2021.
3899999. Total - Bonds - Industrial and Miscellaneous... 57,149,249 ,639, ....2,055,131 ...237,068 | ....... 2,448,260 ..2,261,985 XXX
8399997. Total - BOnds - Part 4.........cccoiiriiiiniiisnissnisssi s o 85,291,574 | ... 85,897,324 | ..... 82,251,878 | ......... 77,527,471 |....2,055,131 ...237,068 | ....... 2,672,588 | ................0 | .........83,698,889 |.............0 | ..1,592,685 |..... 1,592,685 | ..3,023,351 XXX
8399998. Total - Bonds - Summary Item from Part 5.. 10,575,740 | ..... 10,594,149 | ..... 10,279,137 | o0 | i) 0 ]....183,461 | o0 [ 183,461 |.....occce0 | ... 10,462,596 | ...............0 | .....113,145 | ... 113,145 | ... 255,113 XXX
8399999. Total - Bonds 95,867,314 | ... 96,491,473 | ..... 92,531,015 77,527,471 |...2,055,131 A.A.237 068 | ....... 2,856,049 |.....ccoe0 | ... 94,161,485 | ...............0 | 1,705,830 | ..... 1,705,830 | ..3,278,464 XXX
Preferred Stocks - Industrial and Miscellaneous
064058 20 9 |BANK OF NEW YORK MELLON 5.2%... .| 07/29/2016. | JANNEY MONTGOMERY SCOTT ..620,909 ..576,220 ..606,770 | ....... (30,550) 0 [ o0 [ (30,550) | .cvvevrvieen0 | 576,220 |0 [ 44,689 | Ll 44,689 | 15,275 XXX
G68603 40 9 |PARTNERRE LTD 6.500% 05/02/2016. | EXCHANGE ..918,400 . cne.918,400 | ,090,000 | ..... (171,600) L0 [0 | (171,600) | ocvcevveeeen0 | o0 918,400 |0 [ | o0 | ) 66,250 XXX
8499999. Total - Preferred Stocks - Industrial and MisCEllanOUS...........c..oouriiiiiis coriiiieriiiisciisssiis 1,539,309 XXX | 1,494,620 | ........... 1,696,770 | ..... (202,150) 0 (202,150) 689 | ... 81,525 XXX
8999997. Total - Preferred Stocks - Part 4 1,539,309 XXX | 1,494,620 | ..........1,696,770 | ..... (202,150) 0 (202,150) A ,494,620 ...... 44,689 | ...... 81,525 XXX
8999999. Total - Preferred Stocks 1,539,309 XXX | 1,494,620 | ..........1,696,770 | ..... (202,150) 0 (202,150) v 1,494,620 |0 | 44,689 | 44,689 | ... 81,525 XXX
9899999. Total - Preferred and CommOn StOCKS.............ruuuuriiemiiiiisniisssiis s oreisssissssssssssniees 1,539,309 XXX | 1,494,620 | ...........1,696,770 | ... (202,150) 0 (202,150) | covveovvrieeen0 | i 1,494,620 |.....ccccc.... 0]....44,689 | ... 44,689 | ....... 81,525 XXX
9999999. Total - Bonds, Preferred and Common SOCKS............cooiiuiiimiiiiniiiiiiiies i 97,406,623 XXX | 94,025,635 | ......... 79,224,241 ...1,852,981 | ... 1,037,986 |.....237,068 | ....... 2,653,899 95,656,105 0].1,750,519 |.... 1,750,519 | ..3,359,989 XXX
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SCHEDULE D - PART 5§

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

Sl

2 5 6 7 8 10 1 Change in Book/Adjusted Carrying Value 19 20 21
13 14 15 16
F Current Interest
0 Year's Total and Paid for
r Par Value Current | Other-Than- Foreign Dividends | Accrued
i (Bonds) or Book/Adjusted Year's Temporary | Total Change | Exchange Total Gain | Received | Interest
g Disposal Number of Carrying Value at (Amortization) | Impairment | in B./A.C.V. | Change in (Loss) on During and
CUSIP Identification Description n Name of Vendor Date Name of Purchaser Shares (Stock) Consideration Disposal / Accretion | Recognized| (12+13-14) | BJA.C.V. Disposal Year Dividends
Bonds - Industrial and Miscellaneous
00770S  AF ADVANCEPIERRE FOODS INC TL B...... . CREDIT SUISSE FIRST BOSTON........... 06/01/2016 | MADISON CAPITAL FUNDING......cc.ccoover | vovvrnrrenee 285,860 286,932 284,433 2 0 2 | 0 [0 | 2,499 | 2,499 | o 75 | oo 0
01950E AT 4 |ALLIED SECURITY HOLDINGS TL2LB. |.. CREDIT SUISSE FIRST BOSTON 08/01/2016 | SINK FUND PAYMENT 800,000 .0
03765V AH 3 |PRIME SECURITY SERVICES BORTL.. |.. BARCLAYS CAPITAL..... 12/28/2016 | SINK FUND PAYMENT.. ..162,488 0
12541H AL 7 |CHG HEALTHCARE SERVICES TL B..... . CREDIT SUISSE FIRST BOSTON 06/30/2016 ...127,262 .0
126700 AB 3 |CWGS GROUPLLCTLB GOLDMAN SACHS........covriiemrieririninne 11/08/2016 | SINK FUND PAYMENT.. 213,000 .0
24521T AB 2 |DEL MONTE FOODS INC TL B.. . VARIOUS 11/30/2016 .. 751,454 | ... 736,445 .0
57722V AK 4 |MATTRESS HOLDING CORP TLB......... . VARIOUS 09/16/2016 | SINK FUND PAYMENT.......cccovrvmmerirerirnns | cevreens 1,139,008 | .........1,127,856 | ......... 1,139,009 | ......... 1,139,009 ]
58404) AM 0 |MEDASSETS INC TL....ccoovverimriiriisiiinas . JP MORGAN SECURITIES INC............... 02/11/2016 | SINK FUND PAYMENT......coovvnvrmrirerinnns | v 697,000 | ...........690,030 | ............ 697,000 697,000 .0
60001P AB 3 |CSM BAKERY SOLUTIONS LLC TLB.....|.. VARIOUS 07/07/2016 [ VARIOUS........comvemerierierereereersniseriens | sereeennn 653,163 | ...........641,486 | ............ 645,651 642,272 0
69353F AT 1 |PQCORP TL...cooirirrrrericirerieniienienes . CITIGROUP GLOBAL MARKETS............ 04/27/2016 | CITIGROUP GLOBAL MARKETS.......coc. | vervrrennes 572,000 | ............566,280 | ............ 574,860 566,280 0
POLYCONCEPT NORTH AMERICA
73172\ AB 4 |HOLDILNGS TLB . GOLDMAN SACHS........ccmvrirerierierirenns 11/28/2016 | VARIOUS........ccooervrierieriesiseesssisennns | vveiaes 1,055,000 | .........1,044,450 | ......... 1,065,550 .0
74966F AF 0 |RP CROWN PARENT LLC......cccovvvvmrrenee . CREDIT SUISSE FIRST BOSTON........... 10/12/2016 | VARIOUS.........cccovvvvvrinerrerierinnissnisnins | v 191,311 | 101 709,989 | oo 751,311 .0
76970R AC 0 |ROAD INFRASTRUCTURE INVESTM TL|.. GOLDMAN SACHS........ccnvveerierierirenns 06/16/2016 288,119 286,959 .0
85527P AB 5 | STARDUST FINANCE HOLDING TL B.... | .. CREDIT SUISSE FIRST BOSTON. ..| 10/26/2016 | SINK FUND PAYMENT.. ..752,319 0
95810D AF 8 |WESTERN DIGITAL CORP TL B............. . JP MORGAN SECURITIES INC............... 12/21/2016 1,456,247 .0
96758D AT 0 |WIDEOPENWEST FINANCE LLCTLB... |.. MORGAN STANLEY & CO......c.evvvrrrennes 07/12/2016 270,673 268,709 .0
BL1022 98 9 |CULLIGAN INTERNATIONALCO TL2L..|.. CREDIT SUISSE FIRST BOSTON........... 12/14/2016 | SINK FUND PAYMENT.. 320,000 320,000 .0
45824T AR INTELSAT JACKSON HLDG......ccccvuverns . 03/22/2016 | GOLDMAN SACHS........covvievriiirnrrissninns | serennienns 214,000 | ...........214,000 | ....c...cce. 219,350 214,000 w0 0] 05,350 | i 5,350 | o 0
3899999, Total - Bonds - Industrial and Miscellaneous. 10,594,149 | ......10,279,137 | ....... 10,575,740 | ....... 10,462,596 | ..............0 | ..o 183,461 | ............... 0 [ 183,461 w0 e 0]...113,145 .. 113,145 |....255,113
8399998. TOtAl = BONMAS. ..ot b 10,594,149 | .....10,279,137 | ....... 10,575,740 | ....... 10,462,596 | ..o | cii 183,461 | oo [ 183,461 | o0 [ o0 113,145 | 113,145 ...255,113 | oot 0
9999999. Total - Bonds, Preferred and COMMON SOCKS. .........c..iririiiiiiiis ottt essssessssissnssssssssnssssississssssssnssinnsnssnnnnen | a0 10,279,137 | s 10,575,740 | ....... 10,462,596 | .....cccccee0 | o 183,461 | ..coooenenn (U [ 183,461 | .0 | ceen0 ] 113,145 | L. 113,145 |...255,113 | ...t 0
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Property and Casualty Insurer
47036* 10 9 ‘ James River Casualty COMPANY.......... ittt | ............ | 13685.......... NO 16,531,573 | oo, 16,531,573 | oo [ 10,000,000.000 | ...oovveriririiriiiniens 100.0
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. 16,531,573 ..16,531,573 XXX XXX
1899999. Total - Common Stocks.. 16,531,573 ..16,531,573 XXX XXX
1999999. Total - Preferred and Common Stock. 16,531,573 ..16,531,573 XXX XXX

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....129,731,618.

2. Total amount of intangible assets nonadmitted §.......... 0.

913

SCHEDULE D - PART 6 - SECTION 2

CUSIP Identification

Name of Lower-Tier Company

Name of Company Listed in Section 1
Which Controls Lower-Tier Company

Total Amount of Intangible Assets
Included in Amount Shown in

Column 8, Section 1

Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date

5

Number of Shares

6

% of Outstanding

NONE




Annual Statement for the year 2016 of the JAM ES RIVE R IN S U RAN C E COM PANY

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7 8

3

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion Recognized B./AC.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
U.S. Government Bonds - Issuer Obligations
TREASURY BILL @...... .. | 09/29/2016. | NOMURA SECURITIES INT.......ovvvrrrinrirneriniinns 02/09/2017. | ...ovvvvnnvne 224,926 | ..coovvrierinnn (V1 I 178 | e 0 0 225,000 224,749 (V1 IO 0 ]....0.000 |..... 0.303 |N/A..co. | corvrriennn (U I 0
TREASURY BILL @....... . 1 12/28/2016. | NOMURA SECURITIES INT....covviiviniiniierenissines 04/06/2017. | ..vvvvrenes 833,887 | ..o (U 35 | i 0 0 835,000 .833,852 (U I 0 ....0.000 |..... 0.506 [N/A..... [ e [V 0
0199999. U.S. Government Bonds - Issuer Obligations............ ...1,060,000 XXX XXX XXX
0599999. Total - U.S. Government Bonds ...1,060,000 XXX XXX XXX
Total Bonds
7799999. Subtotals - Issuer Obligations ...1,060,000 XXX XXX XXX
8399999. Subtotals - BONDS........coveeveriiriiriniisisnisersrissesenenenes ...1,060,000 XXX XXX XXX
Exempt Money Market Mutual Funds as Identified by the SVO
60934N 50 0 [FEDERATED TREASURY OBLIGA-IS .. | 12/16/2016. | DIRECT 141,748 141,748 .....0.000 |..... 0.000 |MON.. 0
94975H 31 2 |WELLS FARGO ADV TR PL MM-SVC... .| 11/18/2016. | DIRECT 11,958,253 | vvvvvineenn0 [0 [0 | 0 [0 | 11,958,253 .....0.000 |..... 0.000 |MON.. .0
8899999. Total - Exempt Money Market Mutual Funds as Identified DY the SVO...... .. eesisisssss sttt | cesensans 12,100,001 | o0 [ [0 |0 [t XXX | i 12,100,001 XXX XXX XXX .0
9199999. Total - ShOM-TEMM INVESIMENES.............crivuiiiiiiiiiiriiiieiieiei bbb ee | esiset st b ettt eesinnsis | eevirenins 13,158,814 | o0 | 213 | 0 | 0 | XXX | e 13,158,602 XXX XXX XXX ....0
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
Keybank, N.A Cleveland, OH 0 0 (16,171,363) | XXX
Federal Home Loan Bank Cincinnati, OH 0 0 254,209 | XXX
US Bank Boston, MA 0 0 2,631,727 | XXX
0199999. Total - Open Depositorie: 0 0 (13,285,427) | XXX
0399999. Total Cash on Deposit 0 0 (13,285,427) | XXX
0599999. Total Cash 0 0 (13,285,427) | XXX

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

1. January. (4,844,810) | 4. April (10,311,238) | 7. July. (10,771,687) | 10. October. (9,973,504)
2. February. (5,841,691) | 5. May (9,239,756) | 8. August. (10,651,680) | 11. November. (10,507,690)
3. March (3,272,907) | 6. June (10,825,557) | 9. September. (8,923,975) | 12. December. (13,285,427)
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Annual Statement for the year 2016 of the JAMES RIVER INSU RANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Bonds - Industrial and Mi: (Unaffiliated) - Issuer Obli
KEYBANK NATIONAL ASSOCIATION REPO . [12/31/2016....... | o 0.001 |01/02/2017....... 31,372,500

3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligation

31,372,500

3899999. Total - Industrial and Miscellaneous (Unaffiliated)

................... 31,372,500

Total Bonds

7799999. Subtotals - Issuer Obligations...

31,372,500

8399999. Subtotals - BONdS........ocririieiiiiriniiisisrirersnineenes

31,372,500

8699999. Total - Cash Equivalent

................... 31,372,500
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama......c.cverieriineries AL [ 0 0 0 0
2. Alaska......ooernnereerrerene AK 0 0 0 0
3. Arizona 0 0 0 0
4. Arkansas... 0 0 0 0
5. California.....ccccooeevrernerrirnerinnen 0 0 0 0
6. Colorado.... 0 0 0 0
7. Connecticu 0 0 0 0
8. Del 0 0 0 0
9. District of Columbia 0 0 0 0
10.  Florida - 0 0 0 0
11, GeOrgia. ... 0 0 0 0
12.  Hawaii HI 0 0 0 0
13. Idaho D|.. 0 0 0 0
14.  lllinois 1L 0 0 0 0
15.  Indiana.. 0 0 0 0
16.  lowa 0 0 0 0
17.  Kansas 0 0 0 0
18.  Kentucky 0 0 0 0
19.  Louisiana... 0 0 0 0
20.  Maine 0 0 0 0
21. Maryland 0 0 0 0
22.  Massachusetts Collateral securities for the MA DOI 0 0 702,223 693,082
23.  Michigan 0 0 0 0
24. Minnesota.. 0 0 0 0
25.  Mississippi 0 0 0 0
26.  Missouri. 0 0 0 0
27.  Montana. 0 0 0 0
28. Nebraska 0 0 0 0
29.  Nevada 0 0 0 0
30.  New Hampshire. 0 0 0 0
31, New Jersey.... . 0 0 0 0
32. Collateral securities for the NM DOI 0 0 110,122 109,914
33. Collateral securities for the NY DOI 0 0 2,093,035 2,085,184
34. 0 0 0 0
35.  North Dakota. . 0 0 0 0
36.  Ohio... COLLATERAL SECURITIES FOR THE OH/NY DOI,COLLATERAL SECURIITES FOR T| 3,405,956 3,578,404 0 0
37.  Oklahoma.. 0 0 0 0
38.  Oregon 0 0 0 0
39.  Pennsylvania. 0 0 0 0
40.  Rhode Island. . 0 0 0 0
41, South Carolina............ccoewvvecrreernSC | . 0 0 0 0
42.  South Dakota SD 0 0 0 0
43, Tennessee..........ouwvmrieinninnns TN .. 0 0 0 0
44, Texas. 0 0 0 0
45, Utah... 0 0 0 0
46.  Vermont. 0 0 0 0
47.  Virginia 0 0 0 0
48.  Washington 0 0 0 0
49.  West Virginia. 0 0 0 0
50.  Wisconsin.. 0 0 0 0
51.  Wyoming... 0 0 0 0
52. 0 0 0 0
53. 0 0 0 0
54. 0 0 0 0
55. 0 0 0 0
56. 0 0 0 0
57. . 0 0 0 0
58.  Aggregate Alien and Other.......... XXX XXX 0 0 0 0
59. Total XXX XXX 3,405,956 3,578,404 2,905,380 2,888,180
DETAILS OF WRITE-INS

5801. 0 0 0 0
5802. . 0 0 0 0
5803, s | v 0 0 0 0

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

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

E28
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