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Statement for March 31, 2018 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 161,354,996 | ..ovvvvreveiririeereiens (1] 161,354,996 | ..cocvveenen 152,108,410
2. Stocks:
2.1 PrEferred SIOCKS. .. ..ottt sttt nsensnans | ssessessessesean 4722187 | oo {1 I 44722187 | oo 45,799,602
2.2 COMMON SEOCKS......vcererrercrreeesresseseseesssssssssesesssssssssessassssssessssnssessessesssessessensssssessassans | ssessssssessassans 30,156,410 | ..o {1 [ I 30,156,410 | ..ovovvrreriiens 29,596,747
3. Mortgage loans on real estate:
BT FIESEIENS. ..ottt | sentene st (01 L0 L0 R 0
3.2 Other than fIrSEHENS.........cuuicicrrcrc bbb enes | feestesieeeneb s eneeees (0 RO (01 O L0 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUIMDIANCES)..... e ereerereeeeeeseeseeesetsees et sssesent s e st ess e st st ssess et s essesssessessensnns | sesessasssssssssastssssessassnnens (0 [0 0 | oo 0
4.2 Properties held for the production of income (less §............ 0
ENCUIMDIANCES).. ... veecereereseeeeseesessse e tsees e sse st et b s s s b st st sbentes | sesessastssssessastseestessnens (0 [0 N L0 0
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......vvoeeeereireeeieiseenseseesesenenees | eeeeeeesessesssessessesssssnsean [0 [0 N 0 | oo 0
5. Cash ($....(17,073,138)), cash equivalents ($.....81,282,352)
and short-term investments ($.....1,130,018) ... eeeeesieesieeniees | oerveesseessenenes 65,339,231 | coovovieeee e {1 O 65,339,231 | coevevrrerne. 52,475,793
6. Contract loans (including §.......... 0 PremiUM NOLES)........cviverreicreieieieesise st sssesseseses | evessssessesissss s ssesnans [0 RN 0 [ oo 0 | oo 0
T DIBIIVALIVES. ... ettt sttt ssenbanes | fiestesssessessentesbaesentnta [0 [0 N L0 0
8. Other iNVESIEA @SSELS..........ociuiiiiiii it | ereieseeneerees 26,254,979 | ..o (V18 O 26,254,979 | ....ccoverienn. 23,364,793
9. RECEIVADIES fOr SECUMHIES........cvuurveerieeriirieriice bbbttt estiens | sesiesssesiesi s 2,718 | (V18 2,718 | 0
10.  Securities lending reinvested COllAtEral ASSELS..........cveiiriiriiieierieieeeese e | eresssssseses st sssenes [0 N (0 N L0 RN 0
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......cccivieeieieeseeieeeisseessiesiens | cveseesneennes 327,830,521 | oo (1] 327,830,521 | c.ovvverine 303,345,345
13. Title plants less §.......... 0 charged off (for Title iNSUETS ONIY)........ccveviueieeieieseieieeiseeieiees | e [0 N (0 R L0 RN 0
14.  Investment income due and 8CCTUEG............ccuuuiuiiiieiiiriirierierreseeessessssesenes | ceorissieneinees 1,508,145 | ..o 0
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccccoeevees | ceverrirennnn. 109,190,103 | .ovovvrrerreirns 4,354,915 | .ovvrene 104,835,188 | ....ccovvvrvnes 72,621,004
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccoceeriereniies | covvrerreeriennnns 43,407,400 | oo {1 I 43,407,400 | .cooorvvrrrrrnnns 42,750,900
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ittt ettt nnts | sressess ettt (0 RO 0
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........cccevevevereeeiee et eeeeeeesesssvesssesssesasseneees | ceesesssesernens 51,522,948 | ..o {1 [ 51,522,948 | ..o, 28,140,501
16.2 Funds held by or deposited with reinsured COMPANIES............cccovvvveiriererereeiereseeies | eveireienanns 136,999,920 | ..oovevieeeeeee {1 IO 136,999,920 | ............... 130,343,753
16.3 Other amounts receivable under reinSUraNCe CONTACES............cuevcriereeernerinerinerinens | crvrerressseresereereseneenens (0 RN [0 RN L0 0
17. Amounts receivable relating to UniNSUrEd PIANS............c.ccuvveieiiinieeicee e | cvereessiese st anes [0 IO 0 [ oo 0 | oo 0
18.1 Current federal and foreign income tax recoverable and interest thereon.............cccccuevevives | oeveveveiccisesisesenad [0 IO (0 I R 0 | oo 0
18.2 Net deferred taX @SSEL...........vrwricriiicie ettt sesss s | sessssesssnssssnens 8,040,342 | ..o 828,342 | ..oovvririnne 7,212,000 | oo 5,893,532
19.  Guaranty funds receivable Or ON AEPOSIL............ccovveiveiciiieieie et | evsessssssesse st es e aenes [0 RN 0 [ oo 0 | oo 0
20. Electronic data processing equipment and SOfWATE............cccovveiereiiieieieiesseseseissieseseies | cveirsiessese s ssesssenens [0 IO (0 TR 0 | oo 0
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e [0 RN 0 [ oo L0 TR 0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........occevcvieieveins | covveieieiesesieeenad [0 N (1 N L0 RN 0
23. Receivables from parent, subsidiaries and affiliates..........c..ccoveevererieieieieseeesseeiens | e 1,873,913 | oo (1] I 1,873,913 | oo 18,750
24. Health care ($.......... 0) and other amounts reCEIVADIE............cceueiirreesee s | e [0 N (1 RN L0 R 0
25.  Aggregate write-ins for other than invested @SSEtS..........cvivieiciirieieeesseeeneeines | ererisiesienans 48,811,993 | i [\ 48,811,993 | oo 45,990,030
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25).........cvuruerireeeieineineeseieesssississessssssesssssssessssssssssssssssesss | esessesessesens 729,185,286 | ....covvvvrvrnnes 5,183,257 | oo 724,002,029 | .....ccvvenvn 630,447,683
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ocoreeeens | cereeereereeneeneereeeeeneeneens (0 [0 L0 R 0
28, Total (LINES 26 GNA 27).....crurieririreireeireeseessieesesssessssassssesssssessesssssessesssssessessesssessessesssssns | sesssessssessns 729,185,286 | ..cvvvvererrennes 5,183,257 | cvvcvrrrennes 724,002,029 | .....covvenvn 630,447,683
DETAILS OF WRITE-INS
1100, ettt | etet e st (U IR (0 (O RN 0
1102, oottt | eestees ettt (U IO 0
1103, ettt | eeeEe et (U RN (0 O (O RN 0
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......evvverereereseesseesseeesseeseseesseesseess st esss st sess st st ssssesssssssnsnes | evssesssnesssnceens 7,386,477 | v (V1 7,386,477 | oo 6,608,531
2502. ClaiMS FECEIVADIE. ......ouvureeeriirceiicriesi ittt sssss s | cessessiesssiens 36,546,816 | ....oocvvrrricrierrirennne [V IO 36,546,816 | ...ccoovrvvrenne 35,028,546
2503. Service fEeS MECEIVADIE. .........cvumrrerrireerieeese ettt sss et ssest s | cetessssesssneeens 1,340,000 | ..ooverreeerecererieeeein (VN 1,340,000 | ..covvvrrvrernens 3,210,000
2598. Summary of remaining write-ins for Line 25 from overflow page..........occouevevveeiereieneeiieis | ceveveiieienienns 3,538,700 | .ovvvvreieiirriereieiia (1] I 3,538,700 | .cooveririinne 1,142,953
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccweuirerrmueniresseresscsssensssssnsssenes | corensssseesnns 48,811,993 | ..o 0 | i 48,811,993 | oo 45,990,030




Statement for March 31, 2018 of the JAMES RIVER |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current acCident Yar $.....19,138,396)...........ccvvurveereeriieriiereesesseessssssssesssesssssssssssssssesssssssssssssssssssesssssssesssssssssnsssnsses | srsesseessnsssesseensens 133,067,007 | .coocveveererrerirnne 124,328,670
2. Reinsurance payable on paid l0sses and [0S adjUStMENT EXPENSES..........ccvvuiveriiiireieiieieiee s ssesnes | seessssessesesssssssassenaes 9,820,236 | coovereeeiereeis 8,819,375
3. LOSS AUIUSIMENT EXPENSES.......vuiviivieiictiieie ettt sttt bbbt bbbt sae b st sse st bessesassnnns || evsesisbessessesassinsanea 64,480,191 | covovveeereerereeine 63,071,938
4. Commissions payable, contingent commissions and other Similar ChArges...........ociurinerneieieeieesseeesee s eesssssesssesessns | cevesssesiesesssesnns 604,063 | oo 1,760,643
5. Other expenses (excluding taxes, ICENSES ANA FEES).........vururiirrirririneireie sttt ettt st ssenssessens | sesseesestesssssessasssssssesenssssnssnes 0. ]
6.  Taxes, licenses and fees (excluding federal and foreign iINCOME tAXES)..........cvveruiucieiiniicieieeie st ssessss | eevesessess s s ess e saenes O [ oo 0
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......curvurerreereererrreereieereeneens | ceerreeseeseeseeeneesesseeens 3,864,009 | .oovreeeees 2,247,193
7.2 Net deferred taX HADIIILY.........ccccccieicieieesce ettt b sttt sassenss | cbessessestssessesten st es s ssenaa L0 U 0
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt sttt enssenste | eebnes sttt (O U 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....162,533,060 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)..........coccueiveieicresiecseseeieeeeesieseiens | cveveeiesssesesssssnnns 30,943,995 | oo 26,067,109
10, AVANCE PIEMIUM....covecvecvieeiee ettt es ettt a st st s st s ettt s s e b s s b st e s st e bt en s s b s s s s sse s s st es e sasb st sansansnsassesas | sesessessssstessesesessessesassesaessesand L0 T 0
11.  Dividends declared and unpaid:
11,1 SHOCKNOIABES. ....vvvererisii sttt et s bbb n bt s s st st ssensantans | sbsessessanssnssnssenssnsnssensensnssensal (0 0
11,2 PONCYNOIAEIS. ..ottt bbb a bbbttt bt s s bbb st st sntensens | cbebsessssissesses e s st sttt n b aes L0 U 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........covuvveirvrieereieieeses e ses s ssssssesseses | eeresiesessessssesinenns 112,110,482
13.  Funds held by company under reinsurance treaties.... ...190,545,269
14, Amounts withheld or retained by company for aCCOUNE Of OTNEIS.........c.vviuririrrinrsere st esessnsss | seesesssssssesessessssssessessessenssessenes 0
15.  Remittances and itemMs NOt AIIOCAIEA..............cviiiuiiieicicieie ettt b st et nsens | eebessesssssntesses e ben s st en s nsenad L0 TR 0
16.  Provision for reinsurance (including $.......... 0 COMfIEA)..vuvrvereeieeierie ettt st ens s essenssnssens | sessessessesssssessenssnsenas 164,000 | coooveerrererireiersnieenns 164,000
17.  Net adjustments in assets and liabilities due to foreign XChaNGe FatES...........cc.eveiicieiecc sttt | cevesssies e nes L0 TR 0
18, Drafts OULSTANAING. ... reueeriececirceicie ettt et en st st et et sens | seesessstensnnssess et ssee st e s nes L0 U 0
19.  Payable to parent, subsidiaries and affllates..........cccvcueiriiiiciiiic st | steesesest s 890,533 | oo 1,287,158
20, DEIVALVES.......coeeiecictieie ettt sttt et et s et s b s st st st sae s s tstessesansnsanas | sestesesistensese st senaes s L0 U 0
21, PaYabIE fOr SECUMHES. ......cvuevrieerisciiesiesiscics sttt bbbttt s s s b stensnnans | oessestessessessensnseesens 1,000,000 | .oovveveriirreesreeeeieneeis 0
22, Payable fOr SECUMHES IBNAING. ... vurereueeereirie ettt st s sttt ettt en e ssessensnntans | £etssssesssessessensassssesentensanssestans L0 U 0
23, Liability for amounts held under UNINSUIEA PIANS.............ccueiuiveieieiiieie sttt ess bbb s sses s ssssssstans | seessessesssssessessssssssessesssssessend L0 U 0
24. Capital notes §......... 0 and interest thereon §.......... 0 s sttt ettt enns | Hrnstest ettt nees (O U 0
25, Aggregate WIite-inS fOr lIADIIES. ...........crevvrueieiiesicie ettt sttt n s ssessensensesentenes | sssssessessensssssassansan 16,290,868
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25)...........c.vrrriniereneneeeeseieeesesesseesesteeeseesessseesenn | evees ....563,780,653
27, ProteCted Cell IADIIIHES. ... ...vvvvveeiriisrieieieiesieie ettt ettt en s s s ensennesnsentenne | ssstessesssssssessesnssssansessnssnsessesas 0 ] 0
28.  Total liabilities (LINES 28 GNA 27).......ccuiiriirrineireise et ss sttt ss bbbt ns st nnsenes | sbsssssesssssssssssnseas 563,780,653 | ..o 469,394,280
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI SEOCK........ucvuiviiieiciciiic ettt bbbt s bbb a st s s b b s s b s s saenanns | srebesbessessesssenasseenas 3,547,500 | oo 3,547,500
31, Preferred CaPtal STOCK..........ccoiiveeicieccet ettt ettt sttt ettt s st s s snaas | sbesieseten ettt s e baes L0 T 0
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....uuveererirrereseiseeses e ettt ss s s s s bbb n sttt ns st e ssnssentnsnns | sbsessessastnssnssantnsnssensanssnssessa L0 U 0
34,  Gross paid in and CONLMDULEA SUMPIUS..........ccvueiciiieiieicicsi ettt sttt sttt en s ssnns | svessessssessessesnsenes 113,265,276 | .coocvevrerererirnnns 113,265,276
35, UNQ@SSIGNE fUNAS (SUMIUS).......rvuerererrerisreeeseiserssssseessssssessssesssssssssessessssssessessssssessssssssssssasssnssessessssssssessassssssessasssnssessesssssessansans | sessssssasssnsnssessnnens 43,408,600 | ..ooovrreeririrrieene 44,240,627
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -t eeeereeeeerees ettt sttt snens | sessessest ettt snes 0 [ oo 0
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0)
37.  Surplus as regards policyholders (LiNES 29 0 35, I8SS 36)........ovrrurrrrrrurrirerrrereeeesnneseesessesesssssssesssssssssssssssssssessesssssssssessssssessessns | sssesssssssssesssssssess 160,221,376 | .ovvovvsireiisianenns 161,053,403
38, Totals (Page 2, LINE 28, COl. 3)......cuuieiiiieieiieiie ettt ettt | eetbnes st nees 724,002,029 | ..oovvvvercirnnne 630,447,683
25071, DEFEITEA SEIVICE fBES.......cuiveciiiiciiciete ettt s s sttt
2502. Deferred CediNG COMMUSSION...........ccvueiuiiciieiecteisstss sttt st sttt bbb
2503. Excise tax payable
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)..........ciuiieiririiiisisiciscteseseetessesssssesessesssssssensesssssessssssssssssssssessnsas
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, 2018 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 $ 143,094,346 105,173,296 | .....cceoou... 510,223,860
1.2 Assumed......... (written $ 213,152,378 | 20,393,549 |. ...53,637,948
1.3 Ceded.. . (written $ 121,331,233 | .. ....105,216,198 | . 437,430,236
14 Net......coorenne. (WHILEN $.....39,792,378)......cooorvercrereiisee st ssss s sss s sssnns | esssisessisenns 34,915,491 .o, 20,350,647 | ..cooevvnen 126,431,572
DEDUCTIONS:
2. Losses incurred (current accident year $.....19,709,719):
2.1 DIFECL.... vttt st s | aessess s senes 83,525,845 |......cccouuv.n. 48,456,765 | .............. 292,487,770
2.2 Assumed. 5,504,705 |... 11,874,099 |. ...21,332,095
2.3 CBUEBM. ...ttt | erienni s 69,405,468 |................. 48,500,583 | ..ooovnnnne. 233,923 417
2 NBL oot R bbbttt | sbienrsenseenneas 19,625,082 | .coovvverinnes 11,830,281 | .o 79,896,448
3. Loss adjustment expenses incurred.. ..12,612,915 ... ....6,105,039 |. ..41,039,769
4. Other underwriting EXPENSES INCUITEM..........curuuririeeereieeeereeeireesreteesees et ee e sess st s bbb sse st
5. Aggregate write-ins for underwriing AEAUCHIONS. ...ttt en
6. Total underwriting deductions (Lines 2 through 5).
7. NetinCOME OF PrOtECIEA CEIIS........vuieieerii ettt sttt
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7).....curuuriuiereeiincireniineiseiesineise et sessesessessssssssesessessnens | eesessnsssesenes (3,432,468)| ..ovovvevreienne (525,286)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA............cciuieieiiiee ettt bbbt sse b b s snsas | svesbessesaesasaaes 3,017,923 | ..o 3,136,850 |..ocovererennen 13,999,705
10. Net realized capital gains (losses) less capital gains tax of $.....198,440...........cccoruereemreeeieeeieeeeeeeeeeceeseeesceesessiessi [ oeriessiiesiissinnes 745,797 | oo 122,809 | .o (1,490,126)
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cuuiiiiiiieieieieieiie sttt sttt sses s bas | sressssesesaesanes 3,763,720 |.ocvevererrne 3,259,659 |..oovvererenn 12,509,579
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.....174,084).... (174,084)] ...
13. Finance and service charges not included iN PrEMIUMS...........c.c.cvivieiereisereiese st ss st s s sessessessssssns | sevsesssssssssssssessessssessenes 0
14. Aggregate write-ins for MISCElANEOUS INCOME. ... vt ssssssessenssssssssessesssnssnsss | eresssssassassssses 1,648,332
15. Total other income (LINES 12 thIOUGN 14).......vu vttt s sae s bt s s b s s seeses | sressssessssnssanes 1,474,248
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11+ 15).. .ttt sess st ssssnssensans | sesessessessnssens 1,805,500
17. Dividends t0 POICYNOIAETS...........vuurireiiririeiiesireieisesiseiseeesesssse st sss ettt snssessessssssessessssssessessnssnssessensnes | sressssssssssssssssnssssssssaneas 0
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiN€ 16 MINUS LINE 17).......cueieiciiriiciiesie ettt sssssse s ssssssssssessesns | cvessessesssenses 1,805,500 |.....cocvevrrnean 4,578,242 | ..o 48,525,718
19. Federal and foreign iNCOME taXES INCUITEM. ...........evueveuireieicieesie ettt sttt st st nbns | sresssessssassaes 1,418,375 [, 1,515,577 | .o, 17,360,051
20. Netincome (Line 18 minus Lin€ 19) (10 LINE 22)..........cc.cevviuireireieiieieieie st ssessesssessesessssseses | cveseesisssssesssenns 387,125 | 3,062,665 |.............. 31,165,667
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year. 161,053,403 ....128,153,086 | . .128,153,086
22. Netincome (from Line 20).........ccoevvrirererrerererierrirennn. ....3,062,665 |. ...31,165,667
23. Net transfers (t0) from Protected Cell QCCOUNTS...........ocuiriienrrriecirereeeeiee st ssssssessssssssssssesssessessssssssses | eonesesnssnessessssssnssessesss0. | revseesneensesnesnsssesessnsenn (U1 IO 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of §.....(189,686)............ccoecererrvererrnerivenin | corerriieciiiennns (YL R0r(0) ] — 1,840,345 | ..o 4,116,861
25. Change in net unrealized foreign exchange capital gain (loss)
26. Change in net deferred INCOME AX.........curerirerieiieeieteee ittt ettt sttt
27. Change in NONAAMIKEA @SSELS........c.uvurerririereieieeereire ettt bbbttt
28. Change in provision for reinsurance.. .
29. Change iN SUIPIUS NOTES.......cvuuieureriuceeiseieeeseee ettt ss et s b s bbbt
30. Surplus (contributed to) withdrawn from Protected CEllS............ooiuriririnirinreeree et
31. Cumulative effect of changes in accounting PrNCIPIES........c..c.cuiueiveieiiieie e
32. Capital changes:
3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
33. Surplus adjustments:
331 P IN. ettt
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c......... .
34. Net remittances from or (10) HOME OffiCe.........cviueiiiiiieiecie et
35. Dividends 10 SIOCKNOIAETS. ..........cuiuiieiieiciseieieie sttt st s st
36. Change in treasury stock
37. Aggregate write-ins for gains and losses in surplus
38. Change in surplus as regards policyholders (Lines 22 through 37).........ccccueireuriiieieineieiesesseessssesesssssesssssesssens | evesssissesssessenss (832,027)] ... 6,469,377 |..coooviirnnns 32,900,317
39. Surplus as regards policyholders, as of statement date (Lines 21 pluS 38).........cceeuererreerveieesereieeseeeeeseesesesenns | cvevvesinenns 160,221,376 | .cocevvuvae 134,622,463 | .............. 161,053,403
0507, ettt E RS e e
0502 oottt RS
0503, oottt
0598. Summary of remaining write-ins for Line 5 from overflow page. e
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)........coovcvieiiiiiiiieeiescecess e esssesssssessne s enessassessssssnees
14071, SEIVICE fEE INCOME.......uiveiieiieiicic ettt s bbb s bbbttt s s stenes | cressessessansies 2,099,461
1402. Miscellaneous... ...(451,129)( ..
TAD3. bRt | Hbenb ettt 0
1498. Summary of remaining write-ins for Ling 14 from OVEMIOW PAGE.........ccveveveriiieieesie et ess s sssseseseesessessesenns | soeseesesisssssesissessessssenss 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)..........
3701. Reclass of surplus related to dividend PAYMENL............c.cceevriveierieicieee ettt ssesseens | oees
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......ovuivieiieieiiiii sttt ssesssssessssssensesesssssnssnsenns | sensesessssssnssssesnssnsessenas 0

Qo4




Statement for March 31, 2018 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 75,007,767 20,246,972 | ..ocvvvne 77,164,317
2. Netinvestment income... 3,191,375 ...3,004,567 ....13,141,201
3. MiISCEIIANEOUS INCOME......euereercirisiseieisees et L AATA248 | 1,843,869 | .o 7,702,393
4. Total (LINES 1 tTOUGN 3)....ooiveeiecieieisee ettt bttt sttt enss | snsssnsssnssaes 79,673,390 | .ovovvrieenne 25,095,408 | ......cooovnene 98,007,911
5. Benefit and 10SS related PAYMENLS.........ccciiieieieiieie ettt ntenns | srensesnsensenas 39,924,498 | ......ccoevne 17,320,729 | ovvvevene 14,723,603
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........covecveeveeeveieerieriereiens | e [0 [0 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........cceerrieieieiisrieesesseeessesessssenns | cvnenrennenennn 18,471,204 | oo 10,030,381 | e 5,975,944
8.  Dividends paid t0 POICYNOIAETS..........cuveeereiciciieiereeeee ettt sssesseesesstessesesnssessensensssnnses | srenseenessssessensesssnnsennensQ | cnneneersennensenenensenennnsQ | coreeersenessneeneesseneeens 0
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. ....14,863,562
10, Total (LINES 5 throUGN 9).......eu ettt sttt sttt ssessnsnentes | seesessssesssens 58,395,701 27,351,111 | v 35,563,109
11.  Net cash from operations (Line 4 MINUS LINE 10)........cccouiuiviiieiiieieereee ettt be e snsens | ovresesssssesens 21,277,689 | ...cccovvvvrn (2,255,703) | .vvvevrrnnnad 62,444,802
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS. ..ottt sttt sstsssesssssssenssesssenssenssenssenssenssenssnses | onssnnssensnens 1 1,994,098 | i, 26,424,006 | .......cc...... 116,644,093
122 SHOCKS .ot ssssenensensenses | nesesesenenn 100,000 | i (1 2,511,515
12,3 MOMGAGE I0BNS......euieceeiriieiei ettt ettt sttt stesssnnsnssentnnnnns | susessssssssnsssstansssseseens0 | seeeesseesnssesesssessanenssens (0 0
12,4 REAIESIAE. ...ttt | et (0 RO (01 OO 0
12,5 ONEr INVESIEA @SSELS........ucvuieiecieiicie ettt bbbttt nnes | Sbtbebsess st s see st enes (0 (0 R 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS............cc.ocuvivevevceveesicseereeeeiees | e [0 T (01 (232)
12.7  MISCEIIANEOUS PrOCEEUS. .......ovveiveiriiiiciiiiseieis ettt bbbt s ss st s st sntens | dnstessesssssntenas 1,000,000 | .oovivierecieiand [0 PR 0
12.8  Total investment proceeds (LINES 12.1 10 12.7)......vcvevieiiereireteee ettt s sss s ssssessessesssees | eveessssssseses 19,719,696 | ....covvenee. 26,424,006 | ............... 119,155,376
13.  Cost of investments acquired (long-term only):
1311 BONMS.....vveiieeiieiiiciie sttt sttt nns | nnsinnsientins 26,272,932 | oo 33,103,428 | ............... 107,226,918
1312 SHOCKS ettt | Srnesenseneinees 1,227,019 | oo [V 5,472,424
13,3 MOMGAGE I0BNS.....eeveirieieereirei ettt s st entessennts | essesssessessesnssansesseenea [0 [0 TR 0
134 REAIESIAE. ...ttt | bbbt (0 O (0 TR 0
13.5  Other iNVESIEA @SSELS........cvucvceeieciceceie ettt ettt s s ss s nsnns | esseseesssesseses 3,000,000 | ..ooorierinnn 250,000 | ..ooorerrereinee 1,635,000
13.6 Miscellaneous applications 175199 | oo 120,200
13.7 Total investments acquired (Lines 13.1 to 13.6)... .33,528,627 .114,454 542
14.  Netincrease or (decrease) in contract [0ans and Premium NOLES.........cccvivereieenieneesneseessesesssssssssessessssnnies | svessesssssssessessessssssesnensQ | coevesienenessissessennninnneQ [ oo, 0
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @and LiNe 14)........cccorurrrrrinerrininineieeeeneieseeessesesessenes | eeveessseneens (QONE 7R T) ] — (7,104,621) | ovoveeererenns 4,700,834
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOES.......euceueeieecerire ettt ettt bbbttt nssents | Sbeetebsessasbssses st ansenes (0 0 | oo 0
16.2 Capital and paid in SUrplUs, 1SS treaSUNY SLOCK...........cccceiiieiiicieieccesecee et sesesees | evssssessssesessssesesessesened 0 [ e 0 [ e 0
163 BOITOWED FUNGS ...ttt bbbttt ebis | Sbetebsessantessee st st enes (0 (0 O 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities.............cccoveeriveeieieeiieeeeeeeeieees | o0 | e 0 [ e 0
16.5 DivideNds t0 STOCKNOIAETS.........cuuveucecircirecircieie ettt ettt ess s ssssssnssssessesssnsnnnns | susessessssssessssssnsssseseess0. | seesesseessssssensssessansnssens (0 OO 0
16.6  Other cash provided (APPNEA)........c.cvueverrcrrieereieieeese ettt st b st s e s sas s sssssssessessntans | sessessessnsinsenes 2,368,721 | oo, 7,096,731 | .ovcvrrana (45,915,730)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | cccccoeerrvunen 2,368,721 | oo, 7,096,731 | oo (45,915,730)
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).......ccoovvevvevies | covvrrerrnrennens 12,863,437 | ..ooovvveiene (2,263,593) | ..oooverrrrenn 21,229,906
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN.......vueiireeieeieeieeiee ettt s sttt ssens | sansssnsssnssans 52,475,793 | .ovvvvrrrnnne 31,245,887 | ..covvvrerenne 31,245,887
19.2 End of period (LINg 18 PIUS LINE 19.1)....ccuiiiiiieireiineiseiseiieeiiesiies ettt sttt ss st sss bbb snssenes | onssesinesines 65,339,231 | oo 28,982,294 | ....cooonne 52,475,793
Note: Supplemental disclosures of cash flow information for non-cash transactions:
2 oo I 0 s, 0 [ o, 0]
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Statement for March 31, 2018 of the JAMES RIVER |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

D.

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 FIS FIS
# Page Line # 2018 2017
NET INCOME
(1) The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 387,125 |$ 31,165,667
(2) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP
$ 019 0
(3) State Permitted Practice that are an increase/(decrease) from NAIC
SAP
$ 013 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 387,125 |$ 31,165,667
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 160,221,376 |$ 161,053,403
(6) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP
$ 01$ 0
(7) State Permitted Practice that are an increase/(decrease) from NAIC
SAP
$ 01$ 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 160,221,376 |$ 161,053,403

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)

(2-3)

(4)

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.

At March 31, 2018, the Company held no securities with a recognized other-than-temporary impairment.

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

impairment remains):

a. The aggregate amount of unrealized losses: 1. Less than 12 Months $ 80,568
2. 12 Months or Longer $ 103,512
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 2,775,523
2. 12 Months or Longer $ 2,287,244

Impairments are based on periodic analytical reviews. Analysis relies on actual collateral performance measurements including, but not limited to prepayment
rates, default rates, delinquencies, and loss severity source through third party data providers.
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statement for March 31, 2018 o the JANIES RIVER INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

1) The Company invests in repurchase agreements with term limits of no more than 30 days. The Company's investment policy requires that the collateral
securing the repurchase agreement have a market value of no less than 102% of the repurchase amount. Repurchase agreements are classified as cash
equivalents.

(2-7) Not applicable as the Company has no open repurchase agreements of securities lending transactions as of March 31, 2018.

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing - None
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - None
H. Repurchase Agreements Transactions Accounted for as a Sale - None

l. Reverse Repurchase Agreements Transactions Accounted for as a Sale - None
M. Working Capital Finance Investments - None

N. Offsetting and Netting of Assets and Liabilities - 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

The effective tax rate decreased for the three months ended March 31, 2018 from the rate in the prior year primarily as a result of the application of the Tax Cuts and Jobs Act
of 2017 (the “Act’) , which, among other things, reduced the Federal statutory tax rate to 21% (previously this rate was 35%).

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

C. Effective 1/1/2018, the Company entered into a reinsurance agreement with Carolina Re, a Bermuda affiliate, whereby the Company ceded 70% of premiums
earned and 70% of losses and allocated loss adjustment expenses incurred. The agreement includes a ceding commission rate of 5% on Commercial Auto
business and 28.5% on all other business.

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
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Statement for March 31, 2018 of the JAMES RIVER |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 20 - Fair Value Measurements

A Inputs Used for Assets and Liabilities Measured at Fair Value

(1)

)

Fair Values for ltems Measured and Reported at Fair Value by Levels 1,2 and 3

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:

(a) 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.
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.

Fair Value Measurements at Reporting Date

Net Asset Value
(NAV) Included in
Level 1 Level 2 Level 3 Total Level 2
Assets at Fair Value
Bonds - industrial & misc. $ 01$ 22,371,924 |$ 0 |$ 22,371,924 |$
Perpetual preferred stock - industrial & misc. $ 01($ 34,637,868 |$ 0 |$ 34,637,868 |$
Common stock - industrial & misc. $ 10,814,387 |$ 1,887,672 |$ 0 |$ 12,702,059 |$
Total $ 10,814,387 |§ 58,897,464 |$ 0 [$ 69711851 |$ 0
Liabilities at Fair Value
$ 01$ 0% 0 |$ 0%
Total $ 01$ 01$ 0 |$ 013 0

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

(3) Transfers in and out of Level 3 are recognized based on the beginning of the reporting period.

(4)

(5)

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, 2018, there were no investments for which external sources were unavailable
to determine fair value.

Derivative Fair Values- Not applicable

B. Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements - Not applicable

C. Fair Value Level

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.

Net Asset Value
Aggregate Fair Not Practicable | (NAV) Included
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (Carrying Value) in Level 2
Bonds $ 165,701,960 |§ 161,354,996 [§ 6,542,979 |$ 159,155,965 |$ 3,015 |$ 0 |$
Preferred stocks § 46,957,468 |§ 44,722,187 |$ $ 46,957,468 |$ $ 0 |$
Common stocks $ 12,702,060 |$ 12,702,060 |$ 10,814,387 |$ 1,887,672 |$ $ 0 |$
Cash equivalents & short-term
investments $ 82412370 |§ 82412370 |§ 4,034,852 |$ 78,377,518 |$ $ 0 [$
$ 307,773,856 |$§ 301,191,612 |$ 21,392,219 |$ 286,378,623 |$ 3,015 |$ 0 |$
D. Not Practicable to Estimate Fair Value - Not applicable
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statement for March 31, 2018 ofthe JAMES RIVER INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

Note 21 — Other Items

C. Other Disclosures and Unusual Items - Effective January 1, 2018 the Company entered into a reinsurance arrangement with Carolina Reinsurance, a Bermuda
affiliate. See Note 10C.

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

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, 2018 December 31, 2017
Balance at beginning of period $187,401 $121,929
Loss and loss adjustment expense incurred:
Current accident year 33,613 120,253
Prior accident years (1,375) 683
32,238 120,936
Loss and loss adjustment expense payments made for:
Current accident year 3,935 27,114
Prior accident years 18,157 28,350
22,092 55,464
Balance at end of period $197,547 187,401

Reserves for incurred losses and loss adjustment expenses attributable to insured events of prior years, decreased by approximately $1,375 in 2018, resulting primarily from a
decrease in the commercial auto line of business. This change is the result of an ongoing analysis of recent development trends and additional information regarding
individual claims. The Company had no significant changes in methodologies and assumptions in 2018.
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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NOTES TO FINANCIAL STATEMENTS
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Statement for March 31, 2018 of the JAMES RIVER |NSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

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

2.2 Ifyes, date of change:

3.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] NoJ[ ]
3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.

Carolina Re, an affiliated insurance company, was formed on January 1, 2018.

3.4 s the reporting entity publicly traded or a member of a publicly traded group? Yes[X] Nol[ ]
3.5 Ifthe response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 1620459
4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

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

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

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

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

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

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

6.4 By what department or departments?

Ohio Department of Insurance

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

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

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

7.2 Ifyes, give full information:

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

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

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

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

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

9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]

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

)
)

o

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

c) Compliance with applicable governmental laws, rules and regulations;
d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
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10.1
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

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
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 If yes, 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 17,318,839 17,454,350
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) $ 17,318,839 $ 17,454,350
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] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
Suntrust Bank P.O. Box 465, Atlanta, GA 30302
US Bank, N.A. 1025 Connecticut Avenue, N.W., Suite 517, Washington DC 20036
US Bank, N.A. One Federal Street, Third Floor, Boston, MA 02110
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 4
Date of
Old 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 XXJBOBRONBIFETFPCB63 SEC NO
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statement for March 31, 2018 o the JANIES RIVER INSURANCE COMPANY
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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:

19. By self-designating 5*Gl securities, the reporting entity is certifying the following elements for each self-designated 5*Gl security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist.
b.  Issuer orobligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5*Gl securities? Yes[ ] No[X]
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Statement for March 31, 2018 of the JAMES RIVER |NSURANCE COMPANY

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

3.1
3.2

4.1

42

5.1

6.1
6.2
6.3
6.4

71

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAJ[]
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:
Caroline Re, a Bermuda affiliate, was formed effected January 1, 2018.
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

Total XXX XXX 0 0 0
Operating Percentages:

5.1 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
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] No[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] NoJ[ ]
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Statement for March 31, 2018 of the JAMES RIVER |NSURANCE COMPANY
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
Affiliates
00000........... 98-1412720.......... Car0liNA RE, LEG. ...t BMU.......... Unauthorized....| .......... [ ‘ .........................
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Statement for March 31, 2018 of the JAMES RIVER |NSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama 1,180,853 602,186 ...40,159 4,560,617 | o 4,766,570
2. Alaska......coooorrrenrnnreieniens 112,307 86,446 302,863 | .o 279,547
3. ANiZONA.... AZ|.... B | v 2,097,448 | ....covvvenee 1,652,113 | oo 1,166,013 | o 159,540 | e 774,220 | oo 4,844,538
4, Arkansas.........coomrrerninnenns AR |...... E.. 317,297 339,829 1,756,091 | oo 1,364,597
5. California.......cccoerernieneirenen CA|.. E.. 46,268,528 | ............... 33,281,880 ...170,860,611 | ..coovvvnvnee 134,500,636
6. Colorado........coeurrerrerenrennenes CO ... | ST T 2,679,511 | oo 1,735,136 | oo 313,845 | i 441,622 | 9,914,420 | ..oovvrerernn 4,351,146
7. Connecticut 1,176,045 775,828 ...180,114 103,357,382 | o 2,849,305
8. Delaware 143,893 160,755 551,419 | o 472,933
9. District of Columbia................ DC|...... B | v 2,078,752 | ..ooevrerenee 1,002,357 | coovvvireerenn867,385 | ol 191,739 | e 5,754,399 | ..o 2,310,730
10.  Florida 17,638,139 | oo 11,347,382 65,603,505 | ....cvorunnnn 42,186,342
11.  Georgia . 4,578,087 ...3,014,060 ..15,998,081 | .... 7,167,271
12, Hawali.....coccovvrenrrrnieircenne 270,583 142,313 1,090,109 | .o 551,068
13. 287,070 240,569 682,631 | oo 743,598
14. ...14,659,550 ...3,506,882 29,013,882 | .... .. 17,175,166
15. 1,660,719 885,764 5,088,501 | c.cvveririrnas 3,560,273
16, 1oWa.ocecreeeneseneened A [l B | 293,202 | coovereeeireieenns 230,547 | o 17,958 | (9,483) | v 1,530,830 | .coovrrvercnnn 1,004,629
17, Kansas........cocovevevneeneninininns 291,390 290,952 | ..o 0 | e 12,156 12,070,899 | oo 954,192
18, Kentucky......cocoveeveereersiencenens KY | ...o.c. | T O 2,433,990 359,178 | v 106,143 | e (30,232) 2,686,784 | oo 2,782,650
19, LOUISIANA........cvverererreriririririnas LA|...... Eo | v 2,575,506 | ...cocveerener 1,868,521 | oo 686,849 | ....ccoovvrierin 701,775 | oo 11,818,438 | ..cvvvvrnae 9,709,072
20.  MainB....ocooeeeenierererineineieinae 122,818 | oooveierereeenen 10,866 | o (3,241) | oo 5,255 363,858 | .o 189,938
21, Maryland.......ccocovevevvcnrecn MD | o B | 002,723,616 | e 1,638,585 | ...oovoerirines 858,491 | oo (292,788) ..6,365,169 | ..o 3,526,243
22. Massachusets........c..ccceneenee. MA|...... | T O 3,703,317 | oo 2,761,043 | oo 64,735 | oo 737,221 | v 11,469,768 | ..coovvvrreenne 7,271,300
23, Michigan........ccccooerrerninrerrennns MI 1,445,422 646,860 270,910 5,214,581 | oo 3,654,388
24, Minnesota........ccc.ueereureneencs MN | ....... | T O 1,142,460 657,132 126,594 3,116,898 | o 3,890,729
25, MiSSISSIPPI..coerermeerereereernrenes MS|....... | T T 395,234 | oo 393,684 | oo 8,243 | 6,299 | 1,223,156 | oo 822,304
26. Missouri 1,842,849 876,535 0,004,693 | o 4,492,470
27.  Montana........ccccoevmrrrrrninnenns MT |....... E. 229,066 233,362 ....1,863,300 | .o 1,712,718
28.  Nebraska.........coceorerereeneins NE|...... B | s 145,253 | ..o 253,411 | oo (3,453) | 00 166,203 | e 958,050 | ..voucvreirerinines 831,046
29. Nevada.....cooeovrvneneenreceee NV | B | 0000.3,027,880 | e 2,237,283 11,014,997 | oo 5,197,936
30. New Hampshire... . ....96,204 W TTAT98 | e 259,354
31, New Jersey....oonnecneeneed Nd | o Bt | eii00000.5,353,162 | oo 4,295,253 21,535,650 12,094,824
32, New Mexico.......ccourevrrnennee 198,416 | ..o (29,449) 1,071,703 | oo 427,291
33.  New York..... ...16,710,937 | ... .10,308,025 ...514,576 67,120,816 | ... ....51,170,402
34.  North Carolina 2,087,262 | ..covvverenee 1,630,471 320,872 7,600,853 | ..covviiinnns 3,521,408
35. ..4,070 ....1,252,680 633,539
36, Ohi0...coeerecrercrernirnereeed OH il |0 0 | 0 [ v [ (0 ORI 0
37. ..601,778 +..5,067,906 | ...ovoeverinne 3,199,054
38, 0regon......ccovevevveneriernenend OR ot Bt | 01,887,922 | 1,429,026 | e 2,508,065 | ..covvvireennn 128,669 | o 3,868,950 | ...covvriernnan 2,799,820
39. Pennsylvania 14,789,995 | ......ccocoocd 9,542,866
40. Rhode Island 303,536 913,828 | ..o 495,441
41.  South Carolina.........coceevevenee. SC| ... | T 1,168,857 | oo 656,420 | ..ooovverririenee 105,264 | ..o 6,811,891 | oo 4,156,846 | ......cccvennee 1,974,960
42.  South Dakota 213,288 | oo, 65,381
43, Tennessee.......ccommeurereeens TN|....... | T O 1,641,253 | oo 1,040,208 217,075 | o 5,405,710
44, TeXAS...ocirerrirerinrirereinrins TX| e Eo | v 5,210,724 | ..coovvvvrene 6,375,197 | oo 299,944 | ..o 1,435,601 | .cooovvcrenen. 31,285,351 | .covvvernae 29,434,679
45, Utah..ccee UT . E. 756,039 463,864 221277 | e 1,981 102,083,385 | oo 1,271,449
46. Vermont 127,745 223,568 | ..o 336,588
47, Virginia.......ocoeveeeneereeeineiieenns VA|...... | T O 2,499,144 | ... 1,841,562 | cooovoeene 330,297 | e 307,651 | .o 8,587,135 | v 5,514,799
48.  Washington........ccoeovevvecnecc WA | Bt | 003,077,122 | e 2,761,221 394,614 14,565,006 | ..o 11,115,763
49.  West Virginia 454,601 138,961 | .ooveevereeeieriene (1,853) | ovoeerereennes 3,958,074 | ..oooovivinne 1,242,188
50.  WiSCONSIN.....c.vrvrerrereerirernes WI....... | ST T 1,448,999 | ...oovvvene. 1,440,844 | ... 184,063 | ...ovoeeenn 71,072 | o 4,901,497 | oo 2,879,895
51. Wyoming 111,289 | o0 | 0 | i0000000.390,037 | e 569,036
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....ovuvereieirirernirircreins XXX | e 164,708,283 | ............. 107,061,020 | ...............44,376,819 | ...............33,417,349 | .............590,125,825 | .............. 417,157,150
DETAILS OF WRITE-INS
580071, oo [0, 0 GO (0 N [0 (0 O (0 0
58002. ..ot [0 SO (0 N [0 (0 O (0 0 ..
58003. .o [0, 0 GO (0 [0 S (0 O (0 (0 0
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | oovevrveeriieeeiicennd 0 [ e 0 | e 0 [ e 0 [ e (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 I {01 O [0 (01 IO [0 PN 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 1 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 0
(other than their state of domicile - See DSLI) 52 N - None of the above - Not allowed to write business in the state.............. 4
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0
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Statement for March 31, 2018 of the JAMES RIVER INSURANCE COMPANY

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

James River Group
Holdings, Ltd.

100% Ownership | 100% Ownership

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

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

100% Ownership

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

100% Ownership

100% Ownership

100% Ownership

100% 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

Carolina Re, Ltd
(Bermuda)
EIN# 98-1412720

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, 2018 of the JAMES RIVER INSURANCE COMPANY
SCHEDULEY

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

[4%9)

1 2 3 4 5 6 7 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| ID 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) (Y/N) *
Members
0000 [ ..o 00000... |98-0585280.. | .......cverec. 0. 1620459 |NASDAQ.......... James River Group Holdings, Ltd.............cce.... BMU......... UIP s |ttt neneninns | esssssessssissenesenes | coneens 0.000 | vouveuereririeererieesseiserse e | e N [
0000 00000... | vveveeererrrerens | ceerrrerreennnns (V1 PO (018 James River Group Holdings UK, Ltd............... GBR.......... UIP...coounne. James River Group Holdings, Ltd................... Ownership......... ...100.000 |James River Group Holdings, Ltd..........ccccocee | vooo N [ S
0000 00000... |05-0539572.. | .....cccevvnec. (V1 PN [V O James River Group, INC.......cvvevvreriercrniniins DE.....ccce. UDP......ccco.u. James River Group Holdings UK, Ltd............. Ownership......... ...100.000 |James River Group Holdings, Ltd........cccccovews | e N [
0000 [ .voeeereereereereeereieeeeeeseiseeeenes 00000... |98-0684843.. | ......c..cecn... (V1 PR (V1 JRG Reinsurance Company, Ltd...........ccccoeeene BMU......... A James River Group Holdings, Ltd................... Ownership......... ...100.000 |James River Group Holdings, Ltd..........ccccocee | vouoe [\ [ S
0000 [ oo 00000... | 35-2242298.. | ......cccvunnnd (V1 R (V1 Potomac Risk Services, INC........ccovevrvrirvirenee VA NIA..co. James River Group, INC........ocvvevvvrveerieriennnns Ownership......... ...100.000 |James River Group Holdings, Ltd..........ccccocee | wonee [\ [
3494 12203... | 22-2824607.. James River Insurance Company..........c..c....... James River Group, Inc Ownership......... ...100.000 |James River Group Holdings, Ltd
0000 00000... |03-0490731.. . | James River Management Company... .. | James River Group, Inc. . | Ownership.. ...100.000 | James River Group Holdings, Ltd.
3494 | James River Insurance Group | 13685... | 20-8946040.. | ................ (V1 IO (V18 T James River Casualty Company..............cc.c.... VAo (DS TN James River Insurance Company................... Ownership......... ...100.000 | James River Group Holdings, Ltd
3494 | James River Insurance Group | 31925... |42-1019055.. Falls Lake National Insurance Company........... James River Group, Inc Ownership......... ...100.000 | James River Group Holdings, Ltd
0000 00000... [20-0067235.. Falls Lake Insurance Management Co., Inc...... James River Group, Inc. Ownership ...100.000 |James River Group Holdings, Ltd
3494 | James River Insurance Group|11828... [20-0328998.. |................ (V1 PR (V1 Stonewood Insurance Company...........c..cc.ce... NC....cco... A Falls Lake National Insurance Co..........c.c...... Ownership......... ...100.000 |James River Group Holdings, Ltd..........ccccocee | weno |\ [V
3494 | James River Insurance Group [ 35211... | 31-1277903.. | .......co...... (01 I [0 Falls Lake General Insurance Company........... OH...cce.e. A Falls Lake National Insurance Co................... Ownership......... ...100.000 | James River Group Holdings, Ltd..........c.ccccc.. | ... N...... [
3494 | James River Insurance Group | 15884... |47-1588915.. | ................ (01 I [0 Falls Lake Fire and Casualty Company............. CA..... A Falls Lake National Insurance Co................... Ownership......... ...100.000 | James River Group Holdings, Ltd..........c.cccco. | o.e.. N...... [
3494 | James River Insurance Group [ 00000... |98-1412720.. | ........ce...... (V1 IS (V1 Carolina Re, Ltd........cccovvvvvirinrreeiecnis BMU......... A James River Group INC. ......coovvevvrreereiniinnnns Ownership......... ...100.000 |James River Group Holdings, Ltd...........ccccoces | vone [\ [ S




Statement for March 31, 2018 of the JAMES RIVER |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date

Lines of Business

1

Direct Premiums

Earned

2
Direct Losses
Incurred

3
Direct
Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

—~
SCOWOmO A WN

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUATANLY.........cc.ccuiuiieieicie e
. Ocean marine
. Inland marine........ e
. FiNancial QUaranty..........ccceueueiiirieiessesee et snsenaes

. Medical professional liability - occurrence
. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,

. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. Auto physical damage..........ccceueuevieiriieece e
. AICraft (all PETIIS)......cvevceeieieies e

. International.. | o
- WAITANEY ...

. Reinsurance-nonproportional assumed property...........ccuveeereereeneeeneeees
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business. .
s TOAIS .ot

Other liability-occurrence..
Other liability-claims made....
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability..........

: Sum of remaining write-ins for Line 34from overflowpage e
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......ccoeererirsrerierierrsisriannas

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. International..
L WaAITANEY ..o bbbt
. Reinsurance-nonproportional assumed Property............ccceeeeerveererierereeieesesesessenenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines. e |
. Aggregate write-ins for other lines of BUSINESS............ccccecveeieeviceee e

e TOMBIS ettt

. Allied lines....
. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.
. Mortgage guaranty
. Ocean marine
. Inland marine........
. Financial guaranty...........cocoevenenninnenee

. Earthquake.........coooevevivicicceinn,
. Group accident and health
. Credit accident and health
. Other accident and health.
. Workers' compensation....

Medical professional liability - occurrence....
Medical professional liability - claims made..

Other liability-0CCUITENCE.........c.vveveeicrcteie et
Other liability-claims made
Excess workers' compensation

.0
....46,870,585
....14,001,729

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

. Totals (Lines 3401 thru 3403 plus 3498) (LINe 34).....o.oooooosoooos N

coooo
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Statement for March 31,

aigoine JAMES RIVER INSURANCE COMPANY

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

PART 3 (000 omitted)

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 2018 2018 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 2018 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. 2015 + Priof....cco. | covvvereersresian. 17,605 | oo, 32,497 | oo 50,102 | oo 5120 | oo 259 | oo 5379 | i 13,905 | e 248 | 031,034 | e 45187 | 1420 | [CLL) 464
2. 2016 s e 16,882 | oo, 27,277 | oo 44,159 | oo 4,088 | oo, 151 | oo, 4219 | oo, 15,883 | oo 393 | s 23,251 | oo 39,527 | .o, 3,069 [ [R2:72) IS (413)
3. Subtotals
2016 + Prior.....c.. | cooceeirieeiicienas 34487 | oo 59,774 | el 94,261 | oo 9188 | oo 410 | o, 9,598 | .o 29,788 | ..o 641 | oo 54,285 | i 84714 | 4489 | (4,438) | oo 51
4, 2017 s | et 24,855 | oo 68,284 | oo 93,139 | o 7,935 | o 624 | oo, 8,559 | .o 27,014 | oo 664 | .o, 55476 | oo 83154 | .o 10,094 | ..o (11,520) [ oo (1,426)

5. Subtotals

2017 + Prior........
6. 2018...iiieiens [errieiens D00, SO I 20,0, SO .0, SO I D0 O IR 3,934 | o 3934 | XXX eivirrens | crerreessisseenisssseenns 4,962 | oo 24719 | oo, 29,681 |.oivrenns 0.0, SO I 20,9, ST I XXX oo
7. TotalS. ..o | e, 59,342 | oo 128,058 | .ovvverereine 187,400 | .oovvevre, 17123 | o 4,968 | .ooovvveeeen 22,001 | oo, 56,802 | .ooveeieerrieinn 6,267 | ..ooveverriiinns 134,480 | ..ovovveene 197,549 | ..o 14,583 | ..o (15,958) [ ...vovvrevreeieinns (1,375)
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 161,053
T e 246 % | 2. e, (12.5)% | 3. v (0.7)%

Col. 13, Line 7

Line 8

Ao (0.9)%




statement for March 31, 2018 ofthe JAMES RIVER INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

> w N

Bar Code:

* 12 2 03 20184 90000O0O0 1 *

* 12 2 03 2018 3 65 00001 *
* 12 2 03 20185050000 1 *

Q15

Response

NO

YES

NO

NO




Statement for March 31, 2018 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. DedUCtibIE FECOVEIADIE..........ccveviecerieietc e essebensnns | sesessssesessssenns 2,000,477 | coovoereeeeeeeeeeee {1 [ 2,000,477
2505. Claims expense receivable... | ..1,276,529 . .1,276,529
2506, ONET ...ttt sttt st
2597. Summary of remaining write-ins for Line 25

Additional Write-ins for Liabilities:

2504. Other liabilities
2597.  Summary of remaining write-ins for Line 25

1 2
Current December 31,
Statement Date Prior Year
............................. 1,595,189
............................. 1,595,189

Q16




Statement for March 31, 2018 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, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann
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
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 amounts
Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

o ol oo oo oo

o

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of PHOT YEar..........c.ovureeeneereuneeneeneereeseeeeeeneens
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............cccccvieevciieiiescsesecn
ACCTUAl Of AISCOUNL. .....coveeriri b \
Unrealized valuation increase (deCrease).........oovueveuirrerererserseeersreissesnnenns
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees..............
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment recognized............cocvvvvreneenenisineneneneeneens

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Total valuation @lIOWANCE. ............covueueiircieicte et b st n s b s tene
Subtotal (Line 11 plus Line 12)..
Deduct total nonadmitted amounts............cccoeveeerernerisirreineens
Statement value at end of current period (Line 13 minus Line 14)

olojlojlojlo|jlo oo oo oo ooo

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PHOK YEAI..........cccvviveiiceiiee et
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
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total NONAAMItEEd AMOUNES............ciiiiieiciieie ettt bbbttt
Statement value at end of current period (Ling 11 MINUS LINE 12).......overeirirrrismeireisnessessessssssssessssssssssssnssssssssssssessssssssssasssses

................................... 23,364,793

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

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® NS ok N =

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees.
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)...
. Deduct total nonadmitted @aMOUNLS..............ccevevireieieieisie e

. Statement value at end of current period (Ling 11 MINUS LINE 12)........coiiiiviriiiieiesieiecessssisississeesessssessssssssssessssssssnens

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bONAS AN SLOCKS ACUIFED.........vevererririiceei sttt sttt
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PrEMIUM..........ccviiecee ettt bbb a bbbttt es e aes
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized....

227,504,760
27,499,951
(290,695)
(657,942)
944,966




Statement for March 31, 2018 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

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 91,954,723 | oo 4,316,321,763 | ..oovvverrrrrennne 4,295,248,536 | ....oovernrrririrniriniis (17132) ] e 113,010,818 | .ooveeeeireeercrieeeinerirsnsiesssnes | creeeessesissesssesssssssesssssssessssnens | oeesseesssesssseessenenns 91,954,723
2. NAIC 2 ()it | seriseesi e 33,104,721 | oo LU O (1 RN (9,982) [ ovvvrrirerireirieninne 33,004,739 | ..vorrercriennierinennieessneniees | et | e 33,104,721
3. NAIC 3 (@) eurerrerirreierircriresiesiseesi st esssees | s 2,663,640 | ....oovvrrcrieniins 1,515,037 | oo 1,541,026 | ..o (11,802) [ ovvvrrercrererircrians 2,625,849 | ..o | s | et 2,663,640

NAIC 4 (8)-vovvevermeerereseeeseesseessssessssssessssssssssssssssssssesssssssssssssssssassssnsssns | osssssessssnssssassssnsens 69,798,263 | ...ooovvvrrrirrrernenns 19,640,496 | ...oovvvveerrrirrrinnn 13,634,105 | ..oovorreerrerrrereeeienns (S ) | A 75,710,483 | ovoreereeireerseecrssenesssnsssnnes | crveesesssssssnsssssssssssssssssssssnees | soesssssssssssssssssnsenns 69,798,263

NAIC 5 (8)-vrvvvvereersaeeeseessseesseessseesssessseesssessssssssssssssssssssssssssssssssassssssssns | osessssssssnssssassssneens 14,422,515 | oo 2,543,008 | ..o 625,881 | .ooooeereeeeirennne (1,049,107) | vovvovveererereeerenenns 15,290,825 | ..ouvvverreerreerseeseessenesseessenssas | wereeessseessnessssss st sessssssas | sseessesssessesansssannes 14,422,515

20ISsO

1,150,786

Total BONS.......coiiiiiiiiciciicn s | s 211,943,862 | ...coovvviiiniinnns 4,340,020,394 | ..o 4,312,200,334 | ..o, (31,408) | ...oovvvvviiiciinne 239,732,514 | .o 0 [ O 211,943,862

PREFERRED STOCK

NAIC Tttt | eetsesi et (O RO [0 RO (RO 0 [ 0 | et [ et | et 0

NAIC 2.t | eenereese s 37,740,082 | ..o (0 OO 780,534 | ..o (V2SR 1<10) 36,662,868 | ..o | et | e 37,740,082
10, NAIC 3e. s | e 8,059,520 | ..o (O TR 0 [ (U 8,059,520 | ..o | s | e 8,059,520
110 NAIC A | e 0 [ 0 [ 0 [ 0 [ 0 | i [ | 0
12, NAIC B | s 0 [ 0 [ (O N 0 [ 0 [ oo [ e | e 0
130 NAIC Bttt | et 0 [ 0 [ 0 [ 0 | 0 | s | et | e 0
14, Total Preferred SOCK............couiuriiriiiicieisecceseeeceeesssecisesniees | emressesne e 45,799,602 |.....oooiiiiiiicicisca 0 [ 780,534 | ..o (296,880) | ..o 44,722,188 | ... 0 [ 0 ] e 45,799,602
15.  Total Bonds and Preferred StocK..........oriiniiniiniininisisicsnisnisnins | oniisssisssissiessiesees 257,743,464 | ......ccoocvvvnnnns 4,340,020,394 | .....cccvviiiininns 4,312,980,868 | .......ccccooviiiiiiiiiiininns (328,288) | ....ovvvviiniiiinnns 284,454,702 | ..o 0 [ (O 257,743,464

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§.....78,377,518; NAIC 2§........... 0; NAIC3S... 0; NAIC4S....... 0; NAIC5S...... 0; NAIC6S........ 0.




Statement for March 31, 2018 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 1,130,018 | .o 0,3, SRR (R 1,129,392 | oo (O R 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOF YEAI........covuieiriiiierieieiseise ettt sssssessssssenss | sressesssssssesessssessesssssessessesns 497,952 | oo 13,158,814
2. Cost of short-term iNVEStMENES ACUINEA...........ccvuiveieiiiiiiieiei ettt b st bbb tsnas | estessssssessessssessesse s ssssesses e 994,966 | .o 497,876
3. ACCIUAL OF GISCOUNL.......ooviiiiiii bbb | Ghnbs bbb TA3 | s 1,011
4. Unrealized valuation iNCrEASE (AECTEASE).........ruuurerereirrerreerreseeseeeeessesseessesseessssssssessesssessesssssessessessessessessssssessessnsnnss | soessssssssssssssssessessssssessessassnsssessasssnssn 0 | et 0
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 (12) ] coeveeeeeees e (232)
6. Deduct consideration reCeived 0N QISPOSAIS...........cccuiveieeiicieiriicicicisete ettt bbb bbbt st essenas | ebtesesestessesssess st s st s 363,631 | oo 13,159,517
7. Deduct amortization Of PrEMIUML..........cccviiuiiiiieiics ettt b st bes s s sssebnnens | 4ebessssesssassesessesessssesesssebessnsesesnaebnen 0 [ oo 0
8. Total foreign exchange change in book/adjusted CarTyiNgG VAIUE.............cueiiurerireiineireieeeseere e et ssesssstessness | sessaseessssesssessessesssessessessasssessessaneseses L0 PO 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........ceururirrieieiririeieiseeeee e eeseseeenes | srseessssssesssessssssssssssssssssnseesessnsensssssens 0 ] o 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........cccceviurierieriiiieeinsseessienieis | v sssessenes 1,130,018 | oo 497,952
11, Deduct total NONAAMItEd @MOUNLS...........c.riiirieeieie et nses | fenbsessenssns st 0 [ e 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).....veiiiiiieiieiiiisieseseissiesiesssssssessesssssssssessssssssssessenss | sssessssssssssassesssssssessessssansasss 1,130,018 | oo 497,952

QsI03




statement for March 31, 2018 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, 2018 of the JAMES RIVER |NSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

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

1
Year To Date
............................................ 69,201,126
....................................... 4,325,059,812
............................................................ 0
............................................................ 0

....................................... 4,312,978,586 | ......ccooovvvriinrirnriinnnen....6,938,003,561
............................................................ O OO |
............................................................ L OO SORO |
............................................................ 0 | o0
............................................ 81,282,352 | ..oovvverinrinieniinninnn69,201,126
............................................................ O O OO PROPOOON |

............................................ 69,201,126

QsI08




statement for March 31, 2018 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, 2018 of the JAMES RIVER INSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Any Other Class of Asset - Unaffiliated
Anders Capital LLC . | Schulenburg 11/27/2017..... 1 0 [ 3,000,000 | .0 [0 | 0.000
4299999. Total - Any Other Class of Asset - Unaffiliated 0 3,000,000
4499999, SUDEOLAI = UNGFAIIAIEA. ... vttt sttt sk 8 848k E 84 EE o0 4488 1eEEfoEEEH£EE4EE8 1R 8 4£ LR 4R L8 14LEf4EE84HEE4EEE4EEE1e0E1 44EEoEEfoEEf1EEE AL EE4EEEeLE R E LA L8 4EEE oL R 4EEE LA 4EEE LR LR HEEEHeLE 1A 1L E LR EE £ EE LR LR LA EEE LRk 0 [ 3,000,000
499999, TORAIS. ...tttk E £t f kR E ek erete | ALREeeeEfeeEE oLt eLEE e LR E oL LAt LEE R L EsehEerE eLLEeLE LR eeeE e LR LR R LR E LR R LA E LR E LR e [V 3,000,000 | o
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
AG DIFECE LLP......ooiviiiiiieiiniieniinisnissisnicnienes | coresississsnisnsesssseneesesseees | ....... | Capital distribution...........cccccouieniiieiincnns 09/01/2015 | 01/31/2018 | ....... 4,438,739 0 0 0. 4,443,775 0 .0 0 0] s 109,375
4299999. Total - Any Other Class Of ASSEt = UNAFfIIBIEA. ... ... ireeris ittt ettt | seriaa 4,438,739 0 0 0] . 4,443,775 0 .0 0 0 [ s 109,375
4499999, SUDLOtAI = UNGFFIIBIEM. ......evveeerssteists etttk 24888888110ttt | crrenes 4,438,739 . 0 0 0. 4,443,775 0 .0 0 0 [ e 109,375
4899999, TOMAIS........vvoveeieesreseesieeeteees st eeb sttt SEiLER LR R Rkttt | arried 4,438,739 | oo ()] (] 0 0 0 0. 4,443,775 0 .0 0 0] 109,375




Statement for March 31, 2018 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. Special R e and Special A
3140H5 AW 1 | FEDERAL NATIONAL MTG ASSOC #BJ3620 e | ................ | 01/05/2018........ SUNTRUST CAPITAL MARKETS 1,574,297 ..1,500,000 1,667
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments...........ccocooveenee. 1,574,297 ..1,500,000 1,667
Bonds - Industrial and Miscell:
00215N  AB 6 |ATS (GREENLIGHT MERGER CORP) TL 2L . . .| 01/19/2018........ BANK OF AMERICA 55,283 54,600
00215N  AF 7 | ATS (GREENLIGHT MERGER CORP) TL B...... BN .. | 02/23/2018. BANK OF AMERICA 1,866,222 ..1,875,600
00241Y  AM 6 |AVSC HOLDING CORP TL B .. | 02/23/2018........ GOLDMAN SACHS.......... 1,027,026 ..1,029,600
00241Y  AQ 7 |AVSC HOLDING CORP TL 2L . 02/23/2018........ GOLDMAN SACHS.......... 598,180 602,700
04016Y AB 5 | WW MEDICAL & HEALTHCARE HOLDINGS TL.. . | 11/02/2017........ UBS WARBURG..... 492,525 .
12653E  AC 8 |MEDRISK (CP VI BELLA) TL....cvuiiiiieieiiieiseicrieeieseisesiesisesesessisssssssssssessenins | soesesesssnnes 01/25/2018........ JEFFERIES & COMPANY INC 209,675 | ..o 210,200
16308T  AB 7 | DAIRYLAND USA CORP(CHEFS WAREHOUSE) TL.. 12/13/2017........ JEFFERIES & COMPANY INC 921,786 921,786
17026C  AC 1 |CHLOE OX PARENTLLC TLB I . [ 1212172017........ UBS WARBURG..... 593,307 . 599,300
20038G  AB 4 | COMFORT HOLDING (INNOCOR) TL....vvuierirereriiireriserresenisersesssisesississesessssnesenes. | coseesesseennes 01/25/2018........ BARCLAYS CAPITAL......cooiviiirieriiieieeieresieeiesissssesenseenenes 66,528 67,200
20589M AP 3 | CONCENTRA INC 2L .. | 01/25/2018........ JP MORGAN SECURITIES INC....ccoovvviiririeiernnieiesieieissienes 1,107,106 ..1,129,700
243470  AB 1 |DECK CHASSIS ACQUISITION INC 2L o .. | 02/16/2018........ CITIGROUP GLOBAL MARKETS 616,002 612,210
26251L  AC 8 | DRYDEN SENIOR LOAN FUND 18-B4A A.........vuiiiiririeiniirersintiesissiesssisieninsiens | coveeresinsnnes 03/20/2018........ MORGAN STANLEY & CO.....cooucvuriirirrirernrineiesinerceisnerenes 1,000,000
38019U AB 8 |GOWIRELESS INC TLB.....cccovuveneee 12/21/2017........ UBS WARBURG..... 555,588
427030  AG 0 | VARSITY BRANDS HOLDING CO TL...ucvuierireririreriniirireriseresiseisesiesiseesesssesssesenesenes .. | 12/07/2017........ JEFFERIES & COMPANY INC 412,726
44988L  AC 1 |ARBYS IRB HOLDING CORP TL...coitiiriiiiereriiisirnseisesssiesssssessessssisssesssssssssssens | osssesansenes 01/19/2018........ BARCLAYS CAPITAL.....ovviiiiiiieinieineieiessssiessessssesensnsnes 756,704
48259K  AB 8 | K-MAC HOLDINGS CORP TL .1 03/09/2018........ KOHLBERG KRAVIS ROBERTS & CO....... SR 481,793
51187G AC 6 |WORLDSTRIDES TLB o .. | 12/08/2017........ GOLDMAN SACHS.......... 956,348 .
53226G  AG 6 |LIGHTSTONE GENERATION LLC TL B.....cvoureriierieriiirienirsresssissieesieseesesssiennies | cvevesenessenns 02/01/2018........ CREDIT SUISSE FIRST BOSTON........cccovrvuirirnes T12,682 | ..o 712,682
53226G  AH 4 |LIGHTSTONE GENERATION LLC TLC .. | 02/01/2018........ CREDIT SUISSE FIRST BOSTON.........ccccvvverrrinenes 45,253 45,253
57810J AC 2 |MAYFIELD AGENCY BORROWER INC TL .. | 01/31/2018........ BANK OF AMERICA 1,466,630 | ...coovvercrcieciee 1,474,000
58943P AN 2 [MEREDITH CORP TL B.....iiueiiicieireieieeieicicieeiessesssee s sssesssssnesensens | vesesesenenenes 01/18/2018........ ROYAL BANK OF CANADA 757,103 | oo 759,000
70476X  AC 9 |ROMULUS MERGER SUB (PETVET/PEARL INT) TL .. | 02/01/2018........ JEFFERIES & COMPANY INC 795,021 797,014
71913Y  AC 6 |PHOENIX SERVICES MERGER SUB LLC TL .| 01/30/2018........ BARCLAYS CAPITAL.....coourirriirierineeierisssesesisssiessenessenns 172,334 . 173,200
72108P  AM 6 [PIKE CORP TL B....ituiiiiirciiicieiiniiciesiersieie s nisienes. | eeseessanenenes 03/13/2018........ MORGAN STANLEY & CO.....couerriirerirricrniseiesinereeisserenes 634,087 | ..o 635,676
73937U  AF 5 |POWERTEAM SERVICES LLC TL... .. | 02/28/2018........ CREDIT SUISSE FIRST BOSTON.........ccccovvvevirrinenns 760,005 | ..o 762,000
76100L  AH 5 |RESEARCH NOW GROUP INC TL.. .. | 01/02/2018........ GOLDMAN SACHS.......... 82,871 86,100
78453) AC 0 |SMGUSMIDCO2INC TL .| 01/12/2018........ JEFFERIES & COMPANY INC 823,569 824,600
80358T AC 0 |SARBACANE BIDCO INC (PROMETRIC) TL. .. | 01/19/2018. BARCLAYS CAPITAL.. 205,866 .206,900
84763N  AB 6 | KPEXHOLDINGS INC (SPECTRUM PLASTIC) TL.. .| 01/26/2018........ ANTARES CAPITAL LP... 749,961 . 750,900
84763N  AD 2 |KPEX HOLDINGS INC (SPECTRUM PLASTICS) DD.....ccovvvrireriierrieiserenieisnseenenes .. | 01/26/2018........ ANTARES CAPITAL LP.......ovviriiiiiiiieinnisiessiesesisseensnnnes 74,207 74,300
87164G  AM 5 | SYNIVERSE HOLDINGS INC TL . | 02/09/2018. GOLDMAN SACHS.......... 934,065 . 943,500
87256F AB 0 | TKC HOLDINGS INC TL 1L 12/11/2017........ JEFFERIES & COMPANY INC 40,199 40,300
87256F AE 4 |TKC HOLDINGS INC TL 2L... .| 121172017 ... KOHLBERG KRAVIS ROBERTS & CO....... SR 716,002 719,600
89609U AB 7 |TRICO GROUP LLC TL.... .. | 02/01/2018. GOLDMAN SACHS.......... 902,874 .921,300
BL2386 28 4 |INTERNAP CORP TL. .| 02/07/2018........ VARIOUS 403,791 .
BL2572 18 0 |WORLDSTRIDES TL B DD......cccvvriieiiririeieiirienisieisesiesesissiessssssessessensesssseessnes .. | 12/08/2017........ GOLDMAN SACHS.......... 78,758 78,955
BL2634 42 8 | COMMUNITY CARE HEALTH NETWORK TL .. | 02/09/2018........ SUNTRUST CAPITAL MARKETS........coniiirimiieirinieisisnseeresinein T43138 | oo 745,000
BL2640 57 3 |CYANCO INTERMEDIATE CORP TL....oviiiiiiiireiniisiieriseisisesiensessseesisssssesesssssnesns | coesesensesnnes 03/08/2018........ DEUTSCHE BANK 900,543 | ..o 902,800
64911C  AB 3 | VAC GERMANY HOLDING GMBH TL.....ccoivuiirriririniiiireeiiisesesiseressseeessesisessesisenenns D... 02/26/2018........ CREDIT SUISSE FIRST BOSTON.........cccovvvierrineee 844,954 849,200
BL2465 21 1 |ARCHROMA FINANCE SARL TL B2..... D.... 02/15/2018........ BANK OF AMERICA 137,833 . 137,489
3899999. Total - Bonds - Industrial and Miscellaneous. ettt nrans © et et ettt et et et et et ttetet st etetebataetet et et et s anaet et eA et b s eet et e se A et s s Aet et sAee et ebaeeeteb s aet et et setetesaseetet s setebesaseetennsetetasraetenss | arerieteran . 24,698,635 | ....cocooovrcrereieiei 24,816,470
8399997. Total - Bonds - Part 3......... 26,272,932 26,316,470
8399999.  Total - BONAS. ..o enes 26,272,932 26,316,470
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Statement for March 31, 2018 of the JAMES RIVER INSURANCE COMPANY

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

SCHEDULE D - PART 3

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)
Common Stocks - Industrial and Miscell
31337# 10 5 |FEDERAL HOME LOAN BANK OF CINCINNATI...... .. | 03/22/2018........ FEDERAL HOME LOAN BANK.........oovnrinirriririninnns 225.000 22,500 XXX
99C020 81 7 |EXPRO FINSERVICES SARL .| 02/05/2018........ REORGANIZATION.......oiuieiiitisiniiisiissesessenssseenssnsssssns s ensssnssnseness | eonssenssssensssssenssssensensnes 58,757.000 ..1,204,519 XXX
9099999. Total - CommON StOckS - INAUSHIAl @MU MISCEIANEOUS.............oveveieeiieieiiieie ettt sietiets ettetssesetessessebssesssessessetessessesses et esses et aesaesesses e s seseeseEseeaeseeseeseesesensessee e s eeseesee et ensess et e s eesessee et antensetses et ensessebntansessns  etres 1,227,019 XXX
9799997. Total - Common Stocks - Part 3.........cccoovvvvinnnn 1,227,019 XXX
9799999. Total - Common Stocks.... 1,227,019 XXX
9899999,  Total - Preferred ANd COMMON SHOCKS. ... vuururersieresasesirssessteersssessesessssesssssseserssss e ersssesessasssees | eesesssesssesaessessessaeesee8 e e oeE1oeE e E 4084080840880 8408481408014 E 1810808 E 108848108810ttt ennts anbaees 1,227,019 XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS. ..........cuiiuiiriiiiiriieieieisis sttt setians | eesesssessseseeeessessseesess s s b e e ee s R et b bbbt eereres 27,499,951 XXX

(a)

For all common stock bearing NAIC market indicator "U" provide the number of such issues:.....1.
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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. Government
912828 TW 0 |UNITED STATES TREASURY NOTE....... | . ‘ 01/08/2018. | PRIOR PERIOD INCOME.............. 0 (] (01 (U [ I 0 0 0 0 0 ()] I (V)] [ 0 [ 7,125 | 10/31/2017. | 1.
0599999. Total - Bonds - U.S. GOVEIMMENL...........ccvueireriieiieiiiieieieiieieis aortieiisiesiessesssssssessesssessessesnssneas 0 (V] [ (L (L I (V) I 0 0 0 0 0 (| (V] [P 0. 7,125 XXX XXX
Bonds - U.S. Special Revenue and Special A t
FEDERAL HOME LN MTG CORP
31294K  ZF 5 |#E01642 .. 1 03/01/2018. | PAYDOWN......coovvrmmrirrrierirrerennns 6,023 6,023 5,994 6,022 | .ooovrrinn [V I 2 0 2 0 6,023 (V18 R (V1 IS 0 | v 51 105/01/2019. | 1FE............
FEDERAL HOME LN MTG CORP
31204K  ZT 5 |#E01654 ..103/01/2018. | PAYDOWN......ovvrrrrrrirrieinninenes 2,626 2,626 2,614 2,626 | oo (U1 I 1 0 1 0 2,626 0 [ 0 | v (01 IR 21 [ 06/01/2019. | 1FE............
FEDERAL NATIONAL MTG ASSOC
3138ET DZ 6 |#AL8219 .. 103/01/2018. | PAYDOWN......covvrrerrrriireieieens 9,162 .9,162 .9,829 9171 | o 0 9) 0 9) 0 9,162 {1 TR {1 IR {1 PR 49 |02/01/2046. | 1FE............
FEDERAL NATIONAL MTG ASSOC
3140E8 LU 0 |#BA3938 .. 1 03/01/2018. | PAYDOWN......coorrrririrerirerineenns 6,115 6,115 6,423 6,116 | oo 0 (1) 0 1) 0 6,115 (V18 (V1 IO (110 I 36 | 01/01/2046. | 1FE............
FEDERAL NATIONAL MTG ASSOC
3140H5 AW 1 |#BJ3620 .. | 03/01/2018. | PAYDOWN......coorrrmrirrererirerireenns 4,265 4,265 AATB | o (V1 (1 0 0 0 0 4,265 (V18 (V1 IO 0 | v 21 101/01/2048. | 1FE............
FEDERAL NATIONAL MTG ASSOC
314188 3T 1 |#MA2609 .. | 03/01/2018. 9) 0 9) 0 ...14,201 0 05/01/2046. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments (16) 0 (16) 0 ..42,392 0 XXX XXX
Bonds - Industrial and Miscellaneous
00076V AQ 3 |ABG INTERMEDIATE HOLDINGS 2 TL B. | .. | 03/29/2018. | SINK FUND PAYMENT 699 699 695 | oo 701 (3) 0 3) 0 699 0 09/27/2024.
00187U AB 4 |AP EXHAUST ACQUISITION LLC TL....... .. 102/12/2018. [ VARIOUS........cooiviemrieiirineiieinnes | veveveesinerissssinennns | v 557,411 | oo 563,515 | ...coone. 552,244 | .......ccoo. 555,420 (2,540) 0 1,771 0 557,191 0 05/10/2024.
ASP CHROMAFLO INTERMEDIATE
00215K AE 6 |HOLD TL B1 .1 03/30/2018. [ VARIOUS........covvuiemrieiiriniieinnes | e | v 166,719 | ..ccooeee 165,890 | .......... 165,060 | ..ooooverene 165,890 | .ovvvcercrinns 0 | oo (829) 0 (829) 0 165,061 0 11/20/2023. | 4FE............
ATS (GREENLIGHT MERGER CORP) TL
00215N AB 6 |2L .1 03/01/2018. | SINK FUND PAYMENT ......ccoovvvirene [ cormrererinninerienins | cervernnnd 409,300 | .......... 409,300 | .......... 405,980 | ...oovvereeen 354,700 | oo 468 | ......... (1,151) 0 (683) 0 409,300 0 05/30/2025. | 5FE............
ATS (GREENLIGHT MERGER CORP) TL
00215N AF 7 |B .| 03/01/2018. | SINK FUND PAYMENT 598,990 598,990 | .......... 593,000 0 0 0 598,990 0 02/28/2025.
00215P AC 9 |ASP MCS ACQUISITION TL B.... . 103/29/2018. | SINK FUND PAYMENT 1,307 1,307 1,301 0 0 0 1,307 0 05/20/2024.
00241Y AM 6 |AVSC HOLDING CORP TLB vor | .. [ 02/26/2018. | GOLDMAN SACHS.........oovimrrimrrs | coreerienriiesiieniesins | e 1,033,461 | ....... 1,029,600 | ....... 1,027,026 0 33 [V I 1,027,059 | ..ccovvvinnens 0 03/01/2025.
00709L AB 3 |ADMICORP TLB.....cocovirerrirrrirrireiines .. | 03/29/2018. | SINK FUND PAYMENT 938 938 938 0 0 0 938 0 04/29/2022.
00769E AS 9 |ADVANTAGE SALES & MARKETING TL B} .. | 03/29/2018. | SINK FUND PAYMENT 2,617 2,617 .2,565 2,588 | .o 31 (2) 0 29 0 2,617 (V18 (V1 IO (U1 I 31 | 07/23/2021.
00769E AW 0 |ADVANTAGE SALES & MARKETING TL Bj .. | 03/29/2018. | SINK FUND PAYMENT 2,589 2,589 2,511 2,575 | corerenne 19 (6) 0 13 0 2,589 0 07/23/2021.
00912Y AL 6 |AIR METHODS (ASP AMC MERGER) TL. | .. | 03/09/2018. | VARIOUS.........ccccsvuermrirerminiirininns | rrererenincererneiennins | cevens 1,041,832 | ....... 1,039,901 ) 0 967 (U I 1,038,591 [ .ooevvernens 0 04/22/2024.
01860Y AJ 1 |ALLIANCE HEALTHCARE SERVICES TL. |.. | 03/29/2018. | SINK FUND PAYMENT.......c.cccocivee [ cormmmrmmrirerireninenns | cevveriens 11,930 | v 11,930 ) 0 (60) 0 ..11,930 0 10/24/2023.
03211R  AB 5 |AMPLIFY SNACK BRANDS TL.........conc.... ..| 01/31/2018. | VARIOUS 268,369 268,152 ) 0 21 0 268,296 0 09/02/2023.
03976G  AB 4 | ARDEN GROUP INC TL.....covvrrivnrirrirnine ..103/29/2018. | SINK FUND PAYMENT 2,752 2,752 0 103 0 2,752 0 02/19/2020.
05349U AX 0 [AVAYAINCTLB .| 03/29/2018. | SINK FUND PAYMENT 2,314 2,314 0 22 0 2,314 0 12/15/2024.
05543C AC 0 |BOBSDISCOUNT FURNITURE TL .. | .. 1 03/29/2018. | SINK FUND PAYMENT 4,215 4,215 0 68 0 4,215 0 02/12/2021.
05543Y AB 4 |BBBINDUSTRIES USHOLDINTLB........ .. | 03/29/2018. | SINK FUND PAYMENT 4,162 4,162 0 9 0 4,162 0 11/03/2021.
10524M AN 7 |BRAND ENERGY TL... .| 03/29/2018. | SINK FUND PAYMENT 3,021 .3,021 0 (22) 0 3,021 0 06/21/2024.
12506K AD 1 |CBSRADIOINCTLB. ... | .. | 02/20/2018. | PRIOR PERIOD INCOME............... 0 0 0 0 0 0 0. . L0 11/18/2024.
125438 AH 7 |CHHOLD (CALIBER COLLISION) TL....... ..| 11/16/2017. | VARIOUS 213,654 212,847 0 0 0 212,847 (V1 807 | oo 807 |........ (2,308) | 02/01/2024.
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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)
12653E AC 8 |MEDRISK (CP VI BELLA) TL .. | 02/06/2018. | VARIOUS 210,463 210,200 | .......... 209,675 0 0 0 209,675 12/27/2024.
14076C AG 8 |CARAUSTAR INDUSTRIES INC TL... .| 03/29/2018. | SINK FUND PAYMENT 1,546 1,546 1,542 0 0 0 1,546 03/14/2022.
DAIRYLAND USA CORP(CHEFS
16308T AB 7 |WAREHOUSE) TL .. | 03/29/2018. | SINK FUND PAYMENT 5,065 5,065 5,065 0 0 0 5,065 06/22/2022.
20038G AB 4 | COMFORT HOLDING (INNOCOR) TL...... ..103/29/2018. | SINK FUND PAYMENT 2,882 2,882 2,853 0 254 0 2,882 02/05/2024.
21038K AE 7 |CONSTELLIS HOLDINGS LLC TL............ .. | 03/29/2018. | SINK FUND PAYMENT 3,262 .3,262 3,229 0 (21) 0 3,262 04/21/2024.
21248P AS 1 |CONVERGEONE HOLDINGS CORP TLB|.. | 03/29/2018. | SINK FUND PAYMENT 1,245 1,245 1,233 0 7 0 1,245 06/20/2024.
24228H AH 1 [DEALERTIRELLC TLB..ccovcvvrrririvirriirnns .1 02/16/2018. [ VARIOUS........covviiermrieinirneieinnes | veveveresinerissnsinennns | ovvieinns 841,063 | .......... 829,655 | .......... 821,359 | v 821,673 0 (314) 0 821,359 12/22/2021.
24701P AC 0 |DELIVERBUYERINC TL... .. | 03/29/2018. | SINK FUND PAYMENT 1,669 1,669 1,652 1,669 0 0 0 1,669 05/01/2024.
26443) AH 1 |DUKE FINANCE LLC TL.... v |+ | 03/18/2018. | SINK FUND PAYMENT.....coovvvrvvnns [ rverernnineienieisens | v 445245 | .......... 445245 | .......... 440,793 | ..o 440,793 | ... .0 .. 0 4,452 0 445,245 02/21/2024.
26926N AJ 4 |EVO PAYMENTS INTERNATIONAL TL.... |.. | 03/29/2018. | SINK FUND PAYMENT 2,044 2,044 2,023 2,043 | o [V I 1 0 1 0 2,044 12/22/2023.
28501K AK 6 |ELECTRICAL COMPONENTS INTL TL B. |.. | 03/29/2018. | SINK FUND PAYMENT 1,641 1,641 1,635 1,642 | i 0 (1) 0 1) 0 1,641 05/28/2021.
FIRST AMERICAN PAYMENT SYSTEM
31850F AT 9 |TL .. | 03/06/2018. | SINK FUND PAYMENT 28,710 28,710 | woovvvrren 28,423 | oo 28,731 | v 0].. (21) 0 (21) (1 I 28,710 01/05/2024.
34960T AC 7 |FORTERRA FINANCE TL.....covvvoverniiirnns ..103/29/2018. | SINK FUND PAYMENT 2,850 2,850 2,717 2,736 (8) 0 114 0 2,850 10/25/2023.
35640F AF 5 |FREEDOM MORTGAGE CORPTLB....... .. | 03/29/2018. | SINK FUND PAYMENT 488 488 483 | 88 | 0 [ 0 0 0 0 488 02/23/2022.
GLOBAL APPLIANCE INC (SHARK
37956K AB 7 |NINJA)TLB .. | 03/29/2018. | SINK FUND PAYMENT 2,560 .2,560 2,535 (12) 0 (12) 0 2,560 09/29/2024.
38019U AB 8 |GOWIRELESSINC TLB....ccoooorurvrnirrnens .. | 03/29/2018. | SINK FUND PAYMENT 7,015 7,015 8,945 | e 7,014 | 0 | 2 0 2 0 7,015 12/22/2024.
40426B AC 1 [HENRY COLLC TLB...oovovirvrrrrvirriirs ..103/29/2018. | SINK FUND PAYMENT 1,891 1,891 .1,881 2) 0 ) 0 1,891 10/05/2023.
42329D AC 1 |ASP MWIMERGER SUB INC (HELIX) TL.|.. | 03/29/2018. | SINK FUND PAYMENT 2,598 2,598 2,585 (10) 0 (10) 0 2,598 09/30/2024.
42703U AG 0 |VARSITY BRANDS HOLDING CO TL....... .| 03/29/2018. | SINK FUND PAYMENT 1,037 1,037 1,032 | 1,032 | 0 | e 5 0 5 0 1,037 12/16/2024.
43455) AQ 1 |HOFFMASTER GROUP INC TL.......ccoovuu .| 03/29/2018. | SINK FUND PAYMENT 288 288 286 1) 0 (1) 0 288 11/21/2023.
44325H AB 4 |VIVID SEATS (HOYAMIDCO LLC) TL B...|.. | 03/29/2018. | SINK FUND PAYMENT 3,335 3,335 3,310 (5) 0 2 0 3,335 06/30/2024.
A7T1M7F  AG 2 |JASON INC TL.oocveiirrrierreicieissieeenins ..103/29/2018. | SINK FUND PAYMENT 3,016 3,016 2,970 (6) 0 62 0 3,016 06/30/2021.
47214D AC 8 |JAZZ ACQUISITION (WENCOR) TL .. | 03/29/2018. | SINK FUND PAYMENT 3,673 3,673 3,570 (50) 0 32 0 3,673 06/19/2021.
48234K  AC 6 |K&N PARENT INC TL .| 03/29/2018. | SINK FUND PAYMENT 2,103 2,103 2,081 1) 0 15 0 2,103 10/20/2023.
49387T AR 7 |KIKCUSTOM PRODUCTS INC TL B........ .. | 03/05/2018. | SINK FUND PAYMENT 219,946 219,946 | .......... 215,985 | ..cococivenee 219,919 | vvveen0 | i 28 0 28 0 219,946 08/26/2022.
49460Y BF 1 |KINETIC CONCEPTSINC TLB.......cccoonce .. | 03/29/2018. | SINK FUND PAYMENT 2,165 2,165 2,154 2,160 (6) 0 5 0 2,165 02/02/2024.
50226B AD 0 |LSF9ATLANTIS HOLDINGS LLC TL........ .. 1 03/29/2018. | SINK FUND PAYMENT 3,428 3,428 3,394 0 (24) 0 3,428 05/01/2023.
532260 AD 0 |LIGHTHOUSE NETWORKLLC TL............ .. | 03/29/2018. | SINK FUND PAYMENT 3,274 3,274 .3,258 0 2 0 3,274 11/29/2024.
58943P AN 2 |MEREDITHCORPTLB............oooorvvvvennnres | .o | 03/01/2018. | ROYAL BANK OF CANADA........oo. | covemmnmnnnnnnnnnniennns | e 763,744 | .......... 759,000 | .......... 757,103 0 1,898 0 759,000 01/31/2025.
60646C AC 1 |B o[ 1211212017 | VARIOUS........oovvmrierieeiseieseienns [ verieeisssisssisninns | v 2,169,878 | ....... 2,167,162 | ....... 2,153,650 0 0 0 2,153,630 08/20/2021.
MONITRONICS INTERNATIONAL INC TL
60945 AS 4 |B2 .. 1 03/29/2018. | SINK FUND PAYMENT 2,383 2,383 2,351 2,372 0 11 0 2,383 0 09/30/2022.
OLYMPUS PARTNERS (NPC
62936D AR 1 |[INTERNATIONAL) TL ..102/07/2018. | PRIOR PERIOD INCOME 0 0 [ o [0 O 0 0 0 0 0 0 04/19/2024.
64887R  AB 0 |NEW TRIDENT HOLDCORP INC TL B..... .. | 02/06/2018. | WELLS FARGO FINANCIAL.......... [ crviermronrrrerirerirns | covveiis 197,954 | .......... 289,366 | .......... 204,003 | ..cocoovvrnee 204,003 0 0 0 204,003 0 07/31/2019.
67U54B AC 0 |OAK PARENTINC TL..ooiioiierierirncernns .. | 03/29/2018. | SINK FUND PAYMENT 1,753 1,753 1,736 1,658 0 95 0 1,753 0 10/26/2023.
68162R AC 5 |WEST CORP (OLYMPUS) TL. .. | 03/29/2018. | SINK FUND PAYMENT 2,422 2,422 2,397 2,431 0 (10) 0 2,422 0 10/10/2024.
68347R  AC 3 |OPAL ACQUISITION INC TL B... .| 03/29/2018. | SINK FUND PAYMENT 4,966 4,966 4,919 4,647 0 319 0 4,966 0 11/27/2020.
PSC INDUSTRIAL OUTSOURCING LP TL
69361C AJ 0 |B .| 03/29/2018. | SINK FUND PAYMENT 4,951 4,951 4,901 4,986 (35) 0 (35) 0 4,951 0 10/11/2024.
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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)
ROMULUS MERGER SUB
70476X AC 9 |(PETVET/PEARL INT) TL .. 1 02/01/2018. | VARIOUS.........oovoereerriseieserenriens [ coverieseieseieessisesies | coeeeiins 797,014 | ......... 797,014 | ......... 795,021 | oo 0 0 0 0 795,021 0 02/01/2025.
705836 AQ 5 |PELICAN PRODUCTSINCTLB .. 1 03/29/2018. | SINK FUND PAYMENT 3,497 3,497 3,275 3,510 0 (12) 0 3,497 0 04/10/2020.
71677H AG 0 |PETSMARTINC TLB.. .| 01/31/2018. | SINK FUND PAYMENT 2,639 2,639 2,616 2,095 0 544 0 2,639 0 03/11/2022.
72108P AL 8 |PIKECORP TLB . 103/22/2018. | SINK FUND PAYMENT......ccovvverne [ v | e 404,586 | .......... 404,586 | .......... 404,586 | .......co..... 404,586 0 0 0 404,586 0 09/20/2024.
POLYCONCEPT NORTH AMERICA
73172\ AB 4 |HOLDILNGS TLB .. | 03/29/2018. | SINK FUND PAYMENT 559 559 561 | ovveeeeerierinns 559 0 0 0 559 0 08/16/2023.
73931D AG 7 |POWERPRODUCTSLLC TL1L...cccocwnnee. .1 02/28/2018. [ VARIOUS........covvirernrieinirneieinnns | vevereerinerissssinennns | ovvveinnd 652,959 | .......... 641,777 | v 638,568 | ..o 638,575 0 1,607 0 640,182 0 12/20/2022.
74274L  AC 1 |PRIORITY PAYMENT SYSTEMS TL.. .. | 03/29/2018. | SINK FUND PAYMENT 2,095 2,095 2,053 2,133 0 (38) 0 2,095 0 01/03/2023.
74966F AJ 2 | JDA SOFTWARE GROUP INC TL .. |..103/29/2018. | SINK FUND PAYMENT 357 357 355 0 1 0 357 0 10/12/2023.
75187P  AC 5 |RAMUNDSEN HOLDINGS LLC TL 1L....... .. | 03/29/2018. | SINK FUND PAYMENT 1,358 1,358 1,351 0 0 0 1,358 0 02/01/2024.
76100L AH 5 |RESEARCH NOW GROUP INC TL.......... .| 03/29/2018. | SINK FUND PAYMENT 1,411 1,411 1,343 0 2 0 1411 0 12/20/2024.
770510 AB 5 |ROBERTSHAW HOLDINGS CORP TL..... .. | 02/28/2018. | SINK FUND PAYMENT.......cocvvvvene [ o | v 939,645 | ......... 939,645 | .......... 932,598 0 0 0 939,645 0 08/10/2024.
78411E AC 2 |SPECIALTYCARE INC TL..oovivreririrerennne .| 01/02/2018. | SINK FUND PAYMENT 253 253 251 0 0 0 253 0 09/01/2023.
784530 AC 0 |SMGUSMIDCO2INC TL.oovirvrrriirirnnes .. | 02/06/2018. | VARIOUS 830,785 824,600 | ......... 823,569 0 31 0 823,600 0 01/23/2025.
SARBACANE BIDCO INC (PROMETRIC)
80358T AC 0 (TL .. | 01/24/2018. | BARCLAYS CAPITAL.... 208,969 206,900 | .......... 205,866 0 2 0 205,868 0 ...0 | 01/29/2025.
81733H AB 2 |SEQUACORPTLB.... .. | 03/29/2018. | SINK FUND PAYMENT 1,444 1,444 1,437 0 0 0 1,444 0 4 111/28/2021.
82379W AM 2 |SHERIDAN INVEST PARTNERS | TL B2.. .. | 03/29/2018. | SINK FUND PAYMENT 263 263 217 0 0 0 217 0 ...3 | 10/01/2019.
82382F AH 5 |SHERIDAN PROD PTNR I-ATL B2.......... | .. | 03/29/2018. | SINK FUND PAYMENT 35 35 29 0 0 0 29 0 .0 | 10/01/2019.
82382G AH 3 |SHERIDAN PROD PTNR I-M TL B2.......... | .. | 03/29/2018. | SINK FUND PAYMENT 21 21 17 0 0 0 17 0 .0 | 10/01/2019.
83547U AG 4 |SONNEBORN USLLC TL..cooovirrrerinrirnnns .| 03/29/2018. | SINK FUND PAYMENT 6,647 6,647 6,631 0 18 0 6,647 0 12/10/2020.
83547U AH 2 |SONNEBORN BV LLC TL....cocrvvrrrerirnnn .| 03/29/2018. | SINK FUND PAYMENT 1,173 173 1,170 0 3 0 1,173 0 12/10/2020.
KPEX HOLDINGS INC (SPECTRUM
84763N AD 2 |PLASTICS)DD ..102/09/2018. [ SINK FUND PAYMENT ......cocvrivins | vorrrernirnnirernnineires | vvererines 74,300 | oo 74,300 0 93 (0 I 74,300 | oo (V18 (1 [ I (01 0 [01/31/2025.
87164G AM 5 | SYNIVERSE HOLDINGS INC TL .. | 02/09/2018. | GOLDMAN SACHS.........ccovvvrnrrnnne 278,800 278,800 0 16 0 276,028 03/09/2023.
87239P AC 8 |TXU/TCEHDIPTLC, .1 01/31/2018. [ VARIOUS.........coiviiiiiriiinninniiens | reriversernsinenssineees | vveeniees 45,769 | ..ooovne 45,372 45,372 0 (323) (U IO 45,050 08/04/2023.
87239P AD 6 |TXU/TCEHDIP TLB ..| 01/31/2018. | VARIOUS 258,275 256,035 | .......... 253475 | ..o 256,035 0 (1,786) 0 254,249 08/04/2023.
87256F AB 0 |TKC HOLDINGS INC TL 1L .. | 03/29/2018. | SINK FUND PAYMENT 2,368 2,368 2,356 2,367 0 0 0 2,368 02/01/2023.
89677U AB 4 [BIOPLANUSAINCTLB .1 03/29/2018. [ VARIOUS.........coeviiiiieriiiseiniiiens | verinersernsisennsineees | vveeriees 73,690 | oo 76,586 | .ovovvee 64,344 | oo 68,924 0 45 (1 IO 68,969 09/23/2021.
89778P AB 3 |TRUCKHERO INC TL .. | 03/29/2018. | SINK FUND PAYMENT 3,525 3,525 .3,490 3,549 0 (24) 0 3,525 04/22/2024.
90116E  AB 7 |TWEDDLE GROUP INC TL B. ..103/29/2018. | SINK FUND PAYMENT 7,600 .7,600 7,448 0 95 0 7,600 10/24/2022.
90472V AJ 0 |UNIFRAXILLCTLB ...| .. 03/29/2018. | SINK FUND PAYMENT 977 977 975 0 0 0 977 04/04/2024.
90980N AG 9 |UNITED CENTRAL INDUSTRIAL TL B..... .. | 03/29/2018. | SINK FUND PAYMENT 3,213 3,213 3,110 0 195 0 3,213 10/09/2018.
92484P AC 0 |STARFISH-V MERGER SUB INC TL B..... | .. | 03/29/2018. | SINK FUND PAYMENT 3,989 .3,989 .3,948 0 65 0 3,989 08/16/2024.
92672U AB 3 |[VIEWPOINT INC TL..cooirererrerieriieernns .. | 03/29/2018. | SINK FUND PAYMENT 918 918 913 0 ®) 0 918 07/19/2024.
92850Q AB 6 |LONESTAR GENERATION LLC TL B....... .1 02/28/2018. | SINK FUND PAYMENT 2,262 2,262 2,240 0 31 0 2,262 02/22/2021.
948627 AU 8 |WEIGHT WATCHERS TL B2.. .| 03/29/2018. | PRIOR PERIOD INCOME............... 0 (010 (0 ST 0 0 0 0 04/02/2020.
WEIGHT WATCHERS INTERNATIONAL
948627 AW 4 |TLB .. | 03/29/2018. | SINK FUND PAYMENT 21,594 21,594 0 (186) (U I 21,594 | .o 0 11/29/2024.
97417A AB 6 |WINKHOLDCO INC TL..oooovrrrrrrrrerircnnne .| 11/10/2017. | VARIOUS 639,975 636,000 0 14 0 634,461 0 12/02/2024.
97654Q AE 7 |WIRECO WORLDGROUP INC TL............ .1 03/29/2018. | SINK FUND PAYMENT 2,773 2,773 0 0 0 2,773 (V18 (V1 IS (V1 48 |09/29/2023.




Statement for March 31, 2018 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
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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)
97654Y AB 6 |WIREPATH HOME SYSTEMSLLC TL....|..|03/29/2018. | SINK FUND PAYMENT 1,634 1,634 1,625 1,642 | ... 0 (8) 0 8) 0 1,634 08/05/2024.
98411K AB 8 |XEROXBUSINESS SERVICES LLC TLB].. | 02/16/2018. | VARIOUS.........ccocomvememmmmrimmerneriiene [ correernseinneinerinesins | ceneena 482,344 | .......... 478,754 | .......... 478,754 | ...ocoonev 478,754 | ..o (1 0 0 0 0 478,754 12/07/2023.
99B022 67 3 |EXPROFINSERVICES SARL DD........... ..102/05/2018. | SINK FUND PAYMENT.......ccovvrvns | verrvermrirerineneirennns | crvveiins 162,882 | .......... 162,882 | .......... 159,624 | ....ovvvnnne 159,698 | ..ovvvvircrinnn 0 [ s 0 0 0 0 159,698 06/18/2019.
BL2386 28 4 |INTERNAP CORP TL .. | 03/29/2018. | SINK FUND PAYMENT 2,829 2,829 2,818 2,279 | ...... 0. (13) 0 (13) 0 2,829 04/06/2022.
BL2493 49 4 |BIGRIVER STEELLLC TLB. ... | .. 1 03/29/2018. | VARIOUS 238,036 235,690 | .......... 233,333 | o 235703 | ...... 0. (14) 0 (14) 0 235,690 08/23/2023.
BL2572 18 0 |WORLDSTRIDES TLBDD.....c.ccooruruunee .1 01/05/2018. | SINK FUND PAYMENT ........ovvicvuns [ rverirmreneeiniinnines | e 78,955 | .ovvvenees 78,955 | .ovvvenee 78,758 | oo 78,758 | v (V1 IS 197 0 197 0 ...78,955 12/08/2024.
P6981X AB 6 |MRO HOLDINGS INC TL...coovrvrrrrrrireenne .. | 03/29/2018. | SINK FUND PAYMENT 1,834 1,834 1,816 1,851 | oo 0. (16) 0 (16) 0 1,834 10/25/2023.
CAN AM CONSTRUCTION INC/CANADA
C2088H AB 6 |TLB A | 03/29/2018. | SINK FUND PAYMENT 1,329 1,329 0 (30) 0 1,329 07/01/2024.
C7030J) AB 0 |OSUM PRODUCTION CORP TLB........... A|03/29/2018. | SINK FUND PAYMENT 1,880 .1,880 0 0 0 808 07/31/2020.
C8177P  AC 5 |SANDVINE CORP TL B.....cccovvrurerirerirns A|03/29/2018. | SINK FUND PAYMENT 629 629 0 (10) 0 629 09/21/2022.
001104 AC 7 |AES PUERTORICO......ccovvumrrirmirrrcrieens D 03/23/2018. | SINK FUND PAYMENT .......coovvviiene [ corneirrineinerienins | cervernnnd 403,417 | oo 403,417 0 0 0 0 12/31/2018.
00215K AF 3 |ASP CHROMAFLO DUTCH | BV TL B2.... | D| 02/22/2018. | VARIOUS 216,788 215,710 0 (1,079) 0 214,631 11/20/2023.
99B021 24 6 |AES PUERTORICO......ccoovvverimrrrcrireens D 03/23/2018. | SINK FUND PAYMENT .......coovvvvens [ e | corverann 403,417 | oo 403,417 0 0 0 0 12/31/2018. | 6Z..............
BL2465 21 1 |ARCHROMA FINANCE SARL TL B2.........| D | 03/29/2018. | SINK FUND PAYMENT, 2,402 2,402 0 (6) 0 2,402 08/12/2024.
L2968E AB 8 |ENDO LUXEMBOURGTL B .. | D{03/29/2018. | SINK FUND PAYMENT 1,552 1,552 0 0 0 1,552 04/29/2024.
L3434L AC 4 |EVERGREEN SKILLS LUX SARL TL........ D|01/19/2018. [ VARIOUS........cocovvrrrerersireiierinnns | eeveeieriesiessssisesinns | cvveeienns 152,686 | .......... 156,400 0 6,145 0 156,400 04/28/2021.
L3462M AB 9 |EXPRO FINSERVICES SARL TL B........... D] 02/05/2018. | REORGANIZATION. ......ccovrirrerins | ervnrirmrisiisinssnninns | coverns 1,204,519 | ....... 1,975,599 | ...... 1,150,786 1,150,786 | oo 0 0 0 0 [ i 1,150,786 09/02/2021.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS. .......uuuiiuuiiriiiiiiiiiins e ssisssss s senssseses | senes 17,911,704 | ....18,727,072 | ....16,898,548 | ........12,713,015 | ........15,506 | ..........(1,680) | ..c0ocvvvrrcc 0 | 13,826 | .o [ I 16,951,802 | .. L0 959,901 | ....... 959,901 | ..... 29,296 XXX
8399997. Total - BONAS = PAM 4.t ettt | senes 17,954,096 | .....18,769,464 | ....16,942,762 | ......... 12,751,161 | ........ 15,506 | ..........(1,696) | .cooovovinnnns 0 | 13,810 | .o 0| o 16,994,194 [..............d 0 ... 959,901 | ....... 959,901 | ..... 136,678 XXX
8399999. TOl = BOMAS. ...ttt bttt | senes 17,954,096 | .....18,769,464 | ....16,942,762 | ......... 12,751,161 | ........ 15,506 [ ..ococooee(1,696) | coovvriirinnn 0 [ 13,810 | v 0] e 16,994,194 | ..o 0 ... 959,901 | ...... 959,901 | ..... 136,678 XXX
Preferred Stocks - Industrial and Miscellaneous
SECURITY CALLED BY ISSUER at
G0450A 20 4 |ARCH CAPITAL GROUP LTD. ..|D]01/02/2018.{25.000 | ... 30,624.000 15,241 15,241 0 780,535 0 [ (14,934) | .......(14,934) | .....748,183 XXX P2UFE.......
8499999, Total - Preferred Stocks - Industrial and Miscellaneous i et nenseseseneesenseesensnsenenensenes | oo (00,000 | XXX ] ... 780,634 | .............765,294 | ........ 15,241 15,241 0 780,535 0 ... (14,934) | ........ (14,934) | ..... 748,183 XXX XXX
8999997. Total - Preferred Stocks - Part 4.........ooiiininnnniiiiis s | o 100,000 | XXX ] 100 780,534 | o 765,204 | i 15,241 ..15,241 0 780,535 0. (14,934) | ........ (14,934) | .....748,183 XXX XXX
8999999. Total - Preferred Stocks 15,241 15,241 0 780,535 0 ... (14,934) ........(14,934) | .....748,183 XXX XXX
9899999. Total - Preferred and Common Stocks . civnnnr. 165,600 XXX ..7652% | ........ 15,241 | ... 0. . ..15,241 0 780,535 0 ... (14,934) | ........ (14,934) | .....748,183 XXX XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS..............eruiriiriins coeeeieeiieiseessssssssessesesseesssssssssessesessessssssssssessesssnns | avees 18,719,696 XXX | ..17,72329 | ......... 13,516,455 | ........ 30,747 | .o (1,696) 0 29,051 (U 17,774,729 | oo 0]... 944,967 | ...... 944,967 | ..... 884,861 XXX XXX

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




statement for March 31, 2018 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, 2018 of the

JAMES RIVER INSURANCE 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, N.A Cleveland OH...........coociiiiciscreenienissiieniis | o | eneinensd 0.000 0 0 (20,804,200) (29,308,057) (21,991,134) | XXX
Federal Home Loan Bank.............ccc.coevuevneieinnisninnnnns Cincinnati, OH. 0.000 0 0 292,752 293,043 281,448 | XXX
US Bank BOStON, MA.........irriiricrncensssssisssnsinnns | oo | soviineend 0.000 0 0 233,360 1,855,428 716,222 | XXX
US Bank Washington, DC 0.000 0 0 3,261,494 1,890,000 3,090,000 [ XXX
Suntrust Bank Atlanta, GA 0.000 0 0 0 0 130,326 | XXX
Conduent Bank: Quincy, MA 0.000 0 0 700,000 700,000 700,000 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 |innn(16,316,594) | ...oc..o (24,569,586) | ............ (17,073,138) | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 vn(16,316,594) | ... (24,569,586) | ............. (17,073,138) | XXX
0599999. Total Cash, XXX XXX 0 0 veeen(16,316,594) | ............. (24,569,586) | ............. (17,073,138) | XXX

QE12




Statement for March 31, 2018 of the JAMES RIVER INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 4 7 8 9
Amount of Interest Due &
CUSIP Date Acquired | Rate of Interest Book/Adjusted Carrying Value Accrued Amount Received During Year|
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
KEYBANK NATIONAL ASSOCIATION REPO..........ccirerriiierrineiserisssisessesssseesserssssens . | 03/30/2018....... | oovrerrrrrnns 0.001

3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation
3899999. Total - Industrial & Miscellaneous (Unaffiliated).................
Total Bonds
7799999. Subtotals - Issuer Obligations.....
8399999, SUDLOAIS = BONGS.........c.oovuuirieirireeiiesciseeieeieis it
Exempt Money Market Mutual Funds as Identified by the SVO

60934N 50 0 |FEDERATED TREASURY OBLIGA-IS . | 03/15/2018, 0.000 1,023,152

94975H 31 WELLS FARGO ADV TR PL MM-SVC . 102/16/2018 0.000 3,011,700

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO

4,034,852

€130

8899999. Total - Cash Equivalents

........................... 81,282,352




Supplement for March 31, 2018 of the JAMES RIVER INSURANCE COMPANY

Designate the type of health care

providers reported on this page.

0
SUPPLEMENT "A" TO SCHEDULE T

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

Physicians - Including Surgeons and Osteopaths

States, Etc.

1 2

Direct
Premiums
Earned

Direct
Premiums
Written

Direct Losses Paid

3 4

Number
of

Amount Claims

Direct
Losses
Incurred

Direct Losses Unpaid

6 7

Number
Amount of
Reported Claims

8
Direct
Losses
Incurred
But
Not
Reported

© N OO wWwN =

Alabama........ccocoevivevereicennns
Alaska........c.ccoerrierireriiiinn
AriZONA......ceeiieriereieicia
Arkansas..........ccoovveveienneenns
California..........cccocveveerevnne.
Colorado........cceverereriecianans
Connecticut..........cccoerreenenne
Delaware.....

Kentucky........ccoevevverevcennnans
Louisiana.........coevevreverienenns

Maryland..........cccoeverrerriinnnnns
Massachusetts...........cccenne
Michigan........ccoceeerevereinnnns
Minnesota........ccovveverveienns
MiSSISSIPPI..covvvrevereerrerriieas
MiISSOUFI.....vvveerevreeiereineas
Montana.........ccceeeerrirreninnnn.
Nebraska...........covevivrrnienns
Nevada.......cccoeveeneerenenns
New Hampshire.........c..cc...
New JErsey.......coovvrvrerennns
New Mexico
NEW YOrK....ooovveveeereereinrieeenns

Pennsylvania...
Rhode Island...
South Carolina.
South Dakota...
Tennessee...

Virginia.....coeeveereeeneenencennes
Washington...........ccovveueene
West Virginia........c.coocverennee
WisCONSin.......ccoeveereeneernenes
WYOMING....coveeeeeeeireeieens
American Samoa...................

Puerto RiCO........cocovverrieninnes
US Virgin Islands....................

Northern Mariana Islands

Aggregate Other Alien..........

TotalS....coceeeecsiecsesieien | e

............. 347,500

(15,446) | .
(105,993) ..

DETAILS OF WRITE-INS

58998.

58999.

Summary of remaining write-ins for

Line 58 from overflow page....... \

Totals (Lines 58001 thru 58003+

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

..................... 0

Q455-1




supplement for March 31, 2018 ofthe JANMES RIVER INSURANCE COMPANY

Supp. Ato Sch. T
NONE

Supp. AtoSch. T
NONE

Q455-2, Q455-3



Supplement for March 31, 2018 of the JAMES RIVER INSURANCE COMPANY

* 1 2 2 03 2 01845510010 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
Other Health Care Facilities

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8

3 4 6 7 Direct

Losses

Incurred
Direct Direct Number Direct Number But

Premiums Premiums of Losses Amount of Not

States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

Alabama........ccocoevivevereicennns
Alaska

Arizona
Arkansas..........ccoovveveienneenns
California.... .
Colorado........cceverereriecianans
Connecticut..........cccoerreenenne

Delaware..........ccceveverennnnn

© N OO wWwN =

18.  Kentucky.......ocoovvreverrirnnee.
19, Louisiana........ccccocverrrereienns

22. Massachusetts...........ccoeunene

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

47, Virginia......oooveveeeeereerennenns
48.  Washington..........cocovuveuneenes
49, West Virginia........cccoevvereneen.
50.  Wisconsin

54.  Puerto RIiCO......ccoeviererriiinns
US Virgin Islands
56.  Northern Mariana Islands

58.  Aggregate Other Alien.......... . L0 .0
59.  TotalS....ociirirrenrireiieisrissisisnenas ,002, ,351,102 | ........... 1,886,581
DETAILS OF WRITE-INS
......................... 0 [0
......................... [0 RN |
......................... 0 [0
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

Q455-4




supplement for March 31, 2018 ofthe JANMES RIVER INSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q455-5
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