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Statement for September 30, 2018 of the JAMES RIVER |NSU RANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS ettt nnns | seseeeenntenne 164,052,674 | ..o (1] 164,052,674 | ..cvvvvenne 152,108,410
2. Stocks:
2.1 PrEferred SIOCKS. .. ..ottt sttt nsensnans | ssessessessesean 44,007,194 | oo {1 I 44,097,194 | .o 45,799,602
2.2 COMMON SEOCKS......vcererrercrreeesresseseseesssssssssesesssssssssessassssssessssnssessessesssessessensssssessassans | ssessssssessassans 31,466,528 | .....ooovverereieine {1 [ I 31,466,528 | ......ccovvenene 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 [0 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 ($....96,887,124), cash equivalents ($.....5,816,268)
and short-term iNVestments (3.....899,174).........co oo saeens | eeveeesiensiinns 103,602,566 | .....ccvoverererererrieinn {1 I 103,602,566 | .................. 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 28,363,079 | ..o (V18 O 28,363,079 | ..cooovvvrrinne 23,364,793
9. ReCeiVaDIES fOr SECUMHIES. .......cvuurverieeriiriiiiiierirsrr s | esisesieneserensieed 41,897 | oo (V18 O 41,897 | oo 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 371,623,938 | ..o (1] 371,623,938 | ...ccvvvveee 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 1,466,959 | ...oooviiicrn 0
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | cerverrervvrennns 74,135,843 | oo 4,814,187 | oo 69,321,656 | ..ovovvvirrinne 72,621,004
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....48,906,900 earned but unbilled premiums).............cccou. | vovrvrerierinncs 48,906,900 | ..ovvverreieieiieieeinean {1 I 48,906,900 | ..cooovrrrrnnns 42,750,900
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ittt ettt nnts | sressess ettt (0 RO 0
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........cccevevevereeeiee et eeeeeeesesssvesssesssesasseneees | ceesesssesernens 57,822,524 | ... {1 [ 57,822,524 | .................. 28,140,501
16.2 Funds held by or deposited with reinsured COMPANIES............cccovvvveiriererereeiereseeies | eveireienanns 143,926,184 | ...ooovveeeeeeee {1 IO 143,926,184 | ................ 130,343,753
16.3 Other amounts receivable under reinSUraNCe CONTACES............cuevcriereeernerinerinerinens | crvrerressseresereereseneenens (0 RN [0 RN L0 0
17. Amounts receivable relating to UniNSUrEd PIANS............c.ccuvveieiiinieeicee e | cvereessiese st anes [0 IO 0 [ oo 0 | oo 0
18.1 Current federal and foreign income tax recoverable and interest thereon.............cccccuevevives | oeveveveiccisesisesenad [0 IO (0 I R 0 | oo 0
18.2 Net deferred taX @SSEL........c..oiiiriririririere i | esbiessaessennnens 5,803,201 | ooovreeririririns (V18 OO 5,803,201 | oo 5,893,532
19.  Guaranty funds receivable Or ON AEPOSIL............ccovveiveiciiieieie et | evsessssssesse st es e aenes [0 RN 0 [ oo 0 | oo 0
20. Electronic data processing equipment and SOfWATE............cccovveiereiiieieieiesseseseissieseseies | cveirsiessese s ssesssenens [0 IO (0 TR 0 | oo 0
21, Furniture and equipment, including health care delivery assets ($.......... 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..ccoveeieerieieieicseeeseeeeens | e 4247813 | oo (1] I 4247813 | 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 42,881,575 | oo [\ 42,881,575 | covoorvrernaas 45,990,030
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25).........cvuruerireeeieineineeseieesssississessssssesssssssessssssssssssssssesss | esessesessesens 750,814,937 | oo 4,814,187 | oo 746,000,750 | ...cooverenvn 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 750,814,937 | oo 4814187 | oo 746,000,750 | ..ovverenn 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......evvverereeresersseesseeesseeseseessens st seess s sess s sess st ssssesssssssssnes | eessesssnssssnceens 3,446,342 | ..o (V1 3,446,342 | .ooooovvrnn 6,608,531
2502. ClaiMS FECEIVADIE. ......ouvureeeriirceiicriesi ittt sssss s | cessessiesssiens 36,421,660 | ..ooooverrrierienienennne [V IO 36,421,660 | ...ooovvevrenne 35,028,546
2503. Service fEeS MECEIVADIE. .........cvumrrerrireerieeese ettt sss et ssest s | cetessssesssneeens 1,440,000 | ..oovvrnceereceerniecei (VN 1,440,000 | ..covvvrrevrernnens 3,210,000
2598. Summary of remaining write-ins for Line 25 from overflow page..........occoeeveevereieneieiies | ceveveiseiesienns 1,573,573 | oo (1] I 1,573,573 | oo 1,142,953
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccweuirerrmueniresseresscsssensssssnsssenes | corensssseesnns 42,881,575 | ..o 0 | i 42,881,575 | oo 45,990,030




Statement for September 30, 2018 of the JAMES RIVER |NSU RANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident Year $.....55,462,910).........c.rrmrierinriieriiereiesesssessssssssssssesssesssssssssssssssssssssssssssssssesssesssessssssnssnssnsses | sosesseessnnssesseassens 152,983,373 | oo 124,328,670
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.........ceviurieireiiriiieeseiesies st sssssssessnsens | evessssessessesessssanees 10,717,334 | oo 8,819,375
3. LOSS AUJUSIMENT EXPENSES.......vuiveiveieictiieie ettt bttt et bbbt b st sae bt sae st sbes s snnns || evsesisbessessesensinaaneas 70,082,188 | ..oovveeveerie. 63,071,938
4. Commissions payable, contingent commissions and other similar Charges...........cccoeueeveieereieiieeseieeiisenesesesssssssesessssseses | cevvseseesiesissseessssseene 1,809,796 | oo 1,760,643
5. Other expenses (excluding taxes, ICENSES ANA FEES).........cvrrrrrrrurirrirrieireireseeriss s st ssesssssssssssesssssssssssessesss | eossssesssssssssessssssesssssnsssssssssensnsd | convene ]
6.  Taxes, licenses and fees (excluding federal and foreign iINCOME tAXES)..........cvveruiucieiiniicieieeie st ssessss | eevesessess s s ess e saenes O [ oo 0
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......curvurereeereererrreereieereernenns | ceerreeseeseeseeeseesesseeens 2,100,852 | oo 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 $.....165,008,480 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 30,581,476 | covoevveeernee 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 106,394,953
13.  Funds held by company under reinsurance treaties.... ...199,193,753
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...........cccveuriiririiiisiiee sttt | sressesres s 3,586,133 | 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
271, PaYaDIE fOF SECUMHES. .......cvueiriiricieciesisetes sttt ettt bbb bbb st bbb bbbt st ssensntas | Hebsestesssesssssessssses s ten s s st L0 TR 0
22, Payable fOr SECUMHES IBNAING. ... vurereueeereirie ettt st s sttt ettt en e ssessensnntans | £etssssesssessessensassssesentensanssestans L0 U 0
23, Liability for amounts held under UNINSUIEA PIANS.............ccueiuiveieieiiieie sttt ess bbb s sses s ssssssstans | seessessesssssessessssssssessesssssessend L0 U 0
24. Capital notes §......... 0 and interest thereon §.......... 0 s sttt ettt enns | Hrnstest ettt nees (O U 0
25.  Aggregate write-ins for liabilities...................
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25)...........c.vrrriniereneneeeeseieeesesesseesesteeeseesessseesenn | evees
27, ProteCted Cell IADIIIHES. ... ...vvvvveeiriisrieieieiesieie ettt ettt en s s s ensennesnsentenne | ssstessesssssssessesnssssansessnssnsessesas 0 ] 0
28.  Total liabilities (LINES 28 GNA 27).......ccuiiriirrineireise et ss sttt ss bbbt ns st nnsenes | sbsssssesssssssssssnseas 593,440,852 | ..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).......cvuerererrerirreeeseisesesseseesessssessessssssssessessesssessessessssssessassssssessesssnssessesssssessessassssssessasssnssessesssssessansans | sessssmssasssnssssessanens 35747122 | oo 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 152,559,898 | ..o 161,053,403
38, Totals (Page 2, LINE 28, COl. 3)......cuuieiiiieieiieiie ettt ettt | eetbnes st nees 746,000,750 | c.ovvrvrvrericiinnne 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 September 30, 2018 of the JAMES RIVER |NSU RANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.......oovene. (WIteN $.....480,334,758).......c.courriereiessiesssssssiss s i sssssssssssssssssins | sviensssiniins 456,266,848 368,769,904 | .............. 510,223,860
1.2 Assumed......... (written $.....45,107,137).... ..41,608,846 |........coo.u.. 40,258,843 |. ...53,637,948
1.3 Ceded.. . (written $.....411,090,621).. ..388,038,787 | .. ...317,329,884 | . 437,430,236
14 Net . (WHHEN $.....114,351,274) oot esssss | sveessssensins 109,836,907 |.....ccoevvuve. 91,698,863 | .............. 126,431,572
DEDUCTIONS:
2. Losses incurred (current accident year $.....60,379,686):
2.1 DIFECL. ... vu ettt sttt ssenns | sbieniiensis 265,608,357 | ...covvenvn. 211,577,425 | .............. 292,487,770
2.2 Assumed. ...19,035,793 |... 16,262,092 |. ...21,332,095
2.3 AR, ..ottt sttt | senssssnees 220,025,312 | .o 175,043,098 [ ...oocovvvve 233,923 417
2 NBL oot R bbbttt | sbienrsenseenneas 64,618,838 |.......cc.o...... 52,796,419 |....cccoounve.. 79,896,448
3. Loss adjustment expenses incurred.. ....39,186,073 |... .33,176,976 |. ..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 (7,895,305)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA............cciuiieiiiiieice sttt s s sssensas | srsessesissesaens 11,258,253 |...ccvvverneee 10,340,031 |..cocoevirnenne 13,999,705
10. Net realized capital gains (losses) less capital gains tax of $.....314,639...........cooorrereerrieeeeeceeeeeeeescee e [ ieriessiiesiissiens 823,292 | .o (153,215)] .ovoeviiines (1,490,126)
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cviviuiieiciieieeeie ettt ssse st nsns | sbessesnsnsenns 12,081,545 |....cccoevneee 10,186,816 |......ccoeoneeee 12,509,579
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.....217,699).... (217,699)] ..
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. ...t ssssssesssnsssssssessessenssnsss | eresssssassasssnses 2,840,118
15. Total other income (LINES 12 thIOUGN 14).......cvuevcvieeeeieeseee ettt sse s bt s s b s s seeses | sressssessssnssanes 2,622,419
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 sses s sessessssssnssensans | sesessessessnnssens 6,808,659
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).......cueieiciiriiciesie ettt sssse s ssses s ssssssssssessesns | svessessesssansnd 6,808,659 |....ccevruene 29,246,682 |......cccvuvnn 48,525,718
19. Federal and foreign iNCOME taXES INCUITE............cvevevieereieieeeeie ettt ettt se s ss s sssssssens | sssssssssssansesaneas 569,934 [....cccovvnnnnns 10,919,157 {..oovivennnnes 17,360,051
20. Netincome (Line 18 minus LiN€ 19) (10 LINE 22)..........ccceviuiveireieretiesieiesetssie et sesses s sesssssssssenes | cvesvesssensennnd 6,238,725 |................. 18,327,525 |................. 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)..........ccovemremrenrerneirnnirnnirnniis ..6,238,725 |... .18,327,525 |. ...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 $.....505,340..........cc..coveorreeececnrreereeereenneens | coveeeeesrireerens 2,081,897 |..ccooverrrnne 2,193,817 | .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).........cccccueiriveiieieiieiseeiesseiesesssesss e sesssens | esssesssssissaens (8,493,505) [ ...vocverrenaes 21,921,780 |...covvvvnnnes 32,900,317
39. Surplus as regards policyholders, as of statement date (Lines 21 pluS 38).........cceeuererreerveieesereieeseeeeeseesesesenns | cvevvesinenns 152,559,898 | .............. 150,074,866 | .............. 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.......uiveiieiieiic ettt bbb bbb sttt en s stenes | eressessessinsaend 4,063,120
1402. Miscellaneous... (1,223,002)] ..
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
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Statement for September 30, 2018 of the JAMES RIVER |NSU RANCE 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 ....173,405,895 32,046,337 | .ccoverrirennne 77,164,317
2. Netinvestment income... 9,551,870 ...9,561,386 ....13,141,201
3. MiISCEIIANEOUS INCOME......euereercirisiseieisees et 2,622,419 | s 5,359,517 | oo 7,702,393
4. Total (LINES 1 TOUGN 3)....oiveieciricicse ettt | enssesssnsens 185,580,184 | ....coovvvnvenes 46,967,240 | ...ooovvenvnn 98,007,911
5. Benefit and 10SS related PAYMENLS.........ccciiieieieiieie ettt ntenns | srensesnsensenas 77,330,630 | ..ovvvvrrernnnn 6,362,099 | ...ccovvvrnne 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 dEAUCHIONS..........ccovvieieirririieieieeie s | sresseesssensenns 46,053,971 | oovvererrinnn. 12,183,743 | oo 5,975,944
8.  Dividends paid t0 POIICYNOIAETS..........ceiierricicieice sttt ss s snsssesssesessnssssnsns | sesesesssssssssssesessnssssssnsnsQ | erveversnsssesssssesssssessenad | sverssesessssessssnsessssssesens 0
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. ..1,127,045 ....14,863,562
10. Total (Lines 5 through 9) ....124,415,579 26,272,887 | oo 35,563,109
11.  Net cash from operations (Line 4 MINUS LINE 10).........cccouiuiriiireiiieieeieeeee ettt be st snsens | ovresesssssesens 61,164,605 | ................. 20,694,353 | ....ccceuenninn 62,444,802
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS. ... euieeieecieeiete sttt nns | enieniesins 83,955,954 | ..o 87,084,193 | ....coevenve. 116,644,093
12.2 Stocks 2,064,400 | ..ovovriirennnes 2,511,515
12,3 MOMGAGE I0BNS......euieieirriiiiieei ettt sttt est st stessessssssnssessnssentensnnns | stenessssesssssessessnnssessesssQ | seeesnemnssessnsssnssnssennens0 | veveesessnssesssssseeesenens 0
12,4 REAIESIAE. ...ttt | et (0 RO (01 OO 0
12,5 Other INVESIEA @SSELS.........cvuirieeirii ittt bbbt bbbttt | sbeisessessesiees 1,826,775 | oo (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 PrOCEES. ........ocveeveieisciecieii ettt ettt s bbb se st es et bensesens | essebsssessessesssssssessesntan [0 IR [0 PR 0
12.8  Total investment proceeds (LINES 12.1 10 12.7)......vevcvieeiercirereee ettt ses s ssssessessesssaes | evsesssssssesens 88,962,257 | .ovvvervviinns 89,148,593 | ........c...... 119,155,376
13.  Cost of investments acquired (long-term only):
1311 BONMS.....vvveieeieiiiiciie sttt s sttt sttt snns | Sensinnsientins 94,413,500 | ..oovvrrrenenns 85,897,652 | ....ocovene. 107,226,918
1312 SHOCKS ettt | Srnesenseneinees 1,350,157 | 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 5,000,000 | ..ooorvrerireinnns 635,000 | .ooverviererne 1,635,000
13.6 Miscellaneous applications 123,308 | .oooveveiiirinnas 120,200
13.7 Total investments acquired (Lines 13.1 to 13.6)... .86,655,960 .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 Line 13.7 and LiNE 14).........ccoeiuriiierirrireieiieeeeee et essssenes | evveseesininnnns (11,843,297) | ..o 2,492,633 | .oovvereran 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 to stockholders 15,000,000 | ..covevverereeeeereee [0 IR 0
16.6  Other cash provided (PPHEA)..........cvuuevererirrierirrririeeiiseiies st | eesiessensnens 16,805,465 | ....cocvenene (38,876,232) | ...coovvennene (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).......... | wcccovveirnnen 1,805,465 | .........c..... (38,876,232) | .....couvevn (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).......ccocovvveveries | corvrrerrrrennens 51,126,773 | ...coovvnvee. (15,689,246) | .....cccvvvvvnne 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 (LINE 18 PIUS LINE 19.1)....uuiiuiirieiieirieiieiireiieciseeise ittt sttt sntens | sbnssnssnnees 103,602,566 | ......ccovveneee 15,556,641 | ..ovvvrrennen. 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 September 30, 2018 of the JAMES RIVER |NSU RANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

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

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

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

SSAP FIS FIS
# Page Line # 2018 2017
NET INCOME
(1) The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 6,238,725 |$ 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
$ 019 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 6,238,725 |$ 31,165,667
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 152,559,898 |$ 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 |$ 152,559,898 |$ 161,053,403
C. Accounting Policy

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

D. Going Concern - None

Note 2 - Accounting Changes and Corrections of Errors
Not applicable

Note 3 — Business Combinations and Goodwill

Not applicable

Note 4 - Discontinued Operations

Not applicable

Note 5 - Investments

D. Loan-Backed Securities

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

(2-3) At September 30, 2018, the Company held no securities with a recognized other-than-temporary impairment.

(4) Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in eamings
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 $ 130,497
2. 12 Months or Longer $ 127,203
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 5,132,919
2. 12 Months or Longer $ 2,151,462

(5)  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.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
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Statement for September 30, 2018 of the JAMES RIVER |NSU RANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

1) The Company discointinued its investment in repurchase agreements as of 6/1/2018.

(2-7) Not applicable as the Company has no open repurchase agreements of securities lending transactions as of June 30, 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 nine months ended September 30, 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, Shareholder’s Dividend Restrictions and Quasi-Reorganizations

(4) The Company declared an ordinary dividend on April 18, 2018 to James River Group in the amount of $15,000,000 which was paid on April 30, 2018.

Note 14 - Liabilities, Contingencies and Assessments

No significant changes

Note 15 — Leases

Not applicable

Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

Not applicable

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

Not applicable

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans

Not applicable

Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

Not applicable

Note 20 - Fair Value Measurements

A. Inputs Used for Assets and Liabilities Measured at Fair Value

(1) Fair Values for Items Measured and Reported at Fair Value by Levels 1,2 and 3
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Statement for September 30, 2018 of the JAMES RIVER |NSU RANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

D.

)

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.

Net Asset Value
(NAV) Included
Level 1 Level 2 Level 3 Total in Level 2
Assets at Fair Value
Bonds - industrial & misc. $ 0($ 28,520,973 |% 0 |$ 28,520,973 |$
Preferred stock - industrial & misc. $ 0|$ 42,072,394 |$ 0 |$ 42,072,394 |$
Common stock - industrial & misc. $ 7,921,470 |$ 879,717 |$ 0 |$ 8,801,186 |$
Common stock - mutual funds $ 5,165,647 |$ 0% 0% 5,165,647 |$
Total $§ 13,087117|§ 71,473,084 % 0 |$ 84,560,201 |$ 0
Liabilities at Fair Value
$ 01$ 0% $ 0%
Total $ 0]$ 0]$ 0% 01$ 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 September 30, 2018, there were no investments for which external
sources were unavailable to determine fair value.

Derivative Fair Values- Not applicable

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

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 $ 166,676,770 |$ 164,052,674|$ 6,478,800 |$ 160,197,969 |$ 0|8 0|$
Preferred stocks $ 44,010,794 |§ 44,097,194 0|$ 44,010,794 |$ 01$ 0 |$
Common stocks $ 13,966,834 |$ 13,966,834|$ 13,087,117 |$ 879,717 |$ 01$ 0 |$
Cash equivalents & short-term
investments $ 6715441 |$  6,715441|$  5.816,268 |$ 899,174 |$ 0% 0%

Not Practicable to Estimate Fair Value - None

Note 21 — Other ltems

C.

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

Note 22 — Events Subsequent

On October 12, 2018, the Board of Directors of Falls Lake National Insurance Company (Company) approved a merger of its wholly owned subsidiary,Falls Lake General
Insurance Company (subsidiary) and the Company with the Company being the surviving entity. This merger was approved by the Ohio Department of Insurance effective
November 9, 2018.

Note 23 - Reinsurance
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Statement for September 30, 2018 of the JAMES RIVER |NSU RANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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):

September 30, 2018 December 31, 2017
Balance at beginning of period $187,401 $121,929
Loss and loss adjustment expense incurred:
Current accident year 103,095 120,253
Prior accident years 710 683
103,805 120,936
Loss and loss adjustment expense payments made for:
Current accident year 20,131 27,114
Prior accident years 48,009 28,350
68,140 55,464
Balance at end of period $223,066 187,401

Reserves for incurred losses and loss adjustment expenses attributable to insured events of prior years, increased by approximately $710 in 2018, resulting primarily from
an increase 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

No significant changes

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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9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

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

If yes, date of change:

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

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

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

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

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

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

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

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

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

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

By what department or departments?

Ohio Department of Insurance

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

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

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

If yes, give full information:

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

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

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

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

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

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

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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GENERAL INTERROGATORIES

10.1
10.2

1.1

1.2

13.
14.1

15.1
15.2

16.1
16.2
16.3
17.

14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

17.3
174

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[ ]
If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
Bonds $ 0 $ 0
Preferred Stock 0 0
Common Stock 17,318,839 0
Short-Term Investments 0 0
Mortgage Loans on Real Estate 0 0
All Other 0 0
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 17,318,839 $ 0
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)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
If yes, give full and complete information relating thereto:
1 2 3 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 September 30, 2018 of the JAMES RIVER |NSU RANCE 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 September 30, 2018 of the JAMES RIVER |NSU RANCE COMPANY
GENERAL INTERROGATORIES (continued)

3.1
3.2

4.1

42

5.1

6.1
6.2
6.3
6.4

71

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximu
m Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0 0

Total XXX XXX 0 0 0 0 0
Operating Percentages:

51 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3 A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] NoJ[ ]
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[ ] No[ ]
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Statement for September 30, 2018 of the JAMES RIVER |NSU RANCE 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
Pools & Associations
00000........... AA-9991159......... MICHIGAN CATASTROPHIC CLAIMS ASSN......ciiuuuiminiresiimissssssresnssessenssesessensssesssssnesssssescnes M., Authorized........ | .......... 0.ocvvenes ‘ .........................
All Other Insurers
AA-1126033......... LLOYD'S SYNDICATE NUMBER 33 .....coviuirrimeririnienisssieseseesissessesssesssessssesssssesssessssssees GBR.......... Authorized........
AA-1120124......... LLOYD'S SYNDICATE NUMBER 1945...........oociiiiiinerinerireriesiessessisesisenisesieseesssesssesesenssenens GBR.......... Authorized........
23-2391022.......... ASCOT UNDERWRITING (BERMUDA) LTD.......couerirrrirerireiinerieesiesesesssssesessenssesessessssessenns Unauthorized....
AA-3191321......... SIRIUS BERMUDA INSURANCE COMPANY LTD Unauthorized....
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Statement for September 30, 2018 of the JAMES RIVER |NSU RANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 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.......ccooeovevmvneeneeecn AL |l B | 003,882,349 | 2,805,088 .:325,608 | ..o 4,825,295 ....6,065,598 | ..o 3,894,228
2. Alaska......coooorrrenrnnreieniens AK|....... E.. 593,595 238,410 12,664 | ..o (200,226) 334,325 | oo 328,939
3. ANiZONA.... AZ|.... B | v 4,454 827 | oo 6,360,252 | ....ccovvirnnne 2,030,938 | ..o 710,962 | oo 6,494,563 | ..coovvrirnnd 6,272,138
4. Arkansas 1,013,998 | oo 751,925 1,127,636 832,923 | .o 2,203,241
5. California 156,137,206 | .......c...... 112,544,505 51,250,818 ....206,952,467 | .....ocoeene. 149,965,212
6. Colorado.....ccccoervrvrrrrrneneeeCO | Bt | i 6,114,402 | 5,976,086 | .....ccovovrrrenee 1,608,210 | .ooovovrereeerenn TAT,726 | e 9,600,885 | ..cccvvrerrenes 5,556,931
7. Connecticut......coovevveereeneeeecen CT | i Bt | 003,907,722 | e 2,678,012 ...538,344 8,323,356 | o 3,046,664
8. Delaware.......c.ccoeovrerrcneennenn. DE | i E.. 902,950 507,117 99,822 928,470 | .oveveeeernenne 594,936
9. District of Columbia................ DC|...... B | v 7,708,192 | .oovrvirenes 4,330,587 | ..covvriirernn 2,074,526 | .....coee....... 1,406,785 | oo 7,247,799 | o 3,493,278
10, Florida. ..o FL|...... E.. 38,399,677 | .oeveerrnenn 42,307,226 13,739,564 65,019,174 | ...coovvvnven. 57,950,399
11.  Georgia 1,743,167 11,379,511 5,326,951 ..2,404,894 .13,889,821 | .... ...10,283,173
12, Hawali.....coccovvrenrrrnieircenne 704,800 192,829 1,065,415 1,290,420 | ..ooovververrenes 808,984
13. 451,000 128,434 191,568 641,125 | i 471,603
14. 15,743,956 4,417,539 ..6,582,647 27,828,128 | ... ....22,030,339
15, Indiana.........cooceevvenervcvvrcneen N [ B | 004,050,988 | . 2,268,093 | ...ooooeirernnd,625,326 | oo (405,880) 7,935,635 | cocvvvrirnas 3,543,763
16, 1oWa. e A B | 1,041,523 | 864,896 | ...ooovvveeerienn. 73,321 | oo 7,824 | oo 1,797,431 | oo 1,303,176
17, Kansas.......ccooveveeneneriennen K8 i Bt | iii00000.2,083,788 | e 1,887,627 2,019,610 | v 1,187,404
18, Kentucky......ooeeevevrernecneened KY et B | il 3,770,573 | e 1,102,332 13,354,635 | i 3,029,647
19, LOUISIANA........cvverererreriririririnas LA|...... Eo | v 9,541,643 | oo 6,736,885 | .................2,156,315 | ................. 4,080,198 | ......c.cc...c. 13,590,378 | c.cvovvcrne 12,140,093
20.  MainB....ocooeeeenierererineineieinae ME |....... E. 482,671 296,592 455,197 | oo 247,567
21, Maryland.......cccocovevevvrinreen MD | o B | 009,609,871 | 5,529,109 2,212,221 9,632,922 | oo 4,862,484
22. Massachusets........c..ccceneenee. MA|...... B | v 13,530,009 | ..ocovvvennee 10,097,599 | ..coovvrerrernnee 2,339,485 | ..ooovirinne 1,684,053 | ....ccovvnnen. 14,985,587 | c.ovvvvevereenas 9,440,421
23, Michigan........ccccooerrerninrerrennns MI 12,601,357 | covoevrererrne 2,824,629 ....2,287,093 374,804 10,243,073 | oo 4,262,847
24, Minnesota........ccc.ueereureneencs MN | ....... B | v 4,043,502 | ..covvveinne 2,631,105 917,820 3TTT6T | 3,845,940 | coovrveienns 2,709,395
25, MiSSISSIPPI..coerermeerereereernrenes MS|....... | ST T 1,762,406 | ...covvvvvrnene. 1,369,711 | oo 38,375 | oo 464,577 | oo 1,554,088 | ...ooovvvvnnee. 2,320,368
26, MiSSOUM......ocererreereerernrneenes MO | i Bt | 007,355,908 | oo 4,733,831 ....1,590,661 10,316,387 | coovvverereinns 5,966,645
27. Montana........cccoovveveeereeneeene MT |...... E. 728,508 598,367 1,847,667 | .covvvrne. 1,766,140
28.  Nebraska.........coceorerereeneins NE|...... B | s 659,778 | ..o 566,760 | ..ocovcvverrrneen 158,340 | oo 288,022 | e 927,940 | .o 787,987
29. Nevada 13,142,298 | ....coovvvnne 6,151,624 1,389,962 16,070,497 | oo 7,354,709
30. New Hampshire... . ..259,546 ...18,266 831,205 | oo 273,208
31, New Jersey....oovvvvecnenened NI [ B | ii0000..9,656,350 | o 13,139,411 3,059,459 20,615,000 19,178,758
32, New Mexico.......ccourevrrnennee 781,078 122,901 1,259,208 | ..coovvvrvirirrnenee 737,443
33.  New York..... .36,976,832 ..1,531,509 78,062,721 | .... ....61,283,323
34.  North Carolina.........ccoerereeeetNC | oo Bt | i 7,283,784 | 4,816,296 499,814 12,438,351 | oo 5,116,938
35. 304,627 158,786 ...1,725,542 893,998
36, Ohi0...coeerecrercrernirnereeed OH il |0 0 | 0 [ v [ (0 ORI 0
37. ...866,599 6,049,290 | oo 3,923,209
38, 0regon......oovevereenernenenennd OR | o Bt | 004,296,097 | oo 3,116,435 | v 2,552,938 | ..ocovne 1,060,366 | ......ocovvenes 6,720,610 | coovvvvvererrnns 5,773,406
39.  Pennsylvania........cccoeveenened PA | i Bt | 006,934,058 | oo 8,116,777 1,701,855 12,872,852 | oo 11,448,793
40. Rhode Island 656,514 1,139,412 | oo 569,563
41.  South Carolina.........coceevevenee. SC| ... | T 3,998,591 | .ooevvieenes 2,772,665 | ..ooovoiereeenn 916,704 | 7,222,135 | e 4,681,040 | ..ccooovveennn 3,530,542
42.  South Dakota........cccrerrrnrenee SD|....... E. 66,713 162,947 127,367 | oo 158,420
43, Tennessee.......ccommeurereeens TN|....... | T O 6,057,107 | .ooevvrerrenee 3,996,170 ...696, ......1,010,075 9,595,388 | ..oveirinnd 6,152,157
44, TeXAS...ocirerrirerinrirereinrins TX| e Evov | v 23,038,369 | ....cccovnenee 22,654,086 | ...cooovrerennne 3,526,196 | ..ocoovrvriinnee 7,328,742 | ... 29,227,217 | oo 32,100,856
45, Utah..ccee UT . B | v 2,177,237 | v 1,647,319 2,879,497 | e 1,548,417
46.  Vermont......coovvevenreinennes 200,605 284,926 | ..coovovirinn 174,310
47, Virginia.......ocoeveeeneereeeineiieenns 10,710,148 | ..oovvererenee 7,510,713 | 1,229,986 | ... 2,082,124 | . 13,998,963 | ..covovvrrreenad 6,907,654
48. Washington 12,635,396 | ....covernee. 10,746,117 15,765,865 | ...cocovvrnnee. 12,917,911
49.  West Virginia......c..cccorvveneenee. WV |....... | T O 2,611,996 | ..coovvvvrrenee 1,188,590 | ..o 1,696,632 | oo 1,511 | e 3,894,904 | ..coooviviinne 1,627,659
50.  Wisconsin.......coccoeeeeemeenmerneece WH oo B | e 3,337,020 | oo 4,450,781 | .o 1,521,185 | 891,962 | 3,382,402 | 3,678,402
51, Wyoming......coocnvvnererrneeneen WY | i, 237,287 | oo AT975 | 2,897 | i00000566,923 | 430,661
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
580071, oo
58002. ..ot
58003. .o
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 September 30, 2018 of the JAMES RIVER INSU RANCE COMPANY

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

James River Group
Holdings, Ltd.

100% Ownership | 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
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Statement for September 30, 2018 of the JAMES RIVER INSU RANCE 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..........cccccce. | w.eo. N...... [
0000 | oo 00000... |98-1412720.. | .....ccevnuve. (01 I [0 I Carolina Re, Ltd........cccoovvvrvriereeirreecnins BMU......... A, James River Group INC. ......ccoovvvvvvereieiniinnnns Ownership......... ...100.000 |James River Group Holdings, Ltd...........ccccoee | vouo N....... (IS




Statement for September 30, 2018 of the JAMES RIVER |NSU RANCE COMPANY

PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

1 2
Direct Premiums Direct Losses
Earned Incurred

Loss Percentage

3
Direct

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........
. Financial guaranty.........cccocoeveeiencrnnnns
. 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....

. International..
L Warranty......c.oceeeneneeseene
. Reinsurance-nonproportional assumed property...........ccuveeereereeneeeneeees
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business.
L TS

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..........

. Auto physical damage............ccccoevrvrernnee.
. Aircraft (all Perils).......ccovvvereeerierrerernnn.

...(7,035,664)

..8,886,570

....139,622,372
..19,958,444

82,731,776
..5,160,457

(7759)| .

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

Lines of Business

PART 2 - DIRECT PREMIUMS WRITTEN
1

Current
Quarter

2

Current

Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril

. Commercial multiple peril.
. Mortgage guaranty
. 0cean Maring.........ccoccvevenieevevserssiennn.
. Inland marine........
. Financial guaranty..........c.cccccuvevvevnnnn.

Medical professional liability - occurrence....
Medical professional liability - claims made..
. Earthquake........cccocoevereiricicicnn,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....
Other liability-occurrence............cceveenee

. International..
L WAITANEY ...ttt
. Reinsurance-nonproportional assumed Property............cccceeeeiieesicreeeieeseseessenenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business
L TOtAIS s

Homeowners multiple peril...

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..........

. Auto physical damage......

.0
153,424,278

....21,898,752

0

129,184,553
16,928,835

. Sum. of remaining write-ins for Line 34 from overflow page.
. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)......ccoeiiiiiiiinniiniisi s
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Statement for September 30, 2018 of the JAMES RIVER INSU RANCE 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 11,493 | e 947 | e 12840 | 15,159 | 644 | 000022637 | 38,440 [ 9,047 [ (8,269) [ .o 778
2. 2016 s e 16,882 | oo, 27,277 | oo 44,159 | oo, 11,976 | oo 458 | o, 12434 | oo, 16,201 | v 506 | oo 17,798 | v 34,505 | .o 11,295 | (XIS I 2,780
3. Subtotals
2016 + Prior.....c.. | covveerieieieneen 34,487 | el 59774 | 94261 | 23469 | 1405 | 24874 | 31,360 | il 1150 | 40,435 | i 72,945 | 20,342 | (16,784) | ..o 3,558
4. 2017 s | eerrersreirrreennsssn2d 855 | oveirrssrrrere8,284 | coeeeeinennnnnnn3,139 | coviieccinnnnnsnnn22,252 | covvrsssssesscccreenneen884 | erereeessssssssree23,136 | covvevccnreeeeeesssss30,040 [ covoccccrennessssssssesed(958) | evverneresssssnrsecee38,199 | ovvocresneneessssssD7,281 [ rovveesssssssereecnenT 437 | vvvveeessssssssses [CIREL)) (2,722)
5. Subtotals
2017 + Priof...coo. | cooveeerieieeeeenenn9,342 | i 128,058 | oo 187,400 | v 85,721 | e 2,289 | 88,010 | 81,400 | 192 | i 78,634 | i 140,226 | e BT 779 [ (46,943) | .o 836
6. 2018, [, 0.0 S P .0 ST P D0, T D XXX ooieiieiens | eeveresissiessses 20,124 | oo 20,124 | ..., D0, S 16,542 | oo, 66,298 | ..o 82,840 |....ccocrn... .0 SN R 0.0 T PR XXX i
7. TotalS...coceeeies | e 59,342 | oo 128,058 | ....ccvevevrirerne 187,400 | .o 45721 | oo 22413 | oo, 68,134 | oo 61,400 | oo 16,734 | oo 144932 | ..o 223,066 | ...ccoovrerrrernnns AT779 [ (46,943) [ ..ooovveveerrera 836
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
| P 80.5%| 2. oo (36.7)% | 3. wovrerererians 0.4 %

Col. 13, Line 7

Line 8

4 0.5 %




Statement for September 30, 2018 of the JAMES RIVER |NSU RANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

> w N

Bar Code:

* 122 03 20184 9000O0O0 3 =

* 12 2 03 2018 3 65 0000 3 ~*
* 12 2 03 20185050000 3 =*

Q15

Response

NO

YES

NO

NO




Statement for September 30, 2018 of the JAMES RIVER |NSU RANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets

2504. Deductible reCOVErable...........ccoovirrrviereiicreeieeseeeseessssesssesesessssesssssssssssesessssessssssesessnss | sessesssseensnnenes 1,013,881 | vieiiciiieieiieieieen0 | i 1,013,861
2505. Claims expense receivable... - , . L0 311,321
2506. Federal EXCISE TAXES......cccovviierrieieieieiesieieissssiessssesessssesesssesessssssssssssssssssssssssssssssssessssssenses | svessnsssesenserennn248,89T | teviviiieiieinieieieneeenn0 | e 248,391
2597. Summary of remaining write-ins for Line 25 1,573,573

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year
2504, Other IADIIIHES. .........cveecveceeeecrcie ettt sse st sss st sses s ssessssessssssssansssssessnsssssessssssnssssssnsnsssnsonss | sesssenssessessenssesessenss 19T HA02 | ot 1,595,189
2597.  Summary of remaining Write-ins fOr LINE 25........ciiuiiiiieiiiisicessis st sssesssssssssssssssssssssssssssssessssensssssssssnssssessessnsensensass | sonesseesenssnssssessesserens 190 BA02 | toriveiisiieriesesssisrenes 1,595,189

Q16




Statement for September 30, 2018 of the JAMES RIVER |NSU RANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DeCember 31 Of PHOT YEAT........cciviveiieiiirieie ettt

2. 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

© © NGk W

_
o o

o ol oo oo oo

Statement value at end of current period (Line 9 MinUS LINE 10).........ccvviueriiieiiicieiiieiiscieesctessese e sseeres s nneenens

o

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

1. Book value/recorded investment excluding accrued interest, December 31 Of prior Year...........coveeeneeneeneeneeneneereeeneeneens

2. 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...
10. Deduct current year's other-than-temporary impairment reCognized.............couvveurereerennneneeneseeneens

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
12, Total valuation @lIOWANCE..........cceuiceieieteieee ettt bbb bbb st ea s sanaes

13. Subtotal (Line 11 plus Line 12)..
14. Deduct total nonadmitted amounts............c.ceveereereeerenrersineeneennes
15. Statement value at end of current period (Line 13 minus Line 14)

©® N o ok

©

olojlojlojlo|jlo oo oo oo ooo

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAT.........ccceiieieicieiieee ettt be bbb nas

2. 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

© N o ok w

Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)

©

12.  Deduct total nonadmitted AMOUNES............cceviuiieieicce ettt bbbttt
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......euererinrsireseisssssesessssessssssssssssesesssssssssssssssssssssssssesssens

Deduct amounts reCeived 0N AISPOSAIS............c.ccruiiireriiiieicieiiee s bbb bbbt bbb s b nees

..... 23,364,793

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

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

Book/adjusted carrying value of bonds and stocks, December 31 of prior year

Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals

Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value...
9. Deduct current year's other-than-temporary impairment recognized....
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees.
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)...
12.  Deduct total nonadmitted amOUNtS.............cccueuerieiceiceeeceese s

©® NS ok N =

13. Statement value at end of current period (Ling 11 MIiNUS LINE 12).......ccviuiiiiieieiicisceesessesesissssessssssesesessssessssessssasssenans

Cost of boNdSs AN SLOCKS ACUIFEH. .......vueeeerieireeieieie ettt esna

227,504,760
95,763,643
140,757

...87,135,459

...124,374




Statement for September 30, 2018 of the JAMES RIVER INSU RANCE COMPANY
SCHEDULE D - PART 1B

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

20IsO

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

BONDS

NAIC 1 (8)-vrvevereeerereseesseesseesseesssessse st sess s sesssessssssssssssssnssns | oeessssssssessssassssseens 39,497,833 | oo 30,805,126 | ...cveonverrirereiens 30,157,212 | oo (5,704) [ covoorerrreeriens 113,010,818 | .oovvrcevcrrceeens 39,497,833 | oo 40,140,043 | oo 183,909,446

NAIC 2 (8)-vevvererurerreieeesessiessssesrs s esesseses st ssssesssenssns | eesisessssnssssssessesens 28,640,679 | ...coooererrirrrirrinnnns 999,470 | .ooovverrrrierererrieseienrieneins L RN 2179 | s 33,094,739 | v 28,640,679 | ..ovoverrirciicnens 29,642,328 | ...ooovvvecririninne 66,209,442

NAIC 3 (8)-veveverererarrireresseesiessseerieessssessss s esess e esesssessssessenssns | coseessssssseessssesseneons 6,623,811 | ..o 2,219,047 | oo 556,775 | ..ovvverreeerirererienens (1,895,127) | .ovvvreveerierrirerinne 2,625,849 | ..o 6,623,811 | vvvereerrrecirieninne 6,390,956 | ....vveveiirrirriiinens 5,327,280

NAIC 4 (8)-v.vvrvermrererereeeseesseessseessesssesssssssssssssssssssssssessssssssssssassssssssns | oessssssssssssssassssneens 70,239,930 | ..ovveerrerreereienns 12,527 471 | oo 10,379,572 | oo (VAA7£) ) 75,710,483 | oo 70,239,930 | ovvvorerrerereeereeens 72,360,251 | covveorverrerereeenns 139,596,526

NAIC 5 (8)-vvvveverereeraereseeesseesseeesseesseeesseesesesessssssssesssssssssessseessssssssassssssssns | osessssssssnssssasessseens 15,407,196 | ..eoovvvrcerererereenens 1,114,580 | oo 2,019,614 | oo 1,006,664 | .....ooccoovrerrrrinenne 15,290,625 | ...oovvvvrererrerins 15,407,196 | ..ooovvorcerrcrieceens 15,508,826 | ....vvvncerereirrernnen 28,845,030

NAIC B (8)-+vvevereeerernrmeeeseesseessseeeseessessssessesesssess st eens s eests | abssensasest s st st sssssesd 0 s 0 | e 2,383 | o 911,828 | oo 0 | s 0 | e 909,445 | ..oooiviiicin i 0

TOtAl BONGS......vvoiieenisiiecni e ssse s essssensens | cosnesesssssssessssnes 160,409,449 | ...ooovvviiniiiniinnns 47,665,694 | ..o 43,115,556 | oo (7,738) | oo 239,732,514 | ..o 160,409,449 | ...ovvviinirriiinnns 164,951,849 | ..o 423,887,724

................................. 149,881

NAIC 2.ttt ettt sssennns | feesesesssseesesasesssnens 43,722,984 | ..o LU O (1 ST 227,246 | oo 36,662,668 | .....ooncrerrirriinns 43,722,984 | ..o 43,950,230 | oovoreercrirecieeeenns 37,740,082
10, NAIC 3ottt | eees s LU RN LU R O SN (U R 8,059,520 | ...coourerrirrrieeeieeniereeeens O SRRSO (U 8,059,520
P10 NAIC 4ttt | s LU RN LU R O RN LU RN LU RO O RO LU OO 0
12, NAIC Beoiecie et ees sttt nnets | eess sttt 0 | (O O 0 e 0 [ e L0 S OO 0 [ e 0
13, NAIC Bttt nnees | eees sttt 0 s 0 | s 0 | ! 0 | s 0 | s 0 e 0 | s 0
14, Total Preferred SHOCK.........ovvuurverrercrireeierineriseesssseseessensseessesssnenees | ossrsssssssssssssssssssens 43,872,865 | ...ooovveciiriren s 0 | s 0 | e 224,330 | i 44,722,188 | ..o 43,872,865 | ..o 44,097,195 | oo 45,799,602
15.  Total Bonds and Preferred SOCK..........uuiriiiirnminsninrsssessssesenssens | cosressssssensssssseenes 204,282,314 | ..ooovvvriiiniririennnd 47,665,694 | ..o 43,115,556 | ..o 216,592 | ..o 284,454,702 | ..ovvvvivniriens 204,282,314 | .oooovvvrinirricis 209,049,044 | .....cooovvrriiiiinnnns 469,687,326

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§....899,174; NAIC2§............ 0; NAIC3S... 0; NAIC4S..... 0; NAIC5S....... 0; NAIC6S........... 0.




Statement for September 30, 2018 of the JAMES RIVER |NSU RANCE 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.......oourririieriererines | e 899,174 | ..covvvvvrria. .3 S (R 895,236 | ..o (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 PHIOT YEAI.........cuoririrrireireiincireisiseessseees et ssess e sssssssssestas | sessssessesssssessassnsssssssssssssensees 497,952 | oo 13,158,814
2. Cost of short-term iNVEStMENS ACUITET.............cvcvivieiieiicecte sttt b s snsesens | esesssesesessesesssesesansebessssesa 4,475,938 | oo 497,876
3. ACCTUAL OF QISCOUNL. ...ttt ettt ettt e et s s s e e e s e e e et e e et eee s et eaet et e e st sesssesesesssess st snsnsnensnenennnsnenenenenensnenens | stesessssssssesesssesessssesseenenenenennens (T4 T 1,011
4. Unrealized valuation INCrEASE (ECIEASE)........cucvuevreiieeieeieisetes ettt sttt s sss s saessss st ssaessesstessesansans | sesbissesssssssssssssesssssssesses e sassessesessensand 0 [ e 0
5. Total gain (I0SS) ON QISPOSAIS.........coeviveiieiieiiciiieiie ittt st s bbb sttt s bt se st enas | Hestessesasssssesses e s st es s e s et b n s b b tes (1) ] oo (232)
6. Deduct consideration reCeived ON QISPOSAIS..........c.ieviicreiiieiriee et b bbbt sss s ssssesesnses | ebessssesessssesesssesassnassessnsesa 4,092,743 | oo 13,159,517
7. Deduct amortization Of PIEMIUM.........c.cciiiieieiieieeie ettt bbbt s s bntens | ebsessssessesssssnbes e s b b ensess s s s sen s st 0 | e 0
8. Total foreign exchange change in book/adjusted CaITYiNG VAIUE.............curiverrerirniierieieesssissiesssssssesessessssssessesssssssssnsss | sssssssesssssssssssessessssssessasssssessassnssnses 0 | oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEA..........c.cuiveireieiiirieieieisee et ssbenes | ersesssssssessssssesses bt essessessnssnsensessnean 0 ] e 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........cccvrerirrrnrnrirnininsinsiseissiesnnies | seesessessnssssssssnsssssssssessesssssens 899,174 | oo 497,952
11. Deduct total nONadMItIEd @MOUNTS...........ccuriiieiiiie bbb | fbitib bbb 0 [ o 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......euriereimerrrsmessessesssesessesssssssssssssssssssssssasssssssssesssnssns | sessssessssssssssssasssssssssessasssnssns 899,174 | v 497,952

QsI03




Statement for September 30, 2018 of the JAMES RlVER |NSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement for September 30, 2018 of the JAMES RIVER |NSU RANCE 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
....................................... 8,202,250,942
............................................................ 0
............................................................ 0

....................................... 8,265,635,800 | .....ooocvvrvrriiniiinninenennn..6,938,003,561
............................................................ O OO |
............................................................ L OO SORO |
............................................................ 0 | o0
.............................................. 5,816,268 | ....cccvvvvvrriinriinriinrinnnnnn.69,201,126
............................................................ O O OO PROPOOON |

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

QsI08




Statement for September 30, 2018 of the JAMES RlVER |NSURANCE 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 September 30, 2018 of the JAMES RIVER INSU RANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership

NONE

SCHEDULE BA - PART 3

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 DIMECE LLP......oooeieiciieeiseieiissiesssesissisneins | neesssissssesssessseessssssssinns | ceeens DiStrIDULION. ... 09/01/2015 | 07/26/2018 | .......... 107,670 | ..coovvrrrrrncne (VI I (0 0 0 0 0. 07,670 | ........ 107,670 | coovvevcirnecnnc0 | o0 [ i [ e 107,670
Anders Capital LLC........couiminiirninssnsninnrssnens | corvemsssesssnsssssssnssenssesesssess | coveens DistribUtioN. ....c.coveeeieise s 11/27/2017 | 09/20/2018 .0 0 0 0 35,766
4299999. Total - Any Other Class of ASSEt - UNGFfIIALEH. ... ...t et h bbb bbb .. ....0 0 0 0] .. 143,436 | ... 143436 | .o |0 [0 | 143,436
4499999, SUDLOtAl = UNGFIIBIEM. ... .. evvoeeertteis sttt 41 ek 88 E bbbttt enes | snrnnians 143,436 .0 0 0 0] ... 143,436 | ... 143436 | ..o |0 [0 ] 143,436
4699999. Totals 143,436 .0 0 0 0].....143436 | ... 143436 | ...cccccerenn0 | o0 [0 | e 143,436
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter
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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

3128MJ X8 8 |FEDERAL HOME LN MTG CORP #GO08702...........ococvrrrirerrnrieirerrnsiseessesssssseennnins | snseessnssnes 08/29/2018........ AMHERST SECURITIES GROUP INC......coovveririieirricisrisisirsienns 1,449,182 | oo 1,453,207 | oot 3,956

3138EP  G8 1 |FEDERAL NATIONAL MTG ASSOC #AL6522........ .| 08/29/2018........ NOMURA SECURITIES INTL 2,667,823 | .o 2,673,330 | oo 7,277

31418C  GF 5 | FEDERAL NATIONAL MTG ASSOC #MA2897........covviiiiiiriniisnissi s .| 08/29/2018........ CANTOR FITZGERALD LLC......coiiiiiiniintiinissiscissisensniseieninnees 1,293,830 | oo 1,316,581

3199999. Total - Bonds - U.S. Special REVENUE AN SPECIAI ASSESSMENES. ... v teiuirieusertesttesttsisameeitas | oeiettesesaessesesaseseseeseesessesseeeseeeE1eeseEse 8o e8 481 £E 428481 e 018 4e 8408421 £ 0 £E 4L 0S8 £ 8101428284284 0118428 E e e e s et ee st ansen st ens anieraseans 5,410,835 | oo 5443118 | .......... 14,305 XXX oo

Bonds - Industrial and Mi:

00956F  AM 2 [AIRXHOLDINGS INC TL..tviiiiiriiiiireiiiieiierisisessssssissssessessssssessessssssessssssssssssssnnsns | sosssssassenes 06/20/2018........ MORGAN STANLEY & CO.....ocouvvrerireieieiriseiesrssssisssinenns 305,933 | oo 306,700 | ...cccrennee. 0 |4FE

02582J JK 7 |AMERICAN EXPRESS CREDIT ACCOUN 18-9A...... .1 09/17/2018........ CITIGROUP GLOBAL MARKETS........coctiieeiermereirensereesensssesseseesessssesseesssssssnnns 1,000,000 | oo 1,000,000 0 [1FE
02665W  BG 5 | AMERICAN HONDA FINANCE..........coitiiiiiiiirisieissieresissiessssiseses s .| 08/29/2018........ HSBC SECURITIES USA INC.....c.vvrieriririeiieiercerseienes 2,874,870 | oo 3,000,000 24,083 | 1FE ..o
037833 CC 2 |APPLEINC.......ccccevvnrnnen. .| 08/29/2018........ GOLDMAN SACHS.......... 2,402,375 | .o 2,500,000 | ooovoriniee s 2,691 [1FE..coiiiici
03835E  AC 8 |APPLOVIN CORPTL B. .| 08/10/2018........ BANK OF AMERICA 527,848 | ..o 530,500 4FE,

05543C  AC 0 |BOBS DISCOUNT FURNITURE TL.....ouuuivirriririiniiienienissessessssseesiessesessssesniens 06/12/2018........ ROYAL BANK OF CANADA 258,288 | ....oviiieninn 259,585 4FE,

058500 AB 7 |BALL METALPACK FINCO LLC TL2L .| 07/30/2018........ BANK OF AMERICA 271,241 ....275,700 5FE

05850F  AB 2 |BALL METALPACK FINCOLLC TLB .| 07/26/2018........ GOLDMAN SACHS.......... 1,451,307 .1,458,600 4FE

10566U AC 2 |BRAVE PARENT HOLDINGS INC TL.... .1 07/18/2018........ JEFFERIES & COMPANY INC 146,862 4FE

11283H AB 3 |BROOKFIELD RETAIL (GGP) TL B .| 05/07/2018........ MORGAN STANLEY & CO.....cooucvuriirirrirernrineiesinerceisnerenes 1,169,225 . 3FE.

11284E  AB 9 | BROOKFIELD WEC HOLDINGS INC TL....ooivirreriiimiieniiieriereeeisseisseriesieseesesseens .| 07/26/2018........ CREDIT SUISSE FIRST BOSTON.........ccooovuvirrernnene 824,656 | ....ovoviiiend 828,800 4FE,

14076C AG 8 | CARAUSTAR INDUSTRIES INC TL .| 06/15/2018........ | ROYAL BANK OF CANADA 18,075 17,874 AFE

144141 DA 3 | DUKE ENERGY PROGRESS INC........coriirivriereiireiesissisisesissssssssessessssssessssenes .| 08/29/2018........ KEY BANC CAPITAL MARKETS. 1,491,960 | ..o 1,500,000 1FE

17026C AC 1 |CHLOE OX PARENTLLC TLB.... .| 071122018........ UBS WARBURG..... 1,393,827 1,392,175 AFE

24422E  TJ 8 | JOHN DEERE CAPITAL CORP .| 08/29/2018........ JP MORGAN SECURITIES INC.....coovvrrriiiiinrierieicirssienesinsinas 737,078 ....750,000 AFE s
263901  AC 4 |DUKE ENERGY INDIANA INC . | 08/29/2018, GOLDMAN SACHS.......... 2,534,250 | .o 2,500,000 TFE i
36165Y AB 6 |GC EOSBUYERINC TL... .| 06/29/2018........| UBS WARBURG..... 557,721 574,970 4FE

36256G AD 1 |GM FINANCIAL AUTOMOBILE LEASIN 18-3 A .| 09/18/2018........ RBC CAPITAL MARKETS 499,961 ....500,000 1FE

369550 AX 6 | GENERAL DYNAMICS CORP............. .| 08/29/2018........ JP MORGAN SECURITIES INC.. 2,706,750 | ..o 3,000,000 TFE. s
372490 AN 6 | GENTIVA HEALTH SERVICES INC TL...ouiviiieriiiceniieiesiseieessei s siseiessesesseneenes .| 06/21/2018........ JP MORGAN SECURITIES INC.. 836,112 | v 844,557 4FE,

37610G  AB 4 |RECORDED BOOKS INC TL .| 08/10/2018, GOLDMAN SACHS.......... 342,144 | oo 345,600 4FE,

40573L AL 0 [HALFMOON PARENT INC.... .| 09/06/2018........ | MORGAN STANLEY & CO. 999,470 .1,000,000 2FE

43162T  AK 6 |HILLMAN GROUP INC/THE TL B.. .| 05/16/2018........ BARCLAYS CAPITAL. 241,801 | oo 243,016 4FE

43455) AT 5 |HOFFMASTER GROUP INC TL .| 08/13/2018........ ROYAL BANK OF CANADA 27,591 27,730 4FE

43815H AC 1 |HONDA AUTO RECEIVABLES OWNER T 18-3 A3.....c.viivreiirerseineeeinsiseeenissinnens | 1on .| 08/21/2018........ BANK OF AMERICA 999,863 | .o 1,000,000 1FE

491674  BE 6 |KENTUCKY UTILITIES CO. .| 08/29/2018........ KEY BANC CAPITAL MARKETS, 1,002,140 .1,000,000 TFE i
50217U  AS 6 |BOYD LTIHOLDINGS INC TL... .| 08/14/2018........ GOLDMAN SACHS.......... 1,942,041 .1,951,800 4FE,

50217U AV 9 |LTIHOLDINGS INC 2L.......... 08/14/2018........ JP MORGAN SECURITIES INC.....ccovvirriireierineiesisisisssierssisenes 292,800 | .o 292,800 5FE

53226G  AG 6 |LIGHTSTONE GENERATION LLC TL B...ovouieiieieineirerecsceesiersesesie e .| 08/30/2018........ VARIOUS 199,576 | oo 200,533 3FE.

53226G  AH 4 |LIGHTSTONE GENERATION LLC TLC .| 08/02/2018........ CREDIT SUISSE FIRST BOSTON........covivrrireriinaes 10,231 10,283 3FE

59564H AC 0 |AL MIDCOAST HOLDINGS LLC TLB .| 06/28/2018........ CREDIT SUISSE FIRST BOSTON.........cccovvnrireniirans 840,015 3FE.

67U54B  AC 0 | OAK PARENT INC TL...oouiiuiriiiiiririeieiitieni sttt .| 05/25/2018........ ROYAL BANK OF CANADA 138,886 ....149,742 4FE,

693304 AT 4 |PECO ENERGY CO...cooovvuiiriiiiiiiniisisinsisisssssiesssssssesessssssssesssesssssssssessessssssesssssns | sonsesessssnes 08/08/2018........ VARIOUS 1,457,880 | ..ooovvieiccreee 1,500,000 TFE i
713448  DF 2 |PEPSICOINC.......cccovvvieririrane .| 08/29/2018........ CREDIT SUISSE FIRST BOSTON.. 2,388,325 | ... 2,500,000 1FE

729136 AG 4 |PLH GROUPINC TL .| 08/01/2018........ BARCLAYS CAPITAL. 455,997 | oo 470,100 0 |4FE

87612E  BE 5 |TARGET CORP.......cccccvvvervrnnnnae .| 08/29/2018........ RBC CAPITAL MARKETS 2,795,610 | oo 3,000,000 27917 |1FE

92346N  AB 5 | VERIFONE SYSTEMS INC TL. .| 08/09/2018........ CREDIT SUISSE FIRST BOSTON.........covienrireriirnns 1,012,512 0 |4FE

92531S  BC 6 |VERTAFOREINC TL2L......... . | 06/04/2018, NOMURA SECURITIES INTL 550,539 0 |5FE

949746  SP 7 | WELLS FARGO & COMPANY... .| 08/01/2018........ | MIZUHO SECURITIES 1011170 | ovcereeieererieneeeeens 1,000,000 | oo 7,667 |1FE....

BL2785 54 3 |PRODUCTION RESOURCE GROUP LLC TL B .| 08/15/2018 KOHLBERG KRAVIS ROBERTS & CO....... s 896,086 0 |4FE

N80O3H ~ AC 1 |SIGMA US CORP TL Bu....ooriiciiriieiicineieie e ssssssssesssssnssenss. | soesesessnennes 03/07/2018........ CREDIT SUISSE FIRST BOSTON.........coovvnrireriirans 532,334 0 |4FE
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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)
44928Q  AE 9 |IBC CAPITAL LTD TL B..oiiiiuiiiiiiciiinisersissteenisss st | DI 06/08/2018........ MORGAN STANLEY & CO.....vviiiriininiisrinersiiseisnisnrsnssnenes 617,453 | v 619,000 | ..o 0 |4FE
3899999. Total - Bonds - Industrial and MiSCEllANEOUS............ciriiiriiiiitiericiniini s 40,762,803 ...41,751,765 127,178 XXX..
8399997. Total - Bonds - Part 3......... 46,173,638 47,194,883 141,483 XXX..
8399999. Total - BONGS........coooiuiiiiiiiiisiiieiisi s 46,173,638 ....47,194,883 141,483 XXX..
Common Stocks - Industrial and Miscell
99C020 93 2 | TWEDDLE GROUP INC .1 09/17/2018........ DIRECT.... 1,351.238 123,138 XXX 0]A
9099999. Total - Common Stocks - Industrial and Miscellaneous.............. 123,138 XXX 0
9799997. Total - Common Stocks - Part 3 123,138 XXX 0
9799999. Total - Common Stocks 123,138 XXX 0
9899999. Total - Preferred and COMMON SHOCKS. ... ...ttt ettt eas st eeebsees e ess e E s oeE e E 0808108888888 E 080 ensnisenes 123,138 XXX 0
9999999. Total - Bonds, Preferred and COMMON SIOCKS...........c.ciiiiicieieiiieiic ettt te e e tetetee ststtesessssetes s seseses e sebes s ss s et s sebetes s setes s s esesessssetes e s et et essesebesses et et s setetessns et et st et et s sea et et s se b et s seaeses s ae b b s sebesesntetebanans  saebesnans 46,296,776 XXX 141,483 XXX oo

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues:...
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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)
Bonds - U.S. Special Revenue and Special A t
13033F 2Z 2 |CALIFORNIA ST HLTH FACS FINGA....... .| 08/15/2018. | PREREFUNDED..... JEOTTTRTRII PV 1,500,000 | ....... 1,500,000 | ....... 1,292,325 | ..ovvvenee 477,842 | oo 0| oo 22,158 | oo (U IO 22,158 | .oovrrerireens (U I 1,500,000 |...coovvvnnnns (V18 RN (V1 IO 0. 75,000 | 08/15/2038. | 1FE............
134041 FC 1 |CAMPBELL & KENTON CNTYS KY SAN.. |.. [ 08/01/2018. | MATURITY...... JESTUSTTIUPI RPN 670,000 | ......... 670,000 | .......... 678,047 | oo 670,661 | ..coovvvvnncn. (01 I (1S ) E— (U (15X ) I 0 | e 670,000 |....ccocovnee. (V10 N (V1 IS 0. 29,313 | 08/01/2018. | 1FE............
FEDERAL HOME LN MTG CORP AMHERST SECURITIES GROUP
3128MJ X8 8 |#G08702 .1 08/29/2018.1INC. s | e 1,449,182 | ....... 1,453,207 | ... 1,449,182 | .ooooovvvviiiirinnnn0 | i (V1 (V1 IO [0 I (U I (U I 1,449,182 | ..o (V18 RN 0 04/01/2046.
31294K ZF 5 |FEDERAL HOME LN MTG CORP #E01642| .. | 09/01/2018. | PAYDOWN.... 4,285 4,285 0 4,285 0 0 05/01/2019.
31294K ZT 5 |FEDERAL HOME LN MTG CORP #E01654| .. | 09/01/2018. | PAYDOWN 4 0 2,157 0 0 06/01/2019.
FEDERAL NATIONAL MTG ASSOC
3138EP  G8 1 |#AL6522 .. | 08/29/2018. | NOMURA SECURITIES INTL.....ccc. [ worerrrmrerneerrrenernes | vveens 2,667,823 | ....... 2,673,330 | ....... 2,667,823 | ..oveerierieninn (V1 (V1 (V1 IR 0 0 0 2,667,823 0 (V1 IO 0 | e 7,277 | 03/01/2045. | 1FE............
FEDERAL NATIONAL MTG ASSOC
3138ET DZ 6 |#AL8219 .. 1 09/01/2018. | PAYDOWN......coorimmremirmerierirenens [ eorerereesseissinenies | cvereeesnenens 6,377 | o 6,377 | oo 6,841 | oo 6,412 | oo (V10 I (1) ) — 0 (35) 0 6,377 0 (V1 IO (VI IO 171 | 02/01/2046. | 1FE............
FEDERAL NATIONAL MTG ASSOC
3140E8 LU 0 |#BA3938 .. 1 09/01/2018. | PAYDOWN.......oovtvmmrimirierirrirnnns 23,509 23,509 24,691 | .o 23,557 | v 0 | oo [GE:) ) — [V I (48) [ ..o (U I 23,509 | ..o (V18 PN (V1 IO (VIR IO 497 | 01/01/2046. | 1FE............
FEDERAL NATIONAL MTG ASSOC
3140H5 AW 1 |#BJ3620 .. 1 09/01/2018. | PAYDOWN. ......oovimririiniirnniierins [ eerieneeeissssinsiens | coeeereeees 30,123 | v 30,123 | oo 31,615 | oo (V1 0 | oo (040 ] R (U I (4D ] e (0 I 30,123 | (V10 N (V1 IS 0 | o 658 |01/01/2048. | 1FE............
FEDERAL NATIONAL MTG ASSOC
314188 3T 1 |#MA2609 .1 09/01/2018. | PAYDOWN. ..o [ eerreniseissesinssines | soererneens 17,073 | oo 17,073 | oo 17,887 | oo 17,150 | oo (110 (144 (1 T (T7) ] e (1 I 17,073 | oo (V10 N (V1 IS (V1 IO 398 |05/01/2046. | 1FE............
FEDERAL NATIONAL MTG ASSOC
31418C GF 5 |#MA2897 .. | 08/29/2018. | CANTOR FITZGERALD LLC.....c.c. [ vorvrrrrereeririnirnnes 01,293,830 | ... 1,293,830 | o0 0 | 0 | 0| 0 0 | 1,293,830 [0 |0 | 0 [ 3,072 | 02/01/2037.
575579 RS 8 |MASSACHUSETTS ST BAY TRANSPRTN | .. | 07/01/2018. | PREREFUNDED..... s | e 65,000 | ...ccoooee. 65,000 | ........... 69,294 | ... ..65,227 . ....65,000 0. R 3,250 | 07/01/2020.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS. .....c.viweuruireersereeinissieeeessesssensessesssssssesssesessnssssessesnsens | eeees 7,729,359 | ...... 7,761,642 | ....... 7,537,946 | ........... 2,267,278 | o0 | 121,052 | 0 {21,052 |0 7,729,359 |..oooviienn0 |0 0 | 123,806 XXX
Bonds - Industrial and Miscellaneous
00187U AB 4 |AP EXHAUST ACQUISITION LLC TL........ .. | 08/14/2018. | SINK FUND PAYMENT 498 498 488 | ..o 494 | 4| s (V1 IR 0 4 0 498 0 (V1 IO 0 | i 32 | 05/10/2024. | 4FE............
ATS (GREENLIGHT MERGER CORP) TL
00215N  AF 7 [B . 109/28/2018. | SINK FUND PAYMENT 4,689 | .o 4,689 | .o 4,666 | .o (V1 IO (018 Y28 0 2 0 4,689 0 (V1 IS 0 | 155 |02/28/2025. | 4FE............
00215P AC 9 |ASP MCS ACQUISITION TL B......ccovvrrneee .. | 09/28/2018. | SINK FUND PAYMENT 1,307 | oo 1,307 | oo 1,301 | o 1,307 | v (V1 (V1 IR 0 0 0 1,307 0 (V1 IO (U I 68 | 05/20/2024. | 4FE............
00769E AS 9 |ADVANTAGE SALES & MARKETING TL B|.. | 09/28/2018. | SINK FUND PAYMENT 2,617 | s 2,617 | s 2,565 2,578 31 . 9 | e 0 40 0 2,617 0 (V1 IO 0 | i 122 | 07/23/2021. | 4FE............
00769E AW 0 |ADVANTAGE SALES & MARKETING TL B|.. | 09/28/2018. | SINK FUND PAYMENT 27 0 2,589 0 07/23/2021.
00956F AM 2 |AIRXHOLDINGS INC TL..covirerririrrieinne .. | 09/28/2018. | VARIOUS 1 0 1,648 0 04/28/2025.
01860Y AJ 1 |ALLIANCE HEALTHCARE SERVICES TL. |..|09/28/2018. | SINK FUND PAYMENT........cccccovve | vorvvrmmrerimnnnreninns | verreennns 11,930 | 11,930 | it 11,811 | 11,963 | 0 | i (B3) | a0 [ (X)) I— (V1 I 11,930 | .o 0 10/24/2023.
02665W BG 5 |AMERICAN HONDA FINANCE... . | 08/29/2018. | HSBC SECURITIES USA INC.. 0 0 2,874,870 0 09/09/2021.
03167D AH 7 |AMNEAL PHARMACEUTICALS LLC TLB]|.. | 09/28/2018. | SINK FUND PAYMENT JR— ) 2 0 5,298 0 05/04/2025.
037833 CC 2 |APPLEINC . 108/29/2018. | GOLDMAN SACHS........cccovvvevinnnne revrnennnnsennnnes | 0000 2,402,375 | .......2,500,000 | ....... 2,402,375 0 0 2,402,375 0 08/04/2021.
03834X AF 0 |APROLLC TLB. .| 09/28/2018. | SINK FUND PAYMENT 533 533 530 0 0 533 0 08/08/2024.
WW MEDICAL & HEALTHCARE
04016Y AB 5 |HOLDINGS TL .. | 06/22/2018. | VARIOUS vt | e 412,500 | .........411,469 | ........409,411 | ............. 409,407 | ..oovvvrennd (V1 T 168 | o0 | i 168 | oo (U I 409,575 | ..ccovviren0 | 002,925 | 2,925 | e 10,022 | 01/23/2025. | 4FE....
053490 BC 5 [AVAYAINC TLB....coiioiriiririseineiiniine .. | 09/28/2018. | SINK FUND PAYMENT 2,314 ..2,290 2,296 17 1. 1 18 0 2314 |0 |0 | 0 [ 117 | 12/15/2024. | 4FE............
05543C AC 0 |BOBSDISCOUNT FURNITURE TL........... .| 09/28/2018. | VARIOUS 69,625 | ............69,969 | ........... 69,619 | ..ovvvvcrverinend0 | i [ 23 | 0 |23 |0 [ 69,647 | ..ccovvcie [ evieees@1) | @) [ s 207 |08/14/2023. | 4FE............
05543Y AB 4 |BBBINDUSTRIES US HOLDIN TLB......... .| 08/01/2018. | SINK FUND PAYMENT v 1,676,482 1,558,438 1,576,482 | ..covvvcveen0 [ o0 | 0 [ 59,487 | 11/03/2021. |4FE....
05850F AB 2 |BALL METALPACKFINCOLLC TLB...... .. 1 09/28/2018. | VARIOUS JRTRRR R 144,694 ....143,270 2143287 [0 | 1,407 | 1,407 | 31 | 07/31/2025. | 4FE....
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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)
10524M AN 7 |BRAND ENERGY TL .. | 09/28/2018. | VARIOUS 3,021 3,027 .0 ) 0 3,021 06/21/2024. | 4FE....
10566U AC 2 |BRAVE PARENT HOLDINGS INC TL........ |.. | 09/28/2018. | SINK FUND PAYMENT 1,501 .0 1 0 1,501 04/18/2025. | 4FE............
12653P AB 5 |C1HOLDINGS (CONVERGE ONE) TL...... .. 1 09/28/2018. | SINK FUND PAYMENT 3745 | oo 3745 | 3,726 2 0 3,745 04/10/2025. | 4FE............
14076C AG 8 |CARAUSTAR INDUSTRIES INC TL... .. | 09/28/2018. | SINK FUND PAYMENT 1,636 reeneeennen 1,633 0 0 1,636 03/14/2022. | 4FE....
144141 DA 3 |DUKE ENERGY PROGRESS INC . 108/29/2018. | KEY BANC CAPITAL MARKETS.... | ..covoveirivervirneirens | v 1,491,960 1491960 |0 [0 0 | 0| (V1 I (V1 I 1,491,960 09/15/2021. | 1FE....
DAIRYLAND USA CORP(CHEFS
16308T AB 7 |WAREHOUSE) TL .. | 07/06/2018. | SINK FUND PAYMENT .......coovvvvene [ cormrirmerinnninerienines | cevnein 150,110 ..150,110 06/22/2022.
17026C AC 1 |CHLOE OX PARENTLLC TLB.....cccoone.. . 109/28/2018. | SINK FUND PAYMENT 3,489 3,489 12/23/2024.
20038G AB 4 | COMFORT HOLDING (INNOCOR) TL....... | .. | 09/28/2018. | SINK FUND PAYMENT 2,882 2,882 02/05/2024.
21038K AE 7 |CONSTELLIS HOLDINGS LLC TL.....ccouu.. .. 1 09/28/2018. | SINK FUND PAYMENT 3,262 3,262 04/21/2024. [
23243F AB 1 |CYANCO INTERMEDIATE CORP TL........ .. | 09/28/2018. | SINK FUND PAYMENT 2,257 2,257 03/16/2025. | 4FE............
24422E  TJ 8 |JOHN DEERE CAPITAL CORP.. .. | 08/29/2018. | JP MORGAN SECURITIES INC..... [ ..oocereeemrinerircrires | corveinn 737,078 | ..........750,000 | ......... 737,078 | oooovvvrvireriennnnc0 | i [0 | 0 | 0 |0 [ s 737,078 10/09/2019. [ 1FE....
24701P AC 0 |DELIVERBUYERINC TL «.. | .. | 09/28/2018. | SINK FUND PAYMENT 1,877 ..1,877 ...1,859 . 3) 0 1,877 05/01/2024. | 4FE............
263901 AC 4 |DUKE ENERGY INDIANAINC.........ccoonen. .. | 08/29/2018. | GOLDMAN SACHS.........ccovevrrrenne 2,534,250 2,500,000 2,534,250 | ..o (1 (V1 (V] IO 0 0 0 2,534,250 07/15/2020. | 1FE............
26926N AN 5 |EVO PAYMENTS INTERNATIONAL TL..... | .. | 09/27/2018. | VARIOUS 280,106 279,526 276,731 | covveeeeeenn 276,726 | o0 [ i 18 | 0 |, 18 | s (V) IO 276,744 12/22/2023. | 4FE....
29216) AB 3 |EMPLOYBRIDGE LLC TL B....ccccovvvvrerernee. .. | 09/28/2018. | SINK FUND PAYMENT 6,930 | oo 6,930 | ..............6,878 . 9 0 6,930 04/18/2025. | 4FE............
29276M AL 1 |ENERGYSOLUTIONS TLB....ccoovenviriinne .| 07/12/2018. | VARIOUS........oocvurereiinrineineiiens [ e | ceonein 394,638 | ........ 391,700 | .......... 389,742 | oo (V1 (V10 O 258 | oo (10 IO 258 [ .o (1 I 390,000 05/09/2025. | 4FE............
ELECTRICAL COMPONENTS
29279E  AB 8 |INTERNATIONAL TL .| 09/28/2018. | SINK FUND PAYMENT 2,521 | s 2,521 | s 2,495 | i (11 (V1 2 | e 0 2 0 2,521 06/26/2025. | 4FE............
31850F AT 9 |FIRST AMERICAN PAYMENT SYSTEM TL{.. | 09/07/2018. | SINK FUND PAYMENT 22,968 | .oerreni22,968 | oerrnnn22,739 | 23131 |0 | i (162) | 0 | (17 I (U I 22,968 01/05/2024. | 4FE............
34960T AC 7 |FORTERRAFINANCE TL....cocosvienirrnrrins .. | 09/28/2018. | SINK FUND PAYMENT 2,850 123 0 2,850 10/25/2023. | 4FE............
35640F AF 5 |FREEDOM MORTGAGE CORP TL B. ..| 07/25/2018. | PRIOR PERIOD INCOME.............. 0 0 0 0 02/23/2022. | 4FE....
369550 AX 6 | GENERAL DYNAMICS CORP . | 08/29/2018. | JP MORGAN SECURITIES INC..... | ccooveererereinerinenes | v 2,706,750 0 0 2,706,750 08/15/2026. | 1FE....
GLOBAL APPLIANCE INC (SHARK
37956K AB 7 |NINJA)TLB .. | 09/28/2018. | SINK FUND PAYMENT 2,560 (15) 0 2,560 0 09/29/2024.
38019U AB 8 [GOWIRELESS INC TLB.....cccovvrerviirinnns .. 1 09/28/2018. | SINK FUND PAYMENT 7,015 19 0 7,015 0 12/22/2024.
404268 AC 1 |HENRYCOLLC TLB .. | 09/28/2018. | SINK FUND PAYMENT 1,891 0 0 1,891 0 10/05/2023.
40435Y AB 2 |PATRIOT CONTAINER CORP TL ... | .| 09/28/2018. | SINK FUND PAYMENT 2,703 2 0 2,703 0 03/20/2025.
42329D AF 4 |ASP MWIMERGER SUB INC (HELIX) TL. | .. | 08/08/2018. | VARIOUS 293,446 293,079 | ........291,614 | ..eiin293,075 | o0 | e n(758) | el | (V65 (V1 IS 292,319 | .o 0 09/30/2024.
42703U AG 0 |VARSITY BRANDS HOLDING CO TL .1 07/13/2018. | VARIOUS.........oovvereerrseisereniiiens [ coveriesiiessiiesiissiies | cosesen 412,726 | .......... 412,726 | .......... 410,662 | ...ooovrern 810,659 | o0 | 844 | 0 [ 844 | ..o, 0 | o 411,503 | ..o 0 12/16/2024.
43162T AK 6 |HILLMAN GROUP INC/THE TLB .. 1 09/28/2018. | SINK FUND PAYMENT 608 608 605 0 0 608 0 05/16/2025.
43455) AT 5 |HOFFMASTER GROUP INC TL..... ... | .. | 09/28/2018. | VARIOUS 359 359 356 () 0 359 0 11/21/2023.
44325H AB 4 |VIVID SEATS (HOYAMIDCO LLC) TL B... | .. | 09/28/2018. | VARIOUS 55,626 | ..coovvee. 55,692 | .ooounnnd 55,274 | .ovriieernn55,659 | o8B | iid(263) | 0| s (VA0 I (1 I 55442 | ..o 0 06/30/2024.
44958A AJ 6 [IGINVESTMENTS HOLDINGSLLC TL.... |.. | 09/28/2018. | SINK FUND PAYMENT 778 778 775 0 0 778 0 05/23/2025. | 4FE
46049B AB 7 |INTERNATIONAL TEXTILE GROUP TL 1L |.. | 09/11/2018. | UBS WARBURG..........coecummrummirnes | cerrrerirmeirneersseinenns | cverneeens 762,800 | ..........762,800 | ..........758,986 | ....cccoonirivrrinenn0 | o0 | 109 | 0 [ 109 | oo 0 | s 759,005 | ..oovvernnens 0 05/01/2024. | 4FE...
47117F  AG 2 |JASON INC TL .. | 09/28/2018. | SINK FUND PAYMENT 3,015 69 0 3,015 0 06/30/2021. | 4FE..
47214D AC 8 |JAZZ ACQUISITION (WENCOR) T .. | 09/28/2018. | SINK FUND PAYMENT 3,673 60 0 3,673 0 06/19/2021. | 4FE.
491674 BE 6 |KENTUCKY UTILITIES CO. .. 08/29/2018. | KEY BANC CAPITAL MARKETS.... [ ..cvoevereirerineinns | eveens 1,002,140 | .......1,000,000 | .......1,002,140 | ...ccoovrmrrimmrirnecnc0 | v [0 | 0 | (U IO (U I 1,002,140 | ...cccovevnnee. 0 11/01/2020. | 1FE....
49460Y BF 1 |[KINETIC CONCEPTSINC TLB.. .. | 09/28/2018. | SINK FUND PAYMENT 2,165 2,154 1 0 11 0 2,165 0 02/02/2024. | 4FE...
50217U AV 9 [LTIHOLDINGS INC 2L ... |.. | 08/14/2018. | JP MORGAN SECURITIES INC..... 294,264 | ..........292,800 | ..........292,800 | ...cocorirrrrirrrrennd (V1 (V1 0].. 20| s (U I 0 | e 292,800 |..coovvrrnnenn 0 09/06/2026. | 5FE...
50226B AD 0 |LSF9 ATLANTIS HOLDINGS LLC TL......... .. | 09/28/2018. | SINK FUND PAYMENT 3428 | 3428 | 3,394 | 3437 | e 0 | oo ((C) ] Ep— 0 9 0 3,428 0 05/01/2023. | 4FE............




2’5030

Statement for September 30, 2018 of the JAMES RIVER INSU RANCE COMPANY

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

SCHEDULE D - PART 4
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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)
51187G AC 6 |WORLDSTRIDES TLB .. | 09/28/2018. | SINK FUND PAYMENT 2,594 2,594 5 0 2,594 0 12/16/2024.
532260 AD 0 |LIGHTHOUSE NETWORKLLC TL.. .. | .. 109/28/2018. | SINK FUND PAYMENT 3,274 2 0 3,274 0 11/29/2024.
53226G AH 4 |LIGHTSTONE GENERATION LLC TLC...|.. | 08/30/2018. | SINK FUND PAYMENT 9,084 (36) 0 9,084 0 01/30/2024.
57810 AC 2 |MAYFIELD AGENCY BORROWER INC TL|.. | 09/28/2018. | SINK FUND PAYMENT 3,685 5 0 3,685 0 02/28/2025.
59564H AC 0 [AL MIDCOAST HOLDINGS LLC TLB....... .. | 08/15/2018. | VARIOUS 64,236 | ..........63,600 | ...occ0.oe62,964 | o0 | 0 |12 | 0 | 12 | s (0 IO 62,976 | ..coovrennnn 0 08/01/2025.
MONITRONICS INTERNATIONAL INC TL
60945 AS 4 |B2 .. | 09/28/2018. | SINK FUND PAYMENT 2,383 24 0 2,383 0 09/30/2022.
62871N  AK 1 [NABHOLDINGSLLC TLB .. | 09/28/2018. | SINK FUND PAYMENT 1,270 0 0 1,270 0 07/01/2024.
62939) AM 6 |NRC USHOLDINGCOLLC TLB.. .. | 09/28/2018. | SINK FUND PAYMENT 1,979 1 0 1,979 0 06/11/2024.
64200P AG 3 |NEW ARCLIN US HOLDING TL.. ..109/28/2018. | SINK FUND PAYMENT ......ocvrvvnns | verrmerrernnirernnneires | vvereriees 10,010 | .ooveeerr 10,010 | 9,960 | oo 10,030 | i [ iireenn(20) | o0 | e [V20) 1 I (V1 I 10,010 | oo 0 02/14/2024.
67U54B AC 0 |OAKPARENTINC TL..... .. | 09/28/2018. | SINK FUND PAYMENT 2,567 97 0 2,567 0 10/26/2023.
68162R AC 5 |WEST CORP (OLYMPUS) TL. .. | 09/28/2018. | SINK FUND PAYMENT 2,422 (12) 0 2,422 0 10/10/2024.
68162R AD 3 |WEST CORPTLB1 .. | 09/28/2018. | SINK FUND PAYMENT 51 0 0 51 0 10/10/2024.
68347R AF 6 |OPAL ACQUISITION INC TL B... ... | .| 09/28/2018. | SINK FUND PAYMENT 3,767 | s 3,767 | e 3,731 3,525 242 0 242 0 3,767 0 11/27/2022.
PSC INDUSTRIAL OUTSOURCING LP TL
69361C AJ 0 |B .. | 09/28/2018. | VARIOUS [ESTTSI ER 317,073 | .......... 315903 | ......... 312,743 | oo 315,921 | oo 0| e (2,674) | eververnen (VI (2,674) [ v 0 | o 313,247 | 0 10/11/2024.
713448 DF 2 |PEPSICO INC .| 08/29/2018. | CREDIT SUISSE FIRST BOSTON. | ...oouvvereerreneinnes | eeeens 2,388,325 | ....... 2,500,000 2,388,325 0 02/24/2026.
71677H AG 0 [PETSMARTINCTLB..... ... | .| 07/31/2018. | SINK FUND PAYMENT 2,639 2,639 2,639 0 03/11/2022.
PHOENIX SERVICES MERGER SUB LLC
71913y AC 6 |TL .1 09/28/2018. | SINK FUND PAYMENT 433 433 433 0 03/01/2025.
73931D AG 7 |POWERPRODUCTSLLC TL 1L..cccoureneee .1 08/09/2018. | SINK FUND PAYMENT .......coovvvmens [ eorerirenirnenmvninernes | oveeens 1,117,083 | ....... 1,117,083 | ... 1,111,497 | 1,111,490 | 0 | 5,592 | 0 | 05,592 | 0 [ 1,117,083 [ .o 0 12/20/2022.
74274L  AC 1 |PRIORITY PAYMENT SYSTEMS TL... .. | 09/28/2018. | SINK FUND PAYMENT 2,095 | oo 2,095 2,095 0 01/03/2023.
74834Y AH 5 |QUEST SOFTWARE US TL v | 08/28/2018. | VARIOUS........cooorvimriirierinniienis | ovvinnrinerienerneennes | verienes 919,101 | ..........922,510 | ... 917,897 | iiiiiiniieennd0 | 0 [ e | i | i |0 [ 917,902 | ....covvvneve. 0 05/16/2025.
75187P  AC 5 |RAMUNDSEN HOLDINGS LLC TL 1L....... .. | 08/31/2018. | VARIOUS.........oovoereeerrneiserenriiens [ coveeveeressieessiessies | coeeerens 536,213 | .......... 536,213 | ..........533,531 | o0 536,213 | o [ 0 | 0 | 0 |0 | 536,213 | .ccoovrrrens 0 02/01/2024.
76100L AH 5 |RESEARCH NOW GROUP INC TL. .. 1 09/28/2018. | SINK FUND PAYMENT 802 802 802 0 12/20/2024.
78411E AC 2 |SPECIALTYCARE INC TL .| 07/03/2018. | SINK FUND PAYMENT 253 253 253 0 09/01/2023.
81733H AB 2 |SEQUACORPTLB .1 09/07/2018. [ VARIOUS........cooovviereiersereiierenns | evveeiesiesissssiinsinns | cvveninns 571,916 571,923 | .........569,063 | .............569,056 | .oooiiriiiin0 | i 2,867 | 0 | 2,867 |0 | 571,923 | .o 0 11/28/2021.
82087U AB 3 |SHEARERS FOODSTL.. ... | .. | 09/28/2018. | SINK FUND PAYMENT, 2,588 | ..............2,588 2,588 0 06/30/2021.
82379W AM 2 |SHERIDAN INVEST PARTNERS | TL B2.. | .. | 06/11/2018. | VARIOUS 59,958 | .oovvene. 1A | 58917 | 58917 | a0 | a0 [0 | e [0 [ 58,917 | .o 0 10/01/2019.
SHERIDAN INVESTMENT PARTNERS
82379W AN 0 |DEF PMT .| 07/11/2018. | VARIOUS 3,454 (590) 0 2,485 0 10/01/2019.
82382F AH 5 |SHERIDAN PROD PTNR I-ATL B2.... . 1 06/11/2018. | VARIOUS 8,431 0 0 8,285 0 10/01/2019.
SHERIDAN PRODUCTION PARTNERS
82382F AJ 1 |DEF PMT ..107/11/2018. | VARIOUS 458 (78) 0 329 0 10/19/2019.
823826 AH 3 |SHERIDAN PROD PTNR I-M TL B2.......... ..| 06/11/2018. | VARIOUS 5,302 0 0 5,209 0 10/01/2019.
SHERIDAN PRODUCTION PARTNERS
82382G AJ 9 |DEF PMT ..107/11/2018. | VARIOUS 280 402 249 (48) 0 201 0 10/01/2019.
83547M AB 3 | SONICWALL US HOLDINGS TL .. | 08/01/2018. | MORGAN STANLEY & CO......cocoes [ worvrerrrinrrrerirerires | cevverin 779,200 | .......... 779,200 | .......... 775,304 | o0 | 0 [0 | 0 | (U RN 0 | oo 775,304 | ..o 0 05/16/2025.
83547U AG 4 |SONNEBORNUSLLCTL... .. | 09/28/2018. | SINK FUND PAYMENT 490 490 489 0 0 490 0 0 12/10/2020.
83547U AH 2 |SONNEBORN BV LLC TL... .| 09/28/2018. | SINK FUND PAYMENT 87 87 86 0 0 87 0 0 12/10/2020.
KPEX HOLDINGS INC (SPECTRUM
84763N AB 6 |PLASTIC) TL .| 09/28/2018. | SINK FUND PAYMENT 939 939 937 | oo (V1 (V1 1| 0 1 0 939 0 (V1 IS (U I 31 | 01/31/2025. | 4FE............
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87164G AM 5 | SYNIVERSE HOLDINGS INC TL .. | 09/28/2018. | SINK FUND PAYMENT 1,662 .0 2 1,662 0 0 ...58 | 03/09/2023. | 4FE....
87256F AB 0 |TKC HOLDINGS INC TL 1L ... .. 1 09/28/2018. | SINK FUND PAYMENT. 2,266 | ... . L0 . . 0 2,266 0 0 .118 | 02/01/2023. | 4FE............
87612E BE 5 |TARGET CORP.....ccocvvrmriiiiriernrireireris .. 1 08/29/2018. | RBC CAPITAL MARKETS........cooes | vrvrrererrnervineireninns | e 2,795,610 | .......3,000,000 | ......2,795,610 | ..ccoovvririvreerannnc0 | v | [ 2,795,610 0 04/15/2026. | 1FE............
89609U AB 7 |TRICO GROUPLLC TL.. .. | 09/28/2018. | SINK FUND PAYMENT 5,758 5,758 0 02/02/2024. | 4FE....
89677U AB 4 |BIOPLAN USAINC TL B. v | | 09/28/2018. | SINK FUND PAYMENT 1,442 1,442 0 09/23/2021. | 4FE............
89778P AB 3 |TRUCKHERO INC TL....ocvoriverrriirriirin .. | 09/28/2018. | SINK FUND PAYMENT 2,317 2,317 0 04/22/2024. | 4FE............
90116E AB 7 |TWEDDLE GROUP INC TL B. .| 09/17/2018. | SINK FUND PAYMENT JESTSRUTIN RO 143,278 | ..........367,008 | .........128,453 | ............ 121,349 | ........5437 | 001,667 | o0 [l 7,104 |0 | 128,453 | oo 0 09/17/2023. | 5FE....
90343K AR 3 |USSILICACOTLB .. 1 09/28/2018. | SINK FUND PAYMENT 1,300 1,300 0 05/01/2025. | 4FE....
90351 AB 0 |UBER TECHNOLOGIES INC TLB .| 07/05/2018. | PRIOR PERIOD INCOME.............. 0 0 0 07/13/2023. | 4Z...
90472V AJ 0 |UNIFRAXILLCTLB... .. 1 09/28/2018. | SINK FUND PAYMENT 977 977 0 04/04/2024. | 4FE.
90480T AD 8 |COVIA HOLDINGS CORP TL ... |.. | 08/14/2018. | VARIOUS vt | e 460,700 | .......... 460,700 | .......480,700 | ..oovvvvrrrrrireiran0 [0 | 0 [0 0 [0 | s 460,700 |.......coonee.. 0 06/01/2025. | 3FE....
90980N AG 9 |UNITED CENTRAL INDUSTRIALTLB...... .| 08/15/2018. | SINK FUND PAYMENT .1,083,059 .1,083,059 ,083,059 10/09/2018. | 5FE....
91822U AF 5 [VC GB HOLDINGS INC TL2L... .. | 08/31/2018. | SINK FUND PAYMENT 118,404 02/28/2025. | 5FE.
92484P AC 0 |STARFISH-V MERGER SUBINC TLB...... .. | 09/28/2018. | SINK FUND PAYMENT cernenenn 3,989 | i 3,948 77 0 08/16/2024. | 4FE............
92672U AB 3 [VIEWPOINTINC TL...oiiiiiiimiiriririicis ..107/02/2018. | SINK FUND PAYMENT JRTSTORORON SR 364,347 | .......... 364,347 | .......... 362,525 | oo 364,344 | 0 | 3 |0 | 3 | s 0 07/19/2024. | 4FE............
WEIGHT WATCHERS INTERNATIONAL
948627 AW 4 |TLB .. | 09/28/2018. | SINK FUND PAYMENT 21,594 | 21,594 | 21,162 | 21,705 | 0 | (M) | 0 | (111) ] e 0 | oo 21,594 | i 11/29/2024. | 3FE............
97654Q AE 7 |WIRECO WORLDGROUP INC TL............. .. 1 09/28/2018. | SINK FUND PAYMENT 2,773 (10) 0 09/29/2023. | 4FE....
97654Y AB 6 |WIREPATH HOME SYSTEMSLLC TL.... |.. |09/28/2018. | SINK FUND PAYMENT 1,634 4) 0 08/05/2024. | 4FE............
BL2386 28 4 |INTERNAP CORP TL....coovirvriviririririnnnnn .. 1 09/28/2018. | SINK FUND PAYMENT 2,382 (21) 0 04/06/2022. | 4FE............
BL2493 49 4 |BIGRIVERSTEELLLC TLB....cccooorvrrinn .. | 09/28/2018. | SINK FUND PAYMENT 1,676 (6) 0 08/23/2023. | 4FE............
COMMUNITY CARE HEALTH NETWORK
BL2634 42 8 |TL .. | 09/28/2018. | SINK FUND PAYMENT 1,863 2 0 02/17/2025. | 4FE....
N8003H AC 1 |SIGMAUSCORPTLB... .| 03/23/2018. | VARIOUS JESTURTUIN R 533,666 22 . 03/07/2025. | 4FE
P6981X AB 6 [MRO HOLDINGS INC TL.... ... | . | 09/28/2018. | SINK FUND PAYMENT 1,834 9) 0 10/25/2023. | 4FE....
CAN AM CONSTRUCTION INC/CANADA
C2088H AB 6 |TLB A | 08/21/2018. | SINK FUND PAYMENT 526,086 526,086 | .......... 510,303 | .ccoovrrrnc 526,027 | ..coovvrrren. (0 IO 59 | i (1 59 | s (1 I 526,086 | ...t 0 07/01/2024. | 4FE............
C7030J) AB 0 |OSUM PRODUCTION CORP TL B............ A | 08/22/2018. | VARIOUS 651,375 | .......... 723,750 | .......... 311,213 | o 311,213 | s [V (V1 IR [0 T (U IO (U I 3,213 | 0 07/31/2020. | 5FE............
C8177P AC 5 |SANDVINE CORP TL B... ... | A|09/28/2018. | SINK FUND PAYMENT 629 5 0 629 0 09/21/2022. | 4FE....
44928Q AE 9 |IBC CAPITALLTD TLB. .... | D]09/28/2018. | SINK FUND PAYMENT 3,095 0 0 3,095 0 09/11/2023. | 4FE............
64911C AB 3 |VAC GERMANY HOLDING GMBH TL....... D| 09/28/2018. | SINK FUND PAYMENT 2,123 3 0 2,123 0 03/08/2025. | 4FE............
BL2465 21 1 |ARCHROMA FINANCE SARL TL B2......... | D| 09/28/2018. | SINK FUND PAYMENT 2,402 0 0 2,402 0 08/12/2024. | 4FE....
L3434L  AC 4 |EVERGREEN SKILLS LUXSARL TL......... D|07/31/2018. | SINK FUND PAYMENT 972 972 841 | ... ...957 0 972 0 0]... .0 .. .42 | 04/28/2021. | 5FE............
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ........ivuuiisiiiiiiiis cerieiisrisseesssssssss s sssessses s senssssses | seees 32,280,652 | ..... 33,403,588 | .....31,804,938 | .......... 8,393,616 | .......72,973 | ... 47,737 | o716 | 89,994 | [ 31,891,711 | 0 [ 388,939 | ...... 388,939 | ..... 577,575 XXX XXX
8399997. T0tal = BONAS = PAM 4. eseb e stb ettt | seeas 40,010,011 | ..... 41,165,230 | .....39,342,884 ...10,660,894 0 39,621,070 0 ... 388,939 | ...... 388,939 | ..... 701,381 XXX XXX
8399999. TO = BOMAS. ..ttt ettt s | s 40,010,011 | ... 41,165,230 | .....39,342,884 0 39,621,070 0. 388,939 | ...... 388,939 | ..... 701,381 XXX XXX
Common Stocks - Industrial and Miscellaneous
CASH IN LIEU FRACTIONAL
99C020 93 2 |TWEDDLE GROUP INC.....ccoovviviriniinninns .. | 09/17/2018. | SHARES 0.238 0 XXX s 22 | oo [ I [ P 0 | e 0 0 0 22 (U I (22) | oo (22) [ oo 0 XXX A
9099999. Total - Common Stocks - Industrial and Miscellan€ous...........ccc. i 0 XXX | e 22 | [ [P (U] I 0 | o 0 0 0 22 [V (22)] s, (22) [ oo 0 XXX XXX
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9799997. Total - Common Stocks - Part 4 0 XXX 0 0 22 0 (22)]... XXX XXX
9799999. Total - Common Stocks.. 0 XXX 0 0 22 0 .(22)] ... XXX XXX
9899999. Total - Preferred and Common Stocks e s 0 XXX 0 0 22 0 {22 ] o, (2] I 0 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS..............ccuriiririies  coreririeerneeisessesieeseeesseessssssssssessseseseessssssssssssssessnsssnns | aeees 40,010,011 XXX .....39,342,906 | ......... 10,660,894 | ........ 72973 | ......... 38,789 | ........... JAL 111,046 0 39,621,092 0]...388,917 | ....... 388,917 | ..... 701,381 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues
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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
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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 0 0 20,708,718 69,079,247 92,544,624 | XXX
Federal Home Loan Bank.............coevvvvvvviciisssnennnnnenne. - Cincinnati, OH 0 0 293,263 293,681 305,424 | XXX
US Bank Boston, MA. 0 0 50,652 21,239 247,076 | XXX
US Bank Washington, DC. 0 0 3,690,000 3,690,000 3,690,000 [ XXX
Conduent Bank Quincy, MA 0.000 0 0 100,000 100,000 100,000 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 24,842,633 | .............. 73,184,167 | .............96,887,124 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 24,842,633 XXX
0599999. Total Cash, XXX XXX 0 0 24,842,633 XXX

QE12
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Statement for September 30, 2018 of the JAMES RIVER INSU RANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|

Exempt Money Market Mutual Funds as Identified by the SVO

60934N 50 0 |FEDERATED TREASURY OBLIGA-IS 09/18/2018....... 0.000 .o | 181,971

94975H 31 2 |WELLS FARGO ADV TR PL MM-SVC 08/13/2018....... 0.000 5,634,297
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO...........ccoc.oriireie e 5,816,268
8899999. Total - Cash Equivalents

5,816,268




Supplement for September 30, 2018 of the JAM ES RIVE R | N S U RAN C E CO M PANY

* 1 2 2 03 2 01845510010 3 =*

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

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

Physicians - Including Surgeons and Osteopaths

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama.......cccooveveone AL 20,911 {034,694 | 039,212 | e (3,793) [ v {0 | 20,318
2. Alaska.......cooeoeerereeieene  AK |0 0 0 0 | 0 [0 0 | 0
3. ANZONa......oeeiereieee i AL | e TAT22 | 062,351 [ 166,650 | T | (10,513) | ceverreeeereen50,000 [ oo i, 36,517
4. Arkansas.......coeeneennee et AR [ b TTATS | 75,759 |0 |0 [ (22,161) | ceververrrrrnrineenend0 [0 44,370
5. California.......ccccooeveveeveene. CA | ... 465,040 | .............517,644 |............. 120,085 |.cocoireiviieecnd | 366,895 |...........1,025,000 |......cceervrveeen 18 | 303,170
6. Colorado.......ccccoevereevereereeea.CO | i 62,214 | 81,209 [0 0 |t (13,734) |0 [0 24,135
7. Connecticut........coevveereereeee. CT | v 7,398 [ 5,533 [0 0 | (6,497) [0 [0 e, 3,241
8.  Delaware.....
9.  District of Columbia..
10.  Florida.....
11.  Georgia
12.  Hawaii
13, 1daho....cecceec
14, liN0IS.....coeverirriereieierieine
15, Indiana.......ccoeovevvrverereriiinnns INJ e 0 [ [0 T 0
16, 1OWa. oo A e, (01 2,356 | .o 0
17.  Kansas.......cooevereesierennns [ 7 I 0 [ 0 [, 0 [0 eevieieiienen0 |0 0 [ 0
18.  Kentucky.......ocoovvreverrirnnee. KY [ 4849 | ..o 1,847 |, 0 [0 i (4,567) | cocveevrerieieieeen0 [0 e 1,082
19, Louisiana........ccccocverrrereienns [ (01 O 1,507 [ oo, 0 [0 e (15,208) | ..oovvvvverereerienn0 |0 i 882
20.  Main€....ocovvererereirerereiias ME | .o (01 6,402 | .o (01 USUTORURRRROOR | N ORI (2,233) | cvevevrerieieieneen0 [0 e 3,750
21, Maryland........ccoocoevererninninnns MD]|....cccone.. 121,489 ... 102,019 | (01 UUUTORSRORURORON | N TR (48,613) | cvvvrerreveerienn0 |0 [ 59,750
22. Massachusetts...........ccoeunene MA| . 8,243 |..ooovivrinnns 3,983 | 0 [0 e 2,017 |0 0 e 2,333
23, Michigan......cccooceevierieriinnnas 1711 40,488 |...ccoovrrne 41274 | 0 [0 e (20,329) | covvrereveerienn0 |0 [ 24173
24, Minnesota.......ccoovvvivereinnnne MN | e 3,334 | 7,062 | oo (01 USUTORRRRSROOR | N ORI (2,285) | cvoevevvrerieieieneen0 [0 e 4,136
25, MiSSISSIPPI..cvrevrerrrererririians MS | 11,888 | .o 8,892 | .o, 0 [ s (4,401) | cvevevreieiieieeen0 [0 e 5,208
26, MiISSOUI....ovevrevrererierrerrinieans MO ..o 17,715 | 16,231 | covvererereeienns (0 OO | I FRTRRN (26,186) | ...ovvvvrerereirienn0 |0 [ 9,506
27.  Montana........ccooeervrerrreninnnn. MT | o (0 RN [0 0 [ e, [0 UUUTORRSURORRRROR | N FUUOUUTORURRRORIPON | R PO 0
28.  Nebraska..........cccooorrrrerrernns 1= 3,000 | .o 4,862 |.oooreieiiieiennns (0 USUTORRRRSRRROR | N FUSRTR (1,696) | ..oovvvrrerereinneen0 [0 e 2,847
29.  Nevada.......cccooorvivrererrennns NV e (01 RN [0 (0 OUTORSRRRRRURON | N FUSTTTRRR 0 [0 [ eeveieirieiennd0 | 0
30.  New Hampshire..........c......... NH | o (0 RN [0 (0 OOUTORRSRRROR | N PSRRI [0 USUTORSURORRRROR | N FUUUOUUTORURRRORSPO R PO 0
31, New Jersey...ovoveveveineed Nd [ 2,184 [ 8,448 | 171552 | T 149,573 | .oiiiieireee35,000 |2 [ 3,776
32, New Mexico.....cccovvevrrmrerecd NM [ o000 26,691 | 28,217 |0 [0 [ 2470 |0 0 e 16,526
33, NeW YOrK....oooovoorvevereivreeed NY [0 [0 eciieieienenn0 [0 [ [0 OSSOSO | N FRSUOUUTORRRRROORRRO | R ST 0
34.  North Carolina.........ccceereeeeeeNC | oo 24,409 | 32,842 |0 |0 [ (14,052) | ovovvvveerrinreenn0 o0 [ 19,235
35. North Dakota........ccccoeevrreeeeed ND [ o0 [0 0 |0 [ [0 SUSUTORRRRRRRRO | N FUSUUUTORRRRRSORIRO R ST 0
36, ONi0..cverererenrererenirene e OH 0 L0 0 [0 [ [0 USRI | N FUSPUUROPRRRORIR | B STOTRTORR 0
37.  Oklahoma.......cccoeovrvrvrneecen OK | i 10,854 [ iiiee0896 |0 |0 e 537,954 |....cccc...875,000 | oo | e 525
38, Oregon....ccececeveereeeecereeee s OR [ i00009,239 [ 8877 |0 |0 [ (11,432) | o0 |0 [ 3,910
39, Pennsylvania........cccccoeeveeee et PA [0 0 0 |0 0 [0 {0 | 0
40. Rhode Island..........cccoevveeee . R o0 | eeieiieieend0 [0 [0 [0 0 |0 [ 0
41.  South Carolina. 15,611
42, South Dakota.........cceeereireeeSD [ vreirriiiiiienincn0 [0 [0 |0 [0 e 0 0 [, 0
43,  Tennessee... 50,244
44, Texas...... .59,101
45.  Utah ..6,844
46.  Vermont.........cocoeevvcecveveeeeen VT o0 |0 [0 [0 [0 0 |0 [, 0
47, Virginia.......ooeeeeeveereeeeiee VA | 000.93,955 | 188,739 |0 [ 0 [roeereeennn(28,628) [ o0 | eeieceeen0 | 51,972
48.  Washington........cccooovveenec e WA | 029,043 | 020,043 |0 [ 0 Jerrrrerereeeeene(726) [ o0 |0 s 11,739
49, West Virginia.......ccocoevvevree WV |0 0 |0 [ [0 [0 (0 R [0 0
50.  Wisconsin........coceeeevveeveeeee W 0 a0 0 | e (01 (01 [0 O (01 0
51, Wyoming.....cooeeeevereeeeeee WY [0 03,853 {0 | (0 (1,344) | oo [0 U [0 2,257
52.  American Samoa..........ccccee. AS | viveieieeiieeen0 [ eveeieceieeeen0 |0 (01 [0 [0 O (01 0
53, GUAM...cccveeeeerererreereeeeee s GU 0 0 |0 [ [0 T [0 T [0 U [0 T 0
54.  Puerto RICO......ccoovreeerieee et PR il 0 0 [0 e [0 [0 T [0 TR [0 T 0
55.  US Virgin Islands.........ccccoee VI | o0 |0 [0 e [0 [0 (0 R [0 0
56.  Northern Mariana Islands....MP | .........cccccoeeeeee0 o0 |0 [, (0 (0 [0 O (0 0
57.  Canada........ccooeeereereeeneee . CAN 0 0 |0 [ [0 T [0 T [0 U [0 T 0
58.  Aggregate Other Alien........OT | w0 |0 | 0 | (01 IO (01 O (01 O (01 IO 0
59.  TotalS.....ccooeerereieeierieriisiais | e, 1,448,553 | .......... 1,484,989 | ........... 497,499 | oo Y 738,839 | ........... 2,110,000 | .o 25 | v, 869,718
DETAILS OF WRITE-INS
580071, e | e 0 [ [0 U 0 [ 0 [ [0 R 0 [ 0 [ 0
58002, oo | e 0 [ [0 R [0 T [0 R [0 R 0 [ 0 [ 0
58003, o | e 0 [ [0 U [0 R 0 [, [0 R 0 [ [0 T 0
58998. Summary of remaining write-ins
for Line 58 from overflow page. | .......ccccoevevnnec. {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).......... | cecevevsicciiiiaad (] (L] (] I (] (] (L (L] P 0

Q455-1
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Supp. Ato Sch. T
NONE

Supp. AtoSch. T
NONE

Q455-2, Q455-3
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* 1 2 2 03 2 01845510010 3 =*

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
1. Alabama........ccooveeveeennnen, AL | 34,889 |...ccoooveee. 27,848 | .o [0 T 0
2. Alaska
3. Arizona
4. Arkansas..........cceeeeieninnns
5. California.... .
6. Colorado.......cccoevvereirriernnnns
7. Connecticut........cccoeuvereernnnn
8. Delaware........cccooererrerrnne.
9.  District of Columbia
10.  Florida........coovvvevevererccrenn
11, Georgia......c.cccoeevevererrerennnn.
12, Hawai......ccooerervereeeiercrans
13, 1daho....cecceec
14, liN0IS.....coeverirriereieierieine
15, Indiana.......ccoeovevvrverereriiinnns
16, 1OWa..coecceeeeeveseeeened A |0 0 0 0 | iieen(934) |0 [0 e
17, Kansas......cocoevvvereeveieeenn KS |0 [ eieiien,323 |0 0 | (1,040) [0
18.  Kentucky......oocooeveerverieeeeen KY |t 956,642 | .............538,616 |0 [0 [ 00.298,863 1.0 100,001 [ 3 203,569
19, Louisiana........cccooeverveveveriers LA | eiiii00020,210 0 | 19,564 |0 0 |15 [0 (0 O 7,394
20.  Main€....ocovvererereirerereiias
21.  Maryland........ .
22. Massachusetts...........ccoeunene
23, Michigan......cccooceevierieriinnnas
24, Minnesota.......ccoovvvivereinnnne

25.  Mississippi
26.  Missouri
27.  Montana........ccooeervrerrreninnnn.
28.  Nebraska...
29. Nevada

30.  New Hampshire..........c......... NH | o 0
31, New Jersey....eoevrerennns NJ | 174,741
32.  New Mexico.....cccoeovurrrrerrernen. NM | e 4,232
33, NeW YOrK....ooooovvrreererrirennns NY [, 485,178

...26,263

47.  Virginia
48.  Washington
49, West Virginia
50.  Wisconsin

....3,969

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

58.  Aggregate Other Alien.......... L0 .0
59.  TotalS....c...coevvrvverirerrerircran. 251, 197,699 | ... 5,557,287
DETAILS OF WRITE-INS
58007, oeoieeeeeeeeeeeeeeireeniennssenienieninns | rereeennnnneninneenn0 [0 |0 [0 L0 0 [V O 0
58002 ..ovveeeerrinereeneineeneienneineneens | ernerrennsnnnsnenennen0 |0 [0 0 0 [0 (0 0
58003, oo | enernensnnnineenennen0 |0 [0 0 0 0 [0 O 0
58998. Summary of remaining write-ins
for Line 58 from overflow page. | .......ccccoevevnnec. {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).....cco.. | oo, [ [0 [ (O [ [ (O 0

Q455-4
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Overflow Page for Write-Ins

NONE

Q455-5
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