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Statement for March 31, 2017 of the JAMES RIVER |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS ettt nnns | seseeeenntenne 167,909,174 | ..o | ververeeeeneens 167,909,174 | ..covvvvvre 160,426,587
2. Stocks:
2.1 PrEferred SIOCKS. .. ..ottt sttt nsensnans | ssessessessesean ATAT3,614 | oo | e ATAT3,614 | oo 45,534,769
2.2 COMMON SEOCKS......vourerrereereeesresseseseesssssssseesesssssssssessassssssessssssssessessessssssessansssssessassans | ssessssssessossans 24,593,345 | oo | s 24,593,345 | ..o 23,940,357
3. Mortgage loans on real estate:
BT FIESEIIENS ..ot | sesiese et nens | seriesiente st nientnneens | siersesientene e [0
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....(8,497,280)), cash equivalents ($.....29,707,500)
and short-term iNVeStMENts ($.....7,772,074).......c.rveeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeneesnaees | oerveeesaessesesas 28,982,294 | ... | e 28,982,294 | .....cocouea. 31,245,887
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DBIIVALIVES. ..ottt | eebsesbsen ettt nenes | serbreni st ens | eeseese e enes 0 [
8. Other inVEStEd SSELS........uuuveririccierierei sttt ettt esstsnens | cesieeesinesesans 21,393,906 | ...ooucerrrrrerieniennienens | cereieenineninns 21,393,906 | ..oovvrevrenne 21,243,227
9. ReCeiVaDIES fOr SECUMHIES. .......couurierrierriiriiiieieieersrr s | erisesiseseserensiaees 54,910 | oo | e 54,910 | .oovvieeies
10.  Securities lending reinVested COlALEIAl ASSELS...........cciiireiiirieiee et ssees | estessesessssssessesssssstesesins | ssessessssassessessssessesssssssenss | sssessesssssssessesssssssessessees L0 T
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......ccciiieeieieeiesieeeissesessiesiens | cvrereesseennes 290,107,243 | ..o (1] 290,107,243 | .....cevvvnvee 282,390,827
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........cceecvees | cerrerrerrirennns 57,795,829 | ..covvvvverrne 2,113,990 | oo 55,681,839 | .overririnnas 48,975,707
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....21,217,688 earned but unbilled premiums).............ccoou. | vovvvrerirerinnes 21,217,688 | ..o | cevvnieieieines 21,217,688 | ..covvvvrnne 16,750,000
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........ccevevevereeerieeeeceeeeeeesssesssvesssesssesasseseees | ceesesssesesenns 37,746,190 | ..o | e, 37,746,190 | .o 33,821,642
16.2 Funds held by or deposited with reinsured COMPANIES............cccovvvveiriererereeiereseeies | eveireienanns 153,461,217 | oo | e 153,461,217 | ...ocvveeee 146,100,163
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest therBON.............cccucveieicei [ | eveiieinsiess s sessiens | evresesisiesses s (1 591,510
18.2 Net deferred taX @SSEL........c..oiiiriririririere i | esbiessaessennnens 9,059,955 | ....ouiviiiiriininrinrinninns | e 9,059,955 | ..o 8,793,462
19.  Guaranty funds receivable OF ON AEPOSIL............c.cviveiiciiiisiie ettt sstenas | esressessssssssessesssssssesesns | sbessesssssssesssssssessesssssssesss | srsessesisssssessesinssssessesanes L0 U
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e | ereriesssiese s senssens | esresesssiese s 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates..........cccccviueieeiriiiieccseeseeiens [ | e | e [0 T
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSEtS..........covivieieeirieieeeeeesseseeines | ererisiesienans 32,081,944 | ..o [\ 32,081,944 | ..cocvovvvne 30,093,928
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25).........cvuruerireeeieineineeseieesssississessssssesssssssessssssssssssssssesss | esessesessesens 603,010,890 | .....cceoveevrenee 2,113,990 | .o 600,896,900 | ......ccoceuvne 568,985,394
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27).....cruriererireirecineiseessieesesssesssssssssssssssessesssssessessssssssessssssessessasssssns | sesssesssessans 603,010,890 | ..cooovrrerrirnnn 2,113,990 | oo 600,896,900 | ................ 568,985,394

1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)........civiieiieririieieiieissieieiesissisienes | coerisiesiessissssssssscssssenead [ P {0 [ I 0
2501, ClAIMS AEPOSIL......evvverereeresersseesseeesseeseseessens st seess s sess s sess st ssssesssssssssnes | eessesssnssssnceens 3,067,791 | ..o | cevnenineeeinnens 3,067,791 | oo 1,777,918
2502. ClaiMS FECEIVADIE. ......ovvureeeriirceiicrieesie sttt ssens s | cessessiesesanens 26,208,367 | ..vooucerernrenisenienninenens | cereieerineninns 26,208,361 | ..ovvvvrecrenne 25,646,344
2503. ServiCe fEeS MECEIVADIE. .........vvumrrerrireeeiereie ittt st ssest s | cetsesssssessseeens 2,000,000 |..cvormcerenrieeenenieenieee | e 2,000,000 | cooovrrrrcrenn 2,050,000
2598. Summary of remaining write-ins for Ling 25 from overflow page..........ccceevviveieicinesienienns | cverveiveiesenienns 805,792 | .o [0 I 805,792 | oo 619,666
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccweuirerrmueiresseresecsssenmssssssssenes | corensssseesncns 32,081,944 | oo 0 | e 32,081,944 | ..o 30,093,928




Statement for March 31, 2017 of the JAMES RIVER |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year

1. Losses (current aCCident YEar $.....9,884,715) ... ssesssesssssssss s ssesssssssesssssssssssssssssssssssssssssssssssssssans | seesssesssesssenssenssenees 77,272,585 | oo 71,474,199
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.........ceviurieireiiriiieeseiesies st sssssssessnsens | evessssessessesessssanees 17,935,320 | coovvvvveveceiinns 17,938,552
3. LOSS AUIUSIMENT EXPENSES.......vuiveivieiectiieie ettt bttt et sttt s a b st sse st bes s snnns || evsesisbessessesansinsaneas 51,115,733 | v 50,454,960
4. Commissions payable, contingent commissions and other Similar ChArges...........ociurinerneieieeieesseeesee s eesssssesssesessns | cevesssesiesesssesnns 486,685 | o 2,132,187
5. Other expenses (excluding taXes, ICENSES ANA FEES).........vururirirreriiireireiriseissee et ettt sessess s ssensssssees | nstssesessassssssnssesssssessesssnssessessns | nessesssssssssssnsssnsssssessssssessessansanes
6.  Taxes, licenses and fees (excluding federal and foreign INCOME tAXES)..........vvverivcieiieiiieieiesse st sesesens | essssessssses e ssessss e ssessssssessessns | sesessssssssessssssss s sses s ssessessaens
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......crvurrerrerrereerneereerernrneees | cevreerserseeseeessesinsaeenas 996,890 | .vouvereerrirrerrrieeeereeee e
7.2 Net deferred taX HADIIILY.........cc.cccirerieciciescee ettt s bbbt sse s st sns | anbsessestess e b e s es s s st s ssentenes | ebsesteste s e st en ettt
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt bbbttt b st nnsas | nesbieeti et s bt ettt et sttt | ebsess ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....137,511,240 and including

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

including §.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt)..........ccccueiveiciereesieceseeieeeessiesenens | cveveeiesssesesssssnens 25,069,712 | covoereeeeerieie 24,167,817
10, AGVANCE PIEMIUM.....ovevecvreiee ettt et tes et bt ss s s bbb et st es s s bes s s et s s st es s bbb e s s ss et s s s s e s s s et entes e bae b s s ssessssssensessetntases | sestessssssssssssestessnsntessesassansassases | sessesssessessesssessessesesssnssssessnsnnees
11.  Dividends declared and unpaid:

111 SHOCKNOIAETS. ...ttt bbbttt | £hbsee b s bbbt [ Hoebie sttt

11,2 PONCYNOIAEIS........ooveitee ettt bbb a bbb n s s b n b s st ensessesastnsans | sebistessessssssessessessssssessesebensesaes | sbebissessessess et sn s e s s bbb s e nees
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........covucvevreviiereeieieieisiie et sssss s ssesssssssesseses | eveesessesssssessssnsssens 53,472,083 | covovveeeeeererie 43,703,711
13.  Funds held by company under reinsurance treaties.... 2n218,710,193 | e 208,878,026
14, Amounts withheld or retained by company for @CCOUNE Of OTNETS.........c.eiuiiririirreierr s sssseesssssns | rsssessessssssessessssssssestessssssessessans | nessessssssssessasssssessessssssnssessasssnes
15.  Remittances and iteMS NOL AlIOCATEA. ............. ittt bbb bbb | febsenses bbbttt n bbb sessesbes | nebbetb bbbt bbbt
16.  Provision for reinsurance (including $.......... 0 COMfIEA)..vuvrvereeieeierie ettt st ens s essenssnssens | sessessessesssssessenssnsenas 159,000 | covoverererrrirrieersnennenns 159,000
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES...........ccueicivcieiece et stessesas | retesiesiss st tes s sessestns | eevaessss s sss s bbbt es bbb s baes
18, DraftS OULSTANAING. ... reureeieceree sttt ettt f st s st en s e ssnss | etsessessansssssessansnssestensanssessantns | nessessanssnesessanen e st st st s s tnen
19.  Payable to parent, subsidiaries and affllates...........cccveuiiiiriiiisiieie st | sressesre e 2,011,522 [ oo 4,085,872
20, DEIVALVES.......cvuiveveeicteeeie ettt et a e e bbb s s sa et tes et s s st nsnstesansntas | sressesteseesestes s et e s ses s see s sessenaens | seseesestesee st s e s st s st bnee
271, PaYDIE fOF SECUMHES. .......cvueiuvvericieciiesise ettt bbbt sttt a b s s st st n b s st s snsas | sbsessessassasssessess e b st ens s ssessensnnes | sbesbsessestesssssestensensanes 120,200
22, Payable fOr SECUMHES IBNAING. ... ... vurerereie et es et ss s s ettt s sttt se s et sensentans | 2bseesessantseesessensaesessensantsnssestantns | wreesestsensesnstanssessessensessessentanenn
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25, Aggregate WIite-inS fOr lIADIIES. ...........crevvrueieiiesicie ettt sttt n s ssessensensesentenes | sssssessessensssssassansan 19,044,714 [ .o 17,717,784
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25)...........c.vrrriniereneneeeeseieeesesesseesesteeeseesessseesenn | evees ...466,274,437 440,832,308
27, ProteCted CEIl HADIIHIES. ........veeeeesericici ettt ses | fbtes st sttt | bonissse e
28.  Total liabilities (LINES 28 GNA 27)........ccuiieiireineieeise ettt ss sttt bbbt st ns st snnsnnes | sbtssssosssssssssssnseas 466,274,437 | oo 440,832,308
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI SEOCK........ucvuiviiieiciciiic ettt bbbt s bbb a st s s b b s s b s s saenanns | srebesbessessesssenasseenas 3,547,500 | oo 3,547,500
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....euveererereicieiseesesessessesssss s esssssse e ss st e st s s a8 EsesE s8R en e s et e sses s st s ssnssantensans | avssessestansunssessassnssnssantnssessentanes | wesessesssnssnssessnssnssessnssnssnssenssnens
34,  Gross paid in and CONLMDULEA SUMPIUS..........ccvueiciiieiieicicsi ettt sttt sttt en s ssnns | svessessssessessesnsenes 113,265,276 | .coocvevrerererirnnns 113,265,276
35, UNQ@SSIGNE fUNAS (SUMIUS).......cvuerererrerirreeeseisesesseseesessssessessssssssessessesssessessessssssessassssssessesssnssessesssssessessassssssessasssnssessesssssessansans | sessssmssasssnssssessanens 17,809,687 | oo 11,340,310
36. Less treasury stock, at cost:

36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -ttt ettt sttt sanes | setessestens et ee st s st ssentenes | eesestent et sttt eeee

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

37.  Surplus as regards policyholders (LiNES 29 0 35, I8SS 36)........ovrrurrrrrrurrirerrrereeeesnneseesessesesssssssesssssssssssssssssssessesssssssssessssssessessns | sssesssssssssesssssssess 134,622,463 | ..o 128,153,086
38, Totals (Page 2, LINE 28, COl. 3)......cuieiieieieieiieiie sttt ettt | eetbnesensi et 600,896,900 | ...oovrererrrrinnnne 568,985,394
DETAILS OF WRITE-INS
2501, DEFEITEA SEIVICE FEES.......vvuieuitiriiiiieeieeise stttk | enbsenbsssbinsbine st 4484381 | oo 4,613,331
2502. Deferred CediNG COMMUSSION.........c.ccviiriiiieiiesieie sttt bbbt bbb bbbt ssensnnnes | sbesssessessssessessnsas 13,301,379 [ oo 12,363,078

2503. Claims deposit

2598. Summary of remaining write-ins for Line 25 from overflow page 1,258,954 | oo 741,375
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)........uuuiuuieriieiieiieie et | onessssssssssseesneas 19,044,714 | oo, 17,717,784
2901.

2902.

2903.

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

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

3201.

3202.

3203.

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

Qo3




Statement for March 31, 2017 of the JAMES RIVER |NSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.......oovene. (written $ 105,173,296 74,774,092 | .............. 343,445,741
1.2 Assumed......... (written § ....20,393,549 |... 17,313,608 |. ...65,099,576
1.3 Ceded.. . (written $ .105,216,198 |... 14,774,288 | . .343,487,585
14 Net......coorenne. (WHHEN $.....21,252,543).......ooorververeiissses s sss s s sssnns | esssisssssenns 20,350,647 17,313,412 | o) 65,057,732
DEDUCTIONS:
2. Losses incurred (current accident year $.....9,935,857):
2.1 DIFBCL.... vttt sttt s | aessess s 48,456,765 | ..o 38,488,558 | .............. 145,061,255
2.2 Assumed. ..11,874,099 |... ....8,288,216 |. ...26,712,892
2.3 CBAEB. ..ottt | erienriense e 48,500,583 |...coooiiinnnes 38,488,558 [ ....ccoo..o 145,627,815
2 NBL oot R bbbttt | sbienrsenseenneas 11,830,281 | oo 8,288,216 |....ccccoovrnene 26,146,332
3. Loss adjustment expenses incurred.. 6,105,039 |... ..4,943,.894 |. ...29,228,352
4. Other underwriting EXPENSES INCUITEM..........cc.cvueviiiieiecieieiese ettt bs s ssnes | sresessessesaesanes 2,940,613 |..ooereriran 5,106,119 | .covvereerenne 11,563,108
5. Aggregate write-ins for underwriting dEAUCHIONS.............curirieriririreireseneise e ieessseseeessensenssessesssssssssessens | sosssssssssssssssnsssssssssnsnss0 | onensmsrssnessesssssnessssesensd | eosmessesssssnsssesssssssssenses 0
6. Total underwriting deductions (Lines 2 through 5). ...66,937,792
7. NetinCOME OF PrOtECIEA CEIIS........cvuieieeriiicicie ettt s bt ses st ns st entensns | stssssssssnssnssssssnsenssnssnssnnss | sessesssssssssssssnssnssnssenssnsans | coonssssssssonssnsssesessssesnesenes
8. Net underwriting gain (10ss) (Line 1 MINUS LiNE 6 + LINE 7).....eucvueieieriniireieircineeseieeeseise e ssssssssseessssssssessssssseess | seseesesssseeeens (525,286) [ ..o (1,024,817)| .eoveevrrernene (1,880,060)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA............cciuieieiiiee ettt bbbt sse b b s snsas | svesbessesaesasaaes 3,136,850 | ..o 3,106,985 |...coevvvrnen 14,109,613
10. Net realized capital gains (losses) less capital gains tax 0f §.....72,824.............cooorreereeeeeeeeeeieeieeeeeeesiesiessesssesss [ eeriessieesiessienes 122,809 | ..o, 394,020 | ..o 609,807
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cuuiiiiiiieieieieieiie sttt sttt sses s bas | sressssesesaesanes 3,259,659 |..ooeiereinnn 3,501,005 | oo 14,719,420
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.......... 0).. ...(1,301,570)
13. Finance and service charges not inCluded iN PrEMIUMS...........c.ceveiiieieieirereees et s sssesss s sssssssssessssns | enssssessesssssssesssssssessesesss | sresissessessssssssssssesssssssenss | cvesssesisssssesessssessesssenes
14. Aggregate write-ins for MiSCEllaNEOUS INCOME...........ovurvrirrrerreinrireiseirereseieessesssssssssssssessessssssssessssssssssssssesssssessonsns |ssssssssssssseses 1,040,809 | rovrerererineensnn 1,524,092 | ooviiiiiiininnnas 5,612,237
15. Total other income (LINES 12 throUGN 14).......c.cviveieeeieeeeie et essesssessssssessessssesesssssesssssssssssssssessnssnses Lesessesessnneeee 1,043,809 | vorvireeerienrnen 1,524,092 | ooviiviiiiians 4,310,667
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LINES 8 + 11+ 15).....unirrrrreecseisessssise s sessssssssssssssssssssssssssssessesssssssssessssssssnssens | snsssnssnssnnnesy D1 8,242 | vvvvivinrennnnn4,000,280 | .oovvonennnee. 17,150,027
17. Dividends t0 POIICYNOIAETS...........vuureriererieirerine et essss st sssess s sssnsssssessssssessessensssssessanssnssessenssssessessenss | ensssssessassssssesssssanssnssesses | sessssesssssnssessanssnssessensanss | oossssssnssessanssnssessansssssssas
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiN€ 16 MINUS LINE 17).......cueieieiiriiciiesie ettt ssses s ssssssssssessesns | svessessesssassas 4,578,242 | ..o 4,000,280 |....ccovvneee. 17,150,027
19. Federal and foreign iNCOME taXES INCUITEM. ...........evueveuireieicieesie ettt sttt st st nbns | sresssessssassaes 1,515,577 [, 1,393214 [ 4,341,887
20. Netincome (Line 18 minus LiNg 19) (10 LINE 22)..........covuurirriemeinrineinsississsissesssssssssssssssssssssssssssssssssssssssssssssssssasssns | aessesesessneses 3,062,665 |.......... 2,607,066 |........... 12,808,140
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year. 128,153,086 ...119,704,873 119,704,873
22. Netincome (from Line 20).........ccoevvrirererrerererierrirennn. ....2,607,066 |. ...12,808,140
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....899,996.............c.coeevvrerrverrrenrrinnnins [ e 1,840,345
25. Change in net unrealized foreign exchange capital gain (I0SS).........ccveuiveieiciiinieieiesee et ssssstesesas | cesesesssseses s snes
26. Change in net deferred INCOME tX.........cu ettt sttt sttt sttt essensnenns | sbssesessesssnssnssend 453,675
27. Change in NONAAMILIEA ASSELS..........cuivueieieieieie ettt st bt s st saenes | svsbessesssaesans 1,112,692
28. Change in provision for reinsurance..
29. Change iN SUIPIUS NOTES.......cvuuieureriuceeiseieeeseee ettt ss et s b s bbbt
30. Surplus (contributed to) withdrawn from ProteCted CEIIS............ruirrrieierereiieeereeree sttt esssissesesseees | seteeesssessseissssessssssssessens | reesssssessesstessnssessessnnsns | sesssesssnsssssssessssessasssessees
31. Cumulative effect of changes in aCCOUNtING PHNCIDIES........c.cvcviiiieiiieicietiete ettt ssssstesaes | oevessessessessssessesssssssessesins | sessessssessessssssessesssssssssses | essesesssesssssesessnsessesnses
32. Capital changes:
321 PaAI Nttt bbb Rttt en b e
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
33. Surplus adjustments:
331 PaAI Nttt et R bbb bbbttt bt en
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c.........
34. Net remittances from or (10) HOME OffiCe.........cviueiiiiiieiecie et
35. Dividends 10 SIOCKNOIAETS. ..........cuiuiieiieiciseieieie sttt st s st
36. Change in treasury stock
37. Aggregate write-ins for gains and I0SSES IN SUMPIUS.........c.cvveveieeiieieieeie et nbnsas
38. Change in surplus as regards policyholders (Lines 22 through 37).........cccueevereiiieisiieeieieisssesesssesessssssssssenssens | osseesesssssensaad 6,469,377 |.oooviienan 3,645,267 |..oooveiinan 8,448,213
39. Surplus as regards policyholders, as of statement date (Lines 21 pluS 38).........cceeuererreerveieesereieeseeeeeseesesesenns | cvevvesinenns 134,622,463 | .............. 123,350,140 | ..o 128,153,086
DETAILS OF WRITE-INS
05071, oot bbb R s ARt R bbbt bbb bbbt en st nts | suessensesiessessesssessestensenes | nebesestesses st en e sestentans | srestensesies s nes
0502, oottt RS AR Rt s bbb s bt n st ents | srentensestensestessiessentnsenss | nevesiestesses s ten st estentans | sressesses ettt nes
0503, oS R R AR AR Rt
0598. Summary of remaining write-ins for Line 5 from overflow page. .
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)........coovcvieiiiiiiiieeiescecess e esssesssssessne s enessassessssssnees
14071, SEIVICE fEE INCOME.......uiveiieiieiicic ettt s bbb s bbbttt s s stenes | cressessessansies 2,058,612
1402. Miscellaneous... ...(214,743)( ...
TAD3. oA AR Rt n et entnns | aresientensesses s tnsensentenes | en
1498. Summary of remaining write-ins for Ling 14 from OVEMIOW PAGE.........ccveveveriiieieesie et ess s sssseseseesessessesenns | soeseesesisssssesissessessssenss
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)..........
3701. Reclass of surplus related to dividend payment
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes (0 O (01 TR 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......ovuivieiieieiiiii sttt ssesssssessssssensesesssssnssnsenns | sensesessssssnssssesnssnsessenas 0 e {01 0
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Statement for March 31, 2017 of the JAMES RIVER |NSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance 20,246,972 10,883,666 | ...covvvceneen. 51,858,058
2. Netinvestment income... 3,004,567 ...2,553,327 ....12,457 523
3. MiISCEIIANEOUS INCOME......euereercirisiseieisees et 1,843,869 | oo 1,624,092 | .o 4,310,667
4. Total (LINES T HIOUGN 3)..erieieciiei ettt ettt st ens s ntenen | seseesessessnen 25,095,408 | .....ccocovene. 14,961,085 | ..covovvvvenee. 68,626,248
5. Benefit and 10SS related PAYMENLS.........ccciiieieieiieie ettt ntenns | srensesnsensenas 17,320,729 | c.ovvreerrieinen, (84,862) | ..coovverrrirene 33,574,933
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.rvurererrirrrenrerirnrneis [ cenerrsessenssnssssesnssessnniiees | sessesssssssssssssssessssssessessans | sessssessssessssssssesssssssssessns
7. Commissions, expenses paid and aggregate write-ins for dedUCtions...........ccoevevereieienisiienennsiessssenesesssniens | cvvvenrernennnnn 10,030,381 | oo 10,455,787 | v 37,080,843
8. Dividends paid t0 POICYNOIAETS. ........cuvieereeiirciieieireis ettt ssessessssntes | netesseesessstessessssnssassessesnns | sesetssnssessessnsnssessesnnsnssens | cosessssesssenssnssessesssassesnnes
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. 7,663,167
10. Total (Lines 5 through 9) 27,351,111 | oo 10,370,924 | ..o 78,318,943
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccouieviiiiiiiiericeeeece et eve s besesnns | snsesessssesanans (2,255,703) | .coovveverrrrnn 4,590,161 | ..cvvvvereree, (9,692,695)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONAS...eeeeeeei ettt ARttt st | Seneeniestenens 26,424,006 | ...coovvenvenee 26,699,871 | oovveerenns 95,867,314
1202 SHOCKS ...ttt | sebenb bbbttt | sreis ettt | feenteneentenees 1,539,309
12.3 Mortgage loans
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12,5 ONEr INVESIEA @SSELS......euvuieiecieiiei ettt bbbt essnes | sebetsessesisebnessessestsssnnsans | sbsessestesssssnnians 224,014 | oo 7,777,897
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENES..........c.cc.cviveiieeceeeeeceiei |t | eevessessesisses s ssssssenes | ersesssssssssssessesinnas (330)
12,7 MISCEIIANEOUS PrOCEEMS. .......cvveveivie ittt sbste sttt s bbb s s bbb s s ssssssessessntens | sbsstensessssssssnsensessssnsesess | sressesssssssssesssssssessessnssnss | sesessessessessssanses 824,054
12.8  Total investment proceeds (LINES 12.1 10 12.7)......veveeieciereirereee ettt sss s ssssessessesssaes | evsesssssssesens 26,424,006 | ................. 26,923,885 | ....ccoevnee 106,008,244
13.  Cost of investments acquired (long-term only):
1301 BONAS ..ttt entes | senenssestenens 33,103,428 | ...ovvvrenne 10,946,318 | .ovvvvreeveneen. 85,091,594
1312 SHOCKS . .ottt | ehbeeb st st ettt nn st | seetseets ettt entns | festestnetinneas 1,530,850
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
134 REAIESIAE. ...ttt | Sebiee ettt es | enb bttt
13.5  Other iNVESIEA @SSELS........cvuiviveiecictceei ettt s st s s s s s sssanes | evsesssssssessesnsan 250,000 | ovvevervreieieinne 375,000
13.6 Miscellaneous applications 175,199 715,918
13.7 Total investments acquired (Lines 13.1 to 13.6)... ..33,528,627 12,037,236
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 @and LiNe 14)........cccovurinrnririnereineneseeseeneiseseessssssesssesss | sevreessseseneens (7,104,621) | <oevvoeveeenes 14,886,649
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 DiVIAENAS 10 STOCKNOIABTS...........cvveeeiviecee ettt s et tes st es st sessetesssesssssastesanseanns | stesesesessesssssssssessssesennes | evesessesessssesssensesesnsnssnins | eevesesessesesns 14,000,000
16.6  Other cash provided (APPNEA)........c.cvueverrcrrieereieieeese ettt st b st s e s sas s sssssssessessntans | sessessessnsinsenes 7,096,731 | ..coovvnan. (5,442,560)| ................. 23,294,999
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | ccccoverrvrnnan 7,096,731 | oo (5,442,560) | ....cocveueenn 9,294,999
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccoevevvvveee | cevvrrerverennn. (2,263,593) | ...ovvernven. 14,034,250 | ..o 16,623,104
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YT ..u.vvreeririreririeiisesssisis sttt st s st ss sttt s ens st sessensessessenssssessansnsns | sesssssssessonens 31,245,887 | ..oovvvrenee 14,622,783 | oo 14,622,783
19.2 End of period (LINg 18 PIUS LINE 19.1)....ccu ittt bttt ssb st sss s snssnees | onssesiesiaes 28,982,294 | ....ccoovveenne 28,657,033 | .o 31,245,887

Note: Supplemental disclosures of cash flow information for non-cash transactions:

[ 20.0001
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Statement for March 31, 2017 of the JAMES RIVER |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

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

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

The accompanying financial statements contain no differences as a result of practices prescribed or permitted by Ohio that differ from the NAIC's Accounting
Practices and Procedures Manual as noted in the table below.

| SSAP# | FISPage | F/SLine# | CurentPeriod | 2016

NET INCOME
(1)  JAMES RIVER INSURANCE COMPANY state basis

(Page 4, Line 20, Columns 1 & 2) $ 3,062,665($ 12,808,141
(2) State Prescribed Practice that is an increase/(decrease) from NAIC

SAP
(3) State Permitted Practice that is an increase/(decrease) from NAIC

SAP
(4) NAICSAP (1-2-3=4) $ 3,062,665|$ 12,808,141
SURPLUS
(5) JAMES RIVER INSURANCE COMPANY state basis

(Page 3, line 37, Columns 1 & 2) $§ 1346224633 128,153,086
(6) State Prescribed Practice that is an increase/(decrease) from NAIC

SAP
(7) State Permitted Practice that is an increase/(decrease) from NAIC

SAP
(8) NAICSAP (5-6-7=8) $  134622463|$ 128,153,086

Accounting Policy

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

Going Concern - None

Note 2 - Accounting Changes and Corrections of Errors

Not applicable

Note 3 - Business Combinations and Goodwill

Not applicable

Note 4 - Discontinued Operations

Not applicable

Note 5 - Investments

D.

Loan-Backed Securities

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

(2-3) At March 31, 2017, the Company held no securities with a recognized other-than-temporary impairment.
(4) Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a

realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related
impairment remains):

a. The aggregate amount of unrealized losses: 1. Less than 12 Months $ 141,573
2. 12 Months or Longer 154
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 6,943,577
2. 12 Months or Longer 999,820

Repurchase Agreements and/or Securities Lending Transactions - None
Working Capital Finance Investments - None

Offsetting and Netting of Assets and Liabilities - None
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statement for March 31, 2017 o the JANIES RIVER INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

K. Structured Notes - None
Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
Not applicable
Note 7 — Investment Income
No significant changes
Note 8 — Derivative Instruments
Not applicable
Note 9 - Income Taxes
No significant changes
Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No significant changes
Note 11 - Debt
Not applicable
Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
Not applicable
Note 13 - Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
No significant changes
Note 14 - Liabilities, Contingencies and Assessments
No significant changes
Note 15 - Leases
Not applicable
Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
Not applicable
Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
Not applicable
Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
Not applicable
Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
Not applicable
Note 20 - Fair Value Measurements
A Inputs Used for Assets and Liabilities Measured at Fair Value

(1) Fair Value Measurements at Reporting Date

For statutory accounting, certain investments are carried at fair value, while others may periodically be carried at fair value based on certain factors such as

the NAIC's lower of cost or market rule or an impairment. Assets recorded at fair value are categorized based on an evaluation of the various inputs used to
measure the fair value.

Three levels of inputs are used to measure fair value:

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

(b)  Level 2: Indirect observable inputs, including prices for similar assets and market corroborated inputs, and

(c) Level 3: Unobservable inputs reflecting assumptions that market participants would use, including assumptions about risk.
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Statement for March 31, 2017 of the JAMES RIVER |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

| Level 1 | Level 2 | Level 3 | Total
Assets at Fair Value
Bonds - industrial & misc. $ $ 20,393,688|$ $ 20,393,688
Perpetual preferred stock - industrial & misc. $ $ 37,089,294 $ 37,089,294
Common stock - industrial & misc. $ 7,160,965|$ 734,100($ $ 7,895,065
Total $ 7,160,965|$ 58,217,082|$ $ 65,378,047

The Company held no liabilities measured at fair value as of March 31, 2017. There were no transfers between Level 1 and Level 2 for assets held at March

31,2017.

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

Total Gains|  Total Gains
Beginning and and Ending
Balance at Transfers (Losses) (Losses) Balance at
current Transfers Out of Included in Included in Settle- current
period Into Level 3 Level 3 Net Income Surplus Purchases Issuances Sales ments period
a.  Assets
Bonds - industrial &
misc. $ 3814|$ $ $ (2,167)| $ 2,218|$ $ $ $ 3,865
Total $ 3814] % $ $ (2,167)| $ 2,218| % $ $ $ 3,865

(3) Policy on Transfers Into and Out of Level 3

The Company recognizes transfers in and out of Level 3 at the beginning of the reporting period.

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

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

to establish a valuation.

Investments for which external sources are not available or are determined by the investment manager not to be representative of fair value are recorded at
fair value as determined by the investment manager. In determining the fair value of such investments, the investment manager considers one or more of the
following factors: type of security held, convertibility or exchangeability of the security, redeemability of the security (including timing of such redemptions),
application of industry accepted valuation models, recent trading activity, liquidity, estimates of liquidation value, purchase cost, and prices received for
securities with similar terms of the same issuer or similar issuers. At March 31, 2017, there were no investments for which external sources were unavailable

to determine fair value.

(5) Derivative Fair Values - Not applicable.

B. Other Fair Value Disclosures - Not applicable.

C. Fair Values for All Financial Instruments by Levels 1, 2, and 3

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

Not Practicable
Aggregate Fair (Carrying

Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) Value)
Bonds $ 173,051,576/ $ 167,909,174| $ 5,384,824| $ 166,112,662| $ 1,554,089| $

Preferred stocks $ 48,645,774| $ 47173,614] § $ 48,645,774| $ $

Common stocks $ 7,895,065| $ 7,895,065| $ 7,160,965| $ 734,100| $ $

Cash equivalents &

short-term investments $ 37,479,574 $ 37,479,574| $ 6,988,162| $ 30,491,412 $ $

D. Not Practicable to Estimate Fair Value - Not applicable

Note 21 - Other ltems

No significant changes

Note 22 — Events Subsequent
No significant changes

Note 23 — Reinsurance

No significant changes

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

Not applicable
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statement for March 31, 2017 o the JANIES RIVER INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

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

March 31, 2017 December 31, 2016
Balance at beginning of period $121,929 $121,882
Loss and loss adjustment expense incurred:
Current accident year 18,741 58,930
Prior accident years (806) (3,556)
17,935 55,374
Loss and loss adjustment expense payments made for:
Current accident year 1,734 10,561
Prior accident years 9,742 44,766
11,476 55,327
Balance at end of period $128,388 $121,929

Reserves for losses and LAE attributable to insured events of prior years, decreased by approximately $805,908 in 2017, resulting primarily from the other liability lines of
business. This change is the result of an ongoing analysis of recent development trends and additional information regarding individual claims.

Note 26 — Intercompany Pooling Arrangements
No significant changes

Note 27 - Structured Settlements

Not applicable

Note 28 - Health Care Receivables

Not applicable

Note 29 - Participating policies

Not applicable

Note 30 - Premium Deficiency Reserves

No significant changes

Note 31 — High Deductibles

Not applicable

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
Not applicable

Note 33 - Ashestos/Environmental Reserves
No significant changes

Note 34 - Subscriber Savings Accounts

Not applicable

Note 35 — Multiple Peril Crop Insurance

Not applicable

Note 36 - Financial Guaranty Insurance

Not applicable
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12
2.1

22
3.1

3.2
3.3

4.1
42

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
84

9.1

9.11

9.2
9.21

9.3
9.31

10.1

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity?

If yes, date of change:

Yes|[ ]
Yes [

Yes|[ ]

No[X]
] No[]

No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?

If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.2 is yes, provide a brief description of those changes.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a

result of the merger or consolidation.

Yes [X

Yes|[ ]

Yes|[ ]

1 No[]

No[X]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or

similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made.

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date

should be the date of the examined balance sheet and not the date the report was completed or released.

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

By what department or departments?
Ohio Department of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed

with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked

by any governmental entity during the reporting period?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance

Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1

Yes[ ] No[X

2/31/2014

1 NAT]

1

213112014

1

1/09/2015

Yes[ ]
Yes|[ ]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes|[ ]

N/A[X]
NIA[X]

No[X]

No[X]

No[X]

1

2

Affiliate Name Location (City, State)

FRB

0CC

FDIC

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar

functions) of the reporting entity subject to a code of ethics, which includes the following standards?

(=20 ")

o

Compliance with applicable governmental laws, rules and regulations;

o

The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(
(
(
(
(e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers?

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

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

Qo7

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

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

Yes [X

Yes|[ ]

Yes|[ ]

Yes|[ ]

1 No[]

No[X]

No[X]

No[X]
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10.2

1.1

1.2

13.
14.1

15.1
15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 Ifyes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 16,531,573 16,698,280
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 16,531,573 $ 16,698,280
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0

Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
Suntrust Bank P.O. Box 465, Atlanta, GA 30302
US Bank, N.A. 1025 Connecticut Avenue, N.W., Suite 517, Washington DC 20036
US Bank, N.A. One Federal Street, Third Floor, Boston, MA 02110

17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]

17.4 If yes, give full and complete information relating thereto:

1 2 3 4
Date of
0ld Custodian New Custodian Change Reason

17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle

securities"].
1 2
Name of Firm or Individual Affiliation
New England Asset Management U
Angelo Gordon & Co U
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[X] Nol[ ]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
105900 New England Asset Management KURB5E5PS4GQFZTFC130 SEC NO
131940 Angelo Gordon & Co XXJ808RONBIOFETFPCB63 SEC NO
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:
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3.1
3.2

4.1

4.2

5.1

6.1
6.2
6.3
6.4

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

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 1
Maximu
m Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0

Total XXX XXX 0 0 0 0
Operating Percentages:

51 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3  A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0

Qo8
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
U.S. Insurers
11452......... 06-0384680.......... Hartford Steamboiler Inspection and Insurance COMPANY............ccovveverevierrrirreresriereesereriesennens (O] P Authorized........ | .......................... ‘ .........................

Qo9
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer21t Year Prior3 Year Curreﬁt Year Prior Year Curregt Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama 712,514 | oiiieeeen0,159 | (4,883) | oo 4,766,570 | ..oovorvriernnes 3,466,881
2. Alaska.......coooooierierineinnn. AK|....... E.. 86,446 100,430 [ .ooeveereeieeiieieesienienis | e (10,308) | ..ovvevrreerierinnns 279,547 | oo 240,903
3. ANZONA.. AZ|.... Evooo [ o 1,552,113 | v 1,218,554 | oo 159,540 | oo 42,891 | oo 4844538 | ...covvvnns 3,124,940
4. Arkansas...........ccocoeeeeiiennnn. AR ... E.. 339,829 597,697 1,364,597 | .oovvrrerrnnns 1,572,442
5. California.......c..coocurerrnernenenad CA|... E.. ....33,281,880 26,911,605 134,500,636 | ....cccoenne. 122,911,306
6. Colorado........cccoeevrrrrrrinnesiCO | oo Bt | e 1,735,136 | e 880,747 | oo 441,622 | (106,684 | oo 4,351,146 | oo 3,405,270
7. Connecticut 720,625 | ..oovoviinirnnnn 221,654 | o (6,448) | o 2,849,305 | ..ovvvrcirinnes 2,896,689
8. Delaware 160,755 134,287 | ooveeeeneenenn80,299 | e 1L8TT | s 472,933 | oo 395,691
9. District of Columbia................ DC|..... Evooo | o 1,002,357 | coovverrineinnes 579,634 | oo 191,739 | 00 208,210 | e 2,310,730 | coovercircnenee 1,290,089
10.  Florida......cocoveeerierierieeiiens ...11,347,382 42,186,342 | ..oovvvnnne 29,174,839
11, GEOrgia.....cocveerevreerverrennen . GA [ E. ..3,014,060 11,520,008 ..(58,563)| .. 7,167,271 | ... ...4,325,983
12, Hawaii....o.ooooreireeireieens 142,313 122,793 (15,268) [ ..ovovrverririinnn 551,068 | ..ovverrvrrirnne 435,867
13. 240,569 236,690 743,598 | ..o 724,067
14. ..3,506,882 2,091,369 17,175,166 | ... 13,227,113
15. 885,764 803,087 3,560,273 | oo 3,024,546
16, 1OWA. e A LB | 230,547 | o 165,575 A0 | 1,004,629 | ..o 385,075
17.  Kansas 256,348 | ..o 12,156 | (2,388) | oo 954,192 | cooovrerrririennne 902,273
18.  Kentucky , 405,068 | ....ooovveririnns (30,232) | c.oovvvrirriiciins 17,908 | oo 2,782,650 | ..o 1,424,039
19.  Louisiana......c.c.coeeeereervnrennenns LA|...... Evooo [ s 1,868,521 | ..cvovvvrcrinns 1,328,258 | ...oovvrviiis 701,775 | oo 730,873 | oo, 9,709,072 | coooevrrrrrene 8,540,954
20.  Maine.....cooconrenrenernninneeeeeed ME | i B | e 70,866 | 50,837 | 5,255 | v (2,264) | oo 189,938 | ..o 259,661
21.  Maryland . 1,119,849 | oo, (292,788) | ..ooverevreiriirs (VXKD ] — 3,526,243 | ..oveviirines 3,728,737
22.  Massachusetts..........ccc.coevennee MA| ... Ervoo | o 2,761,043 | oo 1,421,982 | oo 737,221 | oo (229,834) | ..oovvieririnnes 7,271,300 | oo 5,653,212
23. Michigan.........cccoevevmvrrerieninnns 609,511 | oo 109,275 | iiien000022,398 | e 3,654,388 | ..oovverrrinnns 3,885,059
24.  Minnesota , 395,236 | .ovvverrnrieneenn 84416 | el ATAT8 | 3,890,729 | .o 1,504,340
25, MiSSISSIPPi....vvurerreerierierianes MS|....... Ervoo | oo 393,684 | ..ooovvvirriinnes 274,586 | ..o 8,299 | e 11,616 | e 822,304 | cooovrerrnne 906,980
26.  Missouri 546,026 | ..ovvvrvvrrieneene 2,728 | ien(30,823) [ e 4492470 | ..oovorrrnne 2,707,702
27. Montana 114,931 | o0 2,595 | e () | v 1,712,718 | 1,742,635
28. Nebraska........cccoeevmermecrnecns e NE | e B | 263,411 | 133,853 | i 166,203 | e (10,851) | s 831,046 | ..cocoovvirrinnes 1,405,664
29. Nevada 1,282,132 | ool 8T1AT | 311,256 | 5,197,936 | ..oovvrrirnnann 4,135,490
30. New Hampshire... 83,793 ....259,354 | ... ...240,138
31, New Jersey.....ccomvmrenevnnnn. 3,269,937 12,094,824 | ..o 11,783,994
32, New MeXico........ccouwvnrrenniennee 190,221 427,291 | oo 809,211
33.  New York..... 8,564,232 51,170,402 | ... .40,579,586
34, North Carolina.........cccevvvunen. 3,521,408 | .oovvvrirrcnnnes 2,699,456
35. 633,539 | oo 879,826
36, Ohi0..ceeinerernernennnedOH | | | e | et ses s nssns | censesneineis e sess s esss | sesisesi st | seientesb bbbttt
37. 199,054 | .oooovvrriene 2,928,724
38, 0regon.....ccmeemeenernerinenens OR | B | i 1,429,026 | oo 594,755 | oo 128,669 | ...ovvvvveririinens (3,629) | ovoevreireinne 2,799,820 | .ooovevrirrerines 2,006,349
39, Pennsylvania.........ccccoeeeeneee PA | o Bt | e 1,910,965 | ..cooovvvrrrrnn. 1,485,413 533,915 | oo (196,299) | ..ovvvrirrinnes 9,542,866 | ...covvrirnnnn 9,130,470
40. Rhode Island 183,429 130,745 | oo 15,196 | s 49,052 | oo 495441 | i 536,298
41.  South Carolina..........ccooconvuennee SC....... Ervoo | o 656,420 | ..o 508,925 | ..coooovirernn8,811,891 | o 678,895 | ..cooovrirrinnes 1,974,960 | ...ccooorrennee. 1,375,690
42.  South Dakota 65,381 | oo 66,695
43.  Tennessee , 76457 | e 551,516 | cooveeerncreireieins 2,219 | o 5,405,710 | covvvrrrirenns 3,709,367
Y -V TR X e Evooo [ o 6,375,197 | oo 5,542,523 | ..ocovvvvirnnne 1,435,601 | oo 2,701,287 | covvvecrenene 29,434,679 | .o 28,218,672
45, Utah..ocnnsenl UT LB | 463,864 | 00000.286,539 | 1,981 | s (34,285) | ..ocvorriinns 1,271,449 | oo 1,559,274
46, Vermont......ccocoeeeeeeeeeeeencee VT [ B [ i 37,409 | 012,353 | 003,016 | e (1,000) | oo, 336,588 | ..oorverrririnen. 198,280
47, Virginia.....ocoeeeeeeeeenenmeenncene VA |l B [ 1,841,562 | ..coovrrrirnn. 1,137,738 | oo 307,651 | oo (N 24| — 5,514,799 | oo 3,700,255
48.  Washington..........cccceevrerennes 2,761,221 11,115,763 | oo 8,168,971
49.  West Virginia..........cocoooevenen. 454,601 1986 | v 1,242,188 | ..o 1,335,097
50.  WisconSin.......cocoeveerrerremreee WH o B | e 1,440,844 | oo 254,560 | ..ooorrrrririnnnns 71072 | s (69,764) | ..ovvvrrerrinnn 2,879,895 | ..oovvrirenne 1,256,180
51, Wyoming......ooceveeeneenmenmeene WY | B | e 111,289 | oo 207,843 | oo | e (4,605) | oo 569,036 | ..oovvrvrriinene 652,349
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.......cccoeuvirirrernnenn.
58.  Aggregate Other Alien............
59, TotalS.....oovevierireneieseies (a).....1 81,496,750 | ................33,417,349 | .................15,306,219 | ............ 417,157,150 | ............... 349,233,329
DETAILS OF WRITE-INS
58001.
58002.
58003.
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... XXX | oo 0 | o 0 | o 0 [ o 0 [ e 0 [ e 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... ) S 0 [ oo [0 R 0 [ oo [0 O 0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state (other than their state of domicile see DSLI); (D) - DSLI - Domestic Surplus Lines Insurer
(DSLI) - Reporting entities authorized to write Surplus Lines in the state of domicile; (N) - None of the above - Not allowed to write business in the state.
Insert the number of D and L responses except for Canada and Other Alien.

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

James River Group
Holdings, Ltd.

100% Ownership I 100% Ownership I 100% Ownership

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

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

EIN# 98-6061023

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

100% Ownership

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

|1 00% Ownership

|1 00% Ownership

|1 00% Ownership

| 100% Ownership

100% Ownership

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

James River Insurance
Company
(Ohio)

EIN# 22-2824607
NAIC# 12203

James River Management
Company, Inc.
(Delaware)

EIN# 03-0490731

Falls Lake National
Insurance Company
(Ohio)

EIN# 42-1019055
NAIC# 31925

Falls Lake Insurance
Management Company,
Inc.
(Delaware)

EIN# 20-0067235

100% Ownership

100% Ownership

100% Ownership

100% Ownership

James River Casualty
Company
(Virginia)

EIN# 20-8946040
NAIC# 13685

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

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

Falls Lake General
Insurance Company
(Ohio)

EIN# 31-1277903
NAIC# 35211




Statement for March 31, 2017 of the JAMES RIVER INSURANCE COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing

Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
....................................................... 00000... {98-0585280.. |.......ccccrevnve. | ....1620459 |NASDAQ.......... | James River Group Holdings, Ltd BMU.......... |UIP............... N [
....................................................... 00000... [ ceoereerrrrerrerniins | rrererrensnnirnes | eesseresessnsnnes | eersnesenesennennennnee | JAMeS River Group Holdings UK, Ltd GBR.......... [UIP............... | James River Group Holdings, Ltd.................... |Ownership......... |....100.000 |James River Group Holdings, Ltd.... N [
....................................................... 00000... [05-0539572.. | ....coccvrverveenr | erverreireriiens | eovererrersesiiennennnns | JAMES River Group, INC......c.ovvvvevvevvceiieveesienees | DEaccce. |UDP................ | James River Group Holdings UK, Ltd.............. |Ownership......... |....100.000 |James River Group Holdings, Ltd..........ccccccvees [ eeeecNuciriis [ i
....................................................... 00000... [98-6061023.. | ....ccrvvrrennn. Franklin Holdings Il Capital Trust I..................... |DE............. INIA............... | James River Group Holdings, Ltd.................... | Ownership......... | ....100.000 |James River Group Holdings, Ltd N [
....................................................... 00000... |98-0684843.. |.......cccccevnee. JRG Reinsurance Company, Ltd..............cc....... | BMU.......... | IA.................. | James River Group Holdings, Ltd.................... | Ownership......... |....100.000 |James River Group Holdings, Ltd N [
....................................................... 00000... [35-2242298.. | .......cccoevveveer | cvvriviceieiviiens | evviveriersesienennn. | POtomac Risk Services, INC......cvevevvcevevceeeenee | VA [NIAL ... [ James River Group, INC.........c.ccccvvevciennnen. | Ownership........ |....100.000 | James River Group Holdings, Ltd..........ccccoooees [ eoeeNuciiiiis [
3494 | James River Insurance Group | 12203... |22-2824607.. | .....cccoeiveeries | cevvrrerreneenins | ceerveissieiensesnnnens James River Insurance Company...........cccc.eee. OH.....c...... RE....ccvenns James River Group, INC........coevevvvererreniennens Ownership......... ....100.000 |James River Group Holdings, Ltd.........cccccovvees | voue Neoroo | e
....................................................... 00000... [03-0490731... | ..coovvoeererreens | coreererreenenens | cerseiseereiineenenenne | JAMes River Management Company................. | DE........... |NIA............... | James River Group, Inc...........cccccccovvereererneenen. | OWnership......... | ....100.000 | James River Group Holdings, Ltd.........cccoocevve | oeelNuciiis | o
3494 | James River Insurance Group | 13685... | 20-8946040.. | .....cccccoveerves | cevrerrerieries | coerveirsenieiieisnns James River Casualty Company.............ccceun. VAo [DIS TR James River Insurance Company.................... Ownership......... ....100.000 |James River Group Holdings, Ltd.........ccccccevees | veeee Neoroo | e
3494 | James River Insurance Group [31925... [42-1019055.. | ....covvveeries | cevrrerrensenins | ceereissieisensesnnnens Falls Lake National Insurance Company............ OH............ A, James River Group, INC........covvvvvvererriniennens Ownership......... ....100.000 |James River Group Holdings, Ltd.........cccccovvees | vonee |\ RSSO RS
....................................................... 00000... [20-0067235.. |.....ccceeeveens | cvvesiverieseiens | coveiervereesvennnen. | Falls Lake Insurance Management Co., Inc....... |DE............. [NIA............... |James River Group, InC............cccccouevrreneeeenne. | OWnership......... |....100.000 | James River Group Holdings, Ltd..........cccoeeeees [eeeeNucioiiis [
3494 | James River Insurance Group [11828... |20-0328998.. | ......ccccccvvvries | cevirerreviienies | cererverssienierieinnnns Stonewood Insurance Company..............ceoveveee. NC..oovvrren A, Falls Lake National Insurance Co.................... Ownership......... ....100.000 |James River Group Holdings, Ltd.........ccccccovees | von |\ RSO PR
3494 | James River Insurance Group [35211... |31-1277903.. | .c.ovevevevvies | ceveerrrneienies | cereireissieiesesnnnns Falls Lake General Insurance Company............ OH............ A, Falls Lake National Insurance Co................... Ownership......... ....100.000 |James River Group Holdings, Ltd.........ccccccvvees | voue |\ RSO RS
3494 | James River Insurance Group [ 15884... [47-1588915.. | ....cccovvvrivecns | wonrrrrreernnnnes [ cormernrirnieessensinns Falls Lake Fire and Casualty Company............. CA.....c.... A Falls Lake National Insurance Co.................... Ownership......... ....100.000 | James River Group Holdings, Ltd.........cccoecvene | vonee |\ RS PR




Statement for March 31, 2017 of the JAMES RIVER |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

1

2 3

Direct Premiums Direct Losses Direct
Earned Incurred Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUATANLY.........cc.ccuiuiieieicie e
. Ocean marine
. Inland marine........
. FiNancial QUaranty..........ccceueueiiirieiessesee et snsenaes
11.1. Medical professional liability - occurrence
11.2. Medical professional liability - claims-made..
12. Earthquake.......cccccvvvierervenieieinnnns
13. Group accident and health...
14. Credit accident and health....
15. Other accident and health
16. Workers' compensation....
17.1 Other liability-occurrence..
17.2 Other liability-claims made....
17.3 Excess workers' compensation
18.1 Products liability-occurrence.....
18.2 Products liability-claims made......
19.1, 19.2 Private passenger auto liability
19.3, 19.4 Commercial auto liability..........

—~
SCOWOmO A WN

21. Auto physical damage.........cccoueverirrieiieeieees e

. AICraft (all PETIIS)......cvevceeieieies e

. International..
30, WAITANEY. ...t es
31. Reinsurance-nonproportional assumed Propenty...........eeeerereeereenereereeees
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of business.

42,484,330

3498. Sum. of remaining write-ins for Line 34 from overflow page.

3499, Totals (Lines 3401 thru 3403 plus 3498) (Line 34)............ooos L

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

2
Current Current
Quarter Year to Date

3
Prior Year
Year to Date

1.

2. Allied lines....
3. Farmowners multiple peril
4. Homeowners multiple peril...
5. Commercial multiple peril.
6. Mortgage guaranty

8

9

. OCEAN MAMNE.......cooevieieeieiete ettt bbbt nenn

. Inland marine........
10. Financial guaranty........c.cocoeereereerseneenes
11.1 Medical professional liability - occurrence....
11.2 Medical professional liability - claims made..
12. Earthquake........ccocoverercevisicicinns
13. Group accident and health
14. Credit accident and health
15. Other accident and health.
16. Workers' compensation....

17.1 Other liability-0CCUITENCE. .......c..cvueveeieeccsee et

17.2 Other liability-claims made
17.3 Excess workers' compensation

29. International..

30, WAITANEY ..ottt aeans
31. Reinsurance-nonproportional assumed Property...........cccoeoeveevecrereerererenns

32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.

34. Aggregate write-ins for other lines of bUSINESS............cccecveeeeeviiecieceieins
3B, TOMAIS.....cvveiecirisere e

..13,330 | . ..13,330
...4,088,559 .4,088,559
..484,007 484,097

40,804,210

. Sum. of remaining write-ins for Line 34 from overflow page.

. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)...........ccocovnrinsniissiiissniinns




10

Statement for March 31, 2017 of the JAM ES RIVER INSU RANC E COM PANY
PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2017 2017 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2017 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2014 + Priof.....co. | cooveereersiesian. 12110 | oo, 32,798 | oo 44,908 | oo 3,269 | oo 316 | oo 3,585 | oo 11455 | 00222 | el 313 082,790 [ 2614 [ (1147) | o, 1,467
2. 2015, s e 6,526 | oo, 22,126 | oo 28,652 | oo 1415 | oo 240 | oo 1,655 | oo 5,935 | oo 278 | oo 20,384 | oo 26,597 | o 824 | oo (1,224) [ oo (400)

3. Subtotals
2015 + Prior........

5. Subtotals

2016 + Prior........
6. 2017 s e D00, SO I 20,0, SO .0, SO I D0 O IR 1,734 | oo, 1,734 |, D0, R IR 3,020 | oo 13,987 | o 17,007 [ 0.0, SO I 20,9, ST I XXX oo
7. TotalS. ..o | e, 29,173 | oo 92,756 | ovoveeverereinae 121,929 | oo 7,355 | oo 4122 | e TVATT | e 28,844 | .o 4291 | e 95,252 | v 128,387 | ..o 7,026 |.oooveeriirrenn (7,832) | .ocvoeeerererernn (806)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | .oocovvveeincnne 128,153
I 24,084 % | 2. vverenn (8.444)% | 3. oovvvne. (0.661)%

Col. 13, Line 7

Line 8

4 s (0.629)%




statement for March 31, 2017 ofthe. JAMES RIVER INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

> w N

Bar Code:

* 122 0320174 9000O0O01 *

* 122 032017 36500001 *
* 122 0320175050000 1 *

Q15

Response

NO

YES

NO

NO




Statement for March 31, 2017 of the JAMES RIVER |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. DedUCHbIE FECOVEIADIE..........cevveieeiecte ettt anees
2597. Summary of remaining write-ins for Line 25

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year
2504. Excise tax payable

2505. Other liabilities.......
2597. Summary of remaining write-ins for Line 2

Q16




Statement for March 31, 2017 of the JAMES RIVER |NSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, December 31 of prior year..........ccocvevevrerrereresennns
Cost of acquired:

2.1 Actual cost at time of aCQUISItION.............ccoeveiveiercirisecese e

2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

Total foreign exchange change in book/adjusted carrying value..............ccocovevrivenee.
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).......
Deduct total nonadmitted amOUNLS............cccocurueiiericsceeee s
Statement value at end of current period (Line 9 minus Ling 10)...........cccccecevevrennnen.

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 of prior YEar..........c.ccvvevvievevevvevrerereeseeereins

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount.............cceevivnne
Unrealized valuation increase (decrease).
Total gain (loss) on disposals
Deduct amounts received on diSPOSAIS...........ceureierirreeirrinieeicee e
Deduct amortization of premium and mortgage interest points and commitment fees

Total foreign exchange change in book value/recorded investment excluding accrued interest............cocovevevevviercerrevennne.
Deduct current year's other-than-temporary impairment reCOgNIZEd...........cceveueiriereiiseee e

. Book value/recorded investment excluding accrued interest at end of current period

(Lines 1+2+3+4+5+6-7-8+9-10).........

Total VaAlUGHON GIOWEANCE. ........cvuiiieireiciie ettt bbbttt s s

. Subtotal (Ling 11 PlUS LINE 12)........evieerirreniineireireneireieisssessesessessseesesssessssssssessesens
. Deduct total nonadmitted aMOUNIS............cceiurierirriiinieee e
. Statement value at end of current period (Line 13 minus Ling 14).......cccocvvinininninns

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

Book/adjusted carrying value, December 31 of prior year..........ccccccvevierrerveveenennnn,
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition

................................... 21,243,227

................................... 21,849,179

3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals....................
7. Deduct amounts received on disposals.............
8. Deduct amortization of premium and depreciation....................
9. Total foreign exchange change in book/adjusted carrying value...
10. Deduct current year's other-than-temporary impairment FECOGNIZEA...........ccvveveriirireiiiersere e ssess | eesesessssessssssesssssessssesessssesessnseressnsenas
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
12. Deduct total NONAAMItEA AMOUNES..........ceiiieirieicisce ettt b bbb s st s s s s s snsebens | oebesssetesassesessssebesensebes e et ssnsetensnsenas
13. Statement value at end of current period (LIne 11 MINUS LINE 12).......cueieiiiiiiieieiieiisieseississiesssssssssssensssssessesssssssessessssnes | ssessesssssssessesssssssassassesaes 21,393,906
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year. 229,901,715 234,372,445
2. Cost of bonds and stocks acquired 33,103,430 86,622,445
3. Accrual of discount 140,687 1,388,558
4. Unrealized valuation increase (decrease) 2,839,645 3,914,201
5. Total gain (loss) on disposals 208,164 | ..o 1,750,519
6. Deduct consideration for bonds and stocks disposed of ....97,406,623
7. Deduct amortization of PrEMIUM............ccceiiviieieiecice ettt ssbense s sssessssssssssnss | siesssssssssessnssnsessessnssnsessessnsss 13013 | srvevessersesssssssssesssssssessesnsan 212,015
8. Total foreign exchange change in bOOK/AQJUSIEA CAIMYING VAIUE...........cccveviveieieeeisie ettt s bnaes | eebissesssssssssssssessessssestes e sssssssssessssnss | sesbestessessssesssssesssssssessessesssensesassanenes
9. Deduct current year's other-than-temporary impairment recognized 527,815
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) 229,901,715
11, Deduct total NONAAMILEEA MOUNES............cceiiieiieieicii ettt s s st tes b b s s ss bt snes | oebsetsssanses et sstessessebsnbessensessnsensensessnts | 4iebistessessessssassesses et st es et et ensansensenaes
12. Statement value at end of current period (Line 10 MINUS LINE 11).....vuiirieireiriisisrssiisiesissssssssessesssssssssssssssssssssssesssnsssssensans | nsssessnsenssssssssenssnssessss 20030 705 139 | terrersasssssssesasssnssnssansans 229,901,715




Statement for March 31, 2017 of the JAMES RIVER INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

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

20ISsO

BooklAdjus:ed Carrying Acquisitions Dispoiitions Non-Traditg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (8)-vrrevereeeerereseesssersseeessssssesssse st sess s st sssssssssssssesnssns | osessssssssnssssasessseens 98,820,093 | ovoovverrrercrenne 1,411,849,787 | ..o 1,416,833,071 | ..o (2,009,556) | ...vooueernrirrerennenne 91,827,253 | ..o | et | s 98,820,093
20 NAIC 2 ()it | seriseesi s 27,196,474 | ooooeceerieeeisersesisesieens | seesinssiss s enes | et 1,937,371 | oo 29,133,845 | ..o | s | e 27,196,474
3. NAIC 3 (@) eurerrerirreierieriresesiseesieses st ensses | s 4,855,791 | v 4,458,571 | oo 190,626 | ..oooovernrrerrerririeniis (44,530) [ covovrircrierieris 9,079,206 | ...vvvuvrvrrreerrrirreiierisrenienissees | creeeesesiesesi s | s 4,855,791
B, NAIC 4 (@)..nveoerereeeerreseeeesseeeeeessseees st sssss s ssss st sssansssssssnes | sessssssssssssssssssssans 64,163,083 | ...ooovverrrirrrirnenns 21,262,136 | ovvereenreerirnnens 19,566,144 | ...ooovvvorerercrieeeeenenns 139,872 | v 85,998,947 |...eorreererireeserernnesenesssssnnes | e ssss s | seesesesssssnssssnenns 64,163,083
5. NAIC 5 (8)eeueermeermrereesseesseeessseesssesssssssssssssessssssssssssssssssesssssssssnsssssssssnns | soessssssssesssnsssnessssed 8,054,496 | ...ovvevnerrrrererienenn PRV O 2,734,521 | v 188,795 | coovvveereeerererererenens 8,353,547 | ..veueeerererneerneesiseeseesissssnes | srseesssessssess st ssssens | oeesssesstsss s 8,054,496
....1,867,960 1,256,000 1,867,960
TOtAl BONGS......vvviiecriiiiicns s seesesene s sssssensees | cenreseesssnssnessssnes 204,957,897 | ..ovvviinriniriis 1,440,415,271 | oo 1,440,580,362 | ....oovvenvirniriiiiiininns 595,945 | ..o 205,388,751 | ..o 0 | O SRR 204,957,897
PREFERRED STOCK
NAIC 1ottt eess sttt sessenstnees | eessssssasessssssnsssseessanes 144,288 | ..o.eoeeecereeeeeeieeesesssseeines | coneesssesssess st | sessesss st 7,795 | oo 152,083 | ..overurereeernreemneesssnesneessessssnnes | creeessessesssnssssesssss s sssssssssnens | reeessessssnsssesssessenens 144,288
NAIC 2.ttt ettt sessennns | fnesssessssaesssanessaneens 37,330,967 | .ouvereerneereeerneesneessseesnnesnees | coeessesesessisssss s ssssssssnesssnes | oesesnneseese s 1,631,052 | ooooocerceieceinenns 38,982,013 |...eoueererirerereeeneeemenesssnnssnnes | sreeeseensssssse s sess s | eeseseeseene s 37,330,961
10, NAIC 3ottt esssnens | cooeesinsesi st 8,059,520 | ....vvvurerrerserienesesei et | eees st | retebi sttt | et 8,059,520 | ...vvvurvrmerrrniirenineniseesiesesees | i sesiens | st 8,059,520
T10 NAIC 4t | iRttt | Rttt | eehe bR | eeet et | senes s 0 [ [ e | et e
12, NAIC Bt | iRttt | e bRttt | e | eeet et | senes e 0 [t [ e | et
13, INAIC Boveoeeereeeeeseeese e eessseess sttt seess s sess st esseessseees | 1eestseeesnenssees e ssaeessesssseesssans | eeessaeessseessseesseeesseneseeesenesssees | oeeetenesseeeseees et eent st eeng s | eeesnes ettt | neret et 0 |t sseer e ssnnsnnes | sener et | et sttt
14, Total Preferred SHOCK......... v seeseesssseesssnssnsssns | resssssssssssssssessaseens 45,534,769 | ...ooovveierr s 0 | s ([P 1,638,847 | oo 47,173,616 | oo 0 | ! (O 45,534,769
15.  Total Bonds and Preferred SOCK.........ouirriiimiiinnninresssesnsssesenssens | cosresssessensssssenes 250,492,666 | ....cooevriiiinnn 1,440,415,271 | oo 1,440,580,362 | ....oovvenvririniriiiiinnns 2,234,792 | oo 252,562,367 |...ooiveicriirinie s 0 ]! O IR 250,492,666

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§....37,479,574; NAIC28§.......... 0; NAIC3S....... 0; NAIC45S...... 0; NAIC5S.......... 0; NAIC6S.......... 0.




Statement for March 31, 2017 of the JAMES RIVER |NSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ‘(‘)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oomirirrerrierriees | e 7,772,074 ..o, 0,3, SRR ORI TITITAS | o, 1,082 | .o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIO YEAI........c.cviireiiiriirieieisieie ettt ssssenss | sressessssassesessstessessesssessens 13,158,815 | oo 10,905,816
2. Cost of short-term iNVEStMENES ACUINEA...........cceuiveieiieiicieie ettt st ss st | sebessesasbessessesssessesses st enssas 4344 347 | oo 39,342,052
3. ACCIUAL OF GISCOUNL.......ouvviiiiii bbb | Ghnbs bbb 940 | s 1,059
4. Unrealized Valuation INCrEASE (AECTEASE)....... . ruuurerereereeereereeseesreesseseasessseesesseesessesseesaessessassessessessasssessessassssssessassssssess | 1etsessessssssesessassnessessasssssessassassessessanss | sesesssssssssssasssssessassessessssssssnssssnsneens
5. Total ain (I08S) ON QISPOSAIS.........ccviviveiircieiircietiee sttt s bt a bbb a bbb s b s s s s sssebanans | erebessssesesssebessssetes st et e st et s s snaes (98) ] corvrerererees e (330)
6. Deduct consideration reCeived 0N QISPOSAIS...........c.cviueiecieeiciireiteie ettt bbb b s senas | sebessesasbessesses s s st s st enaenas 9,731,930 | oo 37,089,782
7. Deduct amortization Of PIEMIUML..........cccvicuiiiieiics ettt st b st s s s b saebessnaens | stessssesassstesesssses s e ba b s s et e s s sesebsssebessntens | nebebssesesssesesanseses et e s es e se b sae b e s s s s e as
8. Total foreign exchange change in bOOK/AQJUSIEA CAIMYING VAIUE..........cc.cuuriuiurieereieeeeeiieiescie ettt asesseses | £reesessessessessessasssee st esssesestesssebsessantans | sessestassessees s b e s es s st e st s st s s baees
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........cuuvueuririreireireireeeeieteee et seees | essessssssesessssssssesssssseesesssssnsessssssssnsessess | sressesassessessessnssssesseesssansessessessnsassessssnce
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........cccceviurierieriiiieeinsseessienieis | v sssessenes TTT2,074 | oo 13,158,815
11, Deduct total NONAAMILEA BMOUNLS............cuiiierieeieeieciecsee et s s es | 26 seE et neE et snenentent e | Hoeesenenen e ent s st
12. Statement value at end of current period (Line 10 MINUS LINE 11).....veiiiiiieiieiiiisieseseissiesiesssssssessesssssssssessssssssssessenss | sssessssssssssassesssssssessessssansasss TT72,074 | o 13,158,815

QsI03




statement for March 31, 2017 o the JANIES RIVER INSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement for March 31, 2017 of the JAMES RIVER |NSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

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

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

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

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

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

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

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

....................................... 1,402,967,500

............................................ 10,425,000

....................................... 6,128,517,500

....................................... 1,404,632,500 | .....ccccoovenriinriinrirnneeenn..8,107,570,000
............................................ 29,707,500 | c.oovvvvnriinrrrierrieniinnnirnnnnnnn 31,372,500
............................................ 31,372,500

QsI08




statement for March 31, 2017 o the JANIES RIVER INSURANCE COMPANY

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

QEO01, QE02
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Statement for March 31, 2017 of the JAMES RIVER INSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4

NAIC Date

Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Any Other Class of Asset - Unaffiliated

AG Direct LLP | DE.... [ AG Direct Lending Fund GP, LLC 06104/2015.... 1,010,000

4299999. Total - Any Other Class of Asset - Unaffiliated 0 1,010,000 |.
4499999. Subtotal - Unaffiliated............ccooriioriiioriierisesi e 0 .. . 1,010,000
4899999, TOHAIS. ... fheeeEE eSS e [ T 250,000 | oo (O I 1,010,000

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Any Other Class of Asset - Unaffiliated
Eagle Point Partners LP..........cccoveveverninininreininne Greenwich........ccoevveeeene CT.. | Return of capital 09/01/2015 | cvevveirrirenne 1T A5T.533 | e e [ e (01 [OOSR 17,281,680 | ..cvovvvveecieeinis [ v e [ v 0
AG Direct LLP. Wilmington........coceverecens DE.. | Return of capital 06/04/2015 | 01/31/2017 | ....... 3,785,694 (] [T [ 3,954,550 | ..oivieinninniiinns [ | e | o 0
4299999. Total - Any Other Class of Asset - Unaffiliated .....21,243,227 0 0 0 1,236,230 0 0 0 0
4499999. Subtotal - Unaffiliated. ..o . . .....21,243,227 | . L0 ] 0 0 0 ... 21,236,230 0 0 0 [V} 413,501
4899999, TOMAIS........vvoeveieeieeieiieis sttt eiseesinsiiees 1 21,243227 | (V)] [P (O] 0 0 0 0]... 21,236,230 0 0 0 (V) 413,501




Statement for March 31, 2017 of the JAMES RIVER INSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

030

1 2 3 4 5 6 7 8 9 10
NAIC Designation or

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. Political Subdivisions of States

495033  ED 0 [KING CNTY WA SCH DIST #4071 HIG......coiveririrniieiisisiesssiseiessssisssenssssssssssessnns | onssessssenes 01/11/2017........ MERRILL LYNCH......oovviiirriiriirieisirnienns 312,198 1FE

675566 DB 6 | OCONEE CNTY GA SCH DIST.....coiiiiiiiriiiiiisniieisnissiserisnsssesensssisnsnssenssnssssenssneenes | sosnesensensanes 01/10/2017........ RAYMOND JAMES 724,666 1FE

2499999. Total - Bonds - U.S. Political Subdivisions of States, OO OO OO OO OO OO OO OO OO PO PO PO OO PO PP OO PP OO 1,036,864 0 XXX
Bonds - U.S. Special R e and Special A

249182 CG 9 |DENVERCITY & CNTY CO ARPT REV.....coiiiiiiiiiiirieiciistireresiseiesississsesisessssnnens | coneesesinsnnes 01/10/2017........ US BANCORP PIPER JAFFRAY......ciiriierniniierinereeinsirerssinsenes 571,350 | oo 500,000

544445 BT 5 |LOS ANGELES CA DEPT OF ARPTS A JEOTRTTURRRTT TR 01/06/2017........ RBC DAIN RAUSCHER INCORPORATED 572,890 | ..ovvierivieieeees 500,000

603827 ZH 2 |MINNEAPOLIS-SAINT PAUL MN META .101/10/2017........ FTN FINANCIAL SECURITIES CORP.......cooiviriririerneisrirerseiseeesiseseesenenins 283,573 ....250,000

64990E  DF 1 |[NEW YORK ST DORM AUTH ST PERSO .1 01/04/2017........ JP MORGAN SECURITIES INC.....ccovviiiiiiiiierissisinisnisisssisenssissenas 579,880 ....500,000

3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENES. ... . v ieiuirierseutest st sasareeitias | eesetasesesaessesesaseseseeseseseesseeeseeeE1eeeEseEee8 481 £E 428421 £ 080 4E 8408421 £ 08 4EE £ 0184084288284 £ 211284282 E e s ettt et enren et nntens anseraseacs 2,007,693 | ..o 1,750,000
Bonds - Industrial and Mi:

00709L  AB 3 | ADMICORP TL Bu...oouurieuiiiirierirerirteississiiesiesessesssisssssessesssssssssssssssesssessseninns | avesessssessenns 03/06/2017........ ROYAL BANK OF CANADA 369,700

03765V AH 3 | PRIME SECURITY SERVICES BOR TL . . .| 02/08/2017........ BARCLAYS CAPITAL. 1,483,952

03834W  AG 0 | APTEAN HOLDINGS INC TL Bu.ouvuiiiiciiiieiissieeiisiesisieisesisssss s .| 12/15/2016........ MORGAN STANLEY & CO. . 972,972

03834W  AK 1 |APTEANINC 2L......cccoevvvrcvirrnen. .| 1211512016........ MORGAN STANLEY & CO.....coovveiireirieinnseesiserseeeines 1,140,039

05543Y  AB 4 |BBB INDUSTRIES US HOLDIN TL B....cvouverieieinriceienieienines .| 02/16/2017........ NOMURA SECURITIES INTL 329,556

12543B  AH 7 |CH HOLD (CALIBER COLLISION) TL......cvouiiriieniirriierirrisseisesiesssiessesssssessesessiens .| 01/26/2017 MORGAN STANLEY & CO. . 530,730

125438 AM 6 |CH HOLD CORP (CALLIBER COLL) DD...... .| 01/26/2017........| MORGAN STANLEY & CO. 53,073

13973U AP 4 |CAPITAL AUTOMOTIVE TLB....... .1 03/21/2017........ BARCLAYS CAPITAL. 498,794

14076C AG 8 | CARAUSTAR INDUSTRIES INC Tl .1 03/09/2017........ CREDIT SUISSE FIRST BOSTON.. 1,017,450

19933M  AJ 2 | COLUMBUS MCKINNON CORP/NY TL B......ccovvreriiiirieieiiniinas .1 01/20/2017........ MORGAN STANLEY & CO 298,202

20038G  AB 4 |COMFORT HOLDING (INNOCOR) TL . | 02/02/2017 MORGAN STANLEY & CO.....ccourrerimriierireririsssiserienienes 1,161,270

20038G  AE 8 | COMFORT HOLDING (INNOCOR) TL 2L.. . 02/02/2017........ | BANK OF AMERICA 455,232

23752R  AF 9 | DASEKE INC TL..iiiiiiiriiiiieiieieisesisiessssssssse st sssesssssssesssssnes .1 02/03/2017........ CREDIT SUISSE FIRST BOSTON........cccovvvrirerriinns 1,228,931

23752R AG 7 |DASEKE INC DD.....ccoovvervvrrernririeres . 02/03/2017........ CREDIT SUISSE FIRST BOSTON.........cccovvnrireriirans 491,573

24422E  TL 3 |JOHN DEERE CAPITAL CORP........cccovvviiirnriniines .1 03/10/2017........ MITSUBISHI UFJ SECURITIES USA INC 1,493,385

264430 AG 3 |DUKE FINANCE LLC TL...oiiiirirrirtiieiiiieiesisesisresesiesssiessessseessssesssesessesssesesseees . | 02/15/2017 CREDIT SUISSE FIRST BOSTON 447,480

26926N  AJ 4 |EVO PAYMENTS INTERNATIONAL TL .| 12/08/2016........ | SUNTRUST CAPITAL MARKETS... 971,190

28501K  AK 6 |ELECTRICAL COMPONENTS INTL TLB....ovvvueririicineieierieenes .1 01/20/2017........ BANK OF AMERICA 85,851

30068H AF 5 |EXCELITAS TECHNOLOGIES TL B .1 03/10/2017........ UBS WARBURG..... 334,441

31850F AT 9 |FIRST AMERICAN PAYMENT SYSTEM TL.....vvvvivieiireriniines .1 01/03/2017........ GOLDMAN SACHS.......... 1,364,319

35640F AF 5 |FREEDOM MORTGAGE CORP TL B. .| 02/17/2017......... BARCLAYS CAPITAL 77,220

47214D  AC 8 | JAZZ ACQUISITION (WENCOR) TL....ocvuuirrriiererinriiererisiessesiessesiseesessssssssesesesensens . 02/16/2017........ CREDIT SUISSE FIRST BOSTON.. 296,887

49460Y  BF 1 |KINETIC CONCEPTS INC TL Bu..ovvuiiirriciseiierseisiesisessssssssssssesesssssessssssssenss | avssesessnnene 01/31/2017........ MORGAN STANLEY & CO.....ccovverieireieiriseiesissieissienns 861,670

50076W  AK 9 |KRATON POLYMERS LLC TL B........ .| 12113/2016........ DEUTSCHE BANK 438,900

53226G  AF 8 |LIGHTSTONE GENERATION LLC TLC .| 12/15/2016........ MORGAN STANLEY & CO.....oouvviriieieiriseiesissrsessienes 102,450

60646C  AC 1 |MISTER CAR WASH HOLDINGS INC TL B......cccovvvervirerrriranes .1 03/01/2017........ CAPITALIZED INTEREST. 2,743

64200P  AB 4 |NEW ARCLIN US HOLDING TL . 02/09/2017........ CREDIT SUISSE FIRST BOSTON.. 497,987 | oo 500,489 |........ 4FE,

T1677TH  AG 0 | PETSMART INC TL Bttt sssessssessessase | avsessessanenes 02/01/2017........ VARIOUS 1,027,964 | ..o 1,037,300 |........ 3FE

72108P AH 7 |PIKECORPTLB . 03/02/2017........ MORGAN STANLEY & CO. 800,677 | oo 804,700 | .. AFE

73931D  AF 9 |POWER PRODUCTS LLC TL1L.. .1 01/31/2017........ MORGAN STANLEY & CO. 1,766,125 | ..o 1,775,000 4FE

74274L  AC 1 |PRIORITY PAYMENT SYSTEMS Tl .| 12/28/2016........ SUNTRUST CAPITAL MARKETS 821,262 | .ooovveeeeeniee.838,023 | i 4FE

75187P  AC 5 |RAMUNDSEN HOLDINGS LLC TL 1L. .1 01/20/2017........ MORGAN STANLEY & CO 540,285 | .....coovivvrrrerieinirerennn. 543,000 | oo 4FE

816194 AV 6 |SELECT MEDICAL CORP TLB... .1 02/13/2017 JP MORGAN SECURITIES INC.. 496,505 | ..coviivirieieceneeenn 499,000 | 3FE

85232B AL 0 [SRAMLLC TLB, .1 03/09/2017........ | JP MORGAN SECURITIES INC.. 432,825 4FE

87256F AB 0 | TKC HOLDINGS INC TL 1L T .1 01/31/2017 MORGAN STANLEY & CO . 861,670 ....866,000 |........ 4FE

91822U  AD 0 | VC GB HOLDINGS INC TL....ucuueiereeieiiereiiieresississesessersessseesssssssesessssssesesssesssssenes. | sveersessnsenes 02/23/2017........ DEUTSCHE BANK 1,492,500 | oo 1,500,000 | ........ 4FE,
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Statement for March 31, 2017 of the JAMES RIVER INSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation or

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
91822U AF 5 |VC GB HOLDINGS INC TL 2L. .| 02/23/2017 DEUTSCHE BANK 915,065 5FE.

948627 AU 8 | WEIGHT WATCHERS TL B2 .1 03/01/2017........ CITIGROUP GLOBAL MARKETS........couiimiinriirisneississssssssesssssssssssssssssssnes 59,466 4FE

BL2307 19 9 |MISTER CAR WASH HOLDINGS INC DD......c.ccecmveerrrierrerinnines . 03/27/12017........ JEFFERIES & COMPANY INC 728,685 4FE,

BL2308 64 3 |INFORMATION RESOURCES INC TL B....ccoouieuireiiiciiseiererisciensieessieriesieeenis .| 12120/2016........ MORGAN STANLEY & CO.....coouviiriiicieieicriseieeiesissieniniees 1,762,145 4FE,

BL2385 28 6 |LIGHTSTONE GENERATION LLC TL Bu..vvuieiiinicieeiseiciesieisesnie s | coeesesinnnes 03/22/12017........ VARIOUS.. 1,109,895 . 3z
C3604M  AH 5 | GATEWAY CASINOS & ENTERTAINMENT TL B1 A 02/15/2017........ MORGAN STANLEY & CO.....voiiiriiiieiisrinnsrissisenssisseenessnees 237,805 . ....239,000 |.......... 3FE.

3899999. Total - BoNds - INAUSEHAl BNA MISCEIIANEOUS..............c.iviriieiiiitiieieiiieiei ettt ietiee esttesstsesesesassesatessesetessses et e s esesetsesesessesebebetseseses e s et et eses et e e s e e et eseb et e se s et et s esebeb e set et et ebeb b e ses ettt ebebebsssetenesebebensnseses  atessesesasan 30,058,871 | ..o 30,307,494 | ..o 7619 | .o XXX
8399997. Total - Bonds - Part 3........... 33,103,428 14,314

8399999, Total - BONGS.........ooveeiierieiieieieicie et nes 33,103,428 14,314

9999999. Total - Bonds, Preferred and COMMON SIOCKS........... ittt tieie eesebsssssteess s etesess s s s b s es et s s 8 eh L8 eE R bbbttt nnie | tesensenranes 33103428 | XXX | 14,314

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




Statement for March 31, 2017 of the JAMES RIVER INSURANCE COMPANY

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

6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Special Revenue and Special A t
31294K ZF 5 |FEDERAL HOME LN MTG CORP #E01642] .. | 03/01/2017. | PAYDOWN.........ccostremrrreriererneeriens | ceverseessseissssnensienes | ovvevseenns 10,311 | v 10,311 | v 10,261 | coovoreirens 10,309 | .o . 2 28 [N ISP 10,311 | e | e | e (U1 I 85 | 05/01/2019. | 1FE............
31294K  ZT 5 |FEDERAL HOME LN MTG CORP #E01654| .. | 03/01/2017. | PAYDOWN.......crvvimirirnriernnineires | vereriseerensnsisnienines | verinnieenn 4,565 | ...ocoonne 4,565 | ...ocoonne 4,544 | o 4,564 | ...cooviinn . 1 1 4565 | .o [ e | e (01 I 37 | 06/01/2019. | 1FE............
FEDERAL NATIONAL MTG ASSOC
3138ET DZ 6 |#AL8219 .1 03/01/2017. | PAYDOWN. ..o [ eeerieniseisnesinssines | seererneens 46,633 | ... 46,633 | ............ 50,028 | ..ovvrciirns 46,686 | .....ccooornirnnnes (53) (5 SRR IR 48,633 | ..o [ s | e 0 | e 274 |02/01/2046. | 1FE............
FEDERAL NATIONAL MTG ASSOC
3140E8 LU 0 |#BA3938 .. 1 03/01/2017. | PAYDOWN......cooerrmrirerrerirrireenns 36,384 | ..ccooonees 36,384 | ..ccooonee 38,215 | s 36,395 | ..o (11) (R D ) ST IO 36,384 | ..o [ e [ e (V10 IO 217 | 01/01/2046. | 1FE............
FEDERAL NATIONAL MTG ASSOC
314188 3T 1 |#MA2609 .. | 03/01/2017. .15,751 (10) 05/01/2046.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. 113,705 | o0 [ e (T) | i 0 | o, (T 0 XXX
Bonds - Industrial and Miscellaneous
ASP MSG ACQUISITION CO INC(MILK
00214V AD 5 |SPEC)TL .| 03/10/2017. | CREDIT SUISSE FIRST BOSTON. |... 532,511 526,363 | .......... 521,099 | .o 521,293 | ..o | e 96 96 | oo [ i 521,389 | ..oovvverveiinns | e 11,121 | e 11,121 | 5,919 | 08/16/2023. | 4FE............
ASP CHROMAFLO INTERMEDIATE
00215K AE 6 |HOLD TL B1 .. | 03/31/2017. | SINK FUND PAYMENT 419 419 417 1 1 419 11/20/2023. | 4FE............
004403 AF 8 |ACE CASH EXPRESS INC. .| 03/28/2017. | DIRECT.... RO PV 1,198,590 | ....... 1,256,000 | ....... 1,282,915 (502) 226,080 | ...oooevrerrieins | v 1,256,000 02/01/2019.
00709L AB 3 |ADMICORPTLB.... .| 03/31/2017. | SINK FUND PAYMENT 938 938 938 . 0 938 .| 04/29/2022.
03759D AB 4 |APEXTOOL GROUPLLC TLB.. ... .. | 03/31/2017. | SINK FUND PAYMENT, JRVTURIRTORTUORIUR ORI 12,529 8 K [N S 12,529 01/31/2020.
03765V AH 3 |PRIME SECURITY SERVICES BOR TL.... .. | 03/31/2017. | SINK FUND PAYMENT 3,710 2,801 0 3,710 05/02/2022.
03976G  AB 4 | ARDEN GROUP INC TL.. .1 03/31/2017. | SINK FUND PAYMENT 2,752 1 2,752 02/19/2020.
04765B AG 7 |ATKORE INTERNATIONAL INC TL........... | .. | 02/10/2017. | VARIOUS ST PR 1,582,845 (P2 £<10) | TN IS 1,559,237 12/22/2023.
05543C AC 0 |BOBSDISCOUNT FURNITURE TL........... .| 03/31/2017. | SINK FUND PAYMENT 4,465 2 4,465 02/12/2021.
05745P AD 5 |BAKERCORP INTERNATIONAL INC TL B |.. | 01/31/2017. | VARIOUS 653,700 . 24,235 ..666,079 02/07/2020.
125438 AM 6 |CHHOLD CORP (CALLIBER COLL)DD.. |.. | 02/14/2017.| SINK FUND PAYMENT 53,206 53,073 133 . ....53,206 02/01/2024.
126700 AB 3 |CWGS GROUP LLC TLB...vvvvereriiivirens .. | 12/08/2016. | VARIOUS rreeen | e 1,309,350 .....1,283,550 46 | e | s 1,283,743 11/08/2023.
12768Q AB 5 |CAESARS GROWTH PROPERTIE TL B... .. | 03/31/2017. | SINK FUND PAYMENT 4,937 4,937 4,964 9 4,937 05/08/2021.
13748V AD 3 |FERRARA CANDY TLB....cocovivirnrrirs .. | 03/31/2017. | SINK FUND PAYMENT 330 330 328 1 330 06/15/2023.
CAPITAL ONE MULTI-ASSET EXECUT
1404IN  FJ 5 |16-A7T A7 ..101/12/2017. | HSBC SECURITIES USA INC........ [ overrreeerneirnerinneinns | e 2,005,781 | ....... 2,000,000 | ....... 2,000,000 | ..covenee 2,000,000 | .coouveerrrenins [ e 0 2,000,000 | ..oourerrerenes | e 5781 | v 5781 | ..cco... 2,231 | 09/16/2024. | 1FE............
14076C AB 9 |CARAUSTAR INDUSTRIES INC TL B....... .. | 03/14/2017. | SINK FUND PAYMENT e | e 687,994 | .......... 687,994 | .......... 689,479 | ...cccovvnn 688,948 | .....ccoovverinn (954) (954) | covveveevrereies | e 687,994 | ..o | e | e 0 [ 11,314 | 05/01/2019. | 4FE............
14076C AE 3 |CARAUSTAR INDUSTRIES INC TL B....... .. | 03/14/2017. | SINK FUND PAYMENT JESTUUIN RO 795,734 | .......... 795,734 | ......... 771,304 | oo 779,335 | .oovvveeieeiriees | e 16,399 | oo | s 16,399 [ .o | e 795,734 | oo | cevvneenerinnins | eevreeieeineens 0. 13,085 | 05/01/2019. | 4FE............
DAIRYLAND USA CORP(CHEFS
16308T AB 7 |WAREHOUSE) TL .| 03/31/2017. | SINK FUND PAYMENT 2,307 2,306 1 1 2,307 06/22/2022.
19933M AJ 2 |COLUMBUS MCKINNON CORP/NY TL B. | .. | 03/31/2017. | SINK FUND PAYMENT 8,419 42 8,419 01/31/2024.
22051U AM 7 |CORTES NP ACQUISITION TL B.............. .. 1 02/09/2017. | SINK FUND PAYMENT v | 43,804 (1,021) [ oo | v 43,804 | ..o [ e 11/30/2023.
23752R  AG 7 |DASEKE INC DD .| 03/10/2017. | SINK FUND PAYMENT [ESTRURUIN RO 496,538 4,965 | oo [ i 496,538 | ... | e 02/27/2024.
24228H AG 3 |DEALERTIRELLCTLB. v |-+ | 03/31/2017. | SINK FUND PAYMENT 2,100 | ... - 3 2,100 12/22/2021.
24521T AB 2 |DEL MONTE FOODS INC TL B......cccvvvunee .| 02/21/2017. | PRIOR PERIOD INCOME.............. reveneereisnrnenienes [ s | s | s | s | st | e 0 02/18/2021.
28501K AK 6 |ELECTRICAL COMPONENTS INTL TL B..|..|03/31/2017. | SINK FUND PAYMENT 1,634 . 6 6 1,634 05/28/2021.
30068H AF 5 |EXCELITAS TECHNOLOGIES TLB.......... .. | 03/31/2017. | SINK FUND PAYMENT 3,500 | ... 3,500 | ... cverreneneee 19 | 15 34 3,500 11/02/2020. R
31850F AJ 1 |FIRST AMERICAN PAYMENT SYS TLB...|.. | 01/06/2017. | VARIOUS 505,902 505,902 | .......... 504,001 | .covovirrne 502,942 | .......... 1,354 | oo 1,606 2,960 | .o | e 505,902 | ..o | e 10/12/2018. |4FE............
31850F AT 9 |FIRST AMERICAN PAYMENT SYSTEM TL|.. | 03/06/2017. | SINK FUND PAYMENT 57,421 57,421 56,847 | .ooouveeerrerieriinins | v | e 68 B8 | oo | s 57421 | oo | v | e (V0 I 517 | 01/05/2024. | 4FE............
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Statement for March 31, 2017 of the JAMES RIVER INSURANCE COMPANY

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
FLOOR & DECOR OUTLETS OF AMER
339740 AE 6 |TLB .. | 03/31/2017. | SINK FUND PAYMENT 3,309 | w3309 | 3,292 | 3,309 [ [ e 0 3,309 | v | cerrenrennnnins | s (U1 I 44 |09/30/2023.
34960T AB 9 |FORTERRA (HANSON)LLC TL....ccovurnnnne o [ 12121/2016. | VARIOUS........oovvvrrierineiiniinrienis [ overiseisseissssinniens | oveens 1,451,002 0 429,417 21,585 | ......... 21,585 | ......... 2,581 | 10/25/2023.
36150K AF 4 | GENERATION BRANDS HOLDINGS TL1. |.. | 02/28/2017. | SINK FUND PAYMENT 271,237 271,237 2,572 .271,237 06/10/2022.
36190S AA 0 |GP PORTFOLIO TRUST 14 GPPA........... .1 01/15/2017. | PAYDOWN ...t [ e | ceoneins 176,819 | .coovenee 176,819 0 .176,819 02/15/2027.
GENESYS TELECOMMUNICATIONS LAB
394790 AE 3 |TLB .. | 03/31/2017. | SINK FUND PAYMENT 3,941 | i 3,941 | 3,882 | 3,942 [ [ 0 3,941 12/01/2023.
40426B AC 1 [HENRY COLLC TLB..covivervririiriiriirenns .. | 03/31/2017. | SINK FUND PAYMENT 1,891 | e 1,891 | i 1,881 | i 1,890 [ 1 1,891 10/05/2023.
41165C AF 5 |HARBORTOUCH PAYMENTSLLC TL...... .. | 03/31/2017. | SINK FUND PAYMENT 3,308 4 3,308 10/13/2023.
43455) AQ 1 |HOFFMASTER GROUP INC TL................ .. | 03/31/2017. | SINK FUND PAYMENT 1,607 3 1,607 11/21/2023.
45690D AF 8 |INFILTRATOR SYSTEMS INTE TL............ .| 03/31/2017. | SINK FUND PAYMENT 952 | v 902 | 94T | 951 | 1 952 05/27/2022.
47117F  AG 2 |JASON INC TL .. | 03/31/2017. | SINK FUND PAYMENT 3,756 | covereren 3756 | 3702 | 3,363 | 372 | 393 3,756 06/30/2021.
47214D AC 8 |JAZZ ACQUISITION (WENCOR) T we | - | 03/31/2017. | SINK FUND PAYMENT 757 5 757 06/19/2021.
475798 AS 9 [JELD-WEN INC TL...ocvoerenrinierrenrsninenins .| 02/07/2017. | VARIOUS 656,962 384 | oo | e 647,700 07/01/2022.
48234K AC 6 |[K&N PARENTINC TL...coovieiririiiriirnnins .. | 03/31/2017. | SINK FUND PAYMENT 2,103 (1) 2,103 10/20/2023.
49387T AR 7 |KIKCUSTOM PRODUCTS INC TL B........ |.. | 03/15/2017. | VARIOUS 684,894 682,516 (172:) | [N ISR 677,234 | .o | e 08/26/2022.
50076W AK 9 |KRATON POLYMERS LLC TLB................ 1| 02/27/2017. | VARIOUS.......oovvvvrrinrineersiineinens [ everieneseessssisseines | oeeens 1,359,118 | ....... 1,342,900 | ....... 1,207,300 (8,435) | ..ucvvuririreres | e 1,214,098 | ...coovvvverenns | ... 145,020 | ...... 01/06/2022.
50105 AH 0 |KRONOSINC/MATLB. .| 03/31/2017. | SINK FUND PAYMENT 165 165 164 0 165 11/01/2023.
51509M AP 5 |LANDSLIDE HOLDINGS INC TL. .1 01/20/2017. | SINK FUND PAYMENT ......ccoovvvivene [ o | v 903,491 | .......... 903,491 | .......... 894,456 8,705 | oo | e 903,491 ..3,175 | 09/27/2022.
515090M AQ 3 |LANDSLIDE HOLDINGS INC 2L.... ..101/20/2017. | SINK FUND PAYMENT........covvvvis | verrrererirerisensireninns | crvvernns 590,800 | .......... 590,800 ....578,984 579,252 | v | e 11548 [ | i 11,548 | .o ..590,800 15,402 | 09/27/2023.
52706Y AH 6 |LESLIES POOLMARTINCTLB .| 01/27/2017. | VARIOUS 223,999 223,440 222,323 222,362 12 .222,374 08/16/2023.
53226G AF 8 |LIGHTSTONE GENERATION LLC TLC...|..|03/22/2017. | EXCHANGE..........ccccoommiummrrmmirmninns | eorerireeineirisniineins 15 01/30/2024.
55328H AE 1 |[MULTIPLAN INC TLB..c.oovvorriirieirniins .| 03/31/2017. | SINK FUND PAYMENT 0 2,384 06/07/2023.
60646C AC 1 |MISTER CAR WASH HOLDINGS INC TL B .. | 03/31/2017. | SINK FUND PAYMENT (6) 4,675 08/20/2021.
MONITRONICS INTERNATIONAL INC TL
60945L AS 4 |B2 .| 03/31/2017. | SINK FUND PAYMENT . 2,794 20 2,79 09/30/2022.
640720 AD 4 |CSC HOLDINGS LLC TLB...ccovovrervireinne ..101/17/2017. | PRIOR PERIOD INCOME.............. 0 10/11/2024.
64887R  AB 0 |NEW TRIDENT HOLDCORP INC TL B...... .| 03/31/2017. | SINK FUND PAYMENT 832 0 699 07/31/2019.
67U54B AC 0 |OAKPARENTINC TL .. | 03/31/2017. | SINK FUND PAYMENT 7,014 13 7,014 10/26/2023.
68347R  AC 3 |OPAL ACQUISITION INC TL B v | [ 03/31/2017. | SINK FUND PAYMENT 432 21 432 11/27/2020.
70583G AQ 5 |PELICAN PRODUCTSINCTLB............... .| 03/31/2017. | SINK FUND PAYMENT 3,497 27 3,497 04/10/2020.
72108P AB 0 |PIKE CORPTL ..103/10/2017. | SINK FUND PAYMENT........ccovvvvis | vorrreerirerneneirerinns | v 707,161 5,509 | .o | e 707,161 12/22/2021.
74274L  AC 1 |PRIORITY PAYMENT SYSTEMS TL......... |.. | 03/31/2017. | SINK FUND PAYMENT 2,095 1 2,095 01/03/2023.
74966F AF 0 |RP CROWN PARENT LLC....cccovvvvririrnens ..| 03/31/2017. | PRIOR PERIOD INCOME.............. 0 12/21/2018.
74966F AJ 2 |JDA SOFTWARE GROUP INC TL.. .. | 03/31/2017. | SINK FUND PAYMENT 1,650 0 1,650 10/12/2023.
78028Y AF 6 |ROYAL HOLDINGS INC TL w1 02/15/2017. | SINK FUND PAYMENT. 1,103 5 1,103 06/20/2022.
81732L AL 2 |SEQUACORP TL B.....cccovvvvrriiririirrirniins .. | 12/06/2016. | VARIOUS........ccooerimriinnrineieeiiiens [ e | s 656,485 (V1 OO ISP 610,124 06/19/2017.
82379W AM 2 |SHERIDAN INVEST PARTNERS I TL B2.. | .. | 03/31/2017. | VARIOUS 25,458 P27 K N IS 26,627 10/01/2019.
82382F AH 5 |SHERIDAN PROD PTNR I-A TL B2........... .| 03/31/2017. | VARIOUS 3,245 296 3,394 .110/01/2019.
823826 AH 3 |SHERIDAN PROD PTNR |-M TL B2... .| 03/31/2017. | VARIOUS 2,104 192 2,201 10/01/2019.
82570J AE 6 |SI ORGANIZATION (VENCORE) Tl .| 03/31/2017. | SINK FUND PAYMENT 1,896 (1) 1,896 11/23/2019.




Statement for March 31, 2017 of the JAMES RIVER INSURANCE COMPANY

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

2’5030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
SITEONE LANDSCAPE SUPPLY HOLD
82982N AC 3 |TLB .. | 03/31/2017. | SINK FUND PAYMENT 1,062 0 1,062 04/29/2022. | 4FE............
83547U AG 4 [SONNEBORN USLLCTL... .. | 03/31/2017. | SINK FUND PAYMENT 506 0 506 12/10/2020. | 4FE....
83547U AH 2 |SONNEBORN BV LLC TL .. | 03/31/2017. | SINK FUND PAYMENT 89 0 89 .11 12/10/2020. | 4FE
85232B AL 0 [SRAMLLC TLB...cccooovurneee w.. | .. 103/31/2017. | SINK FUND PAYMENT 5,285 0 5,285 .1 03/15/2024. | 4FE....
86880N AP 8 |SURGERY CENTER HOLDINGS INC TL.. |.. | 03/31/2017. | SINK FUND PAYMENT 3,507 0 3,507 11/03/2020. | 4FE....
87239P AD 6 |TXU/TCEHDIPTLB... .| 03/31/2017. | SINK FUND PAYMENT 4,289 2 4,289 08/04/2023.
88354V AB 4 |THERMASYS CORP TLB... ..102/15/2017. | VARIOUS [STRTTSTTIRURIRIOTTONR RO 1,326,141 228,066 | ....covrrirerers | e 1,492,742 | ..coviiinne ....(166,602) | ... 05/03/2019. .
90116E AB 7 |TWEDDLE GROUP INC TL B. ... | .| 03/31/2017. | SINK FUND PAYMENT 7,600 1 7,600 10/24/2022. | 4FE....
90290P AH 7 |US RENAL CAREINC TL «.. .. [01/11/2017. | VARIOUS e | v 358,219 (V1 SO ISP 350,698 | ..o | e 7,522 12/30/2022. | 4FE....
US SECURITY ASSOCIATES HOLDIN TI
90346B AG 4 |B .. | 03/31/2017. | SINK FUND PAYMENT 3,464 5 3,464 07/14/2023.
90351 AB 0 |UBER TECHNOLOGIES INC TLB........... .. | 03/31/2017. | SINK FUND PAYMENT 1,845 2 1,845 07/13/2023.
90980N AG 9 |UNITED CENTRAL INDUSTRIALTLB...... .. | 03/31/2017. | SINK FUND PAYMENT 3,213 643 3,213 10/09/2018. | 4FE............
92208G AC 5 |VANTAGE SPECIALTIES INC TL .. | 03/31/2017. | SINK FUND PAYMENT 1,890 1 1,890 02/05/2021.
92835E AB 3 |VISKASE COSINCTLB ... |..|101/23/2017. | VARIOUS 623,458 26,211 | oo | e 643174 | .o, 01/30/2021.
92850Q AB 6 |LONESTAR GENERATION LLC TLB........ .. | 02/28/2017. | SINK FUND PAYMENT 2,262 122 2,262 02/22/2021.
948627 AU 8 |WEIGHT WATCHERS TL B2 .| 03/31/2017. | SINK FUND PAYMENT 165 2 165 04/02/2020.
97181# MU 4 |WILMINGTON TRUST TERM LOAN.. ..| 01/15/2017. | SINK FUND PAYMENT JESTURTUIN R 178,090 | ..cccvonee 178,090 288 288 | o | eevreriienns 178,090 | .ovovvvrriennne 07/15/2017.
97246F AE 6 |WILSONARTLLC TL .. | 12/14/2016. | VARIOUS 228,602 226,900 4| e | e 226,336 | ...ooovreriiinnn 12/19/2023.
97654Q AE 7 |WIRECO WORLDGROUP INC TL.. .. | 03/31/2017. | SINK FUND PAYMENT 2,773 1 2,773 09/29/2023.
98411K AB 8 |XEROX BUSINESS SERVICES LLC TLB|..|03/31/2017. | SINK FUND PAYMENT 2,702 19 2,702 .0 12/07/2023.
BL1712 73 8 |BIOPLAN USAINC TL B. .| 03/31/2017. | VARIOUS JRTSTRRR SR 342,339 242 | e | s 302,428 | ...oooovvrveriens | e 39,911 | ... 39,911 09/23/2021. .
BL2277 90 5 |HARSCO CORPTLB.. .. | 03/31/2017. | SINK FUND PAYMENT 2,405 1 2,405 .0 11/02/2023. | 3FE
BL2286 89 8 | CULLIGAN HOLDING INC TL B.. ... .. [ 12/19/2016. | VARIOUS rreee | e 904,735 | ... 43 | | e 893,553 | oo | e 1,182 | ......... 11,182 12/13/2023. | 4FE....
BL2307 19 9 |MISTER CAR WASH HOLDINGS INC DD. |.. | 03/31/2017. | SINK FUND PAYMENT 366,649 366,649 ....363,906 2,743 366,649 08/21/2021.
BL2308 64 3 |INFORMATION RESOURCES INC TLB... |.. | 02/15/2017. | VARIOUS JEOTTRTRII PV 1,788,710 | ....... 1,771,000 1,762,145 0 . ,762,145 01/18/2024.
BL2385 28 6 |LIGHTSTONE GENERATION LLC TLB.... |..|03/31/2017.| SINK FUND PAYMENT 2,831 ...2,831 2,775 1 2,831 01/30/2024.
CONSTELLATION BRANDS CANADA TL
BL2284 97 6 |B1 A|11/16/2016. | VARIOUS rrrrerenneeneens | e 116,568 | .......... 115,700 | ... 115122 | 115122 | 2 2 | e | s 115,124 12/15/2023. | 3FE............
C3301D AC 2 |APLP HOLDINGS LP TL...covvvuerirerirrennnes A|[03/31/2017. | SINK FUND PAYMENT 25,400 25,400 ((15K) 1 IO IS 25,400 04/13/2023. | 3FE............
C4438B AC 0 |HUSKY INJECTION MOLDING. .. |A[11/29/2016. | VARIOUS JESSSOOO VO 169,811 | ..........170,053 (282) | ovoeererrieies | s 169,680 06/30/2021.
C7030) AB 0 |OSUM PRODUCTION CORP TL B............ |A | 03/31/2017. | SINK FUND PAYMENT 2,289 | ..............2,289 . 0 984 07/31/2020.
001104 AC 7 |AES PUERTORICO.....c.coovemirrrirerinrins D| 02/27/2017. | SINK FUND PAYMENT JESTSURTUIN ERP 340,818 | .......... 340,818 | ..........289,695 | .....c.eci289,895 | .oooiiiriiicins [ s (1 RO ISV 289,695 12/31/2017.
00215K  AF 3 | ASP CHROMAFLO DUTCH I BV TL B2..... D| 03/31/2017. | SINK FUND PAYMENT 545 545 1 1 545 11/20/2023.
46645M AB 1 |JSSHOLDINGS LTD TLB....vverucerriirnnes D| 03/31/2017. | SINK FUND PAYMENT 921,197 921,197 | oo 898,167 | ... 902,540 | ..ovvvrvrerrines | reerren 18,857 [ o [ e 18,657 [ .ouvereervrireens | e 921,197 08/31/2021.
L2465B AJ 5 |DELTA2LUXSARLTLB3......ccccoovvvrernnn D| 12/08/2016. | VARIOUS JRSSUTTRIRPIN RO 789,073 | .......... 779,331 | v 759,923 | oo 771,654 (25 A SOOI IOV 763,537 02/01/2024.
L3434L AC 4 |EVERGREEN SKILLS LUX SARL TL......... D| 01/31/2017. | SINK FUND PAYMENT 3,997 225 3,997 04/28/2021.
L3462M AB 9 |EXPRO FINSERVICES SARL TL B........... | D| 03/31/2017. | SINK FUND PAYMENT 5,092 0 4,150 09/02/2021. .
L7256G AD 9 |OXEASARL TLB2......cccooomiimirririiriniiins D| 01/05/2017. | SINK FUND PAYMENT 2,843 33 2,843 01/15/2020. | 4FE....
L9308U AH 3 | TRAVELPORT FINANCE LUXEM TL B..... | D| 02/15/2017. | SINK FUND PAYMENT 1,390 0 1,390 09/02/2021. s
3899999, Total - Bonds - Industrial and MISCEIIANEOUS..............cc.cveiiiiiiiirs  coriiiesieisiesissieseissiesiesesesssssessesessssessessessssessesesssssnsenses | senee 26,310,371 | .....26,534,843 | .....25,974,354 | .........24,556,429 | ......502,097 | ........60,266 | ............... 0 [ 562,363 0 26,102,202 XXX XXX
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Statement for March 31, 2017 of the JAMES RIVER INSURANCE COMPANY

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

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

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
8399997. TOtal = BONAS = PAM 4. eoes st | eree 26,424,006 | ..... 26,648,478 | .....26,093,894 24,670,134 | ... 502,097 .0 0 26,215,837 0]... 208,164 | ....... 208,164 | ..... 271,075 XXX XXX
8399999. TO = BOMAS. ..ttt SEf Rkttt s | aenes 26,424,006 | ..... 26,648,478 | .....26,093,894 24,670,134 | ...... 502,097 0 26,215,837 0. 208,164 | ....... 208,164 | ..... 271,075 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SEOCKS..........ccoviiiiieiies coeiiiesieisieissse e sssesse s esessessesssssnsenas | senee 26,424,006 XXX .....26,093,8%4 | ......... 24,670,134 | ...... 502,097 0 26,215,837 0]... 208,164 | ....... 208,164 | ..... 271,075 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.




statement for March 31, 2017 o the JANIES RIVER INSURANCE COMPANY

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10, QE11



Statement for March 31, 2017 of the JAMES RIVER |NSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
KeyBank NA. Cleveland, OH (32,644,277) | ..occvvnves (16,682,141) | ...covvvvcd (12,845,766) [ XXX
Federal Home Loan Bank..............ccccccvevvernnienirennnne. - Cincinnati, OH 254,209 254,333 262,702 | XXX
US Bank Boston, MA. 2,631,727 2,203,511 4,085,784 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 (29,758,340) | ............. (14,224,297) | ............. (8,497,280) | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 (29,758,340) | ...oovvvvnnad (14,224,297) | oo (8,497,280) | XXX
0599999. Total Cash XXX XXX 0 0 (29,758,340) | ............. (14,224,297) | ....ccccccceen. (8,497,280) | XXX

QE12
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Statement for March 31, 2017 of the JAMES RIVER INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

U.S. Government Bonds - Issuer Obli
KEYBANK NATIONAL ASSOCIATION REPO.......cuiiiiiiiiiieisimissesnssses s sessnsssesensensssesenssnseses
0199999. U.S. Government Bonds - Issuer Obligation 0
0599999. Total - U.S. GOVEMMENT BOMAS.........ccuiveiiiireiiiitesiersss sttt 0
Bonds - Industrial and Miscell (Unaffiliated) - Issuer Obli
KEYBANK NATIONAL ASSOCIATION REPO........ccuuiiiiiiiiriinisiisisisssssensesissesssssssssnssensssesssssssnsenas 29,707,500
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer OblIgations.............ceveririuriecieieiesi s 29,707,500
3899999. Total - Industrial and Miscellaneous (Unaffiliated) .29,707,500
Total Bonds
7799999. Subtotals - ISSUET OBlIGAHIONS. ... rerreiierisite it 29,707,500
8399999, SUDLOTAIS = BONGS... ...ttt 29,707,500
8699999, TOAl - CASH EQUIVAIBNES...........cuieieeeee ettt s et e et e s a2 s e e et eeseesesse e eensessetesassesseesetansas | S4etessesssssssessessetaesaesesaes et eeseesetaeseesesseeseeaeseesessee et essessesesaesesaesesassassessetanses | Sieedetsesaseessessessetaesessetae e e e eeses A e R et e s s e s e e et ee s e s s et e st esse s et essensesnsentens | eetesieraeeseenaast et etast st eeas 29,707,500 | .ocvevererieieieeeeeree e 0 | o 0




Supplement for March 31, 2017 of the JAMES RIVER INSURANCE COMPANY

* 1 2 2 03 2 01745510010 1 *

Designate the type of health care SUPPLEMENT "A" TO SCHEDULE T

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

Physicians - Including Surgeons and Osteopaths

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama......cccocovvovvvncncnce AL [ 11,900 | il A7, 724 | e | s [ v (24,791)
2. Alaska.......coeoieiieiiereinnn.
3. Arizona
4. Arkansas..........cceeeeieninnns
5. California.... .
6. Colorado.......cccoevvereirriernnnns
7. Connecticut.
8. Delaware........cccooererrerrnne.
9.  District of Columbia
10.  Florida........coovvvevevererccrenn
11, Georgia......c.cccoeevevererrerennnn.
12, Hawai......ccooerervereeeiercrans
13, 1daho....cecceec
14, liN0IS.....coeverirriereieierieine
15, Indiana.......ccoeovevvrverereriiinnns
16, 1OWa. oo
17.  Kansas.......cooevereesierennns
18.  Kentucky.......ocoovvreverrirnnee.
19, Louisiana........ccccocverrrereienns
20.  Main€....ocovvererereirerereiias
21.  Maryland........
22. Massachusetts
23, Michigan......cccooceevierieriinnnas
24, Minnesota.......ccoovvvivereinnnne

25.  Mississippi
26.  Missouri
27.  Montana........ccooeervrerrreninnnn.
28.  Nebraska...
29. Nevada
30.  New Hampshire
31, New Jersey....eoevrerennns
32.  New Mexico.....cccoeovurrrrerrernen.
33, New YOrK....oooovvererereiennens

.............. 111,428
................ 47,229

.............. 114,827

..20,668 ...66,868

47, Virginia.......oooeveeeereieeeneireies VA | e 19,499
48.  Washington..........cocovuveuneenes WA | 10,246
49, West Virginia
50.  Wisconsin

29,744
....3,908

54.  Puerto Rico
55.  US Virgin Islands....................
56.  Northern Mariana Islands

58.  Aggregate Other Alien..........
59.  TotalS.....cccoorireriiierciseereana,

58998. Summary of remaining write-ins for

Line 58 from overflow page....... \ ......................... {01 IO {11 IO (0] IR (01 IO (01 IO (01 IR (01 IO 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... [ [0 [ (O [ [ (O 0

Q455-1




Supplement for March 31, 2017 ofthe JANMES RIVER INSURANCE COMPANY

Supp. Ato Sch. T
NONE

Supp. AtoSch. T
NONE

Q455-2, Q455-3



Supplement for March 31, 2017 of the JAMES RIVER INSURANCE COMPANY

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

Other Health Care Facilities

* 1 2 2 03 2 01745510010 1 *

SUPPLEMENT "A" TO SCHEDULE T

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

States, Etc.

1 2 Direct Losses Paid 5 Direct Losses Unpaid
3 4 6 7
Direct Direct Number Direct Number
Premiums Premiums of Losses Amount of
Written Earned Amount Claims Incurred Reported Claims

8
Direct
Losses
Incurred
But
Not
Reported

1. Alabama........ccooveeveeennnen,
2. Alaska
3. Arizona
4. Arkansas
5. California....
6.  Colorado
7. Connecticut.
8.  Delaware
9.

10.

11.

12.

13.

14.

15.

16.

17.

18.  Kentucky.
19.  Louisiana

22. Massachusetts
23.  Michigan

24, Minnesota

25.  Mississippi

26.  Missouri

27.  Montana
28.  Nebraska...
29. Nevada

30.  New Hampshire
31. New Jersey

32.  New Mexico
33.  New York

47.  Virginia

48.  Washington
49, West Virginia
50.  Wisconsin

54.  Puerto Rico

55.  US Virgin Islands....................

56.  Northern Mariana Islands

58.  Aggregate Other Alien...

59.  TotalS.....cccoorireriiierciseereana,

..183,000

150,000

.0
.............. 330,500

....454

DETAILS OF WRITE-INS

58998. Summary of remaining write-ins for

Line 58 from overflow page....... | coccoveierririinnad {01 IO {11 IO (0] IR (01 IO (01 IO (01 IR 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... [ [0 [ (O [ [ 0

Q455-4




Supplement for March 31, 2017 ofthe JANMES RIVER INSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q455-5
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