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Statement for March 31, 2019 of the JAMES RIVER INSURANCE 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
1o BONAS. et | inenieneis 165,840,492 | .....covvviricririnns! (U I 165,840,492 | ......cooceeene. 161,377,272
2. Stocks:
2.1 Preferred SHOCKS. ..ottt ssssssesssssiens | cesnesiesesned 48,055,425 | .....ovvvireiennne (U IO 48,055,425 | ... 43,741,163
22 COMMON SEOCKS. ...evuceverreceiaerieeeseeieessseesseess st ssess st st ssssesssenns | cessnessssesnas 31,661,714 | oo (U IO 31,661,714 | oo 30,021,210
3. Mortgage loans on real estate:
31 FIESEIENS . vevueerceieiici ettt nnns | sesteeens sttt (O R (O (O 0
3.2 Other than firSt IENS........c.cveuiiieiierieriere ettt ssinns | corteinsesseesesse s (0 RN (0 RN (O PO 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDTANCES). ... vevveereeseeseeseseseeeeseeseessessee e ssesb e st st bs e esb st ens et es s st sbsnssns | sebsessessessessssssessentnsseees (01 O [0 RN (01 RN 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDTANCES). ..o veeeneeseeseeseeeeeeseeseessesseesessesssse e st st eee e ss s s st e sses e st enssessessessanssssnssns | sessessessesssssssssssssnsnnens [0 O (01 SR (0 TR 0
4.3  Properties held for sale (less §.......... 0 @NCUMDBIANCES)......veecererrereeeeeeseeeeeeseeeeseseneans | ceeseesesseseseesssessesesneeens [0 O (01 SRR (0 TR 0
5. Cash ($....45,047,578), cash equivalents ($.....7,450,866)
and short-term iNVestments (3.....5,567,331).........oorvreeeeeeeeeeeeeeeeeeeeeeeeeeee e essssesens | eereensinesnnes 58,065,775 | ooveevevereeieesieean (01 IO 58,065,775 | ..coovvvrirnne 90,703,761
6. Contract loans (including §.......... 0 PrEMIUM NOLES)....euvererereerrereesreseeeeseseseeseeseseseesessessessns | ressessessssssessssessesssssnes [0 O (01 (0 R 0
7o DBIIVALIVES. ..ottt sttt nninens | crbenineni s nent et (0 RN (0 O (O RO 0
8. OtheriNVESIEA @SSELS.......c.evieiieeicecteietetece et b st s s bsaesaens | evssessesessanes 27,198,744 | oo (01 I 27,198,744 | ... 26,203,415
9. ReCEIVADIES fOr SECUMLIES........cocveiecvie ettt ss et s s saesse e | ovsesaessssssesesssssenan 6,517 | oo [0 (X A 6,062
10. Securities lending reinvested COllAtEral @SSELS...........cvrrririnrirririsenessieeeesssssesssssesees | seressssssssssssssessesssssssan (0 0 [ e 0 [ e 0
11, Aggregate Write-ing for INVESIE @SSELS.........crvurerriririrrirririsessessese s sssssssessesessens | srsessssssssssssssssssssssssssesns [0 [0 P (O P 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and @CCTUEM............ouurveenirrierinririereeereese e
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........cceeeees | evvverrieinnnes 97,058,594 | .....cccevvvnee. 3,622,299 | ...cooovernne. 93,436,295 | ..ccoovvvrernne. 73,397,501
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....52,330,235 earned but unbilled premiums)..........ccccoeeee | cevevrrrerrinns 52,330,235 | cooeviieeeeeer e (01 I 52,330,235 | cooevrvrerne. 45,212,738
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... 0)-eeereeeeeer et s et s ettt | eertestessees st anseas (0 IO (O O (O OO 0
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTETS............ccuvueveiiirieeieessie et ssssssesens | oeevesssssesesns 82,839,738 | .o (01 IO 82,839,738 | ..o 69,443,551
16.2 Funds held by or deposited with reinsured cOmpanIes............ccevveveieeiercrreesieieseens | eeveveieias 153,723,063 | ..o (0] I 153,723,063 | ....ccovuec.. 147,396,371
16.3 Other amounts receivable under reinSUranCe CONMTACES..............vwrveriereerieeieerieries | cerveriesiessesseseeseeenees (0 RN (0 TN (O U 0
17. Amounts receivable relating to UNINSUrEd PlIANS.............ocureeririeriinriririnerereieeseseieeseissenes | ceeesessssessesessessessssseean (01 RN (01 RN (01 RN 0
18.1 Current federal and foreign income tax recoverable and interest thereon............cocoveuoereonens | corvrreeensinenneeesenen [0 O (01 R (0 RO 0
18.2 Net deferred taX @SSBL.........coiveiciciicese et aessesaens | saesssssssessesinaa 6,918,751 | ooeverian 5,779,054 | ....coevernnne 1,139,697 | oo 7,545,618
19.  Guaranty funds receivable OF ON AEPOSIt...........evrereririinrireieieeneieeeerseesseeese s iessesssssessns | seseesessessssssssessesssssnsnn [0 [0 SR (0 R 0
20. Electronic data processing equIPMENt aNd SOWEIE.........c.cuererurerererrireneineeeesesesesessesseesens | rressesesssssssessssessessnssees [0 O (01 (0 O 0
21, Furniture and equipment, including health care delivery assets ($.......... 1) PSS ISP [0 O (01 (0 R 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............coevreernrrrineones | corerrernenesereeeseneinns [0 O (01 (01 [ 0
23. Receivables from parent, subsidiaries and affiliates...........c..cccocvverererreieieeeeceeeeie s | e 18,900 | covvevcreereereeenad [0 R 18,900 | covveevererererrae 28,500
24. Health care (§.......... 0) and other amounts reCEIVADIE. ...........cvvrerrreeeereeseeeereiseeieeessies | ceereesesseeeseeseessesesneeens (01 O (01 (0 R 0
25. Aggregate write-ins for other than invested aSSets............cevevcueeeieiceieeeeceseeeeeeeeieens | e 59,523,437 | oo () [P 59,523,437 | coooerrnnn 61,886,918
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUgh 25)...........uveeuerrmmevirrierinesinesiesessssesseessesssesssessseessans | cromsessesenns 784,879,106 | ....oovvverennn 9,401,353 | ..ovvvvvrnne TT5477,753 | oo 758,325,292
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ccccvevrees | covrrerernereieieisiieieienad (0 TR (0 TSR (0 TR 0
28.  Total (LINES 26 @NA 27).......ouurvereriirrererieesiesisessisesessssisssesssessssessssessssssssessssssssesessssnsseess | sessssessssnenes 784,879,106 | ....oovvverennn 9,401,353 | ..oovvvernnn TT5477,753 | oo 758,325,292
DETAILS OF WRITE-INS
1100, bRt | etet ettt (O R (O RO (O RO 0
1102, ottt | etet et (0 R (O RO (O R 0
1103, ettt | eeeteee ettt (O (O R (O O 0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccvveveiirrieieiieieieiies | cvveeieieesie s 0 | oo (01 TR 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)......cvuevuiuieerieieiiieieisiessisississiesens | cvesiersissssssessssssessessnead 0 | e (01 P (01 P 0
2501 ClAIMS AEPOSIL.......vvucererereeesseiseeisersseessesessesseses st ssest st sessssssssssssannes | sesssssssssssssnenes 3,573,894 | oo LU IO 3,573,894 | v 3,094,881
2502. ClaiMS MECEIVADIE. ..........cveeererieeieeererieeesesisess sttt eest st esssssssssnes | cessnessssssns BABTTTAT | oo (U IO 548TT,TAT | oo 56,128,303
2503. Service fEES MBCEIVADIE............cceeieveieieicici ettt ettt bsanes | oessssesasssssessesessesses s benes (01 R (0 TR (0] IO 1,430,000
2598. Summary of remaining write-ins for Line 25 from overflow page..........c..cocreeeenenrireencnenees | coveereeeneeneennens 1,071,796 | oo (V1 IS 1,071,796 | oo 1,233,734
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).........rreerrreisreerserersrneseresssnsssssssnnes | cessenesssssnans 59,523,437 | ..ivvirisnrinni i 0 | s 59,623,437 | oo 61,886,918




Statement for March 31, 2019 of the JAMES RIVER INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decenfber 31
Statement Date Prior Year
1. Losses (current accident year $.....19,949,342) ...ttt banstes | sbsenseessaen s saenieas 167,399,877 | oo 162,079,482
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES.........ovureiirrerririnrirrire st esessssessesessessssssssessessnnss | consessessssesssssnssnenns 11,435,938 | oo 10,516,801
3. Loss adjustment expenses
4. Commissions payable, contingent commissions and Other SIMIlar ChAIGES..........ovrurinrrrininrnresnseeesssssesssssessesssssssnses | seeseessssessssssssesssssssnns 402,515 [ oo 768,296
5. Other expenses (excluding taxes, lICENSES ANG fEES).........cuciiieiicicieise ettt sans | eebsesessesses s s b s s bes b (01 OO 0
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)........cvurerrnrerrirmirnrinrirenssnsessesssessssesesssssssssssssssssessessss | seeseessssessssssssessssssssssesessessnens (01 0
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gains (I0SSES)).......cccveveverrerrerrerrieireiriierieiies | v 1,922,550 | oo 797,588
7.2 Net defErmBd taX IADIIILY........cc.cveveirereieiicteee et ettt et et s s bt es s b b s st s ssessnsanes | eveessssssssssesssessesssssses e sessanens [0 TR 0
8.  Borrowed money§$.......... 0 and interest thereon §........... Dttt ettt sttt ettt enbeesbsenbaentsentans | drentaessaesss e e e et e st e e (0 [OOSR 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....177,278,483 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 ACE)..........coveicvicieeeseecee e | e 32,487,157 | oo 29,393,327
10, AQVANCE PIEBMIUM.....ocvieerecrreieetsesiee st s st es st s s s s s b st s et es s s e bas s s s st s s s s b st es bt es s sse b s st es s s st esses st ensessstsnssssessnsnnts | sevsesssessessnsinsessessnsessessesnsenee [0 TR 0
11.  Dividends declared and unpaid:
111 SHOCKNOIETS. ...ttt nenes | cebsess sttt LU R 0
11,2 POICYNOIAETS. ...ttt E bbbttt ens | 4ebseesessent e s e bs e en bt en st 0 [ 0
12.  Ceded reinsurance premiums payable (net of ceding commissions)
13. Funds held by company under reiNSUFANCE trEAHES...........cururiurrerieiieeiseieise ettt sttt
14, Amounts withheld or retained by company for aCCOUNt Of OtETS...........covuuiieiiciciesse s sses | seresessessss st (01 PR 0
15.  Remittances and itemMS NOt AlIOCALEM. ...........cuuurreuireririiiiiieiei ittt esnsenns | Heeninese st O [ oo 0
16.  Provision for reinsurance (including $.......... 0 CEMfIEA)....urvereeieriresce ettt bssens | sbesesiena s 44,000 [ oo 44,000
17.  Net adjustments in assets and liabilities due to foreign EXChaNGE FAES..........c.vi it sssesstenens | seesreessesssess st essesseens 0 [ 0
18, Drafts QUESIANAING........couiiricieieccce s bbb a bbb s bbbt s bbb | eebies st e sttt (01 RPN 0
19.  Payable to parent, subsidiaries and affliates.............cocuciiiieiiiriecceee ettt | sbenaese s 4,381,569 | ..ooovverereieieinas 5,045,327
20, DEIVALIVES.......ovuieeiiirieiirit bbbt | et O [ oo 0
21, PaYADIE fOF SBCUMEIES........ecveeeiieiecicecece ettt sttt bbb s s e st sses s sessesnsnsesassansnes | oevessessssissessesinsssenes 2,968,001 [ ..ooovieiereieere e 0
22, Payable for SBCUMHES IENGING..........cciveieiicice ettt bttt es s stensnnas | suesbisssessessse s ses bbb st s [0 TR 0
23.  Liability for amounts held Under UNINSUMEA PIANS............vuirerrerinirreirsieeeessessessssessssesesseesssssssssesessessssssssesssssssssesssssssssssessessns | sonssssssssssssssssssessssssssesssssassns [0 TR 0
24. Capital notes §......... 0 and interest thereon §.......... 0
25, AgQregate Wte-inS fOr ADIIHES. ........vvrveererieirerirriesississ ettt sttt snen
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25).........c.cceiieeiciieicieiseeee et
27, Protected CEIl HADIES..........cvueercerciriici bbbttt | fhbisb bbb (01 [P 0
28.  Total liabilities (LINES 26 @MU 27).........vireriririierieieiereisesiseessesss s eessssess st sss s ssssesssssssesssssssesssnns | trinssssssssnsssssnssens 626,969,328 | ..o, 610,689,066
29.  Aggregate write-ins for SPECIAl SUMPIUS fUNAS.........cvvviveeiiirceeicetetes ettt sse st ssae s sssssssessssenes | sesissessessesssssse st sesees s senes [0 TR 0
30, COMMON CAPIAI STOCK.........cuveiiieeiieictieie ettt ettt b a s bbb s st en bbb s s s nsensens | senbessessssensesesnsensns 3,547,500 | oo 3,547,500
31, PrEferred CAPItAl STOCK........coviveevcecteeetcteee ettt sttt b st et s et et s e b n st s s s e st | ebeerenanae st st ettt s et ans [0 TR 0
32.  Aggregate write-ins for other than special SUMPIUS fUNGS...........ccveiiiieieicis ettt | eressssssess bbb snans 0 [ 0
33, SUIMIUS NOES.....cvieiictceese ettt sttt bbb a e b s bbbt a bbb st st en st b n s s ban s ssesansants | eveesissssessns st entes et s en st n s [0 TR 0
34, Gross paid in and CONTDULEA SUMIUS...........cvcvuivieiieiciieteie ettt bbbttt bsss s ssssns | svessessssessesinsensesas 113,265,276 | ...cocvevercres 113,265,276
35, UN@SSIGNEA fUNAS (SUIPIUS)......cvueveivieeiecieiieeicisetes et sttt st sttt b st s s s s st st en st b s b s bt sssasassnssssessnsnts | sresissessesssensesesanes 31,695,649 30,823,450
36. Less treasury stock, at cost:
36.1 0.000 shares common (value included in Line 30 §.......... 0) vttt ettt nens | srbes et (0 RN 0
36.2 .......... 0.000 shares preferred (value included in Line 31 §......... 0) ettt sttt ennens | seieetens st st ne e 0 [ 0
37.  Surplus as regards policyholders (LINES 29 10 35, I8SS 36)........cvcuuriuriuiirciirireieiesieiesss st sesssssssssessesssssssssssessssssessesses | essesssssssssssessassa 148,508,425 | ..ooovviiciiiae, 147,636,226
38, Totals (Page 2, LINE 28, COl. 3)......cveerreirreirieeiieeerrereeeeiseesseeetseess e seessseessseesssessssessaesssesssassssssessssesssessessssnssssasssssssssasessans | svssesssssesaessssseens EE AN G [— 758,325,292
2501, DEfErred SEIVICE FEES. ... vuumrurrrerrrieeciieriseeeseeeseesssses st sesssseess s sssssssssssesssssssssssssssssssssssessssssssssssssesssnssssssssnsssnssssannes | svssnesennesnessssnssnees 821,135 [ oveererernreerneeeserenns 1,963,392
2502. 12,811,798
L0 TR 01 OO OO PP OP PP PPSSSSRTPRRTPPRRY ESVOTROTPTRRPRRTRN /N & 5 X 1< A [OOSR 0
2598. Summary of remaining write-ins for Line 25 from overflow page. ...1,423,005
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ... rvureiurisisearsiseisssesssssssesessesssssssssessesssnsssssesasssnssessessenssssssssesssssssesas
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, s
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 8D0VE).......ouiuiriieiiiiiesieiitsitesit et sssesessestsssses s snesssesssssssessnsssesssssssensesses | seesssssnssssssssssssassesssansessssansanes 0 ] 0
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Statement for March 31, 2019 of the JAMES RIVER INSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME

1. Premiums earned:
1.1 Direct............... (Written $.....183,476,930).........courveriecieeieeiecsee sttt | seerierienees 171,013,836 | coveveee. 143,094,346 ...619,173,834
1.2 Assumed . (written $ ...14,223,393 |.. ..13,152,378 |.... .55,940,096
1.3 Ceded............. (WHIteN §.....159,853,544).......c.coucveereeieevseeee e | seniesenens 147,882,475 | ....ooc.. 121,331,233 ...526,657,398
14 Net.ene (WrItten §.....40,448,585)..........coueveeiecieeciecies sttt ssnstns | cennieenieeniens 37,354,754 | ..o 34,915491 | .o 148,456,532
DEDUCTIONS:

2. Losses incurred (current accident year $.....20,356,285):
2.1 Direct B [P 102,873,107 83,525,845 ...365,646,849

0 ~N O OB W

12.

13.
14.
15.
16.

17.
18.

19.
20.

21.
22.
23.
24.
25.
26.
21.
28.
29.
30.
31.
32.

33.

34.
35.
36.
37.
38.
39.

. Loss adjustment expenses incurred
. Other underwriting expenses incurred
. Aggregate write-ins for underwriting deductions
. Total underwriting deductions (Lines 2 through 5)
. Net income of protected cells
. Net underwriting gain (10ss) (Line 1 MINUS LINE B + LINE 7)......ouueruiurerrirrieeieiseineereiseeseessstseeesssstsessessessessssssessessesenns

. Net investment income earned
10.
11.

2.2 Assumed....
2.3 CBABH. ...ttt bbb AR a bbb a sttt en

INVESTMENT INCOME
Net realized capital gains (losses) less capital gains tax of $.....(15,403).........ooveerrereeceierieeeeeeieeeeseeeeee e
Net investment gain (I0SS) (LINES 9 # 10).......cuiuiuriiieiereireieeretreise ettt s st ensenis

OTHER INCOME
Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....11 amount charged off $.......... (1) N
Finance and service charges not included in premiums.
Aggregate write-ins for miscellaneous income...........
Total other income (Lines 12 through 14)
Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Lines 8 + 11 + 15)....
Dividends to policyholders
Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LINE 16 MINUS LINE 17)......cuu ittt ssssssans
Federal and foreign iNCOME taXeS INCUITEM...........cccuuevuiviicieiteeise ettt bbb
Net income (Line 18 minus Line 19) (10 LINE 22).........ccvevueveriiireiesieeiscie sttt ssessnes

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DeCembEr 31 PriOT YEAT...........ccvieiveieiersee ettt es s sssenas
Net income (from Line 20)
Net transfers (to) from Protected Cell accounts......
Change in net unrealized capital gains or (losses) less capital gains tax of §.....1,113,316..
Change in net unrealized foreign exchange capital gain (loss)......
Change in net deferred income tax
Change in NONAAMILEA @SSELS..........ccciierieiireieieiee ettt
Change in provision for reinsurance...
Change in surplus notes......
Surplus (contributed to) withdrawn from protected cells.
Cumulative effect of changes in accounting principles
Capital changes:

3201 PG MMttt
32.2 Transferred from surplus (Stock Dividend
32.3 Transferred to surplus
Surplus adjustments:

33.1 Paidin
33.2 Transferred to capital (Stock Dividend)..
33.3 Transferred from capital.....................
Net remittances from or (to) Home Office...
DivIdeNdS t0 STOCKNOIAETS...........coureuieiieeeie ittt ettt bbbt
Change in treasury stock
Aggregate write-ins for gains and losses in surplus...
Change in surplus as regards policyholders (Lines 22 through 37)...
Surplus as regards policyholders, as of statement date (Lines 21 plus 38

..5,327,351

6,109,962 |....

6,360,944 5,504,705 25,849,509

................. 87,446,254 69,405,468 ...303,778,962
................. 21,787,797 19,625,082 87,717,396
11,772,775 12,612,915 54,727,858

17,088,736

................. (1,533,169)] .................(3,432,468)  ...............(11,077,458)
................... 4,280,060 |..................3,017,923
.................... (488,153) ......................145,797
................... 3,791,907 |..................3,763,720

............................... 1 connernenninnnns(217,699)

........ 0]. vervvnnninnni0

.......... 579,193 |.. 2,842,592

579,204 2,624,893

7,922,416

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

................... 2,837,942 1,805,500 7,922,416

................... 1,660,948 1,418,375 1,872,608

................... 1,176,994 |.....................387,125 | ...................6,049,808

...................... 518,513
(1,418,763)
120,000

(13417.177)

.............. 147,636,226

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page.
Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above

1401.
1402.
1403.
1498.

1499.

Service fee INCOME........ovvrurercrrrereieeeereeeenens
MISCEIIANEOUS. ......eoer ettt ettt
Summary of remaining write-ins for Line 14 from overflow page...
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)..

3701.
3702.
3703.
3798.
3799.

Reclass of surplus related to dividend payment.............

Summary of remaining write-ins for Line 37 from overflow page...
Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)......
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Statement for March 31, 2019 of the JAMES RIVER INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE............c.cvuveeveeiereeeeeeeetce ettt sae s senaesns | ersssasssesnssnen 6,842,424 | ................. 75,007,767 | .ccoovvenee. 212,386,039
2. NEUINVESIMENT INCOME. ... vuriuiiceei ettt bbbt ennens | ebebsessessastanes 3,949,609 | ..covvvverrrnnee 3,191,375 | s 13,289,349
3. Miscellaneous income ....579,204 ... 1,474,248 ...2,624,893
4. Total (LINES 1 HrOUGN 3)......ouieeieiiieii ittt et ssenes | rreisnsisnsias 11,371,237 | oo, 79,673,390 | ..cooovvvneee. 228,300,281
5. Benefit and 10SS related PAYMENLS........c.covvveieicsie ettt s st st besae s sanes | suessesnsnsenes 35271144 | ................. 39,924,498 | ... 106,624,826
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........cccveeveriveeerierieinicens | e 0 [ oo [0 U 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS.............ccvcvevevcvrisieeecee e eseiens | coveeesesenaenes 18,300,472 | ..ccvvvneene. 18,471,204 | ................. 60,386,895
8. Dividends paid 0 POCYNOIAETS.........cuuruururrirrieieeieiieeeseire ettt st ss bbbttt enssssens | siebebsnssessasbneestestenens 0 [ oo [0 U 0
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).........ccvvrvrreriereens | covrerisreriersrnns 520,583 | ..oovreierseiisiera [()) I 3,672,945
10. Total (Lines 5 through 9) ...54,092,199 ..58,395,701 ...170,684,666
11, Net cash from operations (Line 4 MINUS LINE 10).........ccovevrrireierierieieie et ses s sssssse s ssssssesessessssseses | evsesiesessenes (42,720,962) | .....coevueve. 21,277,689 | ..oovveerrrrne 57,615,615
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS....cetiit s ns | sbtenstenseenseas 38,953,260 | ..ovvrrrenne 17,954,096 | ...ooovvenenne 139,222,538
1202 SHOCKS. ... vveveeeeeieie ettt bbbkttt | bbbt Rttt (018 765,600 | ..oooovrvrrinnns 3,179,528
12.3 MOMGAGE I0BNS......eueeieceeeeie ettt ettt entens | setsesessestensansessensantnes (01 [0 0
12,4 REAIESIALE. ...t | eebeb e {01 O (0 RN 0
12.5  Other iNVESIEA @SSELS.........cvieieciececeecetee ettt st sse s snsssaens | sevsessesnsessessesas 237674 | oo (0 I 2,657,197
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENLS...........cccocvvieieieienieeeeees | e {1 RN (0 N (51)
12.7  MISCEIIANEOUS PrOCEEAS.........coucveivieeiictiie ettt ettt s bbb s sssssessnsans | ssbissessesnsanes 2,968,001 | .....cccvvvenen. 1,000,000 | covvvirieeeeiene 0
12.8 Total investment proceeds (LINES 12.110 12.7).....ccvicirieiieiieieesssieiessiese sttt ssssssessesnses | sessessesssnseas 42,158,935 | ...ccoovirnne 19,719,696 | .....cco.e. 145,059,212
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... ...42,576,792 ..26,272,932
132 SHOCKS.....vveieeiieiiiiteeies sttt | saessnssnnsanees 2,753,300 | coovvrrrrrine 1,227,019
13.3 MOMGAGE I0BNS.........ocveieieciciiie ettt bbbt bbbt s st nses e bntans | saebiesensesses st st es b ten e {1 TR 0 | oo 0
134 REAIESTALE. .. ... ettt | Saebaetenaens ettt eene {1 R [0 0
13.5  Oher INVESIEA @SSELS.......uevuuieieeisiiecict ettt bbb bbbt enb s | sebebseeenb st e bbb s s st ees (V1 IO 3,000,000 | c.ocerreriireinns 5,000,000
13.6  MiSCEllaNEOUS @PPIICAIONS. .......coveeeriiieircietieie ettt snsensesnntens | crstsssessssssssssnssesnsans 455 | o 2718 | oo 6,062
13.7 Total investments acquired (LINES 13.110 13.8)....c..cviueieiciiiieeseeee sttt | esnssssesssssneas 45,330,547 | oo 30,502,669 | .....ccco..... 156,940,064
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @nd LINE 14).........coveimriveieiereeeeceeeis et sesens | eevesiessssssenns (3,171,612) | everrrne. (10,782,973) | ...ocvvevnvee. (11,880,852)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPIEAl NOTES........eereririeecect ettt sttt nnns | sebebseeestestesse st essentees (1 [ TR 0 | oo 0
16.2 Capital and paid in SUrPIUS, 1ESS trEASUNY STOCK..........cvvveeveriiereieicteees ettt ssssssessnaenes | seesestessssssssssessessesssenes 0 | e 0 [ e 0
16.3 BOITOWED FUNGS........eeececeie ettt bbbt sents | sebnbseeestenb s s e st ensentees {0 O (0 0
16.4 Net deposits on deposit-type contracts and other insurance abilities. ............ccccvevievriireeiee s | e 0 | e 0 [ oo 0
16.5 Dividends t0 SOCKNOIAETS. ..........c.evieeieciciiecce ettt ssessesnns | saesisssssessssessesees s bssesas 0 [ oo (0] IO 15,000,000
16.6 Other cash provided (applied)... ...13,254,588 2,368,721 ...1,493,205
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... 13,254,588 2,368,721 (7,506,795)
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).......ccccvvveeeree | covrvrvirerenns (32,637,986) | .....cceveneee 12,863,437 | ..covvvevnne. 38,227,968
19. Cash, cash equivalents and short-term investments:
191 BEGINNING OF VAN ...t bbbttt | cbtsntentnneas 90,703,767 | oo 52,475,793 | oo 52,475,793
19.2 End of period (LINE 18 PIUS LINE 19.1).....cuiuriieiereireieeseineises sttt sstesssessessessssssnsss | sssesssssessnens 58,065,775 | covververrennes 65,339,231 | coovverreinns 90,703,761
Note: Supplemental disclosures of cash flow information for non-cash transactions:
R [ N 0]
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Statement for March 31, 2019 of the JAMES RIVER INSURANCE 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# | Current Year to Date 2018
NET INCOME
(1) The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 1,176,994 |$ 6,049,808
(2) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP
$ 01$ 0
(3) State Permitted Practice that are an increase/(decrease) from NAIC
SAP
$ 01$ 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX 1§ 1,176,9% |$ 6,049,808
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 148,508,425 |$ 147,636,226
(6) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP
$ 019 0
(7) State Permitted Practice that are an increase/(decrease) from NAIC
SAP
$ 08 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 148,508,425 |$ 147,636,226
C. Accounting Policy

(6) Basis for Loan-Backed Securities and Adjustment Methodology
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
The Company is considered to be able to pay its debs when they are due and continue in operation without the intention or necessity to liquidate or wind up
operations for at least the next 12 months.
Note 2 - Accounting Changes and Corrections of Errors
Not applicable
Note 3 — Business Combinations and Goodwil
Not applicable
Note 4 - Discontinued Operations
Not applicable

Note 5 - Investments

D. Loan-Backed Securities

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

(2-3) At March 31, 2019, the Company held no securities with a recognized other-than-temporary impairment.
(4) Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings

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

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ 23,132
2. 12 Months or Longer $ 96,292
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 2,976,868
2. 12 Months or Longer $ 4,806,594
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Statement for March 31, 2019 of the JAMES RIVER INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(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 - None

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

No significant changes

Note 7 - Investment Income

No significant changes

Note 8 — Derivative Instruments

Not applicable

Note 9 - Income Taxes

No significant changes

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

No significant changes

Note 11 - Debt

Not applicable

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
Not applicable

Note 13 — Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations

No significant changes

Note 14 - Liabilities, Contingencies and Assessments

No significant changes

Note 15 - Leases

Not applicable

Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
Not applicable

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

Not applicable

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
Not applicable

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

Not applicable

Note 20 - Fair Value Measurements

A Inputs Used for Assets and Liabilities Measured at Fair Value

(1)  Fair Values for Items Measured and Reported at Fair Value by Levels 1,2 and 3
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Statement for March 31, 2019 of the JAMES RIVER INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(5)

For statutory accounting, certain investments are carried at fair value, while others may periodically be carried at fair value based on certain factors
such as the NAIC’s lower of cost or market rule or an impairment. Assets recorded at fair value are categorized based on an evaluation of the various
inputs used to measure the fair value.

Three levels of inputs are used to measure fair value:

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

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

(c) Level 3: Unobservable inputs reflecting assumptions that market participants would use, including assumptions about risk.
Supporting documentation received from pricing vendors detailing the inputs, models and processes used in the vendor’s evaluation process is used
to determine the appropriate fair value hierarchy. Documentation from each pricing vendor is reviewed and monitored periodically to ensure they
are consistent with pricing policy procedures. Market information obtained from brokers with respect to security valuations is also considered in the

pricing hierarchy.

Fair Value Measurements at Reporting Date

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Bonds - industrial & misc. $ 0 |$ 67,521,625 |$ 157,920 |$ 01|$ 67,679,545
Perpetual preferred stock - industrial & misc. $ 0 |$ 46,030,625 |$ 0% 0|$ 46,030,625
Common stock - industrial & misc. $ 12523639 |$ 756,600 |$ 66,875 |$ 0($ 13,347,114
Cah, Cash Equivalents & short term investments $ 58,065,775 |$ 0 |$ 0 ($ 0 |$ 58,065,775
Total $ 70,589,414 |$ 114,308,850 |$ 224,795 |$ 0 |$ 185,123,059
Liabilities at Fair Value
$ 0% 0 |$ 0% 0|$ 0
Total $ 0% 0 |$ 0% 01[$ 0
Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Total Gains Total Gains

Beginning and (Losses) | and (Losses) Ending

Balance at | Transfers Into | Transfers Out | Included in Net| Included in Settle- Balance at
Description 1/1/2019 Level 3 of Level 3 Income Surplus Purchases Issuances Sales ments 12/31/2019
a. Assets
Common stock - industrial
& misc. $ 81,060 |$ 0 |[$ 0 |$ 0 [$ (14,186) |$ 0 [$ 0 |$ 0 ($ 0 |$ 66,874
Bank loans $ 184677 |$ 0 [s 0][s 0 [$ (1620 [8 0 [s 0 [§ (25136)[% 0 [$ 157,921
Total $ 265737 |$ B 0]s 0 [$ (15806) |$ 0 [s 0 |§ (25136)[% 0 [§ 22479
b. Liabilities

$ 0 |$ 0 |$ 0 |$ 0 |$ 0 |$ 0 | 0 |$ 0|$ 0 [$ 0
Total $ 0 |$ 0 |$ 0 [$ 0 |$ 0 |$ 0 |$ 0 |$ 01$ 0 [$ 0

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

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

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

Investments for which external sources are not available or are determined by the investment manager not to be representative of fair value are recorded
at fair value as determined by the investment manager. In determining the fair value of such investments, the investment manager considers one or more
of the following factors: type of security held, convertibility or exchangeability of the security, redeemability of the security (including timing of such
redemptions), application of industry accepted valuation models, recent trading activity, liquidity, estimates of liquidation value, purchase cost, and prices
received for securities with similar terms of the same issuer or similar issuers. At March 31, 2019, there were no investments for which external sources
were unavailable to determine fair value.

Fair Value Disclosures - Not applicable

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

C. Fair Value Level

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

Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 169,493,407 | 165,840,492 |§ 6,635,168 |§ 162,700,319 |$ 157,920 |$ 169,493,407 |$ 0
Preferred stocks $ 48,064,225 |§ 48,055,425 |$§ 0 |$ 48,064,225 |$ 0 |$ 48,064,225 |$ 0
Common stocks - Unaffiliated ~ |$ 13,347,114 |$ 13,347,114 |$§ 12,523,639 |$ 756,600 |$ 66,875 | 13,347,114 |$ 0
Cash, Cash equivalents &
short-term investments $ 58,065,775 |$ 58,065775 |§ 7,450,866 |$ 5,567,331 |$ 0 |$ 58,065,775 |$ 0
$ 288,970,521 |$ 285,308,806 |§ 26,609,673 |§ 217,088475 |$ 224,795 |$ 288,970,521 |$ 0

D. Not Practicable to Estimate Fair Value - Not applicable
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Statement for March 31, 2019 of the JAMES RIVER INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

E. NAV Practical Expedient Investments - Not applicable
Note 21 — Other Items - No significant changes

Note 22 - Events Subsequent

Subsequent events have been considered through for these statutory financial statements which are to be issued on March 31, 2019 . There were no events occurring

subsequent to the end of the quarter that merited recognition or disclosure in these statements.

Note 23 — Reinsurance

No significant changes

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

Not Applicable

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

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

thousands):

March 31, 2019  Dec 31, 2018

Balance at beginning of period $237,573 $187,401
Loss and loss adjustment expense incurred:
Current accident year 34,767 140,240
Prior accident years (1,206) 2,205
33,561 142,445
Loss and loss adjustment expense payments made for:
Current accident year 4,042 29,602
Prior accident years 25,033 62,670
29,075 92,272
Balance at end of period $242,059 $237,573

Reserves for incurred losses and loss adjustment expenses attributable to insured events of prior years, decreased by approximately $1,206 thousand in 2019, resulting
primarily from a decrease in the commercial auto liability line of business, partially offset by an increase in the other liability 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 2019.

Note 26 — Intercompany Pooling Arrangements

No significant changes

Note 27 - Structured Settlements

Not Applicable

Note 28 - Health Care Receivables

Not Applicable

Note 29 - Participating Policies

Not Applicable

Note 30 - Premium Deficiency Reserves

No significant changes

Note 31 - High Deductibles

Not Applicable

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

Not Applicable

Note 33 - Asbestos/Environmental Reserves

No significant changes

Note 34 - Subscriber Savings Accounts

Not Applicable

Note 35 — Multiple Peril Crop Insurance

Not Applicable
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NOTES TO FINANCIAL STATEMENTS

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[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
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] NoJ ]
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, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.
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]

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

NAT ]

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[ ]

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

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|[ ]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes|[ ]

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|[ ]

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].

NA[X]
NA[X]

No[X]

No[X]

No[X]

1 2 3 4 5
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]

QO

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

=3

o

Compliance with applicable governmental laws, rules and regulations;

o

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

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|[ ]

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

9.3

Have any provisions of the code of ethics been waived for any of the specified officers? Yes|[ ]

9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
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Statement for March 31, 2019 of the JAMES RIVER INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 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]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nof ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 17,896,491 18,314,600
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 17,896,491 $ 18,314,600
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 Ifyes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] NoJ[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0

17.  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, lll - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] NoJ ]

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.0. Box 465, Atlanta, GA 30302
US Bank, N.A. 1025 Connecticut Avenue, N.W., Suite 517, Washington DC 20036
US Bank, N.A. One Federal Street, Third Floor, Boston, MA 02110

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

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

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

1 2 3 4
Date of
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.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[X] NoJ ]

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 XXJBO8RONBIFETFPCBG63 SEC NO
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] NoJ ]

Qo07.1



Statement for March 31, 2019 of the JAMES RIVER INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

18.2 If no, list exceptions:

19.

20.

By self-designating 5GI 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 or an NAIC CRP credit rating for an
FE or PL security is not available.

b.  Issuer or obligor 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 5G| securities?

By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:

a.  The security was purchased prior to January 1, 2018.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.

d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities?

Q07.2

Yes[ ]

Yes|[ ]

No[X]

No[X]



Statement for March 31, 2019 of the JAMES RIVER INSURANCE COMPANY

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

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAJ[ ]

If yes, attach an explanation.

2. 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.

3.1 Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]

3.2 Ifyes, give full and complete information thereto:

4.1 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]

4.2 Ifyes, complete the following schedule:

1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 1
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0 0 0 0 0
Total XXX XXX 0 0 0 0 0 0 0 0
5.1 Operating Percentages:
5.1 A&H loss percent 0.000%
5.2 A&H cost containment percent 0.000%
5.3  A&H expense percent excluding cost containment expenses 0.000%
6.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
6.2 Ifyes, please provide the amount of custodial funds held as of the reporting date. $ 0
6.3 Do you act as an administrator for health savings accounts? Yes[ ] No[X]
6.4 |If yes, please provide the amount of funds administered as of the reporting date. $ 0
7. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] No[ ]

7.1 Ifno, 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[ ]

Qo8



Statement for March 31, 2019 of the JAMES RIVER INSURANCE 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
All Other Insurers
10677........... 31-0542366.......... The Cincinnati INSUrANCE COMPANY.........cceveevevieerieeieeieieese et sss s esbesaes e ssssssesesaaes OH............ Authorized........ | .......... [0SO BT
00000........... AA-1580015......... Aioi Nissay Dowa Insurance Company LIMiIted...............ccccivriererrirerievriieieceeeecseeeeeiee JPN........... Unauthorized....| .......... Ouveeveeries e

Qo9




Statement for March 31, 2019 of the JAMES RIVER INSURANCE 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.......ccvnvveininnine 1,180,853 | oo 310,102 | 61,200 | e 8,146,862 | ....cooevrernns 4,560,617
2. Alaska.....ooennenenneenee AK | B | 0224549 | e 112,307 527,032 | e 302,863
3. Arizona 2,097,448 6,351,414 7,174,220
4. Arkansas.......ennneneene e AR [l B | 00000 321,507 | 317,297 | oo 20,646 | 46,904 | 1,325,167 | coooveeieines 1,756,091
5. California.. ..62,926,225 | ... 146,268,528 ..15,794992 | ... 17,481,242 .248,999,090 | ... ...170,860,611
6. Colorado......ccccovererrrrnreneenceCO | Bt | 1,183,363 | ..ovveenene 2,679,511 | oo 136,329 | oo 313,845 | ..o 8,393,527 | .o 9,914,420
7. Connecticut........ooevverrerrnees CT | vt Bt | s 1,991,228 | ...coovvnene 1,176,045 | ..oooone 569,730 | .o 180,114 | oo 5,344,730 | .o 3,357,382
8. Delaware.......ccccoocovevrveeneec. DE | B | s 331,900 | .o 143,893 | .o 228,162 | oo 32,657 | oo 1,735,261 | oo 551,419
9. District of Columbia..............DC | cccoe. Euvtt | v 2,609,187 | ..covvviiine 2,078,752 | oo 790,945 | ..o 867,385 | ..oovrrrinnan 8,766,787 | ..coovvvrvercrnns 5,754,399
10, Florida......ccovneerenieincineins 14,863,718 | .coovvvreeneen. 17,638,139 | .o 15,093,863 | ..covvreerennen 3,815,115 | oo 68,529,949 | ....cceennn 65,603,505
11, GEOrgia.....vveeeeeeernererrnrenns GA vt Bt | s 2,601,093 | ..cocvvines 4,578,087 | .cvvvevireines 3,207,628 | ..covvriinee 1,401,223 | oo 12,237,877 | oo 15,998,081
12, Hawaii.....ocoveveereererncneneeen H B | 705,116 | .o 270,583 | oo (103,203) | coocveveeeeeireennes 51,120 | oo 1,494,814 | ..o 1,090,109
13, 1daho.....cvvvcevcvnncrcneneend D e B | 347,523 | oo 287,070 | .o 209,587 | oo 3871 | e, BTT792 | oo 682,631
14, MlNOIS......coveevencerereenenerereenlL [l B | i 2,931,097 | .o 14,659,550 25,346,990 | ..oovvveennne 29,013,882
15, Indiana........ccoerevvenenerrernene N [l B 1,744,054 | .......cooeonc.. 1,660,719 10,131,687 | oo 5,088,501
16, 1OWa. e A LB | 478,322 | oo 293,202 | cooorverreeen 1,103,214 | 17,958 | e 2,034,360 | ..ooovrrerennn 1,530,830
17, Kansas......cocoevenenenerinenc e KS [ B [ 638,345 | ..o 291,390 | oo 248,551 | o0 | 3,487,768 | ..o 2,070,899
18, Kentucky......coevrerrrrrrrrrnen KY [l B | i 1,211,560 | coooveerenen. 2,433,990 | .ooooirrerernnd53,933 | i 106,143 | 3,398,874 | .o 2,686,784
19, Louisiana.........coceervveneneneene LA [l B | 3,829,961 | .ocevvrvrnee 2,575,506 15,013,434 | ..cooveeenee. 11,818,438
20.  Maine....occoeeovenrerrernrnenneneeee ME | b B | 230,574 | oo 122,818 | oo 30,240 | e (3,241) | 550,961 | .ovvrerrerernenne 363,858
21.  Maryland.. 4,784,344 ..2,123,616 ...11,863,493 ...6,365,169
22. Massachusetts............cc........ 6,689,518 3,703,317 17,753,174 11,469,768
23. Michigan........ccooeneuniniinerinins 4,054,770 1,445,422 12,469,157 5,214,581
24.  Minnesota.... 1,433,842 | ... ...1,142,460 4,047,335 ...3,116,898
25, MiSSISSIPPI.....ooveeererereririneneee MS | B | e 713,015 | o 395,234 | ..o (208) | 8,243 | 2,188,272 1,223,156
26.  MiSSOUN....c.overrerrerrrrerenereeee MO | i B | i, 3,193,479 | oo 1,842,849 | ..o 253,881 | oo 180,789 | .oovvvrrenne 11,726,644 | .....ooovvnen. 7,004,693
27, Montana.......ccoeeneeneeneermeeneee MT | B | e 453,338 | i 229,086 | ..voeererrierierennns 4,089 | .o (1,970) | oo 967,624 | ...coovvrerenne 1,863,300
28.  Nebraska........ccoovervrerenrenecd NE | oo B | e 273,083 | oo 145,253 | oo 22,740 871,537 | oo 958,050
29. Nevada......cocmmnensineeneens NV ... B | v 7,034,826 | ....ccovvunnee 3,027,880 | ..oceverveeenes 2,654,732 | oo 1,573,609 | .ooovvorirnae 20,851,207 | oo 11,014,997
30.  New Hampshire........cccovvurenne NH|....... | ST T 367,734 | oo 208,956 | ..oovrerrerrirrirninns 23,409 | oo 4371 | e 866,202 | ..ovvvvrrirrinenne 774,798
31, New Jersey....nveeneenens NJ | B | v 2,003,175 | oo 5,353,162 | c.oevrrireieines 63,983 | .o 2,177,927 | oo 20,486,095 | ...coovveernne 21,535,650
32, New MexiCo.....coovwvrrermrerrenen. NM|....... | ST T 509,481 | oo 556,498 | ..oovrrrirrienenn 680,742 | oo, (29,449) | ...vvverernn 1,319,776 | covovvnee 1,071,703
33, New YOrK..ooooevenreeencieene NY|....... B | v 11,896,382 | ....ccoovvenee. 16,710,937 | oo 1,631,808 | oo 514,576 | ...ccovuvvenee. 84,233,946 | ..cooovveenn 67,120,816
34, North Carolina..........ccceceenen. NC|...... Eo | e 3,816,100 | ..ocvvrrerinnee 2,087,262 | ..covvovinnes 4,059,542 | ....coovvrriin 320,872 | oo 8,143,321 | oo 7,600,853
35.  North Dakota.........cccccoeureernenee ND |...... | =S T 275,959 | .o 194,549 | ..o (18,618) | weverevveereeeereinnes 4,070 | oo 1,109,620 | ...covovvvrenee 1,252,680
36, Ohi0..coeererererrrerrernene OH |l | 0 e (0 OO (0 R (01 RN (0 OO 0
37.  Oklahoma.........cccoovevrrnreneeee. OK | oo Bt | 1,667,459 | 1,015,586 | ..ocvevrvreneene 1,042,034 | oo 601,778 | .eeeeeeereenns 4,816,575 | .ooovveveeene. 5,067,906
38, 0regon.....ccoveverereeneinennend OR | i Bt | 2,011,924 | e 1,687,922 | oo 364,249 | ..o 2,508,065 | .....ccovvererne 9,691,523 | ..o 3,868,950
39.  Pennsylvania.......c.cccooeeeneeeee PA | e Bt | 1,636,137 | e 3,698,640 | ..ocveveriireinns 309,851 | oo 1,305,906 | ...oovvrenenne 10,641,646 | .............. 14,789,995
40. 303,536 ....104,927 ....32,036 913,828
41. 1,168,857 | covvveecenn 198,929 105,264 | ......ccc0cee...6,073,976 | oo 4,156,846
42.  South Dakota........ccccoveveereeeSD v B | 090,683 | o 154 | oo (0 R (01 T 102,204 | oo 213,288
43 ...1,641,253 ...870,745 ...40,457 ...11,822,259 ..1,217,075
44, 5,210,724 299,944 35,760,689 31,285,351
45, Utah...oencneneenl UT Ll B | 751,393 | e 756,039 | .ovovvveirreeenn65,463 | o 227,277 | oo 2,953,227 | oo 2,083,385
46. Vermont... ST 127,745 | oo 16,324 | 370 | e ..284,731 | ... 223,568
47, Virginia......ooeevereeeeseeneereeenenns 5,321,496 | ..cooovrrrenee 2,499,144 | ... 3,882,031 | i 330,297 | e 13,014,095 | ..o 8,587,135
48.  Washington........c.cocevrvininnee WA]....... B | e 5,068,314 | ....coovvvinnee 3,077,122 | v 399,254 | 394,614 | 16,346,354 | ......ccco.c.. 14,565,006
49, West Virginia........cocovrrneereeee WV [ B | e 697,099 | .ooovrrrrrenne 1,365,659 | .oovvvvvrrrreeenenn 1,119 [ 138,961 | 3,135,812 | oo 3,958,074
50.  WISCONSIN......covevrerveerneneen e W b B | 850,036 | ...oovervrreenee 1,448,999 | ..o 526,196 | i 184,003 | oo 2,903,152 | oo 4,901,497
51, Wyoming......cooeervrereermemeeneee WY | i B | ii000083,289 | 000000 98,806 | 215 | (0] I 494199 | v 390,037
52. American Samoa........ccoeeeeees s AS | i Nuis | e | 0 0 | 0 | 0
53, GUAM..creerrrrrrerernrneees GU [N | 0 | 0 [0 | 0 | e
54.  Puerto RiCO......coovirirniniine
55.  US Virgin Islands....................
56. Northern Mariana Islands
57.  Canada.......cccooomrrrrnrinninns
58.  Aggregate Other Alien..........0T | . XXX | cooveevevecenisrieiiisneene0 | e 0
59.  TotalS....ooverrererererrirereierirnieenns 164,708,283
DETAILS OF WRITE-INS
580071, oo XXX [ (0 O (0 (0 [0 OO (0 O 0
58002, ..o [0, GO I (0 O (0 OO (0 OO [0 S (0 0
58003. .o XXX [ e (0 O (0 O (0 O (0 O (0 0
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | . XXX... | covereerverresieririreiennns [0 U [0 (0 I R (0 [0 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | s (01 I [0 I {0 P 0 ] e {01 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...............veveeeereeernerinenns 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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James River Group
Holdings, Ltd.

100% Ownership |

James River Group Holdings UK, Ltd.

100% Ownership

JRG Reinsurance Company, Ltd. (Bermuda)

(United Kingdom) EIN# 98-0684843
100% Ownership
James River Group, Inc.
(Delaware)
EIN# 05-0539572
QO
=
=
100% Ownership 100% Ownership 100% Ownership 100% Ownership 100% Ownership 100% Ownership
. . James River Insurance . Falls Lake Insurance Falls Lake National
Potomac Risk Services, James River Management .
Company Management Company, Insurance Company Carolina Re, Ltd
Inc. . Company, Inc. .
(Virginia) (Ohio) (Delaware) Inc. (Ohio) (Bermuda)
EINE 352242298 EIN# 22-2824607 EIN# 03-0490731 (Delaware) EIN# 42-1019055 EIN# 98-1412720
NAIC# 12203 EIN# 20-0067235 NAIC# 31925

100% Ownership

James River Casualty
Company
(Virginia)

EIN# 20-8946040
NAIC# 13685

100% Ownership

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

100% Ownership

Stonewood Insurance
Company
(North Carolina)
EIN# 20-0328998
NAIC# 11828
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Statement for March 31, 2019 of the JAMES RlVER |NSURANCE COMPANY
SCHEDULE Y

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

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
00000... |98-0585280.. ....1620459 James River Group Holdings, Ltd...........ccooceveee | BMUe oo JUIP- i | sessinees | nevesssississississenns | oeeeens 0.000 [ evuueeireiieieeieeieeieeee ettt
00000... |.oeereererrereereens James River Group Holdings UK, Ltd. ... | James River Group Holdings, Ltd. ... | Ownership. ...100.000 |James River Group Holdings, Ltd...
00000... |05-0539572.. James River Group, INC......c.cceveveeiciernininnnns James River Group Holdings UK, Ltd.............. Ownership......... ....100.000 |James River Group Holdings, Ltd
O O 00000... [98-0684843.. | ...cocovveeveen0 | o0 [ JRG Reinsurance Company, Ltd.... James River Group Holdings, Ltd.................... Ownership......... ....100.000 |James River Group Holdings, Ltd.........cccccoeees | crvene N [
0uvvees e 00000... |35-2242298.. | .....ccceceee0 | o0 e, Potomac Risk Services, Inc James River Group, INC.......ccceeveviviereeeerennins Ownership......... ....100.000 |James River Group Holdings, Ltd...........cccoees [ veee N...... [0 R
3494 | James River Insurance Group | 12203... |22-2824607.. | ..c.ccccceeeee0 | oievieieennl0 [ James River Insurance Company..............c....... OH............ RE.....n.. James River Group, INC.......cceeevivicreeeerennins Ownership......... ....100.000 |James River Group Holdings, Ltd..........cccccees [ veee N...... [0 R
O OO R 00000... [03-0490731... | .covvvreeeene0 | o0 [ James River Management Company................. (D] SR NIA..coe James River Group, INC........c.ovververeunincnrineenne Ownership......... ....100.000 |James River Group Holdings, Ltd.........ccccoocees | cevnee N...ooe [
3494 | James River Insurance Group | 13685... |20-8946040.. | .....ccccoeeeel0 | coviviiecnn0 i James River Casualty Company............ccccceeun... VAo [DIS T James River Insurance Company. Ownership......... ....100.000 |James River Group Holdings, Ltd..........cccccocees | ceveae N...... [
3494 | James River Insurance Group |31925... [42-1019055.. | ..cccovoveeeel0 | ceviviieen0 s Falls Lake National Insurance Company............ OH............ A s James River Group, INC........coovneereunininiinnenns Ownership......... ....100.000 |James River Group Holdings, Ltd.........ccccooees | ceveae N...oooe [
0uvvees et 00000... |20-0067235.. | ...ccoeeveeee0 | ervivieieennd0 e Falls Lake Insurance Management Co., Inc....... DE............. NIA............. James River Group, INC.......ccccvevivicvereicennins Ownership......... ....100.000 |James River Group Holdings, Ltd...........ccccees [ venee N...... [0 R
3494 | James River Insurance Group [11828... [20-0328998.. | ......cccceece.0 | ovevieieeeend0 [, Stonewood Insurance Company Falls Lake National Insurance Co.................... Ownership......... ....100.000 |James River Group Holdings, Ltd...........ccccceees | oune N...... [0 R
3494 | James River Insurance Group [ 15884... [47-1588915.. | ..cccveeieens0 | overieieeeend [, Falls Lake Fire and Casualty Company............. Falls Lake National Insurance Co.................... Ownership......... ....100.000 |James River Group Holdings, Ltd...........ccccccees | oone. N...... [0 R
0urvees e [ 98-1412720.. | oooevveeeeenn0 | a0 [ Carolina Re, Ltd........cccoovvuvevreeieeeeceieeas BMU.......... James River Group INC.........cccccvvveverrererercnnn. Ownership......... ....100.000 |James River Group Holdings, Ltd...........ccccccee. | ounee N [0S




Statement for March 31, 2019 of the JAMES RIVER INSURANCE COMPANY

PART 1 - LOSS EXPERIENCE

Current Year to Date

1 2 3
Direct Premiums Direct Losses Direct

Lines of Business Earned Incurred Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

—
SOWOOUTAWN

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.....
. Mortgage guaranty.......
. Ocean marine.......
. Inland marine........
. Financial guaranty..........c.cccoeeevivieverinnns
. Medical professional liability - occurrence....
. Medical professional liability - claims-made.
. Earthquake..........ccccoeevvecreeiieiccne
. Group accident and health....................
. Credit accident and health....
. Other accident and health
. Workers' compensation...............ccocev.n.
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......

L Warranty.......coceeeecveeeeeees
. Reinsurance-nonproportional assumed property.

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

PART 2 - DIRECT PREMIUMS WRITTEN
2

Current Current

Lines of Business Quarter Year to Date

3
Prior Year
Year to Date

. International..
L Warranty.......oeennnneneeees
. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of DUSINESS.........cccverrrnrieninrnse e
L TOtAIS. e

. Allied lines....
. Farmowners multiple peri

Homeowners multiple peril...

. Commercial multiple peril.....................
. Mortgage guaranty............cccooueveuriunnns
. Ocean marine
. Inland marine........
. Financial guaranty............cccceevuerrinnne
Medical professional liability - occurrence
Medical professional liability - claims made.. O 4929747 | ...
. Earthquake..........cccocuvevererciiiciccnns
. Group accident and health
. Credit accident and health....
. Other accident and health....
. Workers' compensation....

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..........ccccvvevnnnee
. Aircraft (all Perils)......covrererernrerrinienes

..4,929,747
..769,987

..... ..769,987 | .....

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

. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......cconinimininiinriirisisissesee s sneseeseens
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Statement for March 31,

a90ie JAMES RIVER INSURANCE COMPANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 1 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2019 2019 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 2019 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. 2016 + Prior........ | oovenrrnninniinnnes 31,885 | i, 35,007 | oo 66,892 | ..o 6,523 | oo 435 | o 6,958 | .o 30,780 | s T40 | o 28,231 | o 59,751 [ ciiiieinrnnines 5418 | (5,601) | ovveercirrirniinens (183)
2. 2017 s s 30,355 | oo 29,687 | oo 60,042 | oo 8,083 | .o 194 | s 8277 | oo 28,378 | oo 1,519 | o 21,402 | oo 51,299 [ i 6,106 | ..ovieieiieiens [(CXY22) ] I (466)
3. Subtotals
2017 4 PriOr. oot | o 62,240 | oo, 64,694 | ..o 126,934 | oo 14,606 | ..o 629 | s 15,235 | oo 59,158 | oo 2,259 | oo 49,633 | .o 111,050 | oo 11,524 | ((PATE)) (649)
4. 2018 s e 23,218 | e 87,420 | .o 110,638 | oo 9,126 | o 669 [ oo 9,795 | o 23,298 | o 2,923 | e 74,083 | oo, 100,284 | ..o, 9,206 | ..oviieiieiieins (L) ] I (559)
5. Subtotals
2018 4 PriOr. oot | covverrreriieiiienins 85,458 | ...ooivriiiins 152,114 | oo 237,572 | oo 23,732 | s 1,298 | oo 25,030 | oo 82,456 | ..o 5,182 | oo 123,696 | oo 211,334 | 20,730 | .o (21,938) | ..o (1,208)
6. 2019 [ ) .9, SRR RO )., SO PO ) .9, SO PO D .9, SO [P 4,042 | oo 4,042 | ..o D, SO RO 3,880 | .o 26,845 | oo 30,725 | .o ) .0, SR [ 0,0, SO PR XXX
7. TotalS.....ooovrerres | v, 85,458 | ....cccovvrririnn. 152,114 | oo 237,572 | oo, 23,732 | v 5,340 | .o, 29,072 | v 82,456 | ..oovvrririnene 9,062 | ..o 150,541 | cooovvveri 242,059 | ..o 20,730 | .o (21,938) | ..o, (1,208)
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 | ..coccoveveieinnee 147,636
P 243 % | 2. oo (14.4)% | 3. oo (0.5)%

Col. 13, Line 7

Line 8

....(0.8)%




Statement for March 31, 2019 of the JAMES RIVER INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

3. Wil 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.
2.

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

Bar Code:

* 122 0320194900000 1 =

* 12 2 0320193650000 1 =
* 12 2032019505000 0 1 =

Q15

Response

NO

YES

NO

NO




Statement for March 31, 2019 of the JAMES RIVER INSURANCE COMPANY

Additional Write-ins for Assets:

Overflow Page for Write-Ins

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 reCOVEIADIE. ............cveveieieiectie ettt sensns | erssssensessesaes 1,042,272 | oo (0] IO 1,042,272 | oo 975,606
2505, OB @SSEIS.......coueveeiececiecieeeecte et es sttt bbb ss st es st ssestensnsas | svssssesssssasssesaessas 29,524 | ..o (010 29,524 | ..o 258,128
2597. Summary of remaining write-ins for LINE 25........ccooiuiieiieiicisisicecsiesessiesiesesssssssessesssssnees | evessssssssenenns 1,071,796 | oo (O] I 1,071,796 | oo 1,233,734
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
2504, Other HADIHES.......vvveerereireiierissicie sttt ettt 1,423,005
2597. Summary of remaining Write-iNS fOr LINE 25.........c.iiiiiiiieieisiisies ettt se s ssss sttt sassensssssssessenss | bonsssssessssssssssssassnsansas 403,190 [ oo 1,423,005

Q16




Statement for March 31, 2019 of the JAMES RIVER INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI.........cvcveveeeeeeieiseeeitese ettt es s bes s ssssans | sevestsssesssssssssssssesssssses st astes e sasbnes 0 | oo 0
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIEION. .........c..eveereririeerenrireesreeeeereeee e el o4 B
2.2 Additional investment made after acquiSItion.............ccccevervcueiiiciirinnn. NN ................
3. Current year change in eNCUMDIANCES...........cccocvevereererreereiiesrieseeseresessee e e B 8 B e
4. Total gain (I0SS) ON QISPOSAIS..........cvuiviviieiiriieie ettt bbbttt bs st neas
5. Deduct amounts received ON QISPOSAIS..........ccc.cvcveieiriieiieiicie ettt bbbt s bbb s s b s s s nas
6. Total foreign exchange change in book/adjusted Carrying ValUE............ccccuvueieicieeiniciciseiese e
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreCiation.............ceeeeeeeeeeneereueessensesseseseseseineieenn
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
10. Deduct total nonadmitted @amounts...........ccccceeereererenceneereirnennes
11. Statement value at end of current period (Line 9 MiNUS LINE 10).........ccevuruiiiierriireiesesesesrsiesssssssssesssssssesessesssssssssnenns
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PHOF YEAI.........cc.vureririrnrereirrieireieeseeneines | sereeseeeseeeessseseseessssessssesessessessesen [0 U 0
2. Cost of acquired:
2.1 Actual COSt at tiME OF ACGUISIION. .........cvueererireieeiecieiee ittt bbb b st essenbnes | Sbseesesbaessesesbesb e b st ensan b s ses st e 0 [ o 0
2.2 Additional investment made after @CQUISIHION. ...........c.ceriiieiiceece ettt bbb st sssebens | ebesesssesesstesessssesebs st es s e s b nsebena 0 | oo 0
3. Capitalized deferred interest and Other...........covvrrererinrnrrninrnereeeeseeneenn e | e 0 [ oo 0
4. AcCrual Of dISCOUNL.........ccuvvviercririiieese st N R B .| 0 | e 0
5. Unrealized valuation increase (decrease).........c.ccevrenenerrrernenerrernencncrere o N - I N Do | o 0 [ oo 0
6. Total gain (I0SS) ON QISPOSAIS.......c.cveiriuiiiieieisiieieietseie ettt s sttt b bbb s st en s s s e tensess | absesnsessessesanteseb st ensesse e s st es et nnta 0 [ o 0
7. Deduct amounts reCEIVEA ON QISPOSAIS..........uuuureriurerrereireieireieiseseeeseesssee sttt ses et ses ettt s s teesesse s nssessesnnts | seseenessssesnessstessesssesssesseessassessesnso 0 | oo 0
8. Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES.........cccuiriiieieirieesee e | e 0 [ o 0
9. Total foreign exchange change in book value/recorded investment excluding aCCrued INEETESt..........covvverurirrerrirrniernens | et 0 [ o 0
10. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........c.vurvreiiiriieieieeie e sses | sbsessssessesssssstesssssssessessessnsansesssaneas 0 | oo 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | ceroorrreireisinnsrississsnissesessnesneseens (0 0
12, Total ValULION GIOWANCE.........oiueerieiriiciie ettt b s | feebeeb bbbt 0 ] e 0
13, SUDLOAl (LINE 11 PIUS LINE 12)...uuveurirereiiecieieieiiesissie sttt ss st ssases st ss st s st ss st ensnssens | essossissssssossonsanssssessansnsssssansnsanens 0 | oo s 0
14, Deduct total NONAAMITIEA BMOUNLS..........ciiiereieiieieieie ettt bbb bbb | feebeeb bbbt 0 e 0
15. Statement value at end of current period (Ling 13 MINUS LINE 14).......u i ssessesssssssssssesessnssssssssessesssssssssessssssnes | essessssssssssssenssssssssessanssssssssessensssens 0 | s 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI.........cvcvevieeieeicisiteie ettt ses s ssae s ssasssens | sevaessssssssssesssessessssssenes 26,203,415 | oo 23,364,793
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION.............cueviuireiiiccce sttt bbb aeaes
2.2 Additional investment made after ACQUISITION. ............ocururirriiiecireisese sttt
3. Capitalized deferred interest and other.............
4. Accrual of discount..........cccocueverernee.
5. Unrealized valuation increase (decrease).
6. Total gain (loss) on disposals............
7. Deduct amounts received on disposals.............
8.  Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value... .
10. Deduct current year's other-than-temporary impairment reCOgNIZEM............vueeereririrrienrirrirnseseese st
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 @MOUNES............cciiiviieieieisie ettt sees
13. Statement value at end of current period (Ling 11 MINUS LINE 12).....c..ciieieieiiisieiisissiessessisssessssssssssesss s s sssessesssssssassns
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOr YEAI..........c.cvuevcveveieeicresieieseese e essesiesess | eveesessesesssssssssessssnens 235,139,647 | oo 227,504,760
2. Cost of bonds and STOCKS CQUITEA..........ciiueiuiiiieiieieieeie ettt sttt en s s s snsenaes | sbessessesantesesssesse s ssnsns 45,330,088 | ...coooverriireieiene 151,934,002
3. ACCIUAN OF GISCOUNL........covicviieetctctie ettt ettt b bbb s s s s st s st et s s b s s s sssastensesans | sbessesssssssessesasssssessssssensesnean 90,212 | oo 403,640
4. Unrealized valuation INCrEASE (AECIEASE)........cuuivririeeireiseieiieie ettt sse sttt bbbt st n s s bssessensnns | sissessessssestesnsssessesasssnsns 4,605,123 | .ooeeeieeee e (3,303,695)
5. Total gain (I0SS) ON QISPOSAIS........evururereireireriririesiesissie ettt ss sttt s st s st s s s tnes | Sistnssessessansanssessentensssnssens (56,415) | w.vovvecvererereerere e 1,670,207
6. Deduct consideration for bonds and StOCKS dISPOSEA OF.........c.cuviuiiiiiiiiiieiiisie ettt ssesns | saessessssssessss s ses e senaas 38,953,254 | ..cooveiieee, 142,402,066
7. Deduct amortization Of PrEMIUM...........civeiceeie ettt st b sttt a s s e ss et s st es st ssessnsanaas | sbessessssssesssssssssssssssssessesneas 36,270 | oo 306,850
8. Total foreign exchange change in book/adjusted CATYING VAIUE............c.oiuveeiiveiieicieceie et | sbsessssessessssesses s b es e ssss s s ssnee 0 [ oo 0
9. Deduct current year's other-than-temporary impairment reCOGNIZE.............cceuiciiirireriee e eaess | sesaeseseseses s ese s esesss s snns 561,500 | .ovoveererieeeee e 360,351
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fE€S..........c.vuveriiiciiiiieins | cvreiisieisssses st 0 | s 0
11.  Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5-6-7+8-9+10)..........ccceuerrrrirererisieieeesesietesesiens | cvevresessesiesessesesssssssens 245,557,631 | oo 235,139,647
12, Deduct total NONAAMITEEA BMOUNLS..........c.iieiereieiieiieeete ittt st bbb bbbt | feebeebseb e E bbb bbb 0 ] e 0
13. Statement value at end of current period (Line 11 MINUS LINE 12)..........ccoiiiiiiiiiiiieiiiesiiecieesesesssetesssesessssssesessssessssssesens | sreresesesessssesessssesessnsens 245557,631 | oo 235,139,647




Statement for March 31, 2019 of the JAMES RIVER |NSURANCE 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

BooklAdjus:ed Carrying Acquiiitions Dispoiitions Non-Tradiing Activity Book/Adjusfed Carrying BooklAdjus?ed Carrying Book/Adjust7ed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (8)-vrvevereerrerireeiieriseessese st ses s sssssenssns | sesssnessssssssessssnessnns 42,999,982 | ....ovvvriririinand 46,062,158 | ..ooovverrirrrirennne 33,775,151 | oo 2,999,151 | oo 58,286,140 | ...cvouvverrerririrerinerinessinesisnens [ revessesissssess s essssnnes | sesseessiess s 42,999,982
2. INAIC 2 (@)..everererieesesises it ss s nens | eesseent s 27,667,527 ee(3,009,079) | wooovvrrrerririins 24,658,448 | .......oooreiirieereennens [ s | e 27,667,527
3 NAIC 3 (@) eurereririreriresee it sess sttt | ceesnene ! 6,601,469 | ...ovcvvrericrirerieriens 559,324 | ..o 141,016 | coveovercrrenienenne (525,460) | ...ocvvvnrerrireerinens 8,494,317 | ocvieerierencrinessiesesssiessseens | reresinesises st estenes | e 6,601,469
4. NAIC 4 ().t nens | cesseesissesss s esesen 68,393,673 | ... 837,578 | oo 3,948,423 | .o 1,168,468 | .....ocvvvvrrcrinens 86,251,296 | ....vourverrermirireiinerieesienisnens | e | eerieess s 68,393,673
5. INAIC 5 (8)reurerrerireeiierireceierieesiesessesi s seste st | sesssesssesss e 15,288,682 | ....ovverrerrcrirriririnnns 484,110 | oo 213,260 | oo 158,002 | ..o 15,717,824 | c.oooveicrieenecnrernesssnieseies | s | e 15,288,682
B INAIC B (@)..uvevurerecererireeiereresises s esess st enees | erstsenss s 823,494 | ..o 0 | s 931,818 | v 108,324 | ... 0 |t | e | et 823,494
7. T0tal BONGS.....ovorieeiiiireceieeneseiessens s esssens s senssnnnes | eosssessssenssssssssenesns 161,774,827 | ..o 47,743,170 39,009,668 | ......ccocvriverererrinenennni899,496 | i, 171,407,825 | ... 0 | s (] IR 161,774,827

PREFERRED STOCK
8. INAIC Tt | st 136,434 | oo O OO LU O 9,639 | oo 148,073 | oo | e sesienes | e 136,434
9. NAIC 2ue ettt | e 43,604,729 | ....oovvvrrrre 2,753,300 |..cvourrirriierieneieriseienenne (U O 1,551,324 | oo 47,909,353 | .ooooviriiirieerienieeni i | e | e 43,604,729
10, NAIC 3ottt | enss st LU RN O RSO LU RN O RN 0 [ | ettt | eeesee s 0
1.
12, NAIC Bttt | st (O RN O RN LU RN O RN 0 [ nees | et | eess e 0
13 NAIC Bttt | et 0 | s 0 | 0 | s 0 | e 0 |t nees | sene et | enes s st 0
14, Total Preferred SOCK.........ciririiiierierierieeissiesiesiesiessessessessesienes | st 43,741,163 | ..o 2,753,300 | ..o (O 1,560,963 | ..oooovreinniinrieneens 48,055,426 | ....ovvooriesnisnie e O R [\ 43,741,163
15.  Total Bonds and Preferred SOCK........uiirisissisisisssissesssessesns | sorssssesssssssesnenes 205,515,990 | ..o 50,496,470 | ..ooovoviiniiriiiniines 39,009,668 | .....oconiiiriniinniines 2,460,459 | oo 219,463,251 | ..o O R (] I 205,515,990

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§.....5,567,331; NAIC28§............ 0; NAIC3S... 0; NAIC4S......... 0; NAIC5S........... 0; NAIC6S......... 0.




Statement for March 31, 2019 of the JAMES RIVER INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ? Acfual Interest éollected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......ciieieieeteens | et 5,567,331 | e D0 GO PO 5,563,725 | ..o [ 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 PHOT YEAT.........civeiueieicieie ittt sssenss | ssessessssesses st estes st s s senaen 397,555 | o 497,952
2. Cost Of Short-term INVESIMENES ACAUITEH. ........cucveeiceceeie ettt ssessnsntes | svsessessssessessssssssssesnsastesesas 5,166,381 | oo 4,873,283
3. ACCIUAN OF GISCOUNT.......oeeieiii bbbttt | Sbineb bbbt 3,395 | 19,115
4. Unrealized valuation iNCrEASE (ABCTBASE)..........cvueveereerieeieiieteseiestes e sesssssssss st s st s e s st es s s stes et sses s sssessssansas | sbessesssssssssssssssssessessssassesesssssssssesand 0 [ oo 0
5. Total gain (I0SS) ON GISPOSAIS..........rereureiereireireiiieeie ittt sttt s bbbt sessenbns | sebebseesestess st e bsee st st et ent st s bnnsesnn 0 | e (52)
6. Deduct consideration reCeived 0N AISPOSAIS.............ccviuireiiicieiiicreieisie ettt ss e s s s sse b s s sssesessnaes | esessssesesssesesssses e b nsebes s e s s naetesesna 0 [ oo 4,992,743
7. Deduct amortization Of PrEMIUML............cccceiuiiueieiiieie ettt ettt bbbt s b snbesaes | ebsssessesssessessb st essebsssssessss s santes s 0 | s 0
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............cvcveieiieeiiicieeeees et ssssesesnns | evsssssesessseses s s ssssesesss s st ses e 0 [ oo 0
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ccuvururerrrreiereieiseisseeseeseeesseeesesesseessssessessesss | sesssssssssssasssssssssesssssssssssssssassssssssessas 0 ] s 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9).........ccevvririenieiinnieieseesessieneis | cereresnsssseseessssseessssssesenns 5,567,331 | oo 397,555
11. Deduct total NONAAMITIEd @MOUNLS...........cuuiviiiiiiiiiiie ittt st bbbt b s nssentes | ehbsentsentsent st senb sttt sttt 0 [ oo 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)....iueiiiiiiiiieiiiississisessiesseesssessessesssssssesssssssessessssensesssss | sssessessssessassessssassessssansesnsas 5,567,331 | oo s 397,555

QsI03




Statement for March 31, 2019 of the JAMES RIVER INSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QSI04, QSI05, QSI06, QSI07



Statement for March 31, 2019 of the JAMES RIVER INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAI.........cvururiiirrireieierseieiscise et snsessssts | sessessessssssssesssssssssssassssnssessens 9,017,793 | oo 69,201,126
2. Cost of cash eQUIVAIENS GCQUITED............c.cvevieieicec ettt ettt s st sse s ssstessess | nsssessesistssesssssssesssssssessaneenes 11,390,960 | ..ovoveveereeeeee s 8,210,539,831
3. ACCIUAL OF BISCOUNL......cvveeiereiisii ittt | oresises s s n e 0 [ oo 0
4. Unrealized valuation INCIEASE (HECIEASE).........c.evieereeiciieesieieisete et s st stes st s s s ssssssaesans | essessssessesssssssssssssssssassesessesses s sansessnsansned 0 [ oo 0
5. Total Gain (I0SS) ON GISPOSAIS........c..cuevervrcrieeserieiess ettt st es st es e sss s s st esses s tessessesessssssssnsssansns | essessssssssssssssassessssessesssenssssesessansessnsanean 0 | ot 0
6. Deduct consideration received 0N ISPOSAIS............coucveueiireiicieice ettt b st benses | seebebessesesss e bbbt bens 12,957,887 | oo 8,270,723,164
7. Deduct amortization Of PIEMIUM...........c.cueiiiieiicesece ettt bbb eae bbbt bsaebenss | sibsebebsssesesssissebes et et s es st e s bbb sn et bnsebens 0 [ oo 0
8. Total foreign exchange change in book/ adjusted CarMYiNG VAIUE............cccueviieiicrceeeieeesee et | oevebesssssse st b b ans 0 [ oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.........c.curviviireiieieiieereee e esieeisrieies | ceeeteteseietss e bes e tes st sessete s s b benasaens 0 | e e 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccccevrviriniieiieisirieiieies | e 7,450,866 | ..o 9,017,793
11. Deduct total NONadmItted @MOUNTS...........cc..iiiiiiiiii bbbt | ste bttt 0 ] e 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....vuiuiiieiiiiiieiieiieiisiese s sisisssessesstesiesssssssens | erssessesisssssssessesssssssssssssnsensenas 7,450,866 | ..o 9,017,793

QsSI08




Statement for March 31, 2019 of the JAMES RIVER INSURANCE COMPANY

Sch. APt. 2
NONE

Sch. APt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

QEO01, QEO02
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Statement for March 31, 2019 of the JAMES RlVER |NSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation and

Admini-

strative

Symbol/ Date

Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State am{gpf r QEerajilifal Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 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. Change in | 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) B./A.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Any Other Class of Asset - Unaffiliated
Eagle Point Partners LP...........ccccovevermrenieinneinnni GreenWich..........oevvereres CT.. | Distribution 09/01/2015 |01/25/2019 .0 0 0 0 | o0 [0 i |0 | 355,490 0 0 0 0
AG Direct LLP . | Wilmington.... DE.. | Distribution 06/04/2015 {01/31/2019 .0 0 0 0 [ oo [0 {0 [0 | 237,674 0 0 0 0

4299999. Total - Any Other Class of ASSet = UNGFIlIAEEA. ..ot sieee | ceseteesse et set e et sttt st sttt ettt .0 0 0 0 L0 593,164 0 0 0 0
4499999, SUDLOtAl = UNGFFIIBEEM. ...tttk 4188 b8R8kt .0 0 0 (L] (U (| (O P 0 [ . 593,164 0 0 0 0
4899999, TOMAIS. .....cvvvrerieereseeeieesees s8Rk AR AR R AR LR R bR .0 0 0 (V)] (] (V)] (] 0 .. 593,164 0 0 0 0
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Statement for March 31, 2019 of the JAMES RIVER |NSURANCE COMPANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - U.S. States, Territories and F
686053 BR 9 | OREGON ST SCH BRDS ASSN SHORT-......... | 02/27/2019........ MORGAN STANLEY & CO....ivuiiuiiuiriiiisiisiisserssnssessensssesesessssssnsssssessssssssessans | sesssssesssssasssesssssssssasssesssssssssensessssenes | arsossssssonsanssssansnees 2,220,500 2,000,000 17,385 [1FE....ooiiiiiiiririnnns
1799999. Total - BONAS - U.S. StAtes, TEITIHOMES & POSSESSIONS. ... v veriruirsiereissreserssrsstesesesersessstesesessstes | oesstesemssesseessee s seessee et eEEoEE oL E R eE8 o8 8L E4EE 8 £ 088 £ R L f oL E 8 EE 48 £E 1S E £ L8 S8 EEEE S E £ E 4L E e E b E bR e bR e EneE e fhfeebsebsen s e bbbttt enes | eientessensanesensenisese 2,220,500 2,000,000 17,385 XXX
Bonds - U.S. Special R and Special A
3140JH JW 4 |FEDERAL NATIONAL MTG ASSOC #BN1176 03/13/2019. JP MORGAN SECURITIES INC 1,633,288 1,469,238 | ..o 1,653 [1FE...
3140Q9 5B 5 |FEDERAL NATIONAL MTG ASSOC #CA2641 03/14/2019........ | SUNTRUST CAPITAL MARKETS ...1,431,516 1,372,848 1FE...
64990C  ZL 8 [NEW YORK ST DORM AUTH REVENUES........coooiiiiiniiinisiinensnissienssrsissnssennns | conerenisnnses 02/27/2019. WELLS FARGO FINANCIAL........coviiiiiirisrirensiisinies 2,000,100 2,000,000 1FE
3199999. Total - Bonds - U.S. Special REVENUE BNA SPECIAI ASSESSIMENES. ... evuuruuteieretisiresirerssttsersaiiates | eeessersste s esssee et ses st ee e o8 eE8 L8188 4EE 818888 E 08 EE84EE 8L 84818 £EE 4801 £ L8 E L8 E 8L L8 £E b4 E 181 EE b E Lo b E oL b E e hbeebnee | HieedeeEehsee b eE bbb eeen bbbt es | oebbntsensnns e en bt 4,964,904 | ..o 4,842,086 11,693 XXX
Bonds - Industrial and Mi:
06760G  AA 9 |BABSON CLO LTD 18-1A A1 .1 02/27/2019 BANK OF AMERICA.......ccovvviiiireincierinninens 2,949,547 3,000,000 13,392 | 1FE....oviiviriirs
22160K AM 7 |COSTCO WHOLESALE CORP . 02/27/2019........ | CITIGROUP GLOBAL MARKETS.......cccoviierrriniirerirnnens 3,931,680 4,000,000 33,000 |1FE
24422E TG 4 | JOHN DEERE CAPITAL CORP........ccccovvvrrnne 02/27/2019 MITSUBISHI UFJ SECURITIES USA INC........ccorvvrrenee 3,871,530 3,900,000 51,870 | 1FE e
25245B  AB 3 | DIAGEO INVESTMENT CORP. 02/27/2019........ MORGAN STANLEY & CO 3,993,280 4,000,000 33,861 | 1FE
26442C  AS 3 | DUKE ENERGY CAROLINAS 03/19/2019........ WELLS FARGO FINANCIAL........covviiirerrincieriiiceenienes 1,712,008 | oo 1,750,000 | ..o 15,774 | 1FE..coiiviriiie
34533F AD 3 |FORD CREDIT AUTO OWNER TRUST 19-A A3 03/19/2019. JP MORGAN SECURITIES INC 999,832 | oo 1,000,000 1FE...
43813F  AD 5 |HONDA AUTO RECEIVABLES OWNER T 17-4 A4 02/27/2019........ | BARCLAYS CAPITAL... 2,964,780 3,000,000 1FE...
46647P  AM 8 | JPMORGAN CHASE & CO.. 02/21/2019 JP MORGAN SECURITIES INC 975,930 | oo 1,000,000 3,119 |1FE
585055 BS 4 |MEDTRONIC INC 02/27/2019........ VARIOUS........cocovirirnrins 2,547,375 2,500,000 39,375 | 1FE...
58933 AR 6 |[MERCK& COINC 02/27/2019........ CITIGROUP GLOBAL MARKETS.........coevmrvrerrieiriraninnns 3,442,425 3,500,000 4,545 | 1FE...
59217G  CT 4 |MET LIFE GLOB FUNDING l.....cccevuiiiiririreierirereriseeenineies 02/01/2019. MIZUHO SECURITIES ...758,243 750,000 [ oo 1,800 [1FE .
61746B  DQ 6 | MORGAN STANLEY. 02/07/2019........ | MORGAN STANLEY & CO. ...765,608 .750,000 8,234 | 1FE
95000 2C 6 |WELLS FARGO & COMPANY.........cccc..... 02/21/2019. VARIOUS.......ccoovvrernrins 2,030,620 2,000,000 5417 |1FE
95000Y  AY 1 |WELLS FARGO COMMERCIAL MORTGAG 17-C40 A4 02/27/2019........ WELLS FARGO FINANCIAL.......vuuiiiiiitissiisiiesssisensenesssaessassenssssssensensssnssens | sesenssonessssssssssssssessenssssesssssssssssssenes | aresesssenssonessnssssssens 2,767,518 2,750,000 | oo 7,112 [1FE..iiiicinas
3899999. Total - Bonds - INAUSTIAl ANA MISCEIIANEOUS..............c.cveuiveiiecteteiiteieiietete ettt cte et eete ettetetesaetetesesaeeesessstesesessesesessesesesassesesesssaesesesesesessesesensesesessansesesesesesasesseses et esesessesesesssesetesassesensssesetesassesesnsesesass | sarsssessssesesesssssesssesetasassssessnsntesesansess | creressstetesissesesissesesassesasas 33,710,376 | ........... 33,900,000 218,604 XXX
Bonds - Bank Loans
03835E  AC 8 |APPLOVIN CORP TL B....oorerriricireriiirierisereescieniesieenes 12/13/2018........ BANK OF AMERICAL.......cooiitireiiitiietie sttt ssssiensesss | soesisssessssssesess bbb sesiensnes | sebsessesesessesssseensessssesensessees 116,939 | oo 117,823
04765B  AG 7 |ATKORE INTERNATIONAL INC TL 11/28/2018........ DEUTSCHE BANK. ...ttt ass s ssssessesssessssssesssess | sebisesssesssstssssssssssessesssesessssesssensssees | osssenssssesssesssasessesssnsssssssenes 252,135 256,300
05349U  BC 5 [ AVAYAINC TL Bttt nsesssseenes | susesesienenes 12/12/2018........ BARCLAYS CAPITAL... 76,929 78,100
45321IN  AB 2 [IMPERVAINC TL 2L...ocvviricrrireieissiseiesssisesensessssnsenes 11/20/2018........ GOLDMAN SACHS ..ottt essssss s sss s assssssssssesens. | sesssssessssssssessssssssessesssssassessessassses | sesessosssessessssnessesssssessossanes 484,110 489,000
89705D AD 4 | TRONOX PIGMENTS HOLLAND TL B 12/17/2018........ BARCLAYS CAPITAL... 396,672
89705D  AE 2 | TRONOX BLOCKED BORROWER TL B 12/17/2018........ BARCLAYS CAPITAL.....covviiriiiiieiisinsisississessssiessessssissessssssssssssssssssssssessans | oessnssessssssnsessssssssssssessssssssesssnsssses | sorsnssnnessesssessessssssssenseseens 109,098 | toiiieiineieiississsnsesnnnns 171,891
91822U  AG 3 [ VC GB HOLDINGS INC TL....cvuiiiiiniiiisinisnrerssmesessnsssesenssnsssessnsssnssssssesenssnsssssenssnsssess | sossesenssssns 12/12/2018........ BANK OF AMERICAL. ... oottt enssnesensenes | doemssnesesssnssss st s et sens s sensenssnees | sesssssenssensessssesensenssesensenssnes 191,575 | oo 197,500
8299999,  TOtAl = BONGAS = BANK LOANS........c.cviiiiieisiieteieiiieieiiietete ettt ettt ettt etebesesetesetetsssasesesansese  fetetassssesessesesesassssesessssesesassesesessesesesassesesesssesesassesesessssesesessesesesssesesassesesesessssesessssesesessssesesssesesessesesessssesesessssesesssse  fesesessssesessssesesessssesessssesesassnsesessseseses | tossesesssesesesssesesasnsesesssnes 1,681,012 | oo 1,707,286
8399997, TOtAl = BONGS = PAI 3.......cvieveiiiiieit ittt ettt est st e et est s ens s bt st ses st st et esssetsessensses | feessessessaessessosssessenssessesseessesseeseeseeteed et eetoet et eeEseseeseeEeetee s e e seeEeet et eeE oo E e seeteeE a8 ee e et eeE b et et bseetes st eetententeet  ebsstsestestntsestent et ent et estentnsententens | etiessestnstest et sttt ensensia 42,576,792 | ... ....42,449,372 247,682 XXX
8399999, TOAl = BOMAS. ...ttt sttt 8 888888k 8 08408808 a0 EeE1eE R LR Rt eEE R LR oL R R EE e R L L LR R LR E LR E R LR L E LR fEEE L LR £E R LR LR R E L L E R E AL eEeEE R ek eLb ek eEeeE e bbbttt | ehreninh e e b et 42,576,792 | oo 42,449,372 247,682 XXX
Preferred Stocks - Industrial and Mi
060505 19 5 |BANK OF AMERICA CORP 5.875% 01/22/2019........ BANK OF AMERICA.......cooiitiiiiicinsie st sssssessenes | rerssssessessssssessssssssssnenes 55,000.000 0.00
481288 64 8 | JAMORGAN CHASE & CO 6.00% 01/22/12019........ JANNEY MONTGOMERY SCOTT.....covvrirnrinrenes 55,000.000 0.00
8499999. Total - Preferred Stocks - Industrial and MiSCEIIANEOUS.............cuuiiiiiiiiiiii s ittt XXX
8999997. Total - Preferred Stocks - Part 3.......... XXX
8999999. Total - Preferred Stocks XXX
9899999. Total - Preferred and Common Stocks XXX
9999999. Total - Bonds, Preferred and Common Stocks. XXX 247,682 XXX

(@

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




Statement for March 31, 2019 of the JAMES RIVER |NSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
F Current Bond Designation
o Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity 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.JA.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
Bonds - U.S. States, Territories and P¢
686053 BR 9 | OREGON ST SCH BRDS ASSN SHORT-. ‘ . | 02/27/2019. | MORGAN STANLEY & CO......cooovwe | v | oo 2,220,500 | ....... 2,000,000 2,220,500 0 0 0 0| o0 o0 | 000000.2,220,500 {0 v | eeieeel0 17,385 | 06/30/2023. | 1FE............
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS........iiiiiiis wioviniiieeiiisrsessmesersnsssesenssnssseenssnssssssnssenssnsssesensensssesenses | sersees 2,220,500 | ....... 2,000,000 2,220,500 0 0 0 0] 0 [0 1000000.2,220,500 | o0 0 [0 17,385 XXX XXX
Bonds - U.S. Special Revenue and Special A it
31294K ZF 5 |FEDERAL HOME LN MTG CORP #E01642] .. | 03/01/2019. | PAYDOWN 2,783 | .. 2,783 0 2 0 0 0 23 | 05/01/2019.
31294K ZT 5 |FEDERAL HOME LN MTG CORP #E01654| .. | 03/01/2019. | PAYDOWN 1,438 | oo 1,438 0 1 0 0 0 12 | 06/01/2019.
FEDERAL NATIONAL MTG ASSOC
3138ET DZ 6 |#AL8219 .. [ 03/01/2019. | PAYDOWN........orvvriinrierierieas 6,466 | ............. 6,466 | .............. 6,937 | oo 6,473 0 (6) 0 6)]...... 0].. 6,466 | ....cooooeenn. 0 0 0 45 |02/01/2046. [ 1FE............
FEDERAL NATIONAL MTG ASSOC
3140E8 LU 0 |#BA3938 .. 103/01/2019. | PAYDOWN. ......oovirirrinirinneieeins [ eeerieeiseisnssissines | eoeeeneeens 36,108 | .ocooneee. 36,108 | .ccooneee. 37,924 | .o 36,127 0 (19) 0 (19) | ...... 0. 36,108 | ..covrrinnnn 0 0 0 298 [01/01/2046. [ 1FE............
FEDERAL NATIONAL MTG ASSOC
3140H5 AW 1 |#BJ3620 .. 103/01/2019. | PAYDOWN. .....ooiimirrinirineeieeins [ eerieniseissssisninns | eoveeineeens 18,926 | ...ccoovne 18,926 | ...ccooone 19,863 | oo 18,932 0 (6) 0 6)]...... (1 I 18,926 | ..coovvvrnen. (VI IR (V1 (I IO 106 | 01/01/2048. | 1FE............
FEDERAL NATIONAL MTG ASSOC
314188 3T 1 |#MA2609 .. | 03/01/2019. | PAYDOWN ceevnerines e | e 11,439 | 11,439 | i 11,984 | ... 0 (6) 0 0 62 |05/01/2046.
64990C ZL 8 |NEW YORK ST DORM AUTH REVENUES | .. | 02/27/2019. | WELLS FARGO FINANCIAL 2,000,100 0 0 0 0 | o0 v | 00000002,000,100 [ ociiieennc0 | o0 | s 0 | e 8,496 | 07/01/2024.
677561 FV 9 |OHIO ST HOSP FAC REVENLE............... .. [ 01/01/2019. | PREREFUNDED........cooioiiiniiiniinns [ eonmrinniseissnissninns | coveens 2,000,000 | ....... 2,000,000 | ....... 2,068,340 2,000,000 0 0 0 0 | 55,000 | 01/01/2039.
3199999. Total - Bonds - U.S. Special Revenue and Special A MS. o | crreead 4,077,260 | ....... 4,077,160 | ....... 4,149,349 2,077,196 0 (34) 0 0. 64,042 XXX
Bonds - Industrial and Miscellaneous
06760G AA 9 |BABSON CLO LTD 18-1A A1.. .. | 02/27/2019. | BANK OF AMERICA.... 2,949,547 | ....... 3,000,000 | .......2,949,547 0 0 0 0 | o0 eriveiieeen0 | 002,949,547 {0 |0 | 0 | 13,392 | 04/15/2031.
22160K AM 7 |COSTCO WHOLESALE CORP... . 102/27/2019. | CITIGROUP GLOBAL MARKETS... | ...uvveerierirerirncinns | eoeees 3,931,680 | ....... 4,000,000 | ....... 3,931,680 0 0 0 0 33,000 | 05/18/2027.
MITSUBISHI UFJ SECURITIES
24422E TG 4 |JOHN DEERE CAPITAL CORP..........c...... . 102/27/2019. [USAINC s | e 3,871,530 | ....... 3,900,000 | ....... 3,871,530 0 0 0 0 | oo (110 I (U I 3,871,530 | .covvrereinna (VI IO (01 0. 51,870 | 03/06/2023. | 1FE............
25245B  AB 3 |DIAGEO INVESTMENT CORP..........cc...... .| 02/127/2019. | MORGAN STANLEY & CO......cccvvvs | vrvrrererrnerivennireninns | v 3,993,280 | ....... 4,000,000 | ....... 3,993,280 0 0 0 (01 IR (0 R (V1 I 3,993,280 |...ccovrrernee {1 R 0 [ e 0 [ 33,861 | 05/11/2022. | 1FE............
HONDA AUTO RECEIVABLES OWNER T
43813F AD 5 [17-4 A4 .. 102/27/12019. | BARCLAYS CAPITAL......coovvvrrei | cereerieieveieseiienes | e 2,964,780 | ....... 3,000,000 2,964,780 0 0 0 0 [ coveveerieeenen0 |0 | 1000.2,964,780 | eoeeeeal0 [ 0 [ e 0 [ 1,105 |03/21/2024.
585055 BS 4 |MEDTRONIC INC.....ccoooomivrimrrrineirerinns .. 1022712019, | VARIOUS.........ooveerierieeieeiesrenns | oeerieeiesssssiesssenns | oavieae 2,547,375 | ....... 2,500,000 | ....... 2,547,375 0 0 0 0]... L0 0 0 39,375 | 03/15/2025.
58933Y AR 6 |[MERCK& COINC.....cccovvviirvrrrrieiirrcirnns .| 02/127/2019. | CITIGROUP GLOBAL MARKETS... | c..veervivvirneirerinns | coenne 3,442,425 | ... 3,500,000 | ....... 3,442,425 0 0 0 (01 IR (0 (V1 I 3,442,425 |............... 0 [ 0 [ e (1 4,545 1 02/10/2025.
949746 SP 7 |WELLS FARGO & COMPANY........c.cocuu... .. 1 02/13/2019. | WELLS FARGO FINANCIAL.......... [ vveremrermerrveinirnes | vveene 1,005,490 | ....... 1,000,000 | ....... 1,011,170 | cooene 1,009,647 0 (391) 0 (391) | ... (U I 1,009,256 |.....cccoccer.0 | c0reeern(3,766) | ....cce.(3,766) | ... 9,273 | 02/11/2022.
WELLS FARGO COMMERCIAL
95000Y AY 1 |MORTGAG 17-C40 A4 .. [ 02/27/2019. | WELLS FARGO FINANCIAL....c.... [voovrnnnirnninininniinns | coveens 2,767,518 | ....... 2,750,000 | ....... 2,767,518 0 0 0 [0 0 [ [ I 2,767,518 |0 | [0 | i 7,112 1 10/15/2050. | 1FE............
3899999. Total - Bonds - Industrial and MISCEIIANEOUS.............ccccovriiiiiiiiis creiiiiieiiieieteteseesieie et ebe s sessesesenasesans | aena 27,473,625 | ... 27,650,000 | ..... 27,479,305 | .o 1,009,647 0 (391) 0 (391)]...... 0 . 27,477,391 |..ooovovveee0 | i (3,766) | ..........(3,766) | ..... 193,533 XXX XXX
Bonds - Bank Loans
00076V AQ 3 |ABG INTERMEDIATE HOLDINGS 2 TL B. |.. | 03/29/2019. | SINK FUND PAYMENT, ....1,654 ..1,588 75 2 0 77 | 0].. 1,665 0 0 27 | 09/27/2024.
00187U AB 4 |AP EXHAUST ACQUISITION LLC TL........ .. | 02/14/2019. | SINK FUND PAYMENT 450 46 2 0 48 |...... 0. 498 0 0 10 | 05/10/2024.
ASP CHROMAFLO INTERMEDIATE
00215K AB 2 |HOLDTL2L .. | 03/28/2019. | SINK FUND PAYMENT.......coovvvrene [ wormrerrrinnrnerirenies | covveis 175,581 | wovvvenee 175,581 | ovvvneee 173,212 172,196 3,244 141 0 3,385 |...... (U0 175,581 | .ooovveirnne (VI I (U 0 | e 3,025 | 11/18/2024. | 5FE............
ATS (GREENLIGHT MERGER CORP) TL
00215N AF 7 |B .. 103/29/2019. | VARIOUS........oovvvierimrirneernsrinernes [ eorneeneeisssinesinenies | eovveis 161,377 | v 160,595 | ...coovue. 159,792 155,990 3,966 218 0 4184 | ., (1 160,173 | .o (V1N I 1,204 | oooeeeee 1,204 | ... 1,660 | 02/28/2025.
00215P AC 9 |ASP MCS ACQUISITION TL B........cccoonnee .. | 03/29/2019. | SINK FUND PAYMENT 1,307 | oo 1,307 | oo 1,301 243 0 0 243 | ... 0. 1,307 0 0 23 | 05/20/2024.
00216U AC 7 |ASP UNIFRAX HOLDINGS INC TL B........ .. | 1171412018, | VARIOUS.........oovvmrierierissriesniiens [ eveeiesiissiesiissiies | voensins 278,024 | ......... 279,000 | .......... 277,605 | ..............264,004 | ........ 13,608 | ..o 2 | e (U IO 13,610 [ .o (V10 277,614 | o0 [ 410 | e 410 [ 607 |12/12/2025.
00769E AS 9 |ADVANTAGE SALES & MARKETING TL B .. | 03/29/2019. | SINK FUND PAYMENT 2,617 | .. 2,617 ....2,565 292 3 0 295 | ... 0].. 2,617 0 0 37 | 07/23/2021.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1’6030

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

F Current Bond Designation
o Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity 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.JA.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)

00769E AW 0 |ADVANTAGE SALES & MARKETING TL B|.. | 03/29/2019. | SINK FUND PAYMENT, 2,589 | .. 2,589 271 4 0 275 2,589 0 0 36 |07/23/2021.

00956F AM 2 |AIRXHOLDINGS INC TL...covvverrerirrinnne .. | 03/29/2019. | SINK FUND PAYMENT 1,648 | oo 1,648 91 1 0 0 0 28 | 04/28/2025.

01373Y AB 8 |ALCHEMY US HOLDCO 1LLC TLB......... .. | 03/29/2019. | SINK FUND PAYMENT 1 3 0 0 0 55 |10/10/2025.

01860Y AJ 1 |ALLIANCE HEALTHCARE SERVICES TL. |.. | 03/29/2019. | SINK FUND PAYMENT 196 5 0 0 0 204 | 10/24/2023.

03167D AH 7 |AMNEAL PHARMACEUTICALS LLC TLB|.. | 03/29/2019. | SINK FUND PAYMENT 270 1 0 0 0 78 | 05/04/2025.

03834X AF 0 |APROLLC TLB .. | 03/29/2019. | SINK FUND PAYMENT 16 0 0 0 0 9 | 08/08/2024.

03835E  AC 8 |APPLOVIN CORPTLB... .. | 03/29/2019. | SINK FUND PAYMENT 21 1 0 0 0 25 | 08/15/2025.

04765B AG 7 |ATKORE INTERNATIONAL INC TL. .. | 02/27/2019. | SINK FUND PAYMENT 0 0 0 0 0 38 [12/22/2023.

05349U BC 5 |AVAYAINCTLB. .. | 03/29/2019. | SINK FUND PAYMENT 62 1 0 0 0 42 | 12/15/2024.

05543C AC 0 |BOBS DISCOUNT FURNITURE TL ... | .| 03/29/2019. | SINK FUND PAYMENT, 37 0 0 0 0 9 | 08/14/2023.

05850F AB 2 |BALL METALPACKFINCOLLC TLB..... .. | 03/29/2019. | SINK FUND PAYMENT 95 1 0 0 0 56 | 07/31/2025.

08948E AB 3 |BIGRIVER STEELLLC TLB....cccoorvvurneeen. .. | 03/29/2019. | SINK FUND PAYMENT . 17 1 0 0 0 32 |08/23/2023.

10524M AN 7 |BRAND ENERGY TL...ccooireneirrrirrineiins .. 1 03/29/2019. | SINK FUND PAYMENT ......ccoovvvnene [ ermrrneinnrinnninennes | ceveernenn3,021 | i, . 154 1 0 0 0 53 | 06/21/2024.

10566U AC 2 |BRAVE PARENT HOLDINGS INC TL. .. | 03/29/2019. | SINK FUND PAYMENT 76 0 0 0 0 34 | 04/18/2025.

11284E AB 9 |BROOKFIELD WEC HOLDINGS INC TL.. |..|03/29/2019. | SINK FUND PAYMENT 61 2 0 0 0 32 | 08/01/2025.

12509E AB 6 |CCS-CMGC HOLDINGS INC TL......cccouun. .. | 03/29/2019. | SINK FUND PAYMENT 42 1 0 0 0 32 | 10/01/2025.

12653P AB 5 |C1HOLDINGS (CONVERGE ONE) TL...... .. | 01/04/2019. | SINK FUND PAYMENT 8,262 5,242 0 [ e 13,504 | 0 | 1,490,510 [0 [ (V1 0 | e 1,039 | 04/10/2025.

12654N  AC 7 |CPMHOLDINGS INC TL .. | 03/29/2019. | SINK FUND PAYMENT 11 0 0 0 0 10 | 11/17/2025.

14076C AG 8 |CARAUSTAR INDUSTRIES INC TL .. | .. 102/11/2019. | SINK FUND PAYMENT reerieend . 662,606 6,680 13 0 {8,693 | o0 | 669,299 | 0 | (V1 0| e 6,483 | 03/14/2022.

17026C AC 1 |CHLOE OX PARENTLLC TLB....cccorvnnne .. | 03/29/2019. | SINK FUND PAYMENT 3,489 | .. 3,489 | e 3,493 | i 3,489 0 0 0 .0 0 62 | 12/23/2024.

20038G AB 4 | COMFORT HOLDING (INNOCOR) TL....... .. | 03/29/2019. | SINK FUND PAYMENT 2,882 | .. 2,882 | v 2,853 | oo 2,699 183 0 0 0 0 51 | 02/05/2024.

COMMUNITY CARE HEALTH NETWORK

20363A AF 3 |TL .. | 03/29/2019. | SINK FUND PAYMENT 55 0 0 0 0 33 | 02/17/2025.

20589M AP 3 |CONCENTRAINC 2L......ccovvrvvivrireririeines .| 03/14/2019. | SINK FUND PAYMENT 0 0 0 .0 0 0 |06/01/2023.

21038K AE 7 |CONSTELLIS HOLDINGS LLC TL............. .. | 03/29/2019. | SINK FUND PAYMENT 162 1 0 0 0 21| 04/21/2024.

23243F AB 1 |CYANCO INTERMEDIATE CORP TL. .. | 03/29/2019. | SINK FUND PAYMENT 77 4 0 .0 0 33 [03/16/2025.

24701P AC 0 |DELIVERBUYERINC TL....cccoonnce. wo |- [ 03/29/2019. | SINK FUND PAYMENT 37 0 0 0 0 47 | 05/01/2024.

28031F AD 2 |EDGEWATER GENERATION LLC TLB... |.. | 03/29/2019. | SINK FUND PAYMENT 30 0 0 0 0 21 [ 12/13/2025.

28253P AC 3 |8TH AVENUE FOOD & PROVISIONS TL.. | .. | 03/07/2019. | CREDIT SUISSE FIRST BOSTON. | ....cccovvermermrrvnenns | ceereenne 162,006 | .......... 160,800 | .......... 160,398 157,182 3,266 63 0 3,329 | (1 160,512 0 149 | ..o 1,494 | ... 2,472 | 10/01/2025.

29216) AC 1 |EMPLOYBRIDGE LLC TLB...cccccvvvvrrirnncn. .. 1 03/29/2019. | SINK FUND PAYMENT ......c.ovvniis [ ommrrrmnireeinnrinnniens | eovevireeens 10,548 | c.oovvnne 10,548 | ..o 10,460 | oo 10,385 157 6 0 163 |...... (01 I 10,548 | ..oovvvernen. (VI IR (V1 O 0 [ 188 | 04/18/2025.

ELECTRICAL COMPONENTS

29279E  AB 8 |INTERNATIONAL TL .| 03/29/2019. | SINK FUND PAYMENT 67 2 0 69 |...... 0f.. 2,521 0 0 43 | 06/26/2025.

293730 AC 5 |ENTERPRISE HEALTHCARE TL.... .1 03/29/2019. | SINK FUND PAYMENT 162 1 0 163 |...... 0].. 2,375 0 0 36 | 10/10/2025.

31850F AT 9 |FIRST AMERICAN PAYMENT SYSTEM TL|.. | 02/06/2019. | SINK FUND PAYMENT 29 10 0 39 ... 0].. 8,613 | a0 | o (V1 (U I 108 | 01/05/2024.

34555Q AE 0 |FOREST CITY ENTERPRISES TLB......... .. | 03/29/2019. | SINK FUND PAYMENT 49 1 0 50 |...... 0].. 2,044 0 0 29 [12/08/2025.

34721H AB 5 |FORT DEARBOORN (FORTRESS) TL...... .. | 03/29/2019. | SINK FUND PAYMENT 15 1 0 16 | ... 0. 627 0 0 3 | 10/19/2023.

36165Y AB 6 |GCEOSBUYERINC TL...coovnsiinerirnrirns .. | 03/29/2019. | SINK FUND PAYMENT 0 2 [0 T 2 | (11 1,437 0 0 26 | 08/01/2025.

372490 AN 6 |GENTIVAHEALTH SERVICES INC TL..... .. | 03/29/2019. | SINK FUND PAYMENT 51 1 0 52 | ... 0].. 2,111 | e 0 0 0 32 | 07/02/2025.

37610G AB 4 |RECORDED BOOKS INC TL....cccoosvruurennee .. | 03/29/2019. | SINK FUND PAYMENT 7 1 0 | oo 8 | e (11 IO 864 | ..o 0 0 0 15 | 08/29/2025.
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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
1 12 13 14 15
NAIC
F Current Bond Designation
o Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity 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.JA.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
GLOBAL APPLIANCE INC (SHARK
37956K AB 7 NINJA)TLB .. [ 01/31/2019. | SINK FUND PAYMENT 37,970 . . 2,000 5 0 2,005 |...... 0 37,970 0 0 214 | 09/29/2024.
38019U AB 8 |GOWIRELESSINC TLB....ccooovivrrirercnnne .. | 03/29/2019. | SINK FUND PAYMENT 7,015 , ...6, .6, 177 3 0 180 |...... 0 7,015 | o0 | (V1 (U I 154 | 12/22/2024.
40426B AC 1 |HENRYCOLLC TLB .. | 03/29/2019. | SINK FUND PAYMENT 1,891 . 65 0 0 65 |...... 0 1,891 0 0 30 | 10/05/2023.
40435Y AB 2 |PATRIOT CONTAINER CORP TL.. .. | 03/29/2019. | SINK FUND PAYMENT 71 1 0 0 0 0 41 | 03/20/2025.
43455) AT 5 |HOFFMASTER GROUP INC TL...... .. | .- 03/29/2019. | SINK FUND PAYMENT. 6 0 0 0 0 6 | 11/21/2023.
44325H AB 4 |VIVID SEATS (HOYAMIDCO LLC) TL B... |.. | 03/29/2019. | SINK FUND PAYMENT 155 1 0 0 0 47 | 06/30/2024.
44958A AJ 6 |IGINVESTMENTS HOLDINGS LLC TL.... |..|03/29/2019. | SINK FUND PAYMENT 20 0 0 0 0 12 | 05/23/2025.
47117F  AG 2 | JASON INC TL.trirrereriirerciierieerieeienes .. | 03/29/2019. | SINK FUND PAYMENT 106 1 0 0 0 54 | 06/30/2021.
47214D AC 8 |JAZZ ACQUISITION (WENCOR) TL. .. | 03/29/2019. | SINK FUND PAYMENT 192 4 0 0 0 57 |06/19/2021.
48234K  AC 6 |K&N PARENT INC TL..ooovirirerircerriinirines .. | 03/29/2019. | SINK FUND PAYMENT 10 0 0 0 0 8 | 10/20/2023.
49460Y BF 1 |KINETIC CONCEPTSINC TLB................. .. | 03/29/2019. | SINK FUND PAYMENT 89 0 0 0 0 32 | 02/02/2024.
50226B AD 0 |LSF9 ATLANTIS HOLDINGS LLC TL......... .. | 03/29/2019. | SINK FUND PAYMENT 162 2 0 0 0 73 | 05/01/2023.
532260 AD 0 |LIGHTHOUSE NETWORKLLC TL............ .. | 03/29/2019. | SINK FUND PAYMENT 33 0 0 0 0 59 | 11/29/2024.
53226G AG 6 |LIGHTSTONE GENERATION LLC TL B.... | .. | 03/29/2019. | SINK FUND PAYMENT 3,673 21 0 01/30/2024.
55292H AB 9 |MLN USHOLDCOLLC TL...oooovrerrrrrrinans .. | 03/29/2019. | SINK FUND PAYMENT 68 0 0 {88 | 11/30/2025.
57810J AC 2 |MAYFIELD AGENCY BORROWER INC TL|.. | 03/29/2019. | SINK FUND PAYMENT 39 0 (O U [+ I B 02/28/2025.
58943P AP 7 |MEREDITH CORP TLB.....osvvuurrerrrrcrirnns .. | 01/31/2019. | SINK FUND PAYMENT 341 0 0 {341 | 01/31/2025.
59564H AC 0 |AL MIDCOAST HOLDINGS LLC TLB....... .. | 03/29/2019. | SINK FUND PAYMENT 45 1 0 46 |...... 0 08/01/2025.
MONITRONICS INTERNATIONAL INC TL
60945L AS 4 |B2 .. | 11/06/2018. | VARIOUS.........ovvmrierierisseiinniens [ eoverinseiissiesiieniies | covnsinn 894,450 | ... 931,818 | .........919,356 | .............823,494 | ... 108,324 | ..oovvviine 0 [ e | 108,324 | 0 | 931,818 |0 [ (37,368)| ........ (37,368) | ........ (6,269) | 09/30/2022.
6287IN  AK 1 |NABHOLDINGSLLC TLB .. | 03/29/2019. | SINK FUND PAYMENT 1,270 | . 1,270 65 0 0 0 18 | 07/01/2024.
62908H AD 7 |[NEP/NCP HOLDCO INC TL B. .| 03/29/2019. | SINK FUND PAYMENT 10 0 .0 0 3 [10/20/2025.
62939) AM 6 |NRC USHOLDING COLLC TLB.. .. | 03/29/2019. | SINK FUND PAYMENT 3 1 0 0 39 | 06/11/2024.
67U54B AC 0 | OAK PARENT INC TL .| 03/29/2019. | SINK FUND PAYMENT 2,160 | .. 2,160 88 1 .0 0 37 [ 10/26/2023.
68162R AC 5 |WEST CORP (OLYMPUS) TL .. | 03/29/2019. | SINK FUND PAYMENT 2912 | .. 2,912 236 2 0 0 63 | 10/10/2024.
68162R AD 3 |WEST CORP TLB1.... .. 1 03/29/2019. [ SINK FUND PAYMENT .......crvvvver | vervrrneirernninnireninns | s 51 51 4 0 .0 0 1 [ 10/10/2024.
68347R AF 6 |OPAL ACQUISITION INC TL B... ... | .. | 03/29/2019. | SINK FUND PAYMENT 4,232 | oo 4,232 506 0 0 0 83 | 11/27/2022.
PSC INDUSTRIAL OUTSOURCING LP TL
69361C AJ 0 [B .. | 03/29/2019. | SINK FUND PAYMENT 1,215 | e 1,215 | o 1,203 | oo 1,191 24 1 0 25 | (1 1,215 [ 0 0 0 19 | 10/11/2024.
71677TH AG 0 [PETSMARTINC TLB....cccoovrmmrrirreriiinriinns .. [ 01/31/2019. | SINK FUND PAYMENT 2,639 | .. 2,639 | oo 2,616 | oo 2,079 560 0 0 560 |...... 0].. 2,639 | .o 0 0 0 13 | 03/11/2022.
PHOENIX SERVICES MERGER SUB LLC
71913y AC 6 |TL .. | 03/29/2019. | SINK FUND PAYMENT 15 0 0 0 0 7 | 03/01/2025.
72913G  AG 4 |PLH GROUP INC TL..coiirrirenermerirerernens .. | 03/29/2019. | SINK FUND PAYMENT 15 10 0 {28 |0 | 5,876 | 0 | (U1 (U IR 130 | 08/07/2023.
74274L  AC 1 |PRIORITY PAYMENT SYSTEMS TL......... .. | 03/29/2019. | SINK FUND PAYMENT 4 2 0 0 0 32 {01/03/2023.
76100L AH 5 |RESEARCHNOW GROUP INC TL .. | 03/29/2019. | SINK FUND PAYMENT 0 1 0 0 0 16 | 12/20/2024.
78411E AC 2 |SPECIALTYCARE INC TL. .. [ 01/02/2019. | SINK FUND PAYMENT 7 0 0 0 0 3 09/01/2023.
82087U AB 3 |SHEARERS FOODS TL .. | 03/29/2019. | SINK FUND PAYMENT 107 2 0 0 0 44 | 06/30/2021.
83547U AG 4 |SONNEBORN USLLCTL... woe| - [02/01/2019. | SINK FUND PAYMENT .....coovvoivnns [ o | v 188,207 | ... 188,207 | ... 187,737 | ... ..186,325 | .......... 1,882 0 0 1,882 | .o (U S 188,207 20 s (U AN (U I 1,059 | 12/10/2020.
83547U AH 2 |SONNEBORN BV LLC TL....ooceouverrririnnns .. | 02/01/2019. | SINK FUND PAYMENT 33,213 | ... 33,213 | oo 33,130 | v 32,881 332 0 0 332 ... 0. 33,213 | i (VI I (U (U I 187 | 12/10/2020.
KPEX HOLDINGS INC (SPECTRUM
84763N AB 6 |PLASTIC) TL .. 1 03/29/2019. | SINK FUND PAYMENT.......coovvirnne | cormerrrrinerirerienins | vevereeinennnes 939 | oo 939 | e 937 892 47 0 0 47 | ... 0. 939 | v 0 0 0 13 | 01/31/2025. | 4FE............
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1 12 13 14 15
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86737R  AD 1 |SUNGARD AVAIL SERV CAP TL B........... .. 1 01/18/2019. | VARIOUS........oovivierireeeririneines [ e | covveis 125479 | v 125479 | v 124,160 | covvvernne 106,322 | ........ 19,157 | e LI [ (U IR 19,158 | ..o (V1 125479 | .o 0 0 0 0 | 09/30/2021.
87164G  AM 5 | SYNIVERSE HOLDINGS INC TL......cccoovnee .. | 03/29/2019. | SINK FUND PAYMENT 1,662 166 1 0 167 0 0 30 |03/09/2023.
87256F AB 0 |TKC HOLDINGS INC TL 1L .. | 03/29/2019. | SINK FUND PAYMENT 1,706 88 0 0 88 0 0 26 |02/01/2023.
87264N AB 3 |TPFIIPOWERLLCTLB.... woer | .| 02/28/2019. | SINK FUND PAYMENT 6,530 11 0 0 111 0 0 48 | 10/02/2023.
89609U AE 1 |TRICO GROUPLLC TL..ccovrrviricrirncrrnns .. | 03/29/2019. | SINK FUND PAYMENT 5,650 46 5 0 51 0 0 245 |02/02/2024.
89677U AB 4 |BIOPLAN USAINC TLB.....coocovvrvirrrriinnes .. | 03/29/2019. | SINK FUND PAYMENT 1,442 3 9 0 12 0 0 26 |09/23/2021.
89705D AD 4 | TRONOX PIGMENTS HOLLAND TL B...... .. 1 03/29/2019. | SINK FUND PAYMENT .......ccovvvvens [ rrerirereneernnirnnines | woerirneens 27,311 0 26 0 26 0 0 346 |09/23/2024.
89705D AE 2 | TRONOX BLOCKED BORROWER TLB... |..|03/29/2019. | SINK FUND PAYMENT.......ccocovvmee | cormrimmmiimnnriinniinns | oo 866 0 0 0 | oo 0 0 0 6 |09/23/2024.
89778P AB 3 |TRUCKHERO INC TL. v | .| 03/29/2019. | SINK FUND PAYMENT. 1,549 46 1 0 .0 0 0 25 | 04/22/2024.
90343K AR 3 |USSILICACOTLB.... «.r | .- | 03/29/2019. | SINK FUND PAYMENT 1,300 163 0 0 .0 0 0 21 | 05/01/2025.
90350V AL 2 |ALLIED UNIVERSAL HOLDCO LLC TL..... .. | 03/29/2019. | SINK FUND PAYMENT 1,156 49 1 0 .0 0 0 19 | 07/28/2022.
918220 AG 3 |VC GBHOLDINGS INC TL. .. | 03/29/2019. | SINK FUND PAYMENT 0 1 0 0 0 0 7 | 02/28/2024.
92346N AB 5 |VERIFONE SYSTEMS INC TL <o | .- | 01/31/2019. | SINK FUND PAYMENT 2,544 81 1 0 .0 0 0 0 | 08/20/2025.
92484P AF 3 | STARFISH-V MERGER SUBINC TL B...... .. | 03/29/2019. | SINK FUND PAYMENT 1,746 20 0 0 0 0 0 30 |08/16/2024.
WEIGHT WATCHERS INTERNATIONAL
948627 AW 4 |TLB .. | 03/29/2019. | SINK FUND PAYMENT 0 87 0 87 0 0 5 [ 11/29/2024.
97654Q AE 7 |WIRECO WORLDGROUP INC TL............. .. | 03/29/2019. | SINK FUND PAYMENT 19 1 0 20 . 0 0 51 1 09/29/2023.
97654Y AB 6 |WIREPATH HOME SYSTEMSLLC TL.... |.. |03/29/2019. | SINK FUND PAYMENT 83 0 0 83 |.. . 2,771 0 0 44 | 08/05/2024.
99B023 47 3 |TWEDDLE GROUP INC TLB......ccocovvvrnee. .. | 02/12/2019. | SINK FUND PAYMENT 503 0 0 503 | v [V IR 25,136 [ oo (V1 IR (U (U IR 165 | 09/17/2023.
BL2386 28 4 |INTERNAP CORP TL .. | 03/29/2019. | SINK FUND PAYMENT 2,382 | .. 2,382 ....2,365 9 2 0 1 0 0 50 | 04/06/2022.
P6981X AB 6 |MRO HOLDINGS INC TL v | [ 03/29/2019. | SINK FUND PAYMENT 1" 1 0 12 .0 0 36 | 10/25/2023. . .
74274X  AC 5 |SANDVINE CORP TL..cocoiirirerenirrinrineinns A|[03/29/2019. | SINK FUND PAYMENT 22 0 0 22 0 0 24 110/31/2025. | 4FE............
44928Q AE 9 |IBC CAPITALLTD TLB. .... | D| 03/29/2019. | SINK FUND PAYMENT 58 0 0 58 .0 0 25 [09/11/2023.
46611V AT 2 |UBSUSALUXSATLB.. ... | D] 03/29/2019. | SINK FUND PAYMENT. 18 0 0 18 0 0 9 [10/30/2022. s
64911C AB 3 |VAC GERMANY HOLDING GMBH TL....... D| 03/29/2019. | SINK FUND PAYMENT. 7 2 [V T 9 0 0 35 | 03/08/2025. | 4FE............
BL2465 21 1 |ARCHROMA FINANCE SARL TL B2......... |D| 02/01/2019. | PRIOR PERIOD INCOME.............. 0 0 0 (1 T 0 {0 [0 0 | 0 08/12/2024.
L2968E AB 8 |ENDO LUXEMBOURG TL B ... | D] 12/18/2018. | VARIOUS . . ceereennn008,333 | o 574,706 | ........ 36,683 0 0 36,683 | ..cvveieree0 [ 611,390 |0 | (18,388) | ........(18,388) | ... . 04/29/2024. . .
L3434L  AC 4 |EVERGREEN SKILLS LUX SARL TL......... D] 01/31/2019. | SINK FUND PAYMENT....c..covininns [ onmmmmninmniississninns | covnsninsninnes 979 | v 979 | oo 847 850 128 2 0 130 0 0 6 | 04/28/2021.|5FE............
8299999. Total - Bonds - Bank Loans . 5,181,875 | ....... 5,236,620 | ....... 5,201,029 5,009,449 | ...... 219,136 5,938 0 225,074 ..5234524 |...........0 | ... (52,648)| ........ (52,648) ........ 23914 XXX XXX
8399997. Total - Bonds - Part 4 N 38,953,260 | ..... 38,963,780 | ..... 39,050,183 | .. 8,096,292 | ...... 219,136 5,513 0 224,649 | ... ver.39,009,675 I (56,414) | ........ (56,414) | .....298,874 XXX XXX
8399999. T0tAL = BONGS. ..t ehiee bbb | teeee 38,953,260 | ..... 38,963,780 | ..... 39,050,183 | ........... 8,096,292 | ...... 219,136 5,513 0 224,649 | ..o 0 . 39,009,675 | ..ovovvrirninns 0 [.... (56,414) | ........ (56,414) ..... 298,874 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS..........cc..vuririiiiins  crvreririeerseiserisesieeesesesseesssessssisessesessesssssssssssssessssenee | avens 38,953,260 XX | 39,050,183 | ........... 8,096,292 | ...... 219,136 5,513 0 224,649 | ..o, (U 39,009,675 |....ccocvenec 0] (56,414) | ........ (56,414) | .....298,874 XXX XXX

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

QE06, QE07, QE08, QE09, QE10, QE11
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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
Key Bank NoA........cociiericereeseeeeies Cleveland OH..........ccvviinincnineienneieinn | v | veveees 0.000 0 e 0] e 104,697,820 | ......... 70,758,545 | ......... 44,716,135 | XXX
Federal Home Loan Bank................cccccvveinnnns Cincinnati, OH............ccooevrveiviereieeceiiereiens | cveevneiierinans | cveeiand 0.000 0. 0 318,845 319,447 331,443 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 .105,016,665 .71,077,992 .45,047,578 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 .105,016,665 .71,077,992 ..45,047,578 | XXX
0599999. Total Cash. XXX XXX 0 0 .105,016,665 71,077,992 .45,047,578 | XXX

QE12
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Statement for March 31, 2019 of the JAMES RIVER |NSURANCE 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....orroooccoooooccoooosooeeosssoeeessesseeesessoseesessosseessssooseeeseeseeessseseeessseseeesssssseeessesmseee oo sssooeeresens 03/15/2019....... 0000 [ | 3,188,495 0 0

94975H 31 2 [WELLS FARGO ADV TR PLMM-SVC.........covvvrrrrrrreririecrrnnnes 02/15/2019....... 0.000 |......... .0 6,700
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO.............cuiiiiiie st es Sk i bbb bbb . 0 6.700
8899990. Total- Cash Equivalents R s | 7,450,866 .0 6,700




Supplement for March 31, 2019 of the JAMES RIVER INSURANCE COMPANY

* 12 2 03 20194550010 1 =

SUPPLEMENT "A" TO SCHEDULE T
EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN

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

Physicians - Including Surgeons and Osteopaths

ALLOCATED BY STATES AND TERRITORIES

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.........cccooeovereeeveeeect AL | 7,850 | oo 6,789 | .oreeeereeeeeeeenn0 |0 [ (7,037)
2. Alaska.....oeiieceeeeeh AK [0 0
3. Arizona.......eveeiieeeie i AZ | 30,774 ..22,258
4. Arkansas........ccoceeveeeeeee AR [0 | 25,648
5. California........cccccovevvivereeen. CA | 162,667 | 124,896
6. Colorado........ccoeeeervereriereeecnCO [ o0 | 15,340
7. Connecticut.........cccccevvrnee. [0 1 IO 8454 |..ovoern 2,085
8. Delaware.........cccccovuereirviunns (] = R [0 3127 | (010 R 0
9.  District of Columbia............... DCl e [0 1,993 | (010 TR 0
10.  Florida.......cccooevervireieicrnee.
11, GeOrgia.....oveveeeeneererreerneenes
12, Hawaii....c.cccooveververrirererenen.
13, 1dah0..eccce e
14, iN0IS......coevereerereeeieiririinens
15.  Indiana.......ccocevvrveveieeriernnnn.
16, lOWaL oo
17. Kansas.......ocoeeeevveveevevennns
18, Kentucky.....oocoveerereerererenns
19.  Louisiana........c.ccceeveerririrennnns
20.  Main€.....ooovvevereerererererenne
21, Maryland.......ccoovvvrrrrninnenns
22. Massachusetts...........ccc.......
23.  Michigan......cooeevvviveeririernnns
24, Minnesota.........c.coevvurrrrierenes
25.  MisSiSSIPPIi.....ccvvvrererriireriias
26, MiISSOU....covvrerrereereeneeieenns
27.  Montana.......ccoevevreerieninenenns
28.  Nebraska.........cocoovvvivinnnnns
29. Nevada....
30. New Hampshire...
31.  New Jersey.....
32.  New Mexico.
33.  New York.....
34.  North Carolina.
35.  North Dakota...
36, ONi0..ocverereeeerieeiea
37.  Oklahoma.........cccocvvrernnnes
38, Or€gON.....ceveeeeereieriererenas
39, Pennsylvania..........cocceeeeeee . PA | ooiiciiiieennl0 |0 0 0 |0 0 |0 [
40. Rhode Island............ccccrvunnee. {1 (0 O [0 [0 O (O [0 O (0 O [0 0
41.  South Carolina..........cccoouue. SC | 6,855 | .o, (220 I O [0 O (VI (10,708) [ ..ovveverreririennes (0 O (VI 1,720
42.  South Dakota..........ccccevvuenee 510 I (0 O [0 O [0 O [V [0 OO (0 O [0 0
43, Tennessee........ccooevirreunnes TN [ 28,376 |..coccoverne 24248 | ..o [0 O [V I (6,866) | ...vvervrerrerieriines (0 O (1 45,323
44, TeXaS....cowomreererererrerenenns TX| e 7,759 | 25874 | oo [0 O (VI I 12,791 |, 150,000 |.cooveveerireieiieinns 2 48,363
45, Utah..ecceen, (U1 [0 IO 4551 | [0 O (VI 1,053 | (0 O (VI 8,506
46.  Vermont..........ccccoveeeiverennnes AV N RN (0 O [0 O [0 OO (O [0 O (0 O [0 O 0
47, Virginia......cooeeverereniecieinns VA | 33,089 | 30,220 |.oooiveieierreienand [0 OO (O 913 [ (0 O (1 I 56,487
48.  Washington........c.cccoevunnee WA | 12,168 | .o 7,086 |.ooeirererieeieinn [0 OO (VI [0 (0 O (1 13,244
49, West Virginia.......c..cocoevvee. WV | e (0 O [0 O [0 O (I [0 OO (0 O [0 O 0
50.  Wisconsin.........cccocovvvererennen. W e (0] RN [0 (01 TR (O RN (01 R {10 RN (0 R 0
51, Wyoming.....cocooevvevrereriennnns WY [ [0 IO 1,270 | oo [0 OO [V (V2] 1 I (0 O (VI 2,375
52.  American Samoa................... AS| e, (010 OO [0 RN (01 TN [0 RN (01 TR 0 [ [0 RN 0
53, GUaM....orereiereereeieieseae (€10 I (0 O [0 [0 O (O [0 OO (0 O [0 0
54.  Puerto Rico........cccoverververnne. PR | e (0 O [0 [0 O (O [0 OO (0 O [0 0
55.  US Virgin Islands.................... AV N (0 O [0 [0 O (O [0 O (0 O [0 0
56.  Northern Mariana Islands....MP |...........cccccoc..... (010 RN [0 TN (010 RN [0 RN (01 TR 0 [ [0 RN 0
57. Canada........cccooeueierrnnnnd CAN ..o (0 O [0 O [0 O [0 [0 O (0 O [0 0
58998. Summary of remaining write-ins
for Line 58 from overflow page. | ......cccccoevruenncnd (01 IO (11 I 0 | oo [ (1 IO [0 TR | N EEUUOUOURRRR 0
58999. Totals (Lines 58001 thru 58003
+58998) (Line 58 aboVe).......c. | cevevrereerrrieeiennad [ I (O] I (O e | 1 [P R [V I (01 e 1 [P 0
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SUPPLEMENT "A" TO SCHEDULE T

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

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

Other Health Care Facilities

Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Number But
Amount of Not
Reported Claims Reported

Direct
Premiums
Written

Direct
Losses
Incurred

Direct Number
Premiums of

States, Etc. Earned Amount Claims

Alabama.........cccoceveverinnns
Alaska.....
Arizona....
Arkansas.....
California.........ccccvevrvvereernnes
Colorado........ccevevererrerenan.
Connecticut............cceevvune.
Delaware..........cccoceverevnnee.
District of Columbia...............
Florida.......cccovvvveveieieecines
(€110 O
12, Hawaii....c.cccooveververrirererenen.

................. (1,233)
.............. 103,168

DS ©e N oA WD

18, Kentucky.....oocoveerereerererenns
19.  Louisiana........c.ccceeveerririrennnns

21, Maryland.......ccoovvvrrrrninnenns
22. Massachusetts...........ccc.......
23.  Michigan......cooeevvviveeririernnns
24, Minnesota.........c.coevvurrrrierenes
25.  MisSiSSIPPIi.....ccvvvrererriireriias
26, MiISSOU....covvrerrereereeneeieenns
27.  Montana.......ccoevevreerieninenenns
28.  Nebraska.........cocoovvvivinnnnns
29. Nevada....
30. New Hampshire...

32.  New Mexico.
33.  New York.....
34.  North Carolina.
35.  North Dakota...

36, ONi0..ocverereeeerieeiea

37.  Oklahoma.........cccocvvrernnnes

38, Or€gON.....ceveeeeereieriererenas

39.  Pennsylvania..........c.ccccennee
40.  Rhode Island..........cccovvvrevireee Rl o0 i [0 |0 e (1,809) |0 0 e 0
41, South Carolina.........cccccceeee0e.SC | cevovireeeeen 17,576 | i 16,479 {0 [0 [ 453,287 .....0.500,000 [T 12,779
42,  South Dakota..........coveeeeeeeeSD | cirviiiieieienn 967 | cviiiiiiieieae 1,227 {0 |0 [ eecieieeend(34) |0 [0 i 5,604
43, Tennessee......cocovevvveeeeee IN |00 91,369 | 71,452 |0 [ 109,264 185,000 [ | e, 55,410
44, TeXaS....oooeveeveriereereriereee I | eeieiieiieeen 20,173 [0 25,466 |0 [0 |00 59,083 {070,000 | [, 19,748
45, Utah.ecceeeiseceeel UT | 11,343 |l 11780 |0 [0 [ 137,719 10n0.850,000 0 | a6 [ 9,135
46, Vermont.......ccoocoveevecveeieene VT | 1179 2181 {0 |0 e (1,441) 100,001 [ e 1,691
47, Virginia....oooeeeeeveneievecneeen e VA | e 7,698 [ 9,311 {0 [0 [ ieeen(5,049) |0 [0 e 7,221
48, Washington.........ccoeveeeee . WA | iii000052,626 | vviei0n49,348 |0 [0 [ iii000902 | 1,501 [T 66,359
49, West Virginia.........oeoveeveeeet WV | ciiiiiiiiiieieeennl0 [ eeiciicieieieennd0 0 L0 [ (01 TR {10 RN (0 R 0
50.  Wisconsin......c.coeveeveeevereae WI [ iii000025,922 | 27,404 | a0 [0 (2,569) | ..o, T e e, 25,827
51, Wyoming.....ooeveevereerereenee et WY a0 [ 211 0 [0 (455) | v, (0 O (0 163
52.  American Samoa..........cccoe. . AS | eiiiiiviieieien0 |0 0 0 e (01 TR 0 [ [0 RN 0
53, GUAM..corereeecrererseeeeeeGU 0 [0 0 0 e [0 OO (0 O [0 0
54.  Puerto RiCO.......cccoervrereereeee PR [0 |0 [0 0 [ (01 TR {1} TR [0 RN 0
55.  USVirgin Islands..........cccceece. VI o0 |0 0 0 [ (01 TR 0 [ [0 RN 0
56.  Northern Mariana Islands....MP | .........cccccccoceeece0 |0 [0 0 [ (01 TR 0 [ [0 RN 0
57. Canada.......cccooeverveveieeee . CAN [ ieeeennd0 |0 [0 0 [ (01 TR 0 [ [0 RN 0
......................... 0 | coeeereeeeieeeen0 [0 | e l0
........... 2,931,008 | ..coooroererennen 16 | 1,442,242 1 ........9,862,860 | .....................125 | ...........2,206,325

DETAILS OF WRITE-INS

58998. Summary of remaining write-ins
for Line 58 from overflow page.

58999. Totals (Lines 58001 thru 58003

+58998) (Line 58 above)..........
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Overflow Page for Write-Ins

NONE
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