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Annual Statement for the year 2019 of the JAMES RIVER |NSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEMMENLS.......corieriiiiieiieiereeiseesesiseeisesisesisesssesssessssisessens | eeeseesseeens 6,058,390 | .....ccooenve. 04 | 6,058,390 | ....oovvrririiriinn. (01 6,058,390 | ..ccoovvvenet 0.4
1.02 All Other GOVEINMENLS........c.uvuiereeireireeineieiseseeseseese s sssssssesens | sesseesssssssseesessesseens (01 0.0 | e (01 (0] O (V1 I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............ | coovevevcrriericrcnnen. {1 [ I 0.0 [ (01 RN 0 [ (01— 0.0
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed............oecvivevevcvrieeieieisieseeseeseessenas | evvesieinns 1,000,000 | ..cooovneeen 0.1 | oo 1,000,000 |..coovirrirererereane. (1] I 1,000,000 | .ccoovrrnee 0.1
1.05 U.S. Special Revenue and Special Assessment Obligations,
€tC., NON-GUATANtEEM..........oovvrrereeeisesee e sesssenes | evseienes 46,204,627 | ...oooevveee. 28 | 46,204,627 | ..ovvoevrrererirrins (] IO 46,204,627 | .ovvevrene. 2.8
1.06 Industrial and MiSCEIIANEOUS.............ccuevveveevirrieeieiiereee e | cvveveiand 63,509,853 | .....coevnee 38 | . 63,509,853 |...ccceveerrirerrrirnns {1 ] I 63,509,853 | ...ccevvvvee 3.8
1.07 Hybrid SECUMHES. ......vorvvervvriirireiieiieiieeiiee s siessiesssesssesssesssensss | eevseessneens 5,926,425 | ......coo...... 04 | oo 5,926,425 | ...oovvverirrinn. (01N I 5,926,425 | ...cccoovveue. 0.4
1.08 Parent, Subsidiaries and Affiliates.............cccoeveviververeeeiereesesieeens | covesvieieseenieiennenns0 | e, (010 I (01 RN 0 0 | s 0.0
1.09 SVO Identified Funds O (01 0 w0 | 0.0
1.10 Unaffiliated Bank LOANS..........ccc.ovuvrivrieriiciiesiiesiiseisesisssssessesssenses | ssssssenns 74,858,326 | ...ccoornnnn 45 | . 74,858,326 | ...coovvsiieiieiiiiinnn 0] e, 74,858,326 | ...coovvennn 4.5
1.11 Total LONg-Term BONGS........cc.ovverrerrrrrnireieieiseiiseisessessssssessssissnies | ceveenees 197,557,621 | ..cooveeve. 11.8 | ... 197,557,621 | ..oovveererirrerins (1N I 197,557,621 | .............. 11.8
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)...........ccoeverrirereiereeeiceeeeeeeeiiens | cvvevenans 47,531,876 | ...coocveve 2.8 | . 47,531,876 | ..o {1 [ I 47,531,876 | ...coevvee 2.8
2.02 Parent, Subsidiaries and Affiliates.............ccoeverrvererecreeeeeieeeens | v [\ (U0 [ (O] (] [ 0.0
2.03 Total Preferred StOCK.........covurierirerierieriesiesieeissieeiesssssssssenes | evesesna 47,531,876 | oo 28 | v 47,531,876 | .oovvereereierins (] I 47,531,876 | c.covverene. 2.8
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............ | .oocvevvveesns 807,909 | ................ 0.0 | oo 807,909 | ..o {1 [ 807,909 | ....ceovvveee 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) .............ccoeveeeeec | ceverernas 1,263,184 | ................ 0.1 | oo 1,263,184 | ..o, (1] I 1,263,184 | ... 0.1
3.03 Parent, Subsidiaries and Affiliates Publicly Traded............cccovovvveees | covvererveriereieieeinnnns {1 R 0.0 oo 0 [ {1 IR [0 0.0
3.04 Parent, Subsidiaries and Affiliates Other.............cocvevneeneeneeneiinens | eovevneens 19,173,661 | ..cvvvvvrnnen. 1A ] e 19,173,661 [ .cvvcvcrrcricrienene (1 I 19,173,661 | .oovovevrnenn. 1.1
3.05 MUtUAI FUNDS.......covoiieiiiiiecieiesies st ssesssessssssssias | seesssssann 4,137,462 | ... 0.2 | o 4437462 | oo (01N I 4137462 | ..o 0.2
3.06 Unit INVESIMENT TIUSES........cooviieeicriecrcereeenieneneenneneene | v (V1 I 0.0 | e (V1 R {01 N (V1N I 0.0
3.07 ClosSed-End FUNDS.........ocemiiiiiniiniieiineisseiseieeiseeissesesessiseins | seserssneaa 6,488,751 | ..cooovrennes 04 | e 6,488,751 | .o 0 [ i 6,488,751 | .oovovvriens 0.4
3.08 Total COMMON SLOCKS.........verrerrirrirrierierieeisesieeiesisesisesssenienins | eoeeieeens 31,870,967 | .covvvveinnes 1.9 | e 31,870,967 | .coovvveererierirerin (1 I 31,870,967 | wooovvrerinne 1.9
4. Mortgage Loans Schedule B):
4.01 Farm Morgages.......ccccovveevieeeiieesiseeesssssssseesesssesesssssesssssessnns | eeverssseessssssssssnerernsd | aveveeerenennnd0.00 | e 0 [ 0
4.02 Residential MOrgages...........cccoveeriveeriiieeevieeseeesnsessssseessnees | eeversnseessnsssssneresns0 | aveveenrenennnd0.00 | e 0 [ 0
4.03 Commercial MOMGAgES........cvvvevevcreeeiereeesieesesesessesssesesseseseens | eosvesnsessssssessnsnresss | vvvereeienrnn0.0 [ oo 0 [ 0
4.04 Mezzanine Real Estate LOans...........cocvevvvninirnrrveninnnerininenenins eersssnsnsnssenseneendd | cvviniennnnen000 |, (01 TR 0
4.05 Total Mortgage Loans..........cccceevieeiveersiseeessiessseesssseessneesens | eeverssseessnssissnnerernsd | eveveeenenennd0.0 | e 0 [ 0
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPaNY...........cccoevevevereereeereerersesneninns | eevsrreseessrenensenreneens0 | evvveeieieennd0.0 [ (01 0
5.02 Properties Held for Production of INCOME........ccevvvevvcrevcereeeesrceens | eevvenveseerineeieneen0 | evieieinend0.0 [ [0 0
5.03 Properties Held for SalE..........ocvveveevieeieeiieeeeeeseeeeesissensnisnens | evsnesenssesssssnseneensd | correerinienennd0.0 [ ovioviesiessiesisinnad (O] 0
5.04 Total Real EState........ccoovvniinenrnincnceinneesenenenensisensensssnns | cvenenneneneniennnennen 0| vviininnnnn0.0 [ (V1 0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).........cccoveminminneneneeneneeseenees | cveeeens 112,203,201 | coovvienne 6.7 | e 112,203,201 | .ooovveeieiiriieinns (1N I 112,203,201 | cooovvrenee 6.7
6.02 Cash Equivalents (Schedule E, Part 2)........cccooeuveurneenerineineiiniins | v 1,206,597,257 | ...occoee. 723 | ... 1,206,597,257 | ..oovvvvrenerriininnens 0 . 1,206,597,257 | ...cccvuuven. 72.3
6.03 Short-Term Investments (Schedule DA)..........cc.orririnniennrenninnees | eseeineees 60,481,740 | ..ocoovvnnne 36 | v 60,481,740 | ..o ()] [ 60,481,740 | ..o 3.6
6.04 Total Cash, Cash Equivalents, and Short-Term Investments.......... | ...... 1,379,282,198 | .............. 826 | ... 1,379,282,198 | ...ocevevererereriiernnn 0]... 1,379,282,198 | .............. 82.6
7. CONMTACE LOBNS. ....ouceuieiriieieiericie ettt enins | sebsessestsesesentesieens (01 0.0 | o (U1 {01 RN (V1 I 0.0
8. Derivatives (SChedulg DB)...........cccueiriireirieeisieereeeeees e sssesenes | cresssesssesesessssesanns {1 I 0.0 | 0 [ 0 | [0 0.0
9. Other Invested Assets (Schedule BA)..........coccviiinninninninnennensennes | ceveveeis 13,341,310 | oo 0.8 | v 13,341,310 [ oo (0] I 13,341,310 | oo 0.8
10. Receivables for SECUMEIES. ..o eeieiseienes | eerseeseeeenenes 42211 | e 0.0 | v 42,211 | e (01 IO 42211 | s 0.0
11. Securities Lending (Schedule DL, Part 1)........cccoevevveereienieeseeseneies [ e {1 [ (010 I [ XXX ovoverenes [ e )90, G B XXX v
12. Other Invested Assets (Page 2, Line 11).......cccoceriirinniiiniisniiniiinnis s [V [V (O 0 i) (O N 0.0
13. Total INVested ASSELS.........cocovirieieiiece e | e 1,669,626,183 | ............ 100.0 | ...... 1,669,626,183 |......oevervrerrrrin, 0. 1,669,626,183 | ............ 100.0
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Annual Statement for the year 2019 of the JAMES RlVER |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

10.
1.

© o N o

10.

1.
12.
13.
14.
15.

Real Estate
Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........curuuririerrieeseirecersesseseesestessss s ssessssaseeseesestssesesse st ess e ss s ss s s st b sttt en b s s st s 0
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........c.ovururirerrrirrerissierersieesesse s sssessss e ssessessnees 0
2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........ccruririenrirrinerneree sttt 0 0
Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13 ...ttt ettt bbbt st s st ses st enes 0
3.2 Totals, Part 3, COIUMN 1. ..ottt ettt sttt bbbt st s st sesss s s enas 0 0
Total gain (10sS) 0N diSPOSAIS, Part 3, COIUMN 18..........cieiiiiieieieeseetseet ettt ettt st s bbb s s bbb e bbb s b ee b s s b s sa st et n st nee 0
Deduct amounts received on disposals, Part 3, Column 15............cc.cc......) NNE ............................................................................. 0
Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 15. ... 0
6.2 Totals, Part 3, COIUMN 13.........oiiiirciiiresiee st 0 0
Deduct current year's other-than-temporary impairment recognized:
7.0 Totals, Part 1, COIUMN 12.......coiiriiiciiresies st ses s 0
7.2 Totals, Part 3, COIUMN 10.......ccuiiirirriiriiresiesisesieses s ess bbb 0 0
Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt 0
8.2 Totals, Part 3, COIUMN 9.........cvuuviimiririieeiieresiee e es s 0 0
Book/adjusted carrying value at end of current Period (LINES 1+2+3+4-546-T=8).........ccevrrirerererirsieieisseess sttt s sttt s s st ssnsenan s 0
Deduct total NONAAMILEA BMOUNLS..........c.iiiiiiiiii bbb 0
Statement value at end of current period (LiNE 9 MINUS LINE 10).......cviriciiireieiieiiee ettt sttt s sttt bbb st et s st es st ensesaesanens 0
SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans
Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PHOT YEAI..........cvererurrirrirrierrieinsinsesissesee s ssessss s essssssssessesssssssessessnssns 0
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).......c.criereicreeeeeteee ettt sneen 0
2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........ccrurrrrenrirrininrneeiessese s 0 0
Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12........coieiireiciiresiee st 0
3.2 Totals, Part 3, COIUMN 1. ...t 0 0
ACCTUAN OF GISCOUNL. ... vtseeveviseeeees st est s8R R R 0
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN ..ot es s 0
52 Totals, Part 3, COUMN 8. NNE ......................... 0 0
Total gain (loss) on disposals, Part 3, Column 18...........c.ccoevvvververrrrerennns B N IR oo 0
Deduct amounts received on diSposals, Part 3, COIUMN 15..........c.ccieieieeiie ettt sttt a e a st st es st st en s s b st s e senssneanens 0
Deduct amortization of premium and mortgage interest points and COMMItMENE FEES.........c.cviveeicvieicie ettt ssenes 0
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13........coiiiririiiciiresies sttt 0
9.2 Totals, Part 3, COUMN 3.t 0 0
Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 11 0
10.2 Totals, Part 3, COIUMN 10. ... 0 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccccviirriieriiicrereeeee s 0
TOtal VAlUBLION @IIOWANCE..........ouieiieiiiiieiiiieie bbbt 0
SUDEOLAI (LINE 11 PIUS LINE 12).....veceteieeietieete ettt ettt ettt sttt ettt s et b e beb s s e et a et et s s et s bbb e et et sse b b an s et et s et b n st e s s e bt n et et s anaetabaneetns 0
Deduct total NONAAMILEA BMOUNLS..........c..cviiiiiiiiicicii ittt 0
Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14)........ciieiiiieieieieceise et nans 0
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Annual Statement for the year 2019 of the JAMES RlVER |NSURANCE COMPANY
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHIOT YBAN..........civiieicieieieieeeee ettt bbbt s et s e bbb st s et s et en s sees 26,203,415
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........cvvereiireieeeieee ettt naen 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........ccvvereviiviieieiese et sae e 0 0

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 16.........coueiiireieeieicieses ettt s bbb ees 0
3.2 Totals, Part 3, COIUMN 12........couiiieeieeieicissesie ettt sttt bbb st st een 0 0
ACCIUAIL OF QISCOUNL........ocvvervuitieiseseesteie ettt s st st s b1 s s s s 28828 AR AR E SRR E bbb 0

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13.. ..ottt sttt ettt ettt e et a et s et et tenen (1,327,550)

5.2 Totals, Part 3, COIUMN O.....ovuieecectee ettt sttt ettt bbbttt ettt s st a ettt s st en e 0 (1,327,550)
Total gain (10ss) 0n diSPOSAlS, Part 3, COIUMN 19.......c.oiiiiiiiieiiicie ettt b bbbttt bbb bbb b s bt bbb b et et es st bbb es s ae s b snnebenas 0
Deduct amounts received on diSposals, Part 3, COIUMN 16...........ccviiueiiieiiiieieieeee ettt bbbttt s et bt et b bbb s st b et b st s st tans 11,534,555
Deduct amortization of premium AN ABPIECIALION. ..........ccvcueviiireeiiee ettt ettt bbb b b s bbb bbb ae bbb s st bbb es s e b bennebesn e 0

Total foreign exchange change in book/adjusted carrying value:

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

9.2 Totals, Part 3, COIUMN T4..........iiiiriiriii bbb 0 0
Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15, ...t 0

10.2 Totals, Part 3, COIUMN T1.......ii bbb 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-819-10).........ccoueriiririiieiiiiieiesseie st 13,341,310
Deduct total NONAAMILEA BMOUNLS..........c..ciiiiiiiiiieieie ittt bbb bbbttt 0
Statement value at end of current period (LiNe 11 MINUS LINE 12).......c.ciiuiieiciiieie ettt st s b s bbb bbb bbbt ans 13,341,310

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying valug, DECEMDET 31 OF PHIOT YEAT........cvuiuiviiiicisieict ettt st bbbttt bbb ees 235,139,647
Cost of bonds and stocks acquIred, Part 3, COIUMN 7..........cuueiiueieieiieie ettt bbb bbb s b s bbb 243,158,260
ACCIUAD OF GISCOUNL........cooveieiiiiie bbb 318,577
Unrealized valuation increase (decrease):
41 Pt 1, COUMN 121ttt (758,674)
4.2 Part2, SECHON 1, COIUMN 15, ...ttt bbbt bbbt 4,959,818
4.3 Part2, SEction 2, COIUMN 13.. ...ttt bbbt bbbttt 1,113,796
44 Part 4, COUMN Tttt 8RR 1,564,043 6,878,983
Total gain (10ss) 0N diSPOSAIS, Part 4, COIUMN 19.......... ettt et s st s s R8st es st (417,050)
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cucueiiiiueicicisese ettt ettt 204,313,577
Deduct @MOrtiZAtION OF PIEMIUM.......... ittt stttk s bbb s E bR E £ 282 E eS8 f £ E RS E e s R bbbttt 175,880
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COlUMN 15, ..ottt bbbt bbbttt 0

8.2 Part 2, SECHON 1, COIUMN 19 ...ttt bbb bbb aenae st 0

8.3 Part 2, SECHON 2, COIUMN 1B......ouoveieieiecieeececie ettt ettt a st a s ae s s saes et 0

8.4 Partd, COIUMN 15........ouiiiieieetee ettt bbb bbbt b bbb e ettt 0 0
Deduct current year's other-than-temporary impairment recognized:
9.1 Pt T, COIUMN 14...cooeoeeeeee ettt et 3,034,376
9.2 Part 2, SECHON 1, COIUMN 7.ttt sttt a et s et b s s e s s s sannas 0
9.3 Part 2, SECtoN 2, COIUMN T4........cooeieiieeceie ettt ettt se et b s s et sensaen 0
9.4 Part 4, COMUMN 13 ettt ettt s et s bbb bt s st a ettt bt ae st 632,650 3,667,026
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, Line 2.. 38,529
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10). 276,960,463
Deduct total nonadmitted amounts....... 0
Statement value at end of current period (LINE 11 MINUS LINE 12).......c.eicviieeierciiie ettt ettt s sttt s ass s ss ettt s et b s bt nenn 276,960,463
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Annual Statement for the year 2019 of the JAMES RlVER |NSURANCE COMPANY
SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States... ..6,058,390 ..6,097,426 ..6,064,506 ..6,075,000
Governments (Including all obligations 2. CaANAda. ... | e 0 [ e 0 [ e 0 [ oo 0
guaranteed by governments) 3. Other Countries... .0 .0 .0 .0
4. Totals.....cccoeee.. 6,058,390 6,097,426 6,064,506 6,075,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS...oviieerersrissiisiernniines | onereissesissesss s snesseennes [0 [0 (O 0
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oereireieiseiieiieinns | crrreensneinsisniennas 1,000,000 | oo 1,001,910 [ oo 1,000,000 [ .oooveiiiriniinneas 1,000,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals....cocooocviiiniiciiniiniiinns | v 46,204,627 | ..o 49,594,046
Industrial and Miscellaneous, 8. United States..........cccveuveeiee | covvrverrireiens 138,577,750 | .cocvecvirrnn 140,102,940
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada......c.ourvreererrinreienns | e 605,505 | ...vverreirrrrieniin 608,191
and Hybrid Securities (Unaffiliated) 10. Other Countries........ccovivieeres | coverireriersireranna. 5111349 | oo 5,295,650
11, TotalS....cverrrcscrisciserinee | s 144,294,604 | ..o, 146,006,781
Parent, Subsidiaries and Affiliates 12, TOtAlS.....cvieiviisieieciseiieiees | e [0 0
13. Total Bonds.... ..197,557,621 ..202,700,163
PREFERRED STOCKS 14. United States... ....46,476,676 ....46,485,476
Industrial and Miscellaneous (Unaffiliated) 15, Canada......cocevevireieieiesies | e 0 | oo 0
16. Other Countries..........c.cccoceeee. | ovvevvrernne. 1,055,200 | ..covvvevvrane 1,055,200
17. Totals.......cc.c.... ....47,531,876 ....47,540,676
Parent, Subsidiaries and Affiliates 18, TOtAIS....cooivecreiriirisiriniiinsins | v snneeees O OO 0
19. Total Preferred Stocks.. 47,531,876 47,540,676
COMMON STOCKS 20. United States......c.ovvvenmrenneees | corvrrerneeeneeennn. 10,582,722 | coooovverreeeens 10,582,722
Industrial and Miscellaneous (Unaffiliated) 21, €aNada......covvereeerrrieieieienns | s 0 | oo 0 | oo 0
22. Other COUNtreS......ocverermreren | crvnrreessnessneennns 2,114,586 | .o 2,114,586 | .o 2,498,367
23, TotalS.....ccvecceerieirssniesiens | e, 12,697,308 | .ooovvrvriirenens 12,697,308 | .coooovrvriireenens 14,248,923
Parent, Subsidiaries and Affiliates 24, Totals......cooviniiniiniiniiniinis | i 19,173,661 | .o 19,173,661 | oo 15,000,000
25. Total Common Stocks......... | ccccccvvrrnnnnen. 31,870,969 | .....cccoevvnene 31,870,969 | ....ccvovveee. 29,248,923
26. Total StockS....cummuresmmmsmssssine | coveriiierriniciennn, 79,402,845 | ..o, 79,411,645 | oo, 67,810,428
27. Total Bonds and Stocks...... | ....cccocceenneen. 276,960,466 | .....cvvoerernne 282,111,808 | oo 268,407,083

Slo4




Annual Statement for the year 2019 of the JAMES RIVER INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments
........ 1,266,243,250 | ..............3,777,680

........ 1,270,020,930 . ,098, cererernnnnnenn 4| 100001,270,020,930
........................... 0.0
........................... 0.0
........................... 0.0
........................... 0.0
.00 |.

44

S0IS

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

XXX
XXX
XXX.
XXX.
XXX.
XXX

D9, ST [P 1,000,000 | ..o 0.1 [ 0 [ 0.0 | oo 1,000,000 | ..o 0

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

...43,069,511
..3,135,116 | ...

..... ....46,204,627
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Annual Statement for the year 2019 of the JAMES RIVER INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Totals..

........................... 0.0
........................... 0.0
........................... 0.0

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
6.1 NAIC Tttt esstnnsnenes | aeesssesssnsons 1,781,245 | ........... 21,098,315 | ooovvennee 24,632,690 | ..oorerreerrieiens (01 O 0 [ orereee XXX e | ceireeeeee87,512,250 | o 33 | 15,240,119 | .oovveerrrreerenne 94 | . 45,257,110 | covcvvveeene 2,255,140
........................... 1A ] 17,021,850 | 10.5 ...15,997,603

Hybrid Securities

10.3 NAIC 3o | sonsssssssssnnssnenQ | s 3,042,285 | ......ccoeuuee 2,762,663 |.....coocervveniinnrenn0 0 etk XK | i 5,804,948 |......cccooviiniieen04 | 16,601,469 | AT 0 | 5,804,948
104 NAIC 4. | sosssensennneen 1,272 | i 35,680,071 | .......c..... 23,681,878 | ...covvvcnrnriinennn0 [0 b XX i | s 59,503,221 | ..o | 88,393,673 | 823 |0 [ 59,503,221
10.5 AST2211 | 4,068,892 | ... |0 ek XXX | s 8,641,103 | ..ooovvvicriiiecenn0.6 | 115,288,682 |95 [0 | 8,641,103
10.6 ...805,839 | i 103,215 |.. P ...909,054 |. . ....909,054
10.7 44,100,406 30,516,648 | ... |0 i e XKX i | i 74,858,326 ... | 091,107,318 [ 963 |0 | 74,858,326




L0IS

Annual Statement for the year 2019 of the JAMES RIVER INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
11. Total Bonds Current Year
............. 38,770,157 | .............35,775,402 rereeneeennnnn5,903,343 wee1,361,602,691 1,359,347 551 | ..............2,255,140
..14,007,171 ..1,990,432 | . ..25,059,144 |. 25,059,144 | ..oovriend 0
3,042,285 ..2,762,663 | .. 5,804,948 |. .0 5,804,948
. ...35,680,071 | .... 23,581,878 |.. . ..59,503,221 |. . ...59,503,221
............... 4,572,211 | ..............4,068,892 (€)...........3,641,103 ceeenenenn 8,641,103
.................. 805,839 [ ...ooovreer. 103,215 (€)..evene....909,054 s 909,054
. ..96,877,734 | .... 68,282,482 . ..77,113,466
11.8 Line 11.7.35 @ % O COl. 7...uvuuiviiriisiiniiiseiiseiseisesssssssseesensseniss | seesseesssessssesseeens 874 | (X [ A7 |09 |04 0.0 [ 100.0 | XXX [k XK e | e XXX [ 47 s 5.3
12. Total Bonds Prior Year
.................. 730,175 | .............23,560,673 | ...............8,438,883 seeeenneenne. 1,000,000
12.2 NAIC 2 ..5,023,000 ...13,034,264 999,470
............ ...249,852 . 6,601,469
68,393,673 | oo 23 |0 | 68,393,673
15,288,682 | ...coovvvvvcrnerennn 95 [0 | i 15,288,682
.. . ...823,494 | ... . ....823,494
12.7 Totals 5,753,175 | ............67,635,440 | .............75,000,849 | ............. 10,239,238 | ..cooovvinnee 3,146,125 | ..o 0 e XXX s | e XX | (D). 161,774,827 v 1000 | ee......68,668,040 | ... 93,106,788
12.8 Line 12.7.35 @ % Of COL 9...vuuieiiiieiriniiseiseiisesi e sssssenssenees | eosenessssssssessnesssesnns 36 |18 8B4 | e 6.3 | 1.9 |00 [t XXX [ XXX | e 10000 e XKX s | s | 57.6

Total Publicly Traded Bonds

........ 1,270,936,663

41,999,983

........ 1,359,347,551

5,926,425 26,668,057 | ...vvorcrernriireens ....25,059,144
............. 50,913,340 | .............37,374,682 ceener.1,384,406,695
13.8 Line 13.7as a % of Col. 7.... 2 I K I 27 |.. .
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11......cccovvvvvmrrinnns | corvonerinnsnnessrennas 874 | . 35 | 2.6
14, Total Privately Placed Bonds

............... 3,042,285 | ..............2,762,663 cervnereennnnD,804,948 crevenennen:D,804,948
...35,680,071 23,581,878 | .. ..59,503,221 |. ...59,503,221
...4,068,892 | .. 8,641,103 |. 641,103
...... 103,215 .. ...909,054 |. ....909,054
............. 30,907,800 v 1,113,466 ceveeneenenn 11,113,466
14.8 Line 14.7.35@ % Of COl. 7....coovevecrierrnrrrierneencrresisennenisnnis | crereserneriensinenenens003 | revvnrieriinninensnd98 | 40.1 21000 | e XXX s | e e XX e e XK e | e XX K e 100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11.......ccccoercvnrinnne | vnrvnerensnnsnrencensn0.0 | i3 [ |00 | 0.0 0.0 | i, SIS TN 0,9, CRTIRTONS [RUTORIED 0,0, CRORIPTORITY [RVTRIIOND 0,0, COTRTRIIONY VTSI, ¢, 0, CORTRTORNY EUOOTRR R OROON 5.3
(@) Includes $.....2,255,140 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b)  Includes $.....1,245,212 current year of bonds with Z designations and §.......... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(c) Includes$§.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5GI designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....1,263,962,540; NAIC 2§........... 0; NAIC3S.... 0; NAIC4S... 0; NAIC5S......... 0; NAIC6S...... 0.



Annual Statement for the year 2019 of the JAMES RIVER INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 4 5 6 7 8

2 3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 Issuer Obligations..........ccevrierireinrnerncnenensiennsssisnssssessssnsnsssssenns | eveenen1,266,243,250 | 1oiiireern 3,777,680 | o0 | e |0 [ XXX | 2000.1,270,020,930 | o869 | e 7,098,743 | ..o 4.4

1.02 Residential Mortgage-Backed SECUMtIES...........coevrvrinrnriiernrreiinrineiiens [ vnrrnrieninnisinnineinen0 [0 | v |0 [0 [ e XXX | e | eiveieiieiniinnnnn0.0 | (V1 ST 0.0
1.03 Commercial Mortgage-Backed Securities

1.04 Other Loan-Backed and Structured Securities.

1,05 TOHAIS. ... evereeireresirsne sttt en

. All Other Governments
2.01 Issuer Obligations
2.02 Residential Mortgage-Backed Securities.
2.03 Commercial Mortgage-Backed Securities....
2.04 Other Loan-Backed and Structured Securities.

2.05 TOtAlS. ..ottt ettt

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations 0 |
3.02 Residential Mortgage-Backed Securities. . .
3.03 Commercial Mortgage-Backed SECUMLIES.........ccvvrrerernrrreneinrinineineins | eerneneersrnnirnnnnineens0 [0 [ 0
3.04 Other Loan-Backed and Structured Securities

3.05

80IS

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

4.01 IsSUEr OblIGatioNS...........ccvvvrirerieiereresrsieseesesssessssessesssssssssssssensessens | svesessesssssssssssssessesssQ [ oeveveseisninsiesseiennn0 | veverrennnnnnn 1,000,000 | o0 [0 e
4.02 Residential Mortgage-Backed Securities.

4.03 Commercial Mortgage-Backed SECUNEIES.........c.vvrerreeneerenreneircinereinee | v 0 [0 i |0 [0 e
4.04 Other Loan-Backed and Structured SECUMLIES..........c.uvverereeenrerneenrienrneins | s (01 S | 1 OSSR I UUOUURSURRRUURRRUUOR I [OOSR 0 ) [OSPON

4.05 JESSSTO USROS UUUPORUURPRURURRURTU I DUPUROURRURRRRORROUOR | I [PURPUROTRON 1,000,000 [ ..ooooeveereerieeeiiennd0 | |

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
5.01 ISSUET OBlIGALIONS.......cvuveeierciiiicieireie st sssssenss | svsessissssssessessssseeseas (0] I 5,295,798 | ....ccouce. 5483,257 | ..........11,158,168 | .............. 5,686,531 XXX ooeevrvins | erreeeenn 27,623,754 | oo 1.9 | 20,611,679 | ..oovvererrereriaes A 27,623,754
5.02 Residential Mortgage-Backed Securities. . 2,912,168 | ... ..8,598,364 | .. 4,659,455 216,812 |........XXX.. 3,164,553 |. .18,580,873 | ..
5.03 Commercial Mortgage-Backed SECUMEIES..........ccc.euervrieireieireisiieieiieiiens | cerevesseseiseessenssnneens {1 0[.. 0 e e XX e [0 | 0.0 |0 0.0 | 0.
5.04 Other Loan-Backed and Structured SECUNHIES...........c.evveverreierreiieiieens | o (] I 0].. 0 [ XXX e nes 0]..
5.05 TOAIS......cvvivieieiieieeisite sttt sss st ssenssnsesssnsns | sessessssane 2,912,168 | ............ 13,894,162 | ........... 10,142,712 | ........... 13,352,242 | .............. 5,903,343 XXX oveereriee | ereneenn 86,204,627 | oo 3.2 | 00000 23,776,232 | el 14T | 46,204,627

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations
6.02 Residential Mortgage-Backed Securities.
6.03 Commercial Mortgage-Backed SECUMLIES. ...........ccvurvrieeieieeieiesieieiis | e 0

.......... . 0 ........44,317,453

.......... ,879, . ,825, A 12,879,448

6.04 Other Loan-Backed and Structured Securities.............cocovvveeeeereveeevereeens | covverrrnnns 1,781,245 | ... 2,885,415 | ..o 391152 |0 |0 XXX.oovoveereeia| e 5,057,812 |03 | 4,499,850 |28 | 4,057,812 | .............. 1,000,000

B.05 TOAIS ...ttt et s st s s es sttt entensesssnsns | sessessssanes 1,781,245 | ............ 35,105,486 | ...........26,623,122 | ..coocorcvrverivrinrience |0 [, XXX eovvereeriens | erenenrn63,509,853 | o3 | 132,261,969 | 19.9 | 61,254,713 | .o, 2,255,140
. Hybrid Securities

7.01 ISSUET ODlIGALIONS. ......cvovvecveierieieit sttt sssensaens | essessssanes 5,926,425 | ...ooveeiciieinee0 [0 0 0 [k XXX | 00000000000 5,926,425 |04 | 7,530,565 | e b T | 5,926,425

7.02 Residential Mortgage-Backed Securities.
7.03 Commercial Mortgage-Backed Securities....
7.04 Other Loan-Backed and Structured Securities

7.05 TOtAIS. ...ttt ettt

. Parent, Subsidiaries and Affiliates
8.01 ISSUET OBlIGAIONS. ......cvuveerieirieiieeie ittt sssstnns | sebessssssssessessssssenens 0
8.02 Residential Mortgage-Backed SECUMHES..........ccccvvrrveriiieiierieiiesiseienins | coreeiiesissisessesisessenens 0
8.03 Commercial Mortgage-Backed Securities.... 0
8.04 Other Loan-Backed and Structured Securities. L0
8.05 Affiliated Bank Loans - Issued......... L0
8.06 Affiliated Bank Loans - Acquired.. 0

8.07 Totals




Annual Statement for the year 2019 of the JAMES RIVER INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 1 12
1Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO,
9.02 Bond Mutual Funds Identified by the SVO.
9.03 Totals

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUE...........cccevurvrnrireirerireiecseiesie e
10.02 Unaffiliated Bank Loans - ACQUIFEM..........c.ccuererererereiesresiesiesiessssessenenns
10.03 TOHAIS....u. vttt ettt enaen

11. Total Bonds Current Year
11.01 1SSUET ODlIgAtioNS..........cvvuevverirciisiiiesisesiiessesissssssssss s ssssssessssssssssssens | evviens 1,272,169,675 | ............ 41,293,549 | ........... 19,835,779
11.02 Residential Mortgage-Backed SECUMtIES. ........o.veirerrineiininniieisrnens | cvrvvireienns ..8,598,364 ....4,659,455
11.03 Commercial Mortgage-Backed SECUMLIES. .........cvvvrieiieinrieinriseieins | e et 0 12,879,448 |.
11.04 Other Loan-Backed and Structured Securities. v 1,781,245 | 2,885,415 | e 391,152 |.
11.05 SVO Identified Funds
11.06 Affiliated Bank Loans
11.07 Unaffiliated Bank Loans... , . ..30,516,648 |.
11,08 TOtAIS.....vvvevvsresrirsiese sttt ss st sssssnssssssnssensnns | snssens 1,277,104,360 | ............ 96,877,734 | ............ 68,282,482
11.09 Line 11.08 85 @ % Of COL 7....vuuiveieiiesissiissiecisssess s ssssssssssnssnss | srsesssssssssssesssnes 874 [ (X 4.7

..18,580,873 |....
12,879,448 |....
5,067,812 |....

60IS

12. Total Bonds Prior Year
12.01 1SSUET ODlIGAtioNS..........cvvevverrrriirriesiseessessesssssssssssssssssssssssesssssssssssens | eosesssssssnns 5,420,555 | ............ 31,226,633 | ........... 11,993,088
12.02 Residential Mortgage-Backed SecUrities...........coeveverevevneeiereieseens | oo ...332,620 | ... JL111,611 ...871,934
12.03 Commercial Mortgage-Backed SECUMHES............ccvevrireirereieieieesieiens | v 542, . 1,283,656 |.
12.04 Other Loan-Backed and Structured Securities. . e 785,356 |.
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans... 91,107,317 |.
12.08 TOAIS......coueveeiierecieieeste ettt s s aen 161,774,826
12.09 Line 12.08:35 8 % Of COL O....o.vvvcviieiiieeieiesces s estssessssssssesssnses | creseesssssessnsassans 36 | 418 | 46.4 . . {0 D .0/ GO S 0.0, GO DO

13. Total Publicly Traded Bonds
13.01 1SSUET ODlIGAtioNS........euvvurerrerrirreeseresesesessesessssssssssssesssssssssessssssssssssens | sevsens 1,272,169,676 | ............ 40,038,408 | ........... 19,835,779
13.02 Residential Mortgage-Backed SECUMtIES. .........c.rurreerrerneinineireinenerne | cerveereennes ..8,598,364 | .. ....4,659,455
13.03 Commercial Mortgage-Backed SECUNHES...........cccveurrrerrerieiieeersrsieiens | crrvesesieiessssssseseenns et . 12,879,448 |.
13.04 Other Loan-Backed and Structured Securities. . , ..2,276, et
13.05 SVO Identified Funds
13.06 Affiliated Bank Loans
13.07 Unaffiliated Bank Loans...
13,08 TOtAIS.......cvreerieieeieiciesisie ettt
13.09 Line 13.08 @s @ % 0f COL. 7....ouvvveeeerieree et
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

14, Total Privately Placed Bonds
14.01 1SSUET OBlIGAtIONS......cvvoererceeereeieieerree st
14.02 Residential Mortgage-Backed Securities.
14.03 Commercial Mortgage-Backed Securities....
14.04 Other Loan-Backed and Structured Securities
14.05 SVO Identified FUNAS........ccoevevririeieieeseiesisie e sssnenes

14.06 Affiliated Bank Loans...

14.07 , ,100, 516, ,858, . 107, .

14.08 , ,964, ,907, 113, B s 106,788 | ..o, B | XXX | e 77 113, 466
14.09 Line 14.08 as a % of Col. 7...... 03 2596 |0 | 0.0 [ 0.0 |00 100.0 |......... | ) XXX XXX ....100.0
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11..........ccceeeereverercerens | eoervervnrenrerienienen0.0 o3 |21 |00 [ eccciieene00 |00 | e, 5.3 | tn XX etk XXX e | e e XXX e e b XK e | e 5.3
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Annual Statement for the year 2019 of the JAMES RIVER INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

. Book/adjusted carrying value, December 31 Of PHiOr YEAI. ..ot

. Cost of short-term iNVEStMENtS ACAUITEM............ccviieiieiieciecic sttt ees

o ACCIUAL OF QISCOUNL.......ovveieiicisiiciec sttt

. Unrealized valuation iNCrease (AECTEASE).........wuurrerurrrrrieirsresresseiseessssseesssssee st sssssss s ssasssesssssessessesssessassssssans

. Total gain (I0SS) ON AISPOSAIS...........curvreriiriieiieiiesiie sttt esb bbb

. Deduct consideration received 0N dISPOSAIS............oviiireiriiiiinirieieieiseiss et nes

. Deduct amortization Of PrEMIUM.........c.cvriiiri st

. Total foreign exchange change in book/adjusted carrying ValUe.............cccveveriereeiinriseinsieeseessis s

. Deduct current year's other-than-temporary impairment reCognized..............coueerieieieineninssie s

. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-74+8-9).........ccccovuvrrrerrmerninrsesnniininns

. Deduct total Nonadmitted @MOUNLS...........c.ccviuivrieeiee st e

...................................................... 397,555

................................................. 68,055,638

........................................................ 26,510

...................................................... 397,555

................................................. 68,055,638

........................................................ 26,510




Annual Statement for the year 2019 of the JAMES RlVER |NSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Si14
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Annual Statement for the year 2019 of the JAMES RIVER INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

3
Money Market Mutual Funds

1. Book/adjusted carrying value, DECembEr 31 Of PrOT YE&I..........ccveieveirieeree ettt sees

2. Cost of cash eqUIVAIENES ACGUITEA...........cceuiiiieiiicrcieiieete ettt et a bbb a bbbt s bt aes

3. ACCIUAL OF ISCOUNT........viieiectie ettt bbbt bbb s bbb bbb bbb bbb en

4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON QISPOSAIS.........cvvererrireiieriririeisreessise sttt sttt s s s st nsres

6. Deduct consideration received 0N dISPOSAIS............cccveviiircreiiiieiriete ettt bbb naebenas

7. Deduct amortization Of PrEMIUM...........ccciiiuiieieicieeee ettt ettt b et bbb ae b st et es s et bans

8. Total foreign exchange change in book/adjusted Carrying ValUE.............covuiveeiiuriieieiieece e

9. Deduct current year's other-than-temporary impairment reCOgNIZE............curvuererrurieirnreneereieeesesseeeeessseeseseseesesssnessenns

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

11. Deduct total NONAAMItIEd @MOUNLES.........eveiieieicieiec sttt

1
Total
........................................................... 9,017,793
.................................................... 4,204,071,547
........................................................... 4,330,275

.................................................... 4,123,632,525

........................................................... 4,330,275

........................................................... 9,017,793

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:...........ccccccevevevrerennnes




Annual Statement for the year 2019 of the JAMES RlVER |NSURANCE COMPANY

Sch. A -Pt. 1
NONE

Sch. A -Pt. 2
NONE

Sch. A -Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO01, EO02, E03, E04, E05, E06
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Annual Statement for the year 2019 of the JAMES RIVER INSURANCE COMPANY
SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig- Current
nation Current Year's| Year's Other-
and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Admini- Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative | Originally | and Less Increase | (Amortization) | Impairment | Interestand Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Viendor or General Partner Symbol | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion Recognized Other B./A.C.V. Income Investment | Ownership
Any Other Class of Assets - Unaffiliated
AG DIrECE LLP.......oorvveiecrrveiicsrrecsissssnesssiessnrenes | coneneees Wilmington................. AG Direct Lending Fund GP, LLC 06/04/2015 ......... 1 2,370,834 2,370,834 2,370,834 0 0 0 0 0 377,588 625,000 | ....... 1.610
Anders Capital LLC............ccccoorrvrveermnermereeiissnreneiisienns | cevveeens Schulenburg... Anders Capital LLC 11/27/2017| .. 6,000,000 6,145,634 6,145,634 | ....... (338,600) 0 0 0 0 1,058,600 0. 20.000
Eagle Point Partners LP..........ccoooinnninnnienisissiiens | ceveenees Greenwich Eagle Point Credit Management LLC........cccccocveinninn [ corininnens 09/01/2015] .......1 |.......... 5,664,516 |............ 4824841 | .......... 4,824,841 |........ (988,950) 0 0 0 0 1,981,328 | ... 0 [ 3.640
4699999. Total - ANy Other Class Of ASSEE - UNGMIIIEN. ..........oorveueeuisieeseeessseessesesosseeessssssseesssssssssseeesssssasseeessesssass  eeessssssosieeessesseeeeeessses e e e st et et et et ene st sneessessnnensssssnnnnsses | cosnsnnees 14,035,350 | .......... 13,341,300 | ........ 13,341,309 |..... (1,327,550) 0 0 0 0 3417516 | ............. 625,000 XXX
4899999. Subtotal - Unaffiliated ...13,341,309 | ........ 13,341,309 |..... (1,327,550) 0 0 0 0 3,417,516 .625,000 XXX
5099999. Totals. ...13,341,309 | ........ 13,341,309 | ..... (1,327,550) 0 0 0 0 3,417,516 625,000 XXX
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Annual Statement for the year 2019 of the JAMES RIVER INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 1
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition |Amount of Encumbrances| Ownership

NONE
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Annual Statement for the year 2019 of the JAMES RIVER INSURANCE COMPANY

SCHEDULE BA - PART 3
Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature | Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interestand B/AC.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) / Accretion | Recognized Other (9+10-11+12) B/ACYV on Disposal | Consideration Disposal Disposal Disposal Income
Any Other Class of Assets - Unaffiliated
Eagle Point Partners LP. Greenwich CT.. | Distribution..............ccccceurveveens 09/01/2015. | 09/30/2019. | ........ 12,156,486 0 0 0 0 0 0 [ 12,156,486 | ....10,175,158 0 0 0 0
AG Direct LLP Wilmington DE.. | Distribution..............cccccoocee..... 06/04/2015. | 10/31/2019. | .......... 1,736,985 0 0 0 0 0 0 [ 1,736,985 | ...... 1,359,397 0 0 0 0
4699999. Total - Any Other Class Of ASSEtS = UNGMfIlIAIEA. ........crreurreesieiesieeies e isssseses s eres st s 0e eeb8 et nnniis | senes 13,893,471 0 0 0 0 0 0 [ 13,893,471 | ....11,534,555 0 0 0 0
4899999, SUDLOLAL = UNGMHALEA. .....ovvvvvvoiees ittt 4888 AR | e 13,893,471 0 0 0 0 0 0 [ 13,893,471 | ....11,534,555 0 0 0 0
5099999, TORAIS. ....vveevoorrriessersiies iR SRR | e 13,893,471 0 0 0 0 0 0. 13,893,471 | ....11,534,555 0 0 0 0




Annual Statement for the year 2019 of the JAMES RIVER INSURANCE COMPANY
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

0L3

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
9} nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.J/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 2S 8 |UNITED STATES TREASURY NOTE SD. | [ v | e | i 1,865,717 [...100.078 | ....cccoeernr 1,891,477 1,890,000 1,876,596 0 4,855 0 0. 1625 | ... 1.890 09/27/2017. | 08/31/2022.
912828 L6 5 |UNITED STATES TREASURY NOTE SD.. |.. 904,187 | ..... 99.796 898,172 900,000 900,643 0 (852) 0 0. 1.375 | ... 1.270 10/02/2015. | 09/30/2020.
912828 M8 0 |UNITED STATES TREASURY NOTE SD.. |.. 1,895,159 |...101.125 1,910,000 1,901,084 0 2,933 0 (N 2.000 | ... 2.160 . 12/15/2017. | 11/30/2022.
912828 N4 8 |UNITED STATES TREASURY NOTE SD.. |.. JERSTTIOy | 1,399,443 |..100.093 | .....ccooeerns 1,375,000 1,380,067 0 (5,012) 0 0 | 1.750 | ...... 1.370 ceenne.24,063 | 01/20/2016. | 12/31/2020.
0199999. U.S. Government - ISSUET OBlIGAtONS. ......ccc.urrerreririsseressseressissessssssssssssssssesss s ssssssssenssssses s sssnssssssssssessssessnes | onssssssonnd 6,064,506 .. S 6,097,426 6,075,000 6,058,390 0 1,924 0 0] XXX XXX | XXX | 16,928 | e 105,351 XXX XXX
0599999.  Total - U.S. GOVEIMIMENL........o.ivvesieeiseseeisissiesseesssssesssss s s seess e ss st et essb st ensssessssssssssssnnsssnnes | sssessssnnnd 6,064,506 XXX [ 6,097,426 6,075,000 6,058,390 0 1,924 0 0] XXX XXX | XXX [ 16,928 | ... 105,351 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
082329 KT 9 |BENSALEM TWP PA | ......... | ...... 1= 1,000,000 | ...100.191 1,000,000 1,000,000 0 0 0 0| 2.380 | ...... 2.380 | JD....... . 12/19/2019. | 06/01/2025.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: e 1,000,000 XXX 1,000,000 1,000,000 0 0 0 0 XXX XXX XXX [ .. . XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS...........rrwrrrrrersiiessseresssssssssssssssssesssesesssessssssssss | onsessesones 1,000,000 .. S 1,001,910 1,000,000 1,000,000 0 0 0 0] XXX XXX XXX [ v (V1 0 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
040484 VW 4 | ARIZONA BRD OF RGTS UNIV ARIZO........ccommmrerrrreireniiierieisneeesesessessssnnens | e [ 1] {151= [ 1,260,000 |...100.008 | ......cccooco.. 1,260,101 1,260,000 1,260,000 0 0 0 0 ... 2732 | ... 2.730 12/18/2019.| 06/01/2031.
10741M  BL 7 [BREVARD CNTY FL LOCAL OPTIONAL.......ovvvermmererrerrmsneerrinereesmseensssesssseens | coveens . 2| {151= [ 1,139,030 |...120.295 1,000,000 1,099,794 0 (13,365) 0 0. 5.000 |...... 3.300 11/30/2016. | 08/01/2027.
130685 2D 1 | CALIFORNIA ST PUBLIC WKS BRD L......ccvvveerrrreeessneereeesssnenessesssseesssessns | cevenes . 2 e 1FE]| .... 2,079,760 |...108.836 2,000,000 2,021,153 0 (8,748) 0 0 ... 5.000 | ...... 4.500 03/23/2012. | 04/01/2028.
198504 B6 8 [ COLUMBIA SC WTRWKS & SWR SYS......ooourriirriinneiineeesssssissssssssssesnas | covenns [ [ 1] 1FE]| ... 1,170,000 | ..... 98.338 1,170,000 1,170,000 0 0 0 (N 3256 | ... 3.250 11/21/2019. | 02/01/2043.
517039 VU 4 |LAREDO TX WTRWKS SWR SYS REVEN.......ccommrriirriinsiirnnesisseeesnsssissnns | e . 2| v 1FE]| ... 1,088,870 |...109.877 | ...cccoomeerns 1,000,000 1,088,542 0 (328) 0 0. 4.000 |...... 2.780 12/04/2019. | 03/01/2044.
531127 AC 2 |LIBERTY DEV CORP NY REVENUE........cco.commrvirnrriinssieenssissesessssssssessssssnns | e [ 1] {151=3 [ 3,382,995 | ..136.077 | ...ccoouvreens 4,762,695 3,500,000 3,408,591 0 3,576 0 0. 5.250 | ...... 5.500 04/05/2011. | 10/01/2035.
544445 BT 5 |LOS ANGELES CA DEPT OF ARPTS A......coommerermereireerissesesssesesssessssssssssses | e . 2 1FE 572,890 |...119.239 596,195 500,000 552,077 0 (7,264) 0 0 ... 5.000 |...... 3.180 01/06/2017. | 05/15/2029.
597495 BV 1 |MIDLAND CNTY TX FRESH WTR SPLY........ccostrirrirmmrerimneeesssesesnsesessesssssnnes | e [ [ 1] {151 = [ 1,000,000 |...100.368 | ......cc.c.c... 1,003,680 1,000,000 1,000,000 0 0 0 0. 3.310 | ... 3.310 11/21/2019. | 09/15/2040.
603827 ZH 2 | MINNEAPOLIS-SAINT PAUL MN META......cooovumreomnrenmsresssesssssesesssesessssnses | e | | 1FE 283,573 |...114.449 286,123 250,000 270,088 0 (4,676) 0 0. 5.000 |...... 2.850 01/10/2017. | 01/01/2024.
64990F PV 0 |NEW YORK ST DORM AUTH ST PERSO.........ocosurvirmeercreiieeiriessinenessennees | cereens . 2| TFE| oo 2,245,720 |..112.192 | ....cccoevneen. 2,243,840 2,000,000 2,245,720 0 0 0 0. 4.000 |..... 2.600 12/19/2019. | 02/15/2047.
67919P PP 2 | OKLAHOMA ST WTR RESOURCE BRD R.......cocvvvuurrimereeserrisesrisseseissenenns | cvveees [0 (SRR IS {151 = [ 1,000,000 |...100.076 | ...............1,000,760 1,000,000 1,000,000 0 0 0 0. 1.730 | ...... 1.730 12/04/2019. | 04/01/2022.
76222F EA 2 |RHODE ISLAND INFRASTRUCTURE BA JEVSTOR (R VPRI (PP 1FE]| ... 1,505,000 | ..... 99.431 | ...............1,496,437 1,505,000 1,505,000 0 0 0 0. 2.168 | ... 2.160 12/05/2019. | 10/01/2025.
79560Q DC 9 [SALT LAKE CITY UT SALES TAX RE......ccomiiimmriiimnrrinssrissssesssessssssssssssssnns | ceveens . 2| v 1FE 717,210 |...121.286 727,716 600,000 689,677 0 (11,358) 0 0. 5.000 | ... 2.670 06/23/2017. | 02/01/2036.
79575E AR 9 | SALT VERDE AZ FINANCIAL CORP S........cosmivirmeienniienirinsesesessessessisnnns | coveees U0 [OURPPPOOON N IOV 2FE 2 129.556 | ..ovvvrrnns 4,534,460 3,500,000 3,135,116 0 20,004 0 0. 5.000 |...... 6.250 04/05/2011. | 12/01/2032.
79765R 4R 7 | SAN FRANCISCO CITY & CNTY CA P....ccvvirrrrircrriireeriiscsrisssseesssesesssessssneens | coveens | 1FE]| .......eeo.......580,000 | ..... 99.961 579,774 580,000 580,000 0 0 0 0 ... 2371 | ... 2.370 12/13/2019.| 11/01/2026.
87638Q FT 1 | TARRANT CNTY TX CULTURAL EDU F......osservernrernenrinenessenessesssssesssssnes | e . 2| 1FE]| .... 2,020,940 |...107.243 ...2,144,860 2,000,000 2,004,556 0 (2,272) 0 0 ... 5.000 | ...... 4.870 06/08/2011. | 11/15/2030.
91335V KF 2 |UNIV OF PITTSBURGH PA OF THE C JROPTO (VR PR I PO 1FE ..1,057,070 |...105.639 ,056,390 1,000,000 1,056,710 0 (360) 0 0. 3.246 | ... 2.180 .0 | 12/13/2019. | 09/15/2025.
914119 V7 4 |UNIV OF CINCINNATI OH RECPTS.......ommrrineerenresinsisissesessssesessssssssssssssnes | e . 2 1FE]| ... 1,000,000 |..... 97.978 979,780 1,000,000 1,000,000 0 0 0 0 3254 | ... 3.250 . .0 | 11/21/2019.| 06/01/2039.
919112 DT 6 | VALDOSTA & LOWNDES CNTY GA HOS.......coccouuiimmiminsisiisssressssssssssssssssssssss | eonnens . 2] 1= 2,672,950 |..106.772 | ..occoourreene 2,669,300 2,500,000 2,536,730 0 (19,856) 0 0 | 5.000 |..... 4.120 |AO...... | veererree 31,250 | covvvreee 125,000 | 02/17/2012.] 10/01/2041.
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligation: v 21,171,518 XXX 30,971,106 27,365,000 27,623,754 0 (44,647) 0 0] XXX XXX XXX | 191,279 | oo 801,250 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Ag: and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
313205 AL 3 [UMBS - POOL SBBO2T........ccvovmrreirrrisisiissneeesssesesssssssssssssssessssssessssssssssnsss | covsnns [ 4. 1FE| oo 2,974,313 |..102525 | ............... 2,973,244 2,900,000 2,974,313 0 0 0 (VI 3.000 | ... 2.370 | MON... 12/13/2019.| 01/01/2035.
313398 PS8 |UMBS - POOL QA3133......coouiriemriimmrresienssiessissesssssssessesssssessssnessssssnsesss | coneees [ 41 ... {151= [ 3,483,046 |...102.966 | ............... 3,481,383 3,381,085 3,483,046 0 0 0 0. 3.500 | ...... 2.700 | MON... 11/21/2019.| 09/01/2049.
31400H  JW 4 [UMBS = POOL BNT176.......crveveerrmereeesssmseneesesssssesssssssssssssssssssssssssssssssssssseses. | aneeees | | {151 = [ 1,225,537 |...106.479 1,174,343 1,223,931 0 (12,947) 0 0. 4500 |..... 2.790 |MON... | .. 03/13/2019. | 11/01/2048.
3140Q9 5B 5 [UMBS - POOL CA2641.........oorivmerermsereseesisssssssssesessssessssssssssssssssssssssssnsss. | covsens ] | 1FE 1,082,642 |...105.702 1,038,272 1,082,642 0 (12,330) 0 0. 4500 |..... 3.320 |MON... | .. 03/14/2019. | 11/01/2048.
3140QB  JC 3 |UMBS - POOL CA3858...........ocooomrveesrinneessessnsessssssssssesssessssssssssssssssssssssnss | aneeees el | 1FE 4,952,076 | ...104.522 4,740,955 4,952,076 0 0 0 0. 3500 | ... 2.560 |MON... | .. 12/13/2019.| 07/01/2049.
3140X4  TF 3 |UMBS - POOL FIMT449.........cooecoririiinreineniiisessiesessisssesseesssssssisssssssssssesss | coveees | | {151= [ 1,436,207 |...102.955 1,392,686 1,436,207 0 (621) 0 0. 3.500 | ...... 2.890 [MON... |.. 10/24/2019.| 09/01/2049.
31418D  HD 7 [UMBS - POOL MA3B27.......ccocuuierenmsresssssssssssssssssessssssssssssssssssssssssssssssssssnes | coveens o 4] ... 1= 3,428,727 |..100.923 | ........cooc... 3,431,179 3,399,776 3,428,658 0 (69) 0 0 ... 2500 | ...... 2.270 |MON... | .. 11/21/2019. | 11/01/2034.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities ....18,582,548 XXX 18,622,940 ..18,027 117 ...18,580,873 0 (25,967) 0 0 XXX XXX XXX XXX XXX
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SCHEDULE D - PART 1

ng-Term BONDS Owned December 31 of Current Year

Showing all Lo
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
9} nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.J/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
3199999. Total - U.S. Special Revenue & Special Assessment Obligations...........u..uerreuurreesneresssssrisssssinsssesssssssssssssseesssssesesnes | conssseeeaad 46,354,066 XXX [ e 49,594,046 | ............. 45,392,117 | oo 46,204,627 0 (70,614) 0 0] XXX XXX XXX [ covveeens 241,662 | ......... 871,690 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation
110122 BZ 0 [BRISTOL-MYERS SQUIBB CO........cosmrrermerremmreeseerssessissessessseesssssesssssssssaess | cevenns ...103.105 515,527 500,000 498,301 0 241 0 0. 2.900 05/07/2019. | 07/26/2024.
125523 AF 7 [CIGNA CORP........oimriiieiieities it ssssssssss st esssssssssssas | cosenas ...104.381 1,000,000 999,573 0 103 0 0. 3.750 09/06/2018. | 07/15/2023.
26442C  AS 3 | DUKE ENERGY CAROLINAS.........cooevveierriirriinnerisesssssessiseessisssesssesssssenss | coveens ..103.092 | ...............1,804,122 1,750,000 1,715,479 0 3,472 0 0 2.950 03/19/2019. | 12/01/2026.
31428X BV 7 |FEDEX CORP.....cooomrrrrirrreincrnieesrisesesssenssnssnssssssssssssssssesssssssssnssssssssssnss | coneees | oo | wevsioneen] | cn2FE [ .. 1,990,340 | ...... 99.242 | .oovvvs 1,984,842 2,000,000 1,990,432 0 92 0 0 ... 3.100 12/02/2019. | 08/05/2029.
360271  AJ 9 | FULTON FINANCIAL CORP........cosvrreuerrernenssseseessessesssesisssesssssssssssssssssssssnns | e ..106.684 | ..o 2,667,120 2,500,000 2,495,889 0 738 0 (VN 4.500 06/08/2015. | 11/15/2024.
370334  CD 4 | GENERAL MILLS INC.....oerrvieiirreeiiesiisisesisssesissessssesssisssssssssssssssssssssnsss | e ..101.529 507,645 500,000 499,969 0 23 0 0. 3.200 04/03/2018. | 04/16/2021.
38143U  8F 1 [ GOLDMAN SACHS GROUP INC.......cocrmerrvirririnirismeenesessinisessisssessssensssnenns | coveens 2| 1FE 985,470 |...100.937 | ..coocvvvvvnnee 1,009,375 1,000,000 992,710 0 6,125 0 0. 2.875 10/23/2018. | 02/25/2021.
42824C  BE 8 |HP ENTERPRISE CO......oomvvrviurriiieeicessessssesssssssssssseesssesssssessssssessssssesss | wonnee | oo | coneeesenns 1] 2FE | o 1,000,510 | ..... 99.998 999,986 1,000,000 1,000,507 0 (3) 0 0 2.250 12/13/2019. | 04/01/2023.
459200  JY 8 |IBM CORP.......coomreeerriesrirsesrissesesssesssssessssssesssssesssssssssssssssssssssssesssnsssssen. | seneen | oo | wevenneen T [ v 1FE ...103.594 ...4,143,780 4,000,000 4,137,712 0 (1,168) 0 0. 3.000 12/13/2019. | 05/15/2024.
46647P  AM 8 [ JPMORGAN CHASE & CO......cooveorerirrrireeriisseeesseesssssessssssssssesesssesssnsssess. | wenene | oo [ vveeeneens | i 1FE ...106.064 ..1,060,646 1,000,000 977,915 0 1,985 0 0 ... 3.509 02/21/2019. | 01/23/2029.
59217G  CT 4 |MET LIFE GLOB FUNDING L.....ccrrvvverrmnrrreesrsseeesessssensssesssssssssessssssesssssssnnss | eoveeen | oo | onssseennnes | oonnes 1FE ...105.876 794,076 750,000 756,840 0 (1,403) 0 0. 3.600 02/01/2019. | 01/11/2024.
61746B  DQ 6 | MORGAN STANLEY......cocosmiremiemerecriieerminsereseensssesssssessssssessssessssmessssnenss. | seveeen | oo | wvvvenneen T | s 1FE ...106.128 795,962 750,000 763,163 0 (2,444) 0 0. 3.875 02/07/2019. | 04/29/2024.
682450 AB 6 | ONEBEACON US HOLDINGS IN........covuvrrrrimerriserersenesnessesssssssssssesssssensssnees | sevene | oo [ evveneenT [ v 1FE . 103424 | oo 3,102,744 3,000,000 3,009,146 0 (2,940) 0 0 ... 4.600 11/07/2012. | 11/09/2022.
693304 AT 4 |PECO ENERGY CO...coevverrriirrreirnerisinssrissesessneesssssssssssssssssesssssessssssssnnesss | soeneee | oo | sveverneend | v 1FE 1,457,880 |...104.578 1,500,000 1,465,270 0 5,308 0 0 ... 3.150 08/08/2018. | 10/15/2025.
749607  AC 1 | RLICORP......cooiiieriiseities ittt ssssssssssssnsnns | cieees JOO I R 2FE| ... 5,026,350 |...106.139 5,000,000 5,011,233 0 (2,709) 0 0. 4.875 09/26/2013. | 09/15/2023.
828807 DF 1 | SIMON PROPERTY GROUP LP........ovvviiririmrreimeresierssssessisssesssssssssessssns | wevnnee | oo | oveevveens 1] TFE | oo 989,300 | ..... 98.186 1,000,000 989,584 0 284 0 0. 2450 09/04/2019. | 09/13/2029.
89214P  BD 0 | TOWNEBANK/PORTSMOUTH VA........commiiiimmerereresessisnessesssesesssesssssssssness | aveeees 2| 2FE | v 4,000,000 |...101.330 4,000,000 4,000,000 0 0 0 0 ... 4.500 07/12/2017. | 07/30/2027.
91324P DR 0 | UNITEDHEALTH GROUP INC......ooooeervveeeerisseeeeeseseeesssessssssssessssssssssesssinss | coneens | oo | evvviiienns 1] 1FE 3,027,060 |...101.355 3,000,000 3,026,872 0 (188) 0 0. 2.375 12/16/2019. | 08/15/2024.
950000 2C 6 | WELLS FARGO & COMPANY........oeoveurrririniriseressnseessssssssnssssssesessssesssnnnsess. | wenese | oo [ vvmenrenes | e 1FE 2,030,620 |...105.379 2,000,000 2,025,558 0 (5,062) 0 0. 3.750 02/21/2019. | 01/24/2024.
976826 BM 8 | WISCONSIN POWER & LIGHT.......covcomrrererriimeriiinesisesssssessisesssssesesseensss | e U RPN N IO TFE| sl 6,215,440 | ...102.663 6,000,000 6,213,842 0 (1,598) 0 0. 3.000 12/13/2019.| 07/01/2029.
614810  AB 5 |MONTPELIER RE HOLDINGS L.......oosiviesiiiiisieisisessisssessssssssssssssssssssssssssssssss | e [o] 1] 1= 3,008,010 |...106.175 | ..occovvrreens 3,185,250 3,000,000 3,002,598 0 (859) 0 0 ... 4.700 10/02/2012. | 10/15/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation ....45,599,319 XXX 46,833,629 ..45,250,000 ...45,572,593 0 (3) 0 0] XXX XXX XXX ,087,525 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
065404 BB 0 | BANK 18-BNT0 AD........oooiiriuriimiresceesesssissssssessssesssssesssssesssssssssssssensss | e 2 e TFM| e 5,446,484 | ...107.845 5,000,000 5,441,426 0 (5,058) 0 0. 3.688 11/21/2019. | 02/15/2061.
06540X  BF 7 | BANK 19-BN22 A3.........osirvieriiesssisssissessssssssesssssssssssssssssssssssssssssssssssssns | snvvees 2 M| e 1,514,987 | ..... 99.670 1,500,000 1,514,799 0 (188) 0 0 ... 2.726 10/25/2019. | 11/15/2062.
08162C AD 2 |BENCHMARK MORTGAGE TRUST 18-B6 Ad.......c.cosvererrerrinerrinseresnsesesisenns | cevenns 2] . 1FM 3,130,662 |...112.015 . 2,764,000 3,129,177 0 (1,485) 0 0 ... 4.261 12/13/2019.| 10/10/2051.
125039 AF 4 |CD COMMERCIAL MORTGAGE TRUST 17-CD6 A5 2] 1FM .1,287,418 | ..105.307 ,316,338 1,250,000 1,280,075 0 (3,580) 0 0. 3.456 11/13/2017. | 11/13/2050.
95001X  BA 3 |WELLS FARGO COMMERCIAL MORTGAG 19-C50 A.......vvvrnniiiissiisssiisinnins | csseees 2] 1FM] ... 1,514,904 |..104.764 | .............1,571,460 1,500,000 1,513,971 0 (933) 0 0] 3.466 04/29/2019. | 05/15/2052.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMIES. ..o ssssssssssesssssssnsis | seessisssans 12,894,455 XXX e 12,871,193 [ .o 12,014,000 | ............ 12,879,448 0 (11,244) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
26251L  AC 8 |DRYDEN SENIOR LOAN FUND 18-B4A A.........commrvemrrrernnsriinnesissseeessssesssness | e 2| 1FE | oo 1,000,000 | ..... 98.708 987,081 1,000,000 1,000,000 0 0 0 0. 2.973 03/20/2018. | 04/18/2031.
36256G AD 1 [GM FINANCIAL AUTOMOBILE LEASIN 18-3 A3.......cooeveemerriinrriinreiranerenienenes | cvvenns 2| v 1FE 499,961 |...100.491 502,459 500,000 499,990 0 24 0 0. 3.180 09/18/2018. | 06/21/2021.
38013F  AD 3 | GM FINANCIAL SECURITIZED TERM 18-4 A3........ccocccvuinmirnunnsniiinsinessssmnsssesnes | e 2] 1= 3,560,156 |..101.692 | .....cccoooeen. 3,559,226 3,500,000 3,557,822 0 (2,334) 0 0 | 3.210 12/10/2019. | 10/16/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNHES.........c.oviieeiereieieieeicece e esiesesesesesesensenes | cersiesaenas 5,060,117 XXX | 5,048,766 5,000,000 5,057,812 0 (2,310) 0 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) ....63,553,891 XXX 64,753,588 | .....cooeeen. 62,264,000 | ............ 63,509,853 0 (13,557) 0 0] XXX XXX XXX | .........559,969 | ...... 1,240,575 XXX XXX
Hybrid Securities - Issuer Obligations
46625H HA 1 | JPMORGAN CHASE & CO......cooooriririirireiresnisieessisesssssesesssessssssssssssssssns | onnees 2| 2FE | o 3,552,400 |...100.625 | .............. 3,445,400 3,424,000 3,424,000 0 0 0 0. 5405 | ....7.180 [JAJO...| ...........32,390 | ......... 208,241 | 08/24/2011.| 12/29/2049.
59156R  BP 2 [ METLIFE INC....cooiisiiruusiremsrnsssssesssssssssssnssssssssssssssssnssssesssssssssssssessssssssses | cossens 2] 2FE | v 2,521,875 |...101.250 2,500,000 2,502,425 0 (5,140) 0 0 ... 5.250 ....131,250 | 11/23/2015. | 12/29/2049.
4299999. Hybrid Securities - Issuer Obligation: 6,074,275 XXX 5,924,000 5,926,425 0 (5,140) 0 0] XXX ....339,491 XXX XXX
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4899999.  Total - HYDIid SECUNMIES. ... .vveeuurrressirressseresissisessesssssseres s s e st e snnie | snsseessaseend 6,074,275 P, S 5,976,650 5,924,000 5,926,425 0 (5,140 0 0] XXX XXX XXX [ e 38,223 | ......... 339,491 XXX XXX
Unaffiliated Bank Loans - Acquired
00076V AQ 3 |ABG INTERMEDIATE HOLDINGS 2 TL B.......covurrverereerserenceesseesnissesesssenenns | aveeees . 2| 4FE 651,859 | ...100.208 657,456 656,092 653,536 29,489 767 0 (VN 5299 | ... 5.460 | MON... 10/30/2018. | 09/27/2024.
00187U  AE 8 | AP EXHAUST ACQUISITION LLC TL B..coovuuvrvveeernrrrrisnsersesisssssessessssssessseees | ceveees e | 6FE 72,623 | ..... 44.167 72,623 164,428 72,623 15,143 610 90,939 (N 6.901 | ... 7.410 | FMAN. | .. 05/09/2017. | 05/10/2024.
00215K  AB 2 | ASP CHROMAFLO INTERMEDIATE HOLD TL 2L.......cccoomimmrvieeisirrrriceiisssnnniieins | coveees . 2| 5FE 132,883 | ..... 96.000 129,312 134,700 129,312 (1,723) (575) 0 0. 9.799 |...10.140 |MON... |.. 03/23/2017. | 11/18/2024.
00215P  AC 9 | ASP MCS ACQUISITION TL B....ccovrrirerrrrnsmeeriseeesssensssessssssesssssessssssssssesnes | sveeees i | | 6FE 223,030 | ... 46.400 236,560 509,828 223,030 94,955 0 287,529 0. 6.637 |...29.910 | MJSD.. 05/12/2017. | 05/20/2024.
00216U  AC 7 [ASP UNIFRAX HOLDINGS INC TL B......cvovrrrirmerenserissenessessisssssisssesssssenss | ceveens . 2| 4FE 704,173 | ... 91.225 658,853 722,229 658,853 (46,484) 1,296 0 0 5.694 | ... 6.210 |MJSD.. | .. 06/12/2019. | 12/12/2025.
00241Y  AQ 7 |AVSC HOLDING CORP TL 2L....ccossivirrrirrenrirmnsiessseeessseeesssssesssssssssesssssensss | asveees . 2 5FE 598,180 | ..... 94.000 566,538 602,700 566,538 (12,937) 883 0 0. 9.159 | ...... 9.270 | FMAN. | .. 02/23/2018. | 09/01/2025.
00241Y AR 5 | AVSC HOLDING CORP TL B......ccooumrerrnrriisirisnresnenessesssssnessisnesessssssssnenns | coveees . 2| 4FE 469,361 | ..... 99.750 477,703 478,900 469,645 0 285 0 (N 6.486 | ...... 6.930 |JAJO... | .. 11/15/2019. | 10/15/2026.
00769E  AS 9 | ADVANTAGE SALES & MARKETING TL B.......ooerveumreereresieerisensssnenessnenees | cveeees . 2| 4FE 971,99 | ... 96.575 957,860 991,830 957,860 82,409 4,373 0 0. 5.049 | ... 5.450 |MON... | .. 08/01/2017. | 07/23/2021.
00769E AW 0 | ADVANTAGE SALES & MARKETING TL B2.......ccvuumrrerrererrerrissenesssenesssenens | cvveees . 2| 4FE 979,230 | ..... 96.458 973,758 1,009,515 973,758 78,546 6,110 0 0. 5.049 | ... 5.630 |MON... | .. 04/26/2017. | 07/23/2021.
00900Y AD 8 |AIMBRIDGE ACQUISITION CO INC TL B 1L R 2| 4FE 228,553 | ...100.750 230,844 229,126 228,598 0 44 0 (I 5542 | ... 5.650 | MON... 10/23/2019. | 02/02/2026.
00956F  AM 2 | AIRXHOLDINGS INC TL.oouivirrirrenrisiiensiiseeissssssssssssssssssssssssssssssssessssssenss | ssveees . 2| 4FE 745,550 | ..... 97.750 735,948 752,888 735,299 23,228 1,283 0 0 ... 6.299 | ...... 6.530 [MON... |.. 09/03/2019. | 04/28/2025.
01373Y  AB 8 | ALCHEMY US HOLDCO 1 LLC TL Buvvvvevrrrareeeesmsereesesssenessssssssesssssssssenenes | svveees . 2| 4FE 505,433 | ..... 98.063 502,170 512,089 502,170 (4,144) 839 0 0. 7.239 | ... 7.570 [MON... | .. 06/06/2019. | 10/10/2025.
01860Y AJ 1 | ALLIANCE HEALTHCARE SERVICES TL B......vvurrrrerrreneeesseresssesssssesesnnse | ceveees . 2| AFE | o 1,795,226 | ..... 92.000 | .oovrrerennr 1,668,291 1,813,360 1,668,291 (108,664) 3,088 0 0 6.299 | ...... 6.470 [MON... | .. 10/20/2017. | 10/24/2023.
03167D AH 7 [AMNEAL PHARMACEUTICALS LLC TL B...cvioeeeereierereiseserissseesssesesnenes | ceveens . 2| AFE 115,518 | ..... 89.550 136,330 152,239 116,447 0 1,020 0 (VN 5312 |...11.250 |[MON... | .. 10/17/2019. | 05/04/2025.
04761P  AF 2 | ATKINS NUTRITIONALS HOLDINGS TL B......covsvrrevmrrirereieeeisssrisssesssseenns | cnveens . 2| 4FE 152,733 | ...100.625 154,459 153,500 152,747 0 15 0 (N 5734 | ... 5.920 |JAJO... | .. 11/04/2019. | 07/07/2024.
05349U  BC 5 [AVAYAINC TL Bu.oiourieireiiriiieriiiessiesssessesessesssssesssisssssssesssssessssssssssens | coveens . 2| 4FE 891,339 | ..... 97.950 882,235 900,699 882,235 10,578 2,831 0 0 5989 |..... 6.250 | MON... 12/12/2018. | 12/15/2024.
05543C  AC 0 |BOBS DISCOUNT FURNITURE TL.....ovveuummmreeesmmnnnesseesssnsesssesssseesssssssssenees | ceveees . 2| 4FE 186,205 | ..... 96.000 179,655 187,141 179,655 6,713 310 0 0. 7.049 | ... 7170 |MON... | .. 06/12/2018. | 08/14/2023.
05850D AB 7 |BALL METALPACK FINCO LLC TL B 2L.....cvveeerrrereeeeoeneneeeessssseeeeeesssssenssessnns | ceveees . 2 5FE 271,241 | ... 79.833 220,100 275,700 220,100 (51,745) 1,198 0 0..10.658 |...10.960 |FMAN. |.. 07/30/2018. | 07/31/2026.
05850F AB 2 |BALL METALPACK FINCOLLC TL B..oossiiierererneerisinsieineeessseeesssssssssssessns | aeveens . 2| AFE | o 1,291,645 | ..... 87.750 | oovvvvrns 1,139,114 1,298,136 1,139,114 (119,648) 2,847 0 0. 6.408 | ...... 6.480 | FMAN. | .. 07/26/2018. | 07/31/2025.
08948E AB 3 |BIGRIVER STEELLLC TL Buuuivoreerreiiiensiinssiissesissssessssssssssssssssssssssnnsss | ssvvens . 2| 4FE 648,763 | ..... 99.750 653,678 655,316 650,013 6,757 (3,837) 0 0 ... 6.944 | ... 7.180 [MJSD..| .. 08/15/2017. | 08/23/2023.
10524M AN 7 [BRAND ENERGY TL.ouuvvoerivoiresieseisiesssssssssssssssssssssssssssssssssssssssssssssssnssss | svsnons . 2| AFE | o 1,166,215 | ..... 99.625 | ..ovvvvrens 1,173,578 1,177,995 1,173,578 56,335 1,269 0 0 6.293 | ...... 6.350 [JAJO...|.. 06/16/2017. | 06/21/2024.
10566U AC 2 | BRAVE PARENT HOLDINGS INC TL R 2| 4FE 831,960 | ..... 97.417 812,857 834,410 812,857 9,519 228 0 (- 5927 | ... 6.010 | JAJO... 10/01/2018. | 04/18/2025.
11823L  AH 8 |HERCULES (BUCKEYE) MERGER SUB LLC TL.....vsurrvveeermnnrerienrnnnnssesssnnens [ ceveees . 2| s 3FE 213,428 |...100.792 216,199 214,500 213,428 0 0 0 0. 4530 |...... 4.680 |[MON... | .. 10/16/2019. | 11/01/2026.
12509E AB 6 | CCS-CMGC HOLDINGS INC TL...oourvorrreerrnreissnssisssssissssesssessssssesssssssssssssssssss | venes . 2| 4FE 635,399 | ..... 97.500 625,772 641,817 625,772 4,877 1,592 0 0. 7299 | ... 7.550 [MON... |.. 09/25/2018. | 10/01/2025.
15672U  AC 2 |CERENCE INC TL B....sssirevveerresecessicossscssssssesssesssisssssssssssssssssssssssssssesssssssnns | e . 2| 4FE 435,690 | ..... 94.750 439,166 463,500 436,659 0 969 0 0. 7.780 | ...... 9.400 |MON... | .. 09/27/2019. | 10/01/2024.
16308T AB 7 | DAIRYLAND USA CORP(CHEFS WAREHOUSE) TL......cccommmreererrerneerrinserenns | cevenne . 2| s 4FE 758,928 | ..... 99.875 757,979 758,928 757,979 6,011 0 0 0. 5.300 | ... 5.620 |MON... | .. 12/13/2017.| 06/22/2022.
17026C AC 1 |CHLOE OX PARENTLLC TLB R 2| 4FE| ... 1,372,868 | ..... 99.375 1,371,240 1,362,670 (10,024) (189) 0 0. 6.444 | ... 6.560 | MJSD.. 07/12/2018. | 12/23/2024.
20038G  AB 4 | COMFORT HOLDING (INNOCOR) TL.....coorrrvieemmrrereessmnnssseessmsesssesssssessees | oo . 2 5FE| ... 1,109,798 | ..... 99.313 | oo 1,121,008 1,113,307 66,450 (2,668) 0 (N 6.549 | ...... 6.700 |MON... | .. 01/25/2018. | 02/05/2024.
20363A AF 3 | COMMUNITY CARE HEALTH NETWORK TL....cooorervurmrrmemereissressenessessinnes | coveees . 2| 4FE 731,990 | ..... 98.500 722,818 733,825 722,818 10,971 38 0 (N 6.549 | ...... 6.630 |MON... | .. 02/09/2018. | 02/17/2025.
21038K  AE 7 | CONSTELLIS HOLDINGS LLC TL B....cooorreereeeemneeeeeessssseeessssssseessessssssessseses | cevenes . 2] . 6FE 510,185 | ..... 40.000 510,185 1,275,463 510,185 63,152 0 | e 764,646 | ....ooovvvrien 0 ... 6.927 |...34.020 [JAJO...| .. 04/18/2017. | 04/21/2024.
21038K  AG 2 [CONSTELLIS HOLDINGS LLC TL 2L..cuirieeeeineeeeeessenseeeeessssnseessesssssesseessnns | ceveees . 2| 6FE 103,215 | ....... 7.500 103,215 1,376,200 103,215 71,852 0. 1,269,146 | .ccovvvrrienen 0...10.927 |..147.600 |JAJO...|.. 04/18/2017. | 04/21/2025.
22051U  AM 7 [VERTIV INTERMEDIATE TL B...ooovrveeorrnieeeeeosnseeseessssssesssssssssesssssssssesssens | covenes . 2| AFE 726,970 | ..... 99.661 746,912 749,453 741,987 60,861 2,872 0 (VI 5927 | ... 6.220 | JAJO... | .. 09/30/2016. | 11/30/2023.
23243F  AB 1 | CYANCO INTERMEDIATE CORP TL.....covvrverrmmrrreessmssesssesssssssssssssssesssssssnns | svveees . 2| 4FE 865,840 | ...100.125 869,095 868,010 867,854 29,572 1,376 0 0 5299 | ... 5.350 | MON... 03/08/2018. | 03/16/2025.
24022K  AB 5 | DCERT BUYER INC TL Luuuiiuueceierreeiiesssosesssssssessesesssesssssesssssssssssssssssnssss | onvenes . 2| 4FE 811,466 |...100.225 815,330 813,500 811,483 0 17 0 0. 5799 | ... 5.910 |MON... | .. 08/08/2019. | 10/16/2026.
24701P  AC 0 [DELIVER BUYER INC TL B...ooevvvoecrvieeeresssesesssesessissesssssssssssssssssssssssssssns | svvonns . 2| 4FE 724,943 |...100.438 735,063 731,857 729,803 14,620 (1,109) 0 0. 6.944 | ... 7.040 |MJSD.. | .. 05/11/2018. | 05/01/2024.
252778 AB 4 | DIAMOND SPORTS GROUP LLC TL Bu...oorierririreiissneeisssssesesssissssssssseesnes | covenns . 2| 3FE 619,129 | ... 99.792 620,946 622,241 619,266 0 144 0 0. 5.030 | ... 5.180 |MON... | .. 07/18/2019. | 08/24/2026.
28031F  AD 2 | EDGEWATER GENERATION LLC TL B...ovvverrmrrreeernenesnessssesssesssssesssssssnns | coveees . 2| 3FE 495,622 | ..... 95.500 475,101 497,487 475,101 (20,521) 9 0 (N 5549 | ... 5.680 |MON... | .. 08/01/2019. | 12/13/2025.
292160  AC 1 [EMPLOYBRIDGE LLC TL Bu..ooouuieverrveiiessiissessesssessssssssesssssssssssssesssssssssssnsss | soseens . 2| s 4FE 784,500 | ..... 98.083 775,962 791,128 775,962 (782) 2,944 0 () - 6.444 | ... 6.560 |MJSD.. | .. 12/12/2018. | 04/18/2025.
29279 AB 8 | ELECTRICAL COMPONENTS INTERNATIONAL TL.....oooomrrvimmrrirmenesncrensnnes | ceveens . 2| 4FE 983,146 | ..... 92.000 913,631 993,077 913,631 (48,453) 3,823 0 0. 6.194 | ... 6.370 | MJSD.. | . 06/22/2018. | 06/26/2025.
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29279 AF 9 |ELECTRICAL COMPONENTS INTL TL 2L....ccvvveermmereereessnsreneessssseessessssnseeees | svveees . 2 5FE 907,382 | ..... 86.000 830,158 965,300 830,158 (87,286) 10,062 0 0...10.444 |..11.590 | MJSD..| .ccoeorrrrurenn 280 | ... 107,214 | 06/22/2018. | 06/26/2026.
293730  AC 5 [ENTERPRISE HEALTHCARE TL.....coovvvvorrrieseesioessessesssseesessessesssssssssssssssssnes | svvnnns . 2| 4FE 938,248 | ..... 85.050 799,979 940,599 799,979 (75,522) 1,096 0 0. 5549 | ... 5.630 |MON... | .. 09/28/2018. | 10/10/2025.
31850F AT 9 | FIRST AMERICAN PAYMENT SYSTEM TL.....cooumirrerreriieerinseesessseeesssessssness | e i | e | AFE | o 1,074,401 | ..... 98.875 | .covvrveens 1,073,045 1,085,254 1,073,045 (2,776) 1,849 0 0. 6.806 | ...... 7.040 [JAJO...| .. 01/03/2017. | 01/05/2024.
34721H AB 5 [FORT DEARBOORN (FORTRESS) TL......osvruurmrriirrriimeressneressessisssssssssesssnns | covenns . 2| 4FE 232,534 | ... 96.250 234,238 243,364 234,238 4,962 2,129 0 0. 5.908 | ... 6.980 | JAJO... | .. 11/15/2018.| 10/19/2023.
36165Y AB 6 | GCEOS BUYERINC TL Bu..ooouerierrieissiiiessiisssissssssssesssssessssssssssssssssssssenssss | snvvens . 2| 4FE 550,749 | ..... 97.167 551,698 567,783 551,698 (2,254) 2,716 0 0 6.299 | ...... 6.910 |MON... | .. 06/29/2018. | 08/01/2025.
37249U AN 6 | GENTIVA HEALTH SERVICES INC TL.....ovveermnrrreeemmneneesesssssenesssssssenssssssnns | cevenes . 2| 4FE 742,011 |...100.438 752,083 748,803 744,346 16,076 1,365 0 0. 5562 | ... 5.760 | MON... 06/12/2019. | 07/02/2025.
37610G  AB 4 |RECORDED BOOKS INC TL.....ovoeouuumrreeeemmmeeseeessnneessessssssesssessssssesssessssnsenes | ceveees . 2| 4FE 337,867 |...100.250 342,133 341,280 339,409 2,776 1,350 0 0. 6.299 | ... 6.500 |MON... |.. 08/10/2018. | 08/29/2025.
38019U  AB 8 [GOWIRELESS INC TL Bu...cvveermmreveeiinenssisssssessssssssessssssssssssssssssssssssssns | coveees . 2| 4FE 500,029 | ..... 95.833 484,033 505,080 484,033 (5,992) 1,084 0 0 8299 | ... 8.500 |MON... |.. 12121/2017.| 12/22/2024.
38750B  AB 3 | GRANITE GENERATION LLC TL Bu...civveerrmrrrresminenresesssenesesssssssssesssssennnes | svveees . 2| IFE| e 1,082,763 | ..... 99.000 | ..oovvvvrrnr 1,082,763 1,093,700 1,082,763 (108) 108 0 0. 5.549 | ...... 5.790 [MON... |.. 11/01/2019. | 11/09/2026.
40426B  AC 1 [HENRY COLLC TL Bu.ooosiivoeierrioensiissessssssssessssssessssssssssssssssssesssssssssssssssssssns | svssens . 2| 4FE 590,527 | ...100.208 594,729 593,494 592,700 20,280 (790) 0 0. 5799 | ... 5.900 |MON... | .. 09/30/2016. | 10/05/2023.
40435Y  AB 2 [PATRIOT CONTAINER CORP TL....rvvveurmmrreeeemsmnereeeesssseesssssssssessssssssnsessssess | sevenes . 2| AFE | o 1,056,772 | ..... 99.375 | oovvrvens 1,055,444 1,062,083 1,055,444 23,856 1,401 0 0. 5299 | ... 5410 |MON... | .. 03/16/2018. | 03/20/2025.
42329D AF 4 | ASP MWI MERGER SUB INC (HELIX) TL R 2| 4FE 79,481 | ..... 95.000 79,691 83,885 79,604 0 133 0 (I 569% | ... 7.050 | MJSD.. 10/21/2019. | 09/30/2024.
43455)  AS 7 |HOFFMASTER GROUP INC TL 2L .cevvoeeeeeeeeeeeeeeesesseessesesssessessssssssseseeenes | svvenes RS I 5FE 663,727 | ..... 96.250 662,008 687,800 662,008 (16,365) 3,623 0 01..11.299 |...11.800 | MON... | .. 11/09/2016. | 11/21/2024.
43455 AT 5 |HOFFMASTER GROUP INC TL.....cvivorurrivremssissssssssesssssessssssssssssssssssssssssssssss | ienes . 2| 4FE 137,972 | ..... 99.375 138,357 139,228 138,357 1,648 271 0 0. 5799 | ... 5.930 |MON... | .. 08/13/2018. | 11/21/2023.
44325H  AB 4 |VIVID SEATS (HOYA MIDCO LLC) TL B.oooovveeeeeeerrrereeeesssseeesesssssseeessssssnses | e . 2| AFE | o 1,238,304 | ..... 99.375 | oovvvvens 1,239,864 1,247,662 1,239,864 54,125 2,542 0 0 5299 | ... 5.400 [MON... | .. 06/27/2017. | 06/30/2024.
44958A  AJ 6 [IGINVESTMENTS HOLDINGS LLC TL..vvourveererermeresiesiisseesisseeessseessseenes | ceveens . 2| AFE 305,165 | ...100.300 307,619 306,699 306,072 7,725 550 0 (N 5799 | ... 5.910 |MON... | .. 05/21/2018. | 05/23/2025.
45321N AB 2 [IMPERVA INC TL 2L.ieeieeeeeereeeeeeeeeeeeesseeeseeseessesseeesssseessesesesssseessesseesesseeens | coneees . 2| 5FE 484,110 | ..... 85.500 418,095 489,000 418,095 (67,083) 1,068 0 (N 9.736 | ...10.020 |JAJO...| .. 11/20/2018.| 01/11/2027.
46049B  AB 7 |[INTERNATIONAL TEXTILE GROUP TL...oorirrrreerrmeerrresssnsesssessssessssesssssenens | ceveees . 2| 4FE 258,430 | ..... 82.000 238,104 290,371 238,104 (21,786) 1,862 0 0 ... 6.780 | ...... 9.850 | MON... 08/13/2019. | 05/01/2024.
46049B  AD 3 |INTERNATIONAL TEXTILE GROUP TL 2L......oveeuirrrreeersnnereeeessssneessessssseenees | cevenes . 2] . 5FE 253,655 | ..... 67.000 175,205 261,500 175,205 (73,816) 596 0 0(...10.780 | ...11.580 |MON... | .. 04/20/2018. | 05/01/2025.
46184G  AB 1 | LUXHOLDCO I (INVISTUS) TLuoootrurreeemmmeeeeeessneeeseesssseessesssssseessesssssssseees | oo . 2| 4FE 182,108 | ..... 96.500 183,650 190,311 182,305 0 238 0 (VN 4.927 | ... 5.890 [JAJO... .. 09/20/2019. | 03/28/2025.
ATUTF AK 3 [JASON INC TL 2Lieoerieeeeeeeeeeeeseeeeseseeseeeeesessesesesesessesssesssesseesesesssesssesssessessesses | eoeeees . 2| s 5FE 226,031 | ..... 64.000 226,031 353,174 226,031 10,802 2,445 | ... 117,875 | oo 0. 9.944 | ...11.550 |MJSD..| .. 07/31/2015. | 06/30/2022.
48234K  AC 6 [K&N PARENT INC TLuouuiiiieriirneisiessissssssssssessssssssssessssssssssssssssssssssssnssssssnnss | svssens . 2| 4FE 147,997 | ..... 83.000 122,004 146,993 122,004 (21,843) (204) 0 0 ... 6.549 | ...... 6.650 [MON... | .. 10/19/2016. | 10/20/2023.
50226B  AD 0 |LSF9 ATLANTIS HOLDINGS LLC TL....rvveerrmmmreeesssmerreesssssseeesssssssssnsssssssssnnees | sseeees . 2| 4FE 509,096 | ..... 92.042 473,315 514,238 473,315 (15,739) 554 0 () - 7735 | ...... 7.860 |MON... | .. 04/21/2017. | 05/01/2023.
51187G AC 6 |WORLDSTRIDES TL B R 2| 4FE 1,017,186 | ..... 99.625 1,015,717 1,019,540 1,015,717 25,298 (248) 0 (- 6.148 | ...... 6.240 | MJSD.. 06/15/2018. | 12/16/2024.
53226D AD 0 [LIGHTHOUSE NETWORK LLC TL Bu....oovurvirmreerneesnnsessnsssisssssisssessssssssssnens | ceveens . 2| 4FE| ... 1,277,088 |...100.250 | ...............1,286,715 1,283,506 1,279,877 12,835 (3,608) 0 0. 6.427 | ...... 6.520 |JAJO... | .. 11/20/2017. | 11/29/2024.
53226G  AG 6 |LIGHTSTONE GENERATION LLC TL B...ccrvvverrmerrreermmsensrssssssesessessssensssesnns | weveees . 2| IFE| e 1,451,811 | ... 91.550 | .coovrvernenns 1,337,584 1,461,042 1,337,584 (43,905) 2,411 0 0. 5.549 | ... 5.800 [MON... |.. 11/15/2018. | 01/30/2024.
53226G  AH 4 [LIGHTSTONE GENERATION LLC TL C...vvvvevrmrrrrrririmcressseneessesnisnessissseesnns | coveens . 2| o 3FE 81,889 | ... 91.550 75,442 82,405 75,442 (2,475) 112 0 0. 5549 | ... 5.810 |MON... | .. 11/15/2018. | 01/30/2024.
55292H AB 9 [MLN US HOLDCO LLC TLuooirvieeserieeerieseeeissessssssesssssssssssssessssssssssessssssssssanns. | svvenns . 2 4FE 864,479 | ..... 94.250 816,814 866,646 816,814 (21,194) 84 0 0. 6.280 | ...... 6.410 |MON... | .. 07/13/2018. | 11/30/2025.
553038 AC 7 |[MHSUBILLC TL2L R 2 5FE 858,726 | ..... 99.563 863,609 867,400 863,609 73,146 1,129 0 0. 9.299 | ...... 9.490 | MON... 08/16/2017. | 09/15/2025.
55336C  AB 8 [MIWINDOWS & DOORS INC TL ALet.uuuivveeermrreriessereesisssesssssssssesssesssneens | ceveees . 2 4FE 766,916 | ..... 99.750 797,202 799,200 767,282 0 366 0 (N 7213 | .. 8.080 |MON... | .. 11/06/2019. | 11/06/2026.
56388V  AC 9 | MANNINGTON MILLS INC TL B...oouvrvrrurirrensissssiisesissssssssesssssssssssssssssssssssss | ssveees . 2| o 4FE 319,712 |...100.125 323,345 322,942 319,917 0 212 0 0. 5944 | ... 6.150 |MJSD.. | .. 07/25/2019. | 08/06/2026.
57810J AC 2 |MAYFIELD AGENCY BORROWER INC TL B......covvuerermerereresieersssesesssenens | cevenns . 2| AFE | o 1,077,988 | ..... 93.000 | .oovrrvrennr 1,016,999 1,093,547 1,016,999 (46,406) 765 0 0 6.299 | ...... 6.730 |MON... | .. 09/04/2019. | 02/28/2025.
60935Q AJ 5 |MONEYGRAM INTERNATIONAL INC TL B...couurverrrrirneeeerseeeesseeesssssssssesesns | s . 2| 4FE 413,410 | ..... 90.000 377,735 419,705 377,735 (36,219) 575 0 0. 7.799 | ... 8.350 |MON... |.. 06/11/2019. | 06/30/2023.
6287IN  AK 1 [NABHOLDINGS LLC TL Bu..vvoorrireeeeerineseessneeeseesssseesssssssssessssssssssesssssss | covenes . 2| AFE 496,542 |...100.000 499,037 499,037 498,548 25576 (487) 0 0. 4944 | ... 5.030 |MJSD.. | .. 06/19/2017. | 07/01/2024.
62924D  AB 0 [NMSC HOLDINGS INC TL Bu.v.cvvveerivrerirresisiessissssssssssssssssssssssssssessssssssssssns | svseens . 2| AFE | o 1,497,344 | ..... 99.125 | covvvvienns 1,498,965 1,512,197 1,498,965 14,186 (4,722) 0 0 ... 6.799 | ...... 6.960 | MON... 06/28/2016. | 04/19/2023.
67U54B  AC 0 | OAK PARENT INC TL...ooirverrrieiresssiesesssssessssessssssesssssssssssssessssessssssesssssssssssns. | iieees . 2| 4FE 753,792 | ..... 97.125 748,029 770,171 744,438 12,468 1,695 0 0 6.299 | ...... 6.680 [MON... |.. 07/23/2019. | 10/26/2023.
68162R  AC 5 [|WEST CORP (OLYMPUS) TLu.wcotuuerreeermmmneeesessssneesssssssssessssssssssessssssssssesssssees | sevenes . 2| AFE | o 1,131,605 | ..... 84.514 964,794 1,141,579 964,794 (82,497) 2,055 0 0. 5927 | ... 6.000 | JAJO... | .. 08/28/2018. | 10/10/2024.
68162R  AD 3 [WEST CORP TL B1...ccossiiiieriireeiriessiisssiisseeessesesssssssssssssssessssssssssssssssnsss | cvvsnns . 2| 4FE 20,069 | ..... 83.594 16,797 20,094 16,797 (1,513) (17) 0 0. 5427 | ... 5.480 |JAJO... | .. 03/28/2018. | 10/10/2024.
68347R  AF 6 [ OPAL ACQUISITION INC TL B.....cvvvurririenriimmereiresrisnesinisesesneseessesssssesssiens | coveens | | AFE | o 1,083,843 | ..... 92.000 | ..ooorrvrnenns 1,283,860 1,395,500 1,083,843 166,762 0 | e 312,801 | oo 0. 7.159 |...16.840 |FMAN. |.. 12/11/2013.| 11/27/2022.
69361C  AJ 0 [PSC INDUSTRIAL OUTSOURCING LP TL B......ccovrerrvmmrvrsererseeressnensssesssnnns | cevenns . 2| s 4FE 471,652 | ... 99.083 472,048 476,416 472,048 8,264 503 0 () - 5489 | ... 5.720 |MON... | .. 10/05/2017.| 10/11/2024.
71913Y AC 6 | PHOENIX SERVICES MERGER SUB LLC TL....ccouuurrermerimmeresmneressneesssnsesesnnne | sveeees . 2| 4FE 321,803 93.333 301,678 323,227 301,678 (14,477) 176 0 0. 5494 | ... 5.630 |MON... | . 07/19/2019. | 03/01/2025.
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72913G  AG 4 [PLH GROUP INC TL Bu..ovorevveeeeeiisrissessissssssssssssssssssssssssssessssssssssssssssssssensss | svssens 2| 4FE 338,904 | ..... 96.000 335,410 349,385 335,410 (5,858) 2,897 0 0. 7.893 | ... 8.670 | FMAN. | ...ccceveens 4213 | 30,469 | 08/01/2018. | 08/07/2023.
74045B AC 1 |PREGIS TOPCO CORP TL Bu....oovorvvveecerieeereessesiesssssesssissessssssssssssssssssssessanns | cnveees 2| 4FE 732,221 | ... 99.969 735,672 735,900 732,677 0 456 0 0 ... 5799 | ... 5.960 07/25/2019. | 07/31/2026.
74274L  AC 1 |PRIORITY PAYMENT SYSTEMS TL....ooiirireeeemmmnnereeeesmmnnenesessssnsenseesssssessssssns | vvnene | oo | svveeseennns | areee 4FE 796,990 | ..... 97.500 792,924 813,256 792,924 (9,449) 2,426 0 0. 6.800 | ...... 7.280 12/28/2016. | 01/03/2023.
76100L  AH 5 |RESEARCH NOW GROUP INC TL B...oovuvievuuiirmnerirneeiseessisssssisssesessssssssnsss | s 2| 4FE 299,618 | ... 99.850 313,805 314,277 303,750 0 1,879 0 (N 7409 | ... 8.260 01/02/2018. | 12/20/2024.
78411E  AC 2 | SPECIALTYCARE INC TLuiioirriiirrieiensisiessssssessssssssssesssssessssssssssssssssssssnnssss | snveees 2| 4FE 98,485 | ..... 96.875 95,887 98,980 95,887 (207) 85 0 0. 5280 | ... 5.390 08/18/2017. | 09/01/2023.
78662T AB 7 | SAGE BORROWCO LLC TL B......ooooreivveeeviieeeeiesssssesssissssssssssssessssssesssssass | e 2| 4FE 427,315 |...100.625 434,329 431,631 427,873 0 578 0 0. 6.549 | ...... 6.790 06/06/2019. | 06/20/2026.
82087U  AH 0 [ SHEARERS FOODS LLC TL...cvoectrureeeessmmneeeeeessssseeeseesssseessssssssseesssssssssessssess | seveees 2| AFE | o 1,214,567 | ..... 99.875 | .coovrvernens 1,216,089 1,217,611 1,214,813 0 253 0 0. 6.049 | ...... 6.240 09/27/2019. | 03/31/2022.
84763N  AB 6 |KPEX HOLDINGS INC (SPECTRUM PLASTIC) T.....oivmrvvumeriirnneeernneessnessesnnes | covvnns 2| 4FE 368,419 | ..... 92.250 340,291 368,880 340,291 (9,981) (162) 0 0. 5.049 | ... 5.130 01/26/2018. | 01/31/2025.
85772E AB 2 |PERFORM CONTENT SERVICES LTD/STATS TL B......oovevvirnrrrierreeiecriiiines | ceveees 2| 4FE 226,863 | ..... 97.000 222,421 229,300 222,421 (4,587) 146 0 0. 7.300 | ...... 7.530 12/18/2019.| 07/10/2026.
86736L  AB 9 | SUNGARD AS NEW HOLDINGS I EXIT TL 2L..couuvvvrerrverneriessneeesenssissesssssnnns | cvenene | er | cerveriensins | arvens 5FE 332,453 | ... 59.000 337,507 572,045 333,304 0 6,533 | ........ 191,440 | oo 0. 5.890 | ... 9.280 05/09/2019. | 11/03/2022.
86736L AD 5 | SUNGARD AS NEW HOLDINGS Il TL DD PIK E.....cvourermerereeriinseeissseninsee | oveeee | oo | vveverineenns | vveees 4FE 84,893 | ..... 91.500 77,677 84,893 77,677 (7,216) 0 0 0. 9.390 | ... 8.990 05/03/2019. | 02/03/2022.
87164G  AM 5 | SYNIVERSE HOLDINGS INC TL 2| 4FE 646,537 | ..... 92.946 607,000 653,068 607,000 23,559 1,168 0 (I 6.845 | ...... 7.090 02/09/2018. | 03/09/2023.
87164G AN 3 | SYNIVERSE HOLDINGS INC TL 2L......remrrvvnrrirsneeisssessnssssssnssssssessssssssssensss | ienes 2 5FE 772,781 | ... 74.000 585,021 790,569 585,021 (77,834) 2,730 0 01...10.845 | ...11.450 08/23/2018. | 03/11/2024.
87256F  AB 0 | TKC HOLDINGS INC TL B...oooveivveenriieeiiressissessssssssssssesssssssssssesssssssssssssssssss | onveees 2| 4FE 652,612 | ... 92.278 605,153 655,794 605,153 (15,414) (1,206) 0 0 5550 | ... 5.690 12/11/2017.| 02/01/2023.
87256F  AE 4 | TKC HOLDINGS INC TL 2L.....cveoeceveeeeeeesseeeseeeeeseessseeessseeesssseessssseesesssessssssens | coneees 2] 5FE 587,307 |..... 90.000 532,681 591,868 532,681 (46,745) (260) 0 0. 9.800 | ....10.080 08/01/2019. | 02/01/2024.
87264N  AB 3 [TPF IIPOWER LLC TL B...ccoouieierireeeiseesisisssessesesssessssesssssssssssssssesssseness. | cevsnns 2| 3FE 195,438 | ...100.078 197,068 196,915 195,732 3,357 269 0 (N 5549 | ... 5.790 11/29/2018. | 10/02/2023.
87403U AB 9 | TAILWIND SMITH COOPER INTERMEDIATE TL.....ccoovirruirirrirerimesisssssseeenens | coveees 2 AFE 734,098 | ..... 95.500 714,459 748,125 714,459 (20,245) 641 0 0. 6.800 |...... 7.240 08/01/2019. | 05/28/2026.
87583F  AF 5 | TANKHOLDING CORP TL B....ovsrrierrriirnsiiesiiessessesssssssssssssssssssssssessssssns | ssvvees 2| 4FE 451,862 |...100.300 454,924 453,563 451,892 0 34 0 0 ... 6.787 | ...... 6.930 10/17/2019. | 03/26/2026.
88065V AC 2 | TENSAR CORP LLC TL.ouervieerevoeeeeiesessiesssisessssssessssssssssesssssesssssssssssssssnns | onveees 2 4FE 944,479 | ... 94.750 909,720 960,127 909,720 (25,092) 1,089 0 0. 6.694 | ...... 6.650 10/18/2017.| 07/09/2021.
89609U AE 1 [TRICO GROUP LLC TLB2.....ooceeeeeeeeeeeeeeeeeeeseeeeseeessseeesssesssseeessssssssseessinsssns | covoees 2| 4FE 852,722 | ..... 98.938 860,884 870,125 859,199 7,013 4,263 0 (VN 8.944 | ... 9.330 02/01/2018. | 02/02/2024.
89677U  AB 4 [BIOPLAN USA INC TL Bu.coooreiiiiiiineiineeesiessiissessissesesssessssesssssssssssssesssns | senese | oo | vvseesinenes | oo 4FE 465,763 | ... 87.000 478,118 549,561 478,118 (42,299) 15,268 0 0. 6.549 | ... 9.770 11/14/2017.| 09/23/2021.
89778P  AB 3 | TRUCK HERO INC TLuuoioorviiumeiisneisiessiisssssssessssssssssessssssssssssssssssssssssssnssss | ssveees 2| 4FE 598,170 | ..... 97.250 587,597 604,213 587,597 3,754 550 0 0. 5549 | ... 5.700 05/16/2017. | 04/22/2024.
89778P  AE 7 | TRUCK HERO INC TL 2L .oveeeoeeeeeeeceseeeeeeeeesseeeeseeeeseseeeeeeessseseseseesssesessseeesns | aoeeeee 2| 5FE 462,950 | ..... 95.000 446,500 470,000 446,500 (12,935) 1,185 0 0 |...10.049 | ...10.270 05/16/2017. | 04/21/2025.
90116E  AB 7 | TWEDDLE GROUP INC TL B 2 52 149,799 | ..... 90.500 135,568 149,799 135,568 (11,235) 0 0 0. 6.299 | ...... 6.490 09/17/2018. | 09/17/2023.
90276D AB 5 [UGIENERGY SERVICES LLC TL B....oorvvirriernneermneeesiesssissssssssseessssssssnnsses | cevsens 2| s 3FE 371,952 |...100.500 375,691 373,822 372,106 0 162 0 0. 5.549 | ... 5.690 08/08/2019. | 08/13/2026.
90350H AF 6 [US ANESTHESIA PARTNERS INC TL..ocoruurrrveemmenrrsesssssnnssesssssesssessssssenens | ceveees 2| 4FE 311,343 | ... 99.625 325,703 326,929 312,222 0 948 0 0. 4.799 | ... 5.990 11/14/2019. | 06/23/2024.
91678H AB 8 [UPSTREAM NEWCO INC TL....ovuuurreemrrerrrresseesnieesessenssessssssessssssssessssenssns | coveens 2| 4FE 259,596 | ...100.500 262,205 260,900 259,602 0 7 0 0 6.299 | ... 6.460 10/24/2019. | 11/20/2026.
918220  AG 3 [VC GB HOLDINGS INC TLuuu.vvoeerrirriesrieressiiseesieessssessssssesssssssssssssssssssessssssenss | svvonas 2 4FE 290,316 | ..... 99.000 296,837 299,835 291,631 0 1,388 0 0 ... 4799 | ... 5.600 10/21/2019. | 02/28/2024.
92346N  AB 5 [VERIFONE SYSTEMS INC TL 2| 4FE 1,002,387 | ..... 98.482 992,131 1,007,424 992,131 19,094 1,957 0 0. 5.898 | ... 6.020 08/09/2018. | 08/20/2025.
92484P  AF 3 | STARFISH-V MERGER SUB INC TL B....ccssvvvvrmrirrnriirnerieseressssesssssesssesennns | ceveens 2| 4FE 687,847 | ..... 95.750 660,264 689,571 660,264 (21,549) 1,733 0 (N 7951 | ... 7.840 11/01/2018. | 08/16/2024.
92531S  BC 6 |VERTAFORE INC TL 2L.....ccooiieeeeeeeseeeeeeeesessseesseessessessseeeesssesssesssssssessssssssssseess | avneees 2 5FE 550,539 | ..... 98.667 548,687 556,100 548,687 16,897 1,409 0 0. 9.049 | ...... 9.280 06/04/2018. | 07/02/2026.
948627 AW 4 | WEIGHT WATCHERS INTERNATIONAL TL B......ccoouerermeeerreerssneseisssseeesseenees | e 2 K1 =8 1,413,723 |..100.125 | ...cooorrvenes 1,444,378 1,442,575 1,433,527 0 13,396 0 0. 6.720 | ...... 6.900 11/20/2017. | 11/29/2024.
97654Q AE 7 |WIRECO WORLDGROUP INC TL B.....orriereeereeesieesissneeessseeesssssessssssssnes | neees 2| 4FE 1,062,228 | ..... 94.750 | .oovvvverens 1,016,627 1,072,958 1,016,627 (39,021) (7,436) 0 0 ... 6.799 | ...... 7.180 07/21/2016. | 09/29/2023.
97654Y AB 6 | WIREPATH HOME SYSTEMS LLC TL B...oovuiveriiieeeeesiiiesiissessisssnessssnees | cnveees 2| AFE 1,096,938 | ..... 86.000 943,367 1,096,938 943,367 (120,663) 0 0 (VI 5944 | ... 6.080 11/21/2018. | 08/05/2024.
98932T  AC 7 |ZELIS PAYMENTS BUYER INC TL B...ovooruuurrreemreerereesssenssssssssesssssssssenens | cvveees 2| 4FE 380,160 |...100.417 385,601 384,000 380,252 0 92 0 0. 6.549 | ...... 6.820 09/27/2019. | 09/30/2026.
BL2386 28 4 |INTERNAP CORP TL....oooiiiriieenivieiresieseisisesssssesssssssssssssssssssssssssssssssssssssnssss | onseens 2] 5FE 924,544 | ... 61.333 571,167 931,255 571,167 (354,763) 4,827 0 0. 8.040 | ... 8.050 02/07/2018. | 04/06/2022.
BL2785 54 3 |PRODUCTION RESOURCE GROUP LLC TL B....oourvevumreemmererseneseensssesssnnes | cveeens [ oo | cevvnnereens | cevevenns 47 896,086 | ..... 94.000 868,372 923,800 868,372 (35,585) 5,734 0 0 ... 8.900 | ... 9.600 08/15/2018. | 08/21/2024.
G4001C  AB 3 |FLEETUSBIDCO INC TLB...c.iooiiieerereeisieseisssssiissesesssesessessssssssssssesessas | anneees 2| 4FE 127,361 | ...100.500 128,318 127,680 127,392 0 32 0 0. 5235 | ... 5.330 09/24/2019. | 10/07/2026.
LX1847 84 2 | CONSTELLIS HOLDINGS PRIORITY L. ...cerriererrirsneessensessinssssssessssssssssnnses | snvvees | oo | covsremssnns | cervvenns 4z 241,272 | ...100.000 241,272 241,272 241,272 0 0 0 0|..11.737 | ..11.730 12/17/2019. | 12/16/2020.
N80O3H AC 1 |SIGMA US CORP TLB2......oooooveeeeeeeeeeeeeeeseeeeeeeeesseeeeeeeeeseeseeeeseesesseeesseeseeseeees | cerien . 2| 4FE 691,514 |...100.000 696,739 696,739 691,540 0 40 0 0. 4909 | ... 5.130 10/10/2019. | 07/02/2025.
74274X  AC 5 | SANDVINE CORP TL..ouvvouiriiiseiiiesssisesesssssssssesssssesssssssssssssssssssssssssessssnsss | asseoes A 2] 4FE 404,879 | ..... 98.417 400,472 406,913 400,472 2,956 790 0 0. 6.299 | ...... 6.450 10/31/2018. | 10/31/2025.
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C2088H AB 6 | CAN AM CONSTRUCTION INC/CANADA TL B.....ooumrevrmcrrerrennieesvessressnenees | ceveees A 2| 4FE 205,291 | ..... 99.500 207,719 208,763 205,034 (349) 907 0 0 ... 6.804 | ...... 7.310 12/04/2019.| 07/01/2024.
44928Q  AE 9 [IBC CAPITALLTD TL BY..ouuiieuuerireeesieenesessesseenssseesssesssssessssssssssssssssssssses | wonees D 2| 4FE 565,802 | ..... 99.875 566,511 567,220 566,511 20,496 778 0 (VN 5.648 | ... 5.710 06/08/2018. | 09/11/2023.
64911C  AB 3 [VAC GERMANY HOLDING GMBH TL B......cosverevrererreriemseeeisssesesssenessssssssnees | cevnens D 2| 4FE 830,167 | ..... 84.000 700,845 834,339 700,845 (127,813) (1,491) 0 (VN 5.944 | ... 6.060 02/26/2018. | 03/08/2025.
L3434L  AC 4 |EVERGREEN SKILLS LUX SARL TL....otvuuiriierrererisessssenisessseessesssessssssssnnes | coveees D 2| 5FE 321,134 | ... 76.458 283,813 371,201 283,813 (25,402) 10,280 0 0. 6.946 | ... 9.990 05/05/2016. | 04/28/2021.
P6981X  AD 2 [MRO HOLDINGS INC TL B....ooouiriirisiiiiessiissssisssssisssssssssessssssssssssssssssssssssssssss | svssens [0 T [ 4FE 557,547 | ..... 99.333 559,230 562,985 557,582 0 61 0 0 | 6.944 | ... 7.180 10/11/2019. | 06/04/2026.
6499999. Unaffiliated Bank LOANS = ACQUITED............vvvuuuiiiissiissies s esssssssss sttt sssssssssssnnsens | cosssssssans 77,549,917 XXX [ e 75,276,543 | ...cocvvvenne 81,740,914 | .ccooovenn. 74,858,326 | ....cccoeee (758,674) | .ccooovvvee 148,187 3,034,376 0| XXX XXX XXX XXX
6599999. Total - Unaffiliated Bank LOANS. .........oirrvvvueeueseeessesseeseeesssssssseessssssesseeesssssssseessssssssseeessssssssseessssssssessssssssseesssssssssneesssssas | conssneeeses 77,549,917 XXX [ e 75,276,543 | ....ccoveene. 81,740,914 | ... 74,858,326 | ............ (758,674) | ..cooovveee 148,187 | ...... 3,034,376 | ..coovviririi 0] XXX XXX XXX XXX
Totals
7699999.  Total - ISSUET OblIGALIONS. ...v.c.urieessriesssirrssseriessesiissessesssres s s s nssnsenens | onssseeesa 86,509,618 SO 90,880,721 85,614,000 86,181,162 0 (47,866) 0 0] XXX XXX XXX | e 758,515 | ..... 2,333,617 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES.........cuvuuurrruuuirrerisiresiesissssssessssssssessssssssesssssesssssessssesssssssssssssssssesesees | conessseeaas 18,582,548 XXX | e 18,622,940 | ... 18,027,117 | oo 18,580,873 0 (25,967) 0 0] XXX XXX XXX [ orrreeenad 50,383 | .......... 70,440 XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities 12,894,455 XXX 12,871,193 | oo 12,014,000 | ..o 12,879,448 0 (11,244) 0 0] XXX XXX XXX XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities cooniennnnn.5,080,117 XXX . ..5,048,766 5,000,000 5,057,812 0 (2,310) 0 0] XXX XXX XXX . XXX XXX
8299999. Total - Unaffiliated BanK LOANS. ...........ccvvvieiiiiisiiiisisisssssssssssssssssssssssssssssssssssss it s sssssssssssssssssesssssssns | consssnsniss 77,549,917 XXX | s 75,276,543 | ...cocovveeee 81,740,914 | ..o, 74,858,326 | .....cc..... (758,674) | ...ooeoouee 148,187 | ...... 3,034,376 | .ccoovvrnsirind 0] XXX XXX XXX | s 296,602 | ...... 5,062,321 XXX XXX
8399999. Grand Total - Bonds 200,596,655 XXX 202,700,163 202,396,031 | .......... 197,557,621 (758,674) 60,800 3,034,376 0] XXX XXX XXX | e 1,153,384 | ...... 7,619,428 XXX XXX
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1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
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CUSIP Identification Description Code | gn Shares Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion Recognized (15+16-17) B.J/A.C.V. Symbol | Acquired
Industrial and Miscell (Unaffiliated) Perpetual Preferred
060505 19 5 | BANK OF AMERICA CORP 5.875%. ....ccorreeersmneeeeeessmneesesssssssessssessnn | consreee I 75,000.000 25.00 0.000 2,031,000 | ...... 27.080 2,031,000 1,856,100 27,539 89,961 0| 163,900 0 0 163,900 0 01/22/2019.
060505 68 2 | BANK OF AMERICA CORP 7.25%......ccccummveemmereemerisneeessssesssnssssssseseens | seeeenns I [ 8,000.000 | ...... 1,000.00 | ......... 0.000 | ............11,592,000 |..1,449.000 | ............ 11,592,000 | ..ooocreenne 8,059,520 | ......... 145,000 | ......... 580,000 | ..covevumerernnac () - 1,572,000 0 0 1,572,000 0 06/02/2011.
48127X 54 2 | JPMORGAN CHASE & CO B8.1%.......uurrvvierrrrreresssneesssesssssesssssssssssennns | sveeenns o 17,500.000 .25.00 | ......... 0.000 450,450 471,625 0 26,688 0 3,500 0 0 3,500 0 11/02/2017.
48128B 64 8 | JPMORGAN CHASE & CO 6.00%......c..crvveumrvermmenesrernisressisesssesnsessssenns | oveenns I 55,000.000 .25.00 | ... 0.000 40 | 1,547,700 1,381,600 (V] [ 70,355 | v 0 | e 166,100 0 0 166,100 0 01/22/2019.
48128B 65 5 |JPMORGAN CHASE & CO 5.75%......ccrrevverrrmrreeeessmneessesssnsnesssssssssseneses | sveeenns I 20,000.000 25.00 0.000 546,600 | ....... 27.330 546,600 494,000 0 28,750 (V) - 47,300 0 0 47,300 0 12/07/2018.
665859 87 2 |NORTHERN TRUST CORP 5.85%.......c.cevvurmmrrerrmrresmseresmsesessenessessssans | seeeeens .. | ....119,000.000 .25.00 | ........ 0.000 .2,976,190 | ....... 25.010 2,976,190 3,139,890 | ...oouuee 43,509 | ......... 174,038 0 23,800 0 0 23,800 0 12/01/2015.
693475 83 2 | PNC FINANCIAL SERVICES 5.375%......ccrrrvveermrnrrrvesssnesssessssssssesenns | covveees o 23,200.000 .25.00 | ......... 0.000 | ..ccccooe.......594,152 | ....... 25.610 594,152 568,168 0 31,175 0 0 0 57,768 0 03/13/2015.
89832Q 83 6 | TRUIST FINANCIAL CORP 5.625%..........coveormerriemriirmreeesmereesnessssenessssnns | cevveees B 22,500.000 | ........... 25.00 | ... 0.000 | .ovvvrriennen 604,800 | ...... 26.880 604,800 612,450 0 31,641 0 0 0 75,825 0 07/21/2016.
89832Q 84 4 | TRUIST FINANCIAL CORP 5.20%......cccomererrmcrrermeerinmeressmeressnessssssessssans | seeeeens ....120,000.000 25.00 0.000 3,050,400 | ....... 25.420 3,050,400 3,003,600 0 | 156,000 0 0 0 393,600 0 05/07/2013.
902973 79 1 |US BANCORP 5.15%.......ccovvrrrerriereesiissessissesssissssssssssssssssssssssssssessssssnss | ansssons . 5,950.000 25.00 0.000 154,284 | ....... 25.930 154,284 147,917 1,915 7,661 0 0 0 17,850 0 03/25/2015.
902973 83 3 |USBANCORP 6.5% .. | ....140,000.000 25.00 I 3,866,800 | .......27. 3,866,800 3,621,800 56,875 227,500 0 0 0 159,600 0 . 02/16/2012.
949746 80 4 | WELLS FARGO & COMPANY 7.5%.......ccerrvummereimmrreesmeresiressisnesissenenens | ceeveens I 11,750.000 | ...... 1,000.00 | ......... 0.000 ....17,037,500 |..1,450.000 | ........... 17,037,500 | ....ccoeeeee 12,261,635 0 881,250 0 0 0 2,210,175 0 06/01/2011.
G68603 13 6 | PARTNERRE LTD 6.5%......c0muueiiieiiisisssisisssssssossssssssssssssssssssssssssssssssens | onesees Dl... 40,000.000 25.00 0.000 1,055,200 | ....... 26.380 ...1,055,200 918,400 0 65,000 0 0 0 68,400 0 05/02/2016.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Prefermed. ... .. ..o irrusiriiesisssresssseessssssssssssssssessssesssssssssssssssssessssesssssssssssses | eesssssenes 45,507,076 XXX 45,507,076 [ ..o 36,536,705 | ......... 274,838 | ..... 2,370,019 | v 0 0 0 4,959,818 0 XXX
Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred
084423 40 9 | BERKLEY (WR) CORPORATION 5.625 04/3........coocoimiiinniiirssiiiensiins | ........ | [ AAAAAA 80,000.000 | ........... 25.00 | ........ 0.000 | .cooorrrenees 2,024,800 | ....... 25.420 2,033,600 2,024,800 0 [ 112,500 0 0 0 0 0 0 |2FE........ 05/07/2013.
8599999. Total - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 2,024,800 XXX 2,033,600 2,024,800 0 e 112,500 0 0 0 0 0 0 XXX XXX
8999999, TOAl = PrEEITEA SLOCKS.............ooevveeeeeveeeeseeeeeseeeeseesseesesseeesseeesssssessessssssessssessssssessesess | eteesssssssssseesssseesssessesssssssessessssssesssessessssssssseessssssssseessss | eossesseens 47,531,876 XXX | 47,540,676 | ............ 38,561,505 | ........ 274,838 | ...... 2,482,519 | .o 0. 4,959,818 0 0 4,959,818 0] XXX XXX
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CUSIP Identification Description Code | gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation
Common Stocks - Industrial and Miscell us (Unaffiliated) Publicly Traded
99C020 81 7 |EXPRO FINSERVICES SARL......ccsiruurrrrusnssmmsssenessssnesssssesssesssssssssssssssssssssssssesssssss | onseeees | .58,757.000 ..807,909 .1,204,519 0 0 0 (396,610) 0 (396,610) | . 02/05/2018. | ..
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 807,909 1,204,519 0 0 0 (396,610) 0 (396,610)] .. XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
31337# 10 5 |FEDERAL HOME LOAN BANK - CINCINNATI RF...| oo | s 12,134.000 | ..ooovvrerinnee 1,213,400 | ......... 100.000 | ..ocovvvrrenee 1,213,400 | .o 1,213,400 0 46,931 0 0 0 0 04/11/2019. | covovvererirnes
99C020 93 2 | TWEDDLE GROUP INC......ccouoiriimmrreircriiissriesssissesessesssssesssssessssssesssssesssssessisnns. | coseeees B - 1,351.000 | .oovvvrrrrerrenns 16,280 | ..cooovnnee 12.050 16,280 108,080 0 0 0 ..(64,780) 0 (64,780) 09/17/2018. | ...vcvvvvrcrrienne
99C021 16 1 | SUNGARD AS NEW HOLDINGS [l EQUITY.....cccoirrerreresmsrmmnsesesssssnessssnssssssssssssssssass | snseeees 8,376.000 33,504 4.000 33,504 279,160 0 0 0 (245,656) 0 (245,656) | .. 05/09/2019. | ..o
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other. 1,263,184 XXX | 1,263,184 | ..coovvvnerenns 1,600,640 0 46,931 0 (310,436) 0 (310,436) | .. XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other
47036* 10 9 hames River Casualty COMPANY.........iwiirssrisisimiisiesssesesssssssssssssssnssesssssssssssssesssssses | serenes | | ....... 10,000.000 | ...cocoovvenee 19,173,661 15,000,000 0 0 0 1,277,170 0 1,277,170 0 | 08/26/2009. [ .....cocorvirennee
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other. 19,173,661 15,000,000 0 0 0 1,277,170 0 1,277,170 0 XXX XXX
Common Stocks - Mutual Funds
46625H 36 5 | JPMORGAN ALERIAN MLP INDEX.......comieriermereirneeieseeiesseessssssssssssssssesssssssssssneess | soneeens JOO 92,750.000 2,022,876 12,502,432 0 167,887 0 ..(47,303) 0 (47,303) 0 | 10/27/2017.|1....
902641 64 6 |ETRACS ALERIAN INFRASTRUCTUR.......coouuiimiirininissnsssnssssnssssesssssssessssssssssnssssesnne | sernenes Cl... 108,887.000 | .....cccooueees 2,114,586 .2,498,367 0 168,960 0 ..(38,110) 0 (38,110) 0 | 11/28/2017.(1....
9499999. Total - Common Stocks - Mutual Funds 4,137,462 | XXX |4 137,464 | i 5,000,799 0 336,847 0 .(85,413) 0 (85,413) 0 XXX
Common Stocks - Closed-End Funds
04010L 10 3 | ARES CAPITAL CORP.....estrrirmeeirenritiessisssssesssesssssssssesssssssssssssssssssssssssssssssssssns | sesesens N 136,600.000 | .....cooevevnee 2,547,590 | ..oooeeees 18.650 | ..oovivcvrenea 2,547,590 | .ooovvrrernns 2,458,817 0 229,488 0 419,362 0 419,362 0 | 03/27/2013. ccovvvrierre
092533 10 8 |BLACKROCK KELSO CAPITAL CORP........cccovvrimrermrereriresimssisssessesssssssssssssssssssssens | sereres I 245,900.000 1,220,894 34,426 167,212 0 ..(79,918) 0 (79,918) 0 | 04/01/2013. | ..
38173M 10 2 | GOLUB CAPITAL BDC INC.......covuuirenmnrresnessnnssssnssssssesssssnsssssssssssssssssssssssssessssssssnsas | soseeens 147,400.000 2,720,267 .18. 0 209,308 0 .289,641 0 289,641 0 | 04/10/2013. ..
9699999. Total - Common Stocks - Closed-End Funds. 6,488,751 XXX .6,488,751 .6,442,965 34,426 606,008 0 629,085 0 629,085 0 XXX XXX
9799999. Total - Common Stock 31,870,967 XXX 31,870,969 29,248,923 34,426 989,786 0 1,113,796 0 1,113,796 0 XXX XXX
9899999. Total Common and Preferred Stock 79,402,843 XXX | s 79,411,645 67,810,428 309,264 | ......... 3,472,305 | oo 0 ,073,614 0 6,073,614 0 XXX XXX
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Political Subdivisions of States
082329 KT 9 |BENSALEM TWP PA 12/19/2019......... RBC CAPITAL MARKETS 1,000,000 1,000,000 0
2499999. Total - Bonds - U.S. Political Subdivisions of States 1,000,000 1,000,000 0
Bonds - U.S. Special e and Special A
040484 VW 4 | ARIZONA BRD OF RGTS UNIV ARIZO 12/18/2019......... BANK OF AMERICA 1,260,000 1,260,000 0
198504 B6 8 | COLUMBIA SC WTRWKS & SWR SYS 11/21/2019.. RAYMOND JAMES 1,170,000 1,170,000 0
3132D5 4L 3 |UMBS - POOL SB8027 12/13/2019......... CANTOR FITZGERALD LLC 2,974,313 2,900,000 3,867
31339S PS8 |UMBS-POOL QA3133 1112112019......... SUNTRUST CAPITAL MARKETS 3,483,046 3,381,085 3,616
31400H JW 4 |UMBS-POOL BN1176 03/13/2019......... JP MORGAN SECURITIES INC 1,523,467 1,459,828 | ...oovvoriereeeees s 1,642
3140Q9 5B 5 |UMBS - POOL CA2641 03/14/2019......... SUNTRUST CAPITAL MARKETS 1,421,851 1,363,579 | oo 1,534
3140QB  JC 3 | UMBS - POOL CA3858. 12/13/2019......... CITIGROUP GLOBAL MARKETS 4,952,076 4,740,955 6,914
3140X4  TF 3 |UMBS - POOL FM1449 10/24/2019......... JP MORGAN SECURITIES INC 1,456,692 1,412,550 | covoorericrireeieeeeeeseeis 1,648
31418D HD 7 |UMBS - POOL MA3827 11/21/2019......... KEY BANC CAPITAL MARKETS 3,428,727 3,399,776 3,778
517039 VU 4 |LAREDO TX WTRWKS SWR SYS REVEN 12/04/2019......... JP MORGAN SECURITIES INC 1,088,870 1,000,000 0
597495 BV 1 |MIDLAND CNTY TX FRESH WTR SPLY 11/12112019......... WELLS FARGO FINANCIAL 1,000,000 1,000,000 0
64990F PV 0 |[NEW YORK ST DORM AUTH ST PERSO 12/19/2019......... MORGAN STANLEY & CO 2,245,720 2,000,000 0
67919P PP 2 | OKLAHOMA ST WTR RESOURCE BRD R 12/04/2019......... BANK OF AMERICA 1,000,000 1,000,000 0
76222F  EA 2 | RHODE ISLAND INFRASTRUCTURE BA 12/05/2019......... RAYMOND JAMES 1,505,000 1,505,000 0
79765R 4R 7 | SAN FRANCISCO CITY & CNTY CAP. 12/13/2019......... MORGAN STANLEY & CO 580,000 580,000 0
91335V KF 2 |UNIV OF PITTSBURGH PA OF THE C 12/13/2019.. RAYMOND JAMES 1,057,070 1,000,000 8,295
914119 V7 4 |UNIV OF CINCINNATI OH RECPTS 11/21/2019......... WELLS FARGO FINANCIAL 1,000,000 1,000,000 0
3199999. Total - Bonds - U.S. Special Revenue and Special A 1t 31,146,832 30,172,773 31,294
Bonds - Industrial and Miscellaneous
065404 BB 0 |BANK 18-BN10 A5 1112112019......... WELLS FARGO FINANCIAL 5,446,484 5,000,000 12,293
06540X  BF 7 |BANK 19-BN22 A3, 10/25/2019......... WELLS FARGO FINANCIAL 1,514,987 1,500,000 | oooovverrreerieeneneeieerienrieeeeens 1,590
08162C  AD 2 | BENCHMARK MORTGAGE TRUST 18-B6 A4 12/13/2019......... DEUTSCHE BANK 3,130,662 2,764,000 5,234
110122  BZ 0 | BRISTOL-MYERS SQUIBB CO 05/07/2019......... MORGAN STANLEY & CO 996,120 1,000,000 0
26442C  AS 3 | DUKE ENERGY CAROLINAS 03/19/2019......... WELLS FARGO FINANCIAL 1,712,008 1,750,000 | ovoovvvervrireieeeeeieeieieeens 15,774
31428X BV 7 |FEDEX CORP 12/02/2019......... MORGAN STANLEY & CO 1,990,340 2,000,000 22,389
38013F  AD 3 | GM FINANCIAL SECURITIZED TERM 18-4 A3 12/10/2019......... BANK OF AMERICA 3,560,156 3,500,000 8,114
42824C  BE 8 |HP ENTERPRISE CO 12/13/2019......... BANK OF AMERICA 1,000,510 1,000,000 5,875
459200 JY 8 |IBM CORP. 12/13/2019......... PARIBAS CORPORATION 4,138,880 4,000,000 | ..ovooriieiriiieeeenes 10,667
46647P  AM 8 | JPMORGAN CHASE & CO 02/21/2019......... JP MORGAN SECURITIES INC 975,930 1,000,000 3,119
59217G  CT 4 |MET LIFE GLOB FUNDING | 02/01/2019......... MIZUHO SECURITIES USA LLC 758,243 750,000 1,800
61746B  DQ 6 | MORGAN STANLEY 02/07/2019......... MORGAN STANLEY & CO 765,608 750,000 8,234
828807 DF 1 |SIMON PROPERTY GROUP LP 09/04/2019......... BANK OF AMERICA 989,300 1,000,000 0
91324P DR 0 | UNITEDHEALTH GROUP INC, 12/16/2019......... MARKETAXESS 3,027,060 3,000,000 28,302
950000 2C 6 | WELLS FARGO & COMPANY 02/21/2019......... VARIOUS 2,030,620 2,000,000 5417
95001X  BA 3 | WELLS FARGO COMMERCIAL MORTGAG 19-C50 A4 04/29/2019......... WELLS FARGO FINANCIAL 1,514,904 1,500,000 | oooovvrnrirerieesneesesisenissnenens 1,877
976826  BM 8 | WISCONSIN POWER & LIGHT. 12/13/2019 VARIOUS 6,215,440 6,000,000 79,167
3899999. Total - Bonds - Industrial and Miscellaneous 39,767,252 38,514,000 209,852
Bonds - Unaffiliated Bank Loans
00216U  AC 7 | ASP UNIFRAX HOLDINGS INC TL B 06/12/2019 MORGAN STANLEY & CO 709,508 727,700 0
00241Y AR 5 |AVSC HOLDING CORP TLB 11/15/2019......... JP MORGAN SECURITIES INC 469,361 478,900 0
00900Y  AD 8 | AIMBRIDGE ACQUISITION CO INC TL B 1L 10/23/2019......... JP MORGAN SECURITIES INC 229,126 229,700 0
00956F AM 2 | AIRXHOLDINGS INC TL 09/03/2019......... JEFFERIES & COMPANY INC 101,171 104,300 0
01373y AB 8 |ALCHEMY USHOLDCO 1LLCTLB 06/06/2019......... GOLDMAN SACHS 66,533 66,700 0
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03167D  AH 7 | AMNEAL PHARMACEUTICALS LLC TLB 10/17/2019......... JP MORGAN SECURITIES INC 506,511 668,400 0
03835E  AC 8 |APPLOVINCORPTLB 12/13/2018 BANK OF AMERICA 116,939 117,823 0
04761P  AF 2 | ATKINS NUTRITIONALS HOLDINGS TL B 11/04/2019.. BARCLAYS CAPITAL 152,733 153,500 0
04765B  AG 7 | ATKORE INTERNATIONAL INC TL 11/28/2018 DEUTSCHE BANK 252,135 256,300 0
053490 BC 5 |AVAYAINCTLB 12/12/2018 BARCLAYS CAPITAL 76,929 78,100 0
08078U  AE 3 |BELRON FINANCE USLLC TL B, 10/25/2019.. BANK OF AMERICA 248,278 248,900 0
09259H AB 7 | BLACKSTONE CQP HOLDCO LP TL B. 06/07/2019 MORGAN STANLEY & CO 204,986 205,500 0
11823L  AH 8 |HERCULES (BUCKEYE) MERGER SUB LLC TL 10/16/2019......... CREDIT SUISSE FIRST BOSTON 665,854 669,200 0
156720 AC 2 |CERENCEINCTL B 09/27/2019......... BARCLAYS CAPITAL 435,690 463,500 0
24022K  AB 5 |DCERT BUYERINC TL 1L 08/08/2019......... JP MORGAN SECURITIES INC 811,466 813,500 0
25277B  AB 4 | DIAMOND SPORTS GROUPLLC TL B 07/18/2019......... CHASE MANHATTAN BANK 797,990 802,000 0
28031F  AD 2 |EDGEWATER GENERATION LLC TLB 08/01/2019......... CREDIT SUISSE FIRST BOSTON 498,125 500,000 0
29102T AB 8 |EMERALD TOPCO INC TLB 07/23/2019......... BARCLAYS CAPITAL 641,775 645,000 0
372490 AN 6 | GENTIVA HEALTH SERVICES INC TL 06/12/2019......... JP MORGAN SECURITIES INC 79,900 80,000 0
38750B AB 3 | GRANITE GENERATION LLC TLB 11/01/2019......... MORGAN STANLEY & CO 1,082,763 1,093,700 0
42329D  AF 4 | ASP MWI MERGER SUB INC (HELIX) TL 10/21/2019......... ROYAL BANK OF CANADA 79,685 84,100 0
45321IN  AB 2 |IMPERVAINC TL 2L 11/20/2018......... GOLDMAN SACHS 484,110 489,000 0
46049B  AB 7 | INTERNATIONAL TEXTILE GROUP TL 08/13/2019......... BANK OF AMERICA 261,786 294,142 0
46184G  AB 1 [LUXHOLDCO IIl (INVISTUS) T 09/20/2019 VARIOUS 183,035 191,279 0
46269K  AJ 3 |IRIDIUM SATELLITELLCTLB. 10/18/2019.. DEUTSCHE BANK 122,087 122,700 0
55336C AB 8 | MIWINDOWS & DOORS INC TL 1L 11/06/2019 VARIOUS 809,856 844,400 0
56388V  AC 9 | MANNINGTON MILLS INC TL B 07/25/2019......... ROYAL BANK OF CANADA 320,514 323,751 0
57810 AC 2 |MAYFIELD AGENCY BORROWERINC TL B 09/04/2019.. BANK OF AMERICA 525,285 540,923 0
60935Q  AJ 5 | MONEYGRAM INTERNATIONAL INC TL B 06/11/2019 BANK OF AMERICA 415,487 421,814 0
65343U AC 6 |NEXUS BUYER LLC (PROMONTORY) TL B 10/30/2019......... MORGAN STANLEY & CO 133,927 134,600 0
67U54B  AC 0 [OAKPARENTINC TL 07/23/2019......... ANTARES CAPITAL LP 31,287 31,600 0
71913y  AC 6 | PHOENIX SERVICES MERGER SUB LLC TL 07/19/2019......... BARCLAYS CAPITAL 153,106 153,682 0
74045B  AC 1 |PREGIS TOPCO CORP TL B 07/25/2019......... CREDIT SUISSE FIRST BOSTON 732,221 735,900 0
78662T AB 7 | SAGE BORROWCOLLC TLB 06/06/2019......... DEUTSCHE BANK. 429,462 433,800 0
82087U AH 0 | SHEARERS FOODS LLC TL 09/27/2019......... CREDIT SUISSE FIRST BOSTON 1,217,883 1,220,935 0
85772E  AB 2 | PERFORM CONTENT SERVICES LTD/STATS TL B 12/18/2019......... MORGAN STANLEY & CO 226,863 229,300 0
86736L AB 9 | SUNGARD AS NEW HOLDINGS Il EXIT TL 2L 11/05/2019......... VARIOUS 518,211 572,045 0
86736L AD 5 | SUNGARD AS NEW HOLDINGS Il TL DD PIK EX 05/03/2019......... DIRECT 96,485 96,485 0
86737R  AD 1 | SUNGARD AVAIL SERV CAPTL B 04/17/2019......... JP MORGAN SECURITIES INC 48,603 124,623 0
87256F  AE 4 | TKC HOLDINGS INC TL 2L 08/01/2019......... JEFFERIES & COMPANY INC 104,630 106,765 0
87403U  AB 9 | TAILWIND SMITH COOPER INTERMEDIATE TL 08/01/2019......... JP MORGAN SECURITIES INC 735,938 750,000 0
87583F  AF 5 | TANK HOLDING CORP TL B 10/17/2019......... ROYAL BANK OF CANADA 452,995 454,700 0
89705D AD 4 | TRONOX PIGMENTS HOLLAND TL B 12/17/2018......... BARCLAYS CAPITAL 559,324 568,563 0
90276D AB 5 |UGIENERGY SERVICES LLC TL B, 08/08/2019 CREDIT SUISSE FIRST BOSTON 373,822 375,700 0
90350H AF 6 | US ANESTHESIA PARTNERS INC Tl 11/14/2019.. VARIOUS 312,578 328,236 0
91678H AB 8 | UPSTREAM NEWCO INC Tl 10/24/2019 CREDIT SUISSE FIRST BOSTON 259,596 260,900 0
91822U AG 3 |VC GBHOLDINGS INC TL 10/21/2019......... VARIOUS 292,900 302,500 0
98932T AC 7 |ZELIS PAYMENTS BUYERINC TL B 09/27/2019.. MORGAN STANLEY & CO 380,160 384,000 0
BL2386 28 4 |INTERNAP CORP Tl 12/23/2019......... CAPITALIZED INTEREST. 4,461 4,461 0
G4001C  AB 3 |FLEETUSBIDCO INC TLB. 09/24/2019......... JP MORGAN SECURITIES INC 127,680 128,000 0
LX1847 84 2 |CONSTELLIS HOLDINGS PRIORITY 1L 12/17/12019......... CREDIT SUISSE FIRST BOSTON 241,272 241,272 0
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

AT

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
N8003H AC 1 |SIGMA US CORP TL B2 10/10/2019......... CREDIT SUISSE FIRST BOSTON 693,269 698,508 0
C2088H AB 6 | CAN AM CONSTRUCTION INC/CANADA TL B A 12/04/2019......... MORGAN STANLEY & CO 239,997 244,318 0
46611V AU 9 |JBSUSALUXSATLB D 03/15/2019.. CREDIT SUISSE FIRST BOSTON 260,262 260,262 0
P6981X AD 2 |MRO HOLDINGS INC TL B D 10/11/2019......... ROYAL BANK OF CANADA 560,228 565,700 0
8299999. Total - Bonds - Unaffiliated Bank Loans 20,536,778 21,121,687 0
8399997. Total - Bonds - Part 3 92,450,862 90,808,460 ...241,146
8399998. Total - Bonds - Summary Item from Part 5 147,218,138 | oo 143,505,296 965,883
8399999. Total - Bonds. 239,669,000 234,313,756 | oo 1,207,029

Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
060505 19 5 |BANK OF AMERICA CORP 5.875% 01/22/2019......... BANK OF AMERICA 55,000.000 1,371,700 0.00 0
481288 64 8 | JPMORGAN CHASE & CO 6.00% 01/22/2019......... JANNEY MONTGOMERY SCOTT. 55,000.000 1,381,600 0.00 0
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred 2,753,300 XXX 0
8999997. Total - Preferred Stocks - Part 3 2,753,300 XXX 0
8999999. Total - Preferred Stocks. 2,753,300 XXX 0

Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
31337# 10 5 | FEDERAL HOME LOAN BANK - CINCINNATI 04/11/2019......... FEDERAL HOME LOAN BANK 4,568.000 | ..ovoonveerireienieriini 456,800 XXX 0
99C021 16 1 | SUNGARD AS NEW HOLDINGS IIl EQUITY 05/09/2019......... VARIOUS 8,376.000 279,160 XXX 0
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other. 735,960 XXX 0
9799997. Total - Common Stocks - Part 3 735,960 XXX 0
9799999. Total - Common Stocks: 735,960 XXX 0
9899999. Total - Preferred and Common Stock: 3,489,260 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks 243,158,260 XXX s 1,207,029
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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
1 12 13 14 15

F Current Bond

0 Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment B/AC.V. Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912828 2S 8 |UNITED STATES TREASURY NOTE | 06/1172019. TNW CAPITAL MARKETS INC... 356,891 360,000 355,375 356 522 0 408 0 408 0 356,930 0 (39) @) o 4,578 | 08/31/2022.
912828 M8 0 |UNITED STATES TREASURY NOTE .| 06/11/2019. | HSBC SECURITIES USA INC.. 290,928 290,000 287,747 288,201 0 197 0 197 0 288,398 0 2,530 2,530 3,090 | 11/30/2022.
0599999. Total - Bonds - U.S. Government 647,819 650,000 643,122 644,723 0 605 0 605 0 645,328 0 XXX
Bonds - U.S. Special R and Special A ment
31204K  ZF 5 |FEDERAL HOME LN MTG CORP #E01642 .| 05/0172019. [PAYDOWN 4,151 4,151 4131 4,142 0 9 0 9 0 4151 0 0 0 48 | 05/01/2019.
31204K ZT 5 |FEDERAL HOME LN MTG CORP #E01654.......... | . | 06/01/2019. | PAYDOWN 2350 2359 2348 2354 0 5 0 5 0 2,359 0 0 0 30 | 06/01/2019.
3138ET  DZ 6 |UMBS - POOL ALB219....oooirvesvrcrsnrsinns | 081172019, | VARIOUS. v |, 174677 | . 168,114 | oo 180,354 180,354 0 (979) 0 (979) 0 179,375 0| o (4,698)| ....... (4,698)]| ........ 3,455 | 02/01/2046.
3140E8 LU 0 |UMBS-POOL BA3938 o+ [ OB/1/2019. | VARIOUS ..ottt | 1,122,220 | ... 1,098,896 | ....... 1,154,185 | e 1,150,115 | e I (7,936) 0 (7,936) 0 2143178 | 0 [ (20,958) | ... (20,958) | ......19,472 | 01/01/2046.
3140H5 AW 1 |UMBS - POOL BJ3620 .| 05/14/2019. | VARIOUS......c..o0omscmsvmscimsimsimiimsiimei | | 1,447,851 | ..... 1,400,503 | ....... 1,469,872 0 (2,916) 0 (2,916) 0 1,464,712 0] (16,861) | ...... (16,861) | .......25,373 | 01/01/2048.
3140H JW 4 |UMBS - POOL BN1176.... 12/01/2019. | PAYDOWN 285,485 285,485 297,930 0 o —— (1,104) 0 (1,104) 0 285,485 0 0 0 5,291 | 11/01/2048.
3140Q9 5B 5 |UMBS-POOL CA2641.... - | 12/01/2019. | PAYDOWN 325,307 325,307 339,209 0 (o I— (1,571) 0 (1,571) 0 325,307 0 0 O — 6,056 | 11/01/2048.
3140X4 TF 3 |UMBS - POOL FM1449........ooomoomsorsrrcrrsrroee .| 12101/2019. | PAYDOWN 19,864 19,864 20485 0 0 0 0 0 0 19,864 0 0 0 58 | 09/01/2049.
314188 3T 1 |UMBS - POOL MA2609 | 06/11/2019. | VARIOUS 350,501 342,632 358,961 358,961 [ — (1,114) 0 (1,114) 0 357,846 0. I — (7,345) | ......... 6,168 | 05/01/2046.
386545 LN 5 [GRAND VLY MI ST UNIV REVENUE.. .| .. | 06/11/2019. | PIPER SANDLER COMPANIES.............. 291,513 250,000 293,523 287,284 0 (2,645) 0 (2,645) 0 284,639 0 6,874 6,874 12/01/2027.
584521 EF 1 |MED CENTER GAHOSP AUTH....occomvvsrsrre -+ | 05/1412019. | MESIROW FINANCIAL INC....oooovsvven | L 1,561,545 | ....... 1,500,000 | ....... 1,318,275 | oo 1,460,262 0 9,064 0 9,064 U — 1,469,325 | oo 0 08/01/2045.
677561 FV 9 |OHIO ST HOSP FAC REVENUE .| 01/01/2019. | PREREFUNDED.......ocooreorerrrrrrre 2,000,000 2,000,000 | ....... 2,068,340 2,000,000 0 0 0 0 0 2,000,000 0 01/01/2039.
76221U DA 1 |RHODE ISLAND ST INFRASTRUCTUR .. | .. | 06/11/2019. | FHN FINANCIAL CAPITAL MARKETS..... 555,170 500,000 562,945 546,944 0 (2.875) 0 (2.875) 0 544,069 0 11401 | o101 | oo, 13,944 | 10/01/2032.
930876 CW 5 |WAKE CNTY NC LIMITED OBLIG..........oocrsrvree .| 06/11/2019. | VINING SPARKS...........oovrrrvresrerrerre 560,705 500,000 571,110 555,450 0 (2,854) 0 (2,854) 0 552,596 0 .n8109 | .0809 | oo 10,611 | 12/01/2032.
3199999, Total - Bonds - U.S. Special Revenue and Special A e I 8,701,348 8,397,311 8,641,668 8,014,494 o (14916) | ..o [ (14,916) | oo [ — 8,632,906 | ..ooocsrr 0]...68442 | ......68442 | .... 211513 | XXX
Bonds - Industrial and Miscellaneous
02153L  AA 2 [ALTERRAFINANCE LLC....ooccuovirrrivrsvrsirsine | 10/18/2019. | CALLED BY ISSUER at 103853 | ] 1,038,529 | ...... 1,000,000 | ........ 1,005,670 | ..o 1,001,257 0 (557) 0 (557) R — 1,000,700 | oo 0 v 1)) p—— (700) | ....104,154 | 09/30/2020.
02582) JK 7 |AMERICAN EXPRESS CREDIT ACCOUN 18-9A. | .. | 05/14/2019.| WELLS FARGO FINANCIAL. ..o | 997,109 | ....... 1,000,000 | ....... 1,000,000 | .......... 1,000,000 0 0 0 0 U 1,000,000 0 (2,891) (2.891)| ......11,925 | 04/15/2026.
06051G  FW 4 |BANK OF AMERICA CORP.........ooovrmvsrrsrosios .| 05/14/12019. | MARKETAXESS 498,625 | ... 2500000 | ... 2452.225 2454762 0 0 7153 0 2461916 0 04/19/2021.
110122 BZ 0 |BRISTOL-MYERS SQUIBB CO.....oc.ccorsrrsrrrrrrr .| 06/11/2019. | MARKETAXESS 508,370 500,000 | ... 498,060 0 0 0 28 0 498,088 0 07/26/2024.
17305 GN 9 |CITIBANK CREDIT CARD ISSUANCE 18-Ad Ad... | .. | 05/14/2019. | WELLS FARGO FINANCIAL ...ovocsve | f 995742 | .. 1,000,000 | ... 1,000,000 | oo 1,000,000 0 0 0 0 0|, 1,000,000 | oo 0 06/07/2025.
43815H AC 1 |HONDA AUTO RECEIVABLES OWNER T 18-3 A3|.. | 06/11/2019. | PARIBAS CORPORATION... 009,063 000,000 999,863 999,884 0 2 0 29 0 999,913 0 9,150 4,012 | 08/22/2022.
46640N AE 8 |JPMBB COMMERCIAL MORTGAGE SECU 13- | .. | 06/11/2019. | JP MORGAN SECURITIES INC..............

C15A5 530,410 500,000 561,328 542199 0 (3,898) 0 (3,898) 0 538301 0 11/15/2045.

949746 SP 7 | WELLS FARGO & COMPANY....ccoeoovvirsrrsrrcn +| 02/13/2019. | WELLS FARGO FINANCIAL..cocovcsns | i, 1,005,490 | ....... 1,000,000 | ........ 1,011,170 [ oo 1,009,647 0 (391) 0 (391) 0 [ 1,009,256 | ....ovoce 0 9,273 | 0211112022,
3899999. Total - Bonds - Industrial and MISCEIIANEOUS.......c.covsvsirssssississsssisss osississississssssssssssssssssssssssssssssssssssssssssssssssses | 8,583,338 | ........ 8,500,000 | ........ 8,528,316 | ..ooccn 8,007,749 0 2,364 0 2,364 0 8,508,174 0]...36635 |....36635 | .... 201,600 | XXX
Bonds - Hybrid Securities
46625H HA 1 | JPMORGAN CHASE & CO...oocvvrsrsrsrsrern | -] 10/30/2019. | CALLED BY ISSUER &t 100.000....cvr [ oo [ 1,599,000 | ... 1,599,000 | ... 1,658,963 | .......... 1,599,000 0 0 0 0 [ 1,599,000 0 0 0. 97,248 | 12/29/2049.
4899999, Total - BONGS - HybIid SECUMIES........oooocoee et s || 1,599,000 | ........ 1,599,000 | ........ 1,658,963 | .ooocccc 1,599,000 0 0 0 0 (o) 1,599,000 0 0 0 . 97,248 XXX
Bonds - Unaffiliated Bank Loans
00076V AQ 3 |ABG INTERMEDIATE HOLDINGS 2 TL B... 03/29/2019. | SINK FUND PAYMENT ... 1,665 1,665 1654 1588 75 2 0 77 0 1,665 0 09/27/2024.
00187U AE 8 |APEXHAUST ACQUISITION LLC TLB.. .| 12/31/2019. | VARIOUS 31618 31618 30,986 28,633 2912 73 0 2,985 0 31,618 0 05/10/2024.
00215K AB 2 |ASP CHROMAFLO INTERMEDIATE HOLD TL 2L. | . | 12/31/2019. | SINK FUND PAYMENT......cc.000vvrrrrere 209,533 209,533 206,706 205,739 3,871 (76) 0 3,795 0 209,533 0 111812024
00215N  AF 7 |ATS (GREENLIGHT MERGER CORP) TLB... | 0312912019, | VARIOUS....ocvvsvsvssscscscscn | 1,866,578 | ...... 1,861,533 | ... 1,852,225 | oo 1,808,014 | ......... 45,966 | ........... 2,862 | oo (o — 48,828 | oo O — 1,856,842 | oo 0 02/28/2025.
00215P AC 9 |ASPMCS ACQUISITION TL B 12/31/2019. | VARIOUS 5999 5299 4474 3,523 974 3) 0 0 4494 0 05/20/2024.
00216U AC 7 |ASP UNIFRAX HOLDINGS INC TL B....occrvvrr .| 12/31/2019. | VARIOUS 283,495 284 471 282,040 264,004 0 283,085 0 12/12/2025.
00769E AS 9 |ADVANTAGE SALES & MARKETING TLB.......... | . 12/31/2019. | SINK FUND PAYMENT.......oc.00.ovrrrrrre 10,468 10468 10,259 9.271 0 10,468 0 07/23/2021.
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00769E AW 0 |ADVANTAGE SALES & MARKETING TLB2......... | 12/31/2019. | SINK FUND PAYMENT.....o.ooo o 10354 10354 10,043 9.229 | . 1,085 39 0 1124 0 10,354 0 0 0 367 | 07/23/2021.
00900Y AD 8 |AIMBRIDGE ACQUISITION CO INC TLB 1L.. 12/27/2019. | SINK FUND PAYMENT 574 574 573 0 0 2 0 2 0 574 0 0 0 5 | 0210212026,
00956F AM 2 |AIRXHOLDINGS INC TL.... 12/31/2019. | SINK FUND PAYMENT 717 7417 7,058 6.020 363 8 0 371 0 7117 0 0 0 04/28/2025.
01373Y AB 8 |ALCHEMY US HOLDCO 1 LLC TLB.. 12/31/2019. | SINK FUND PAYMENT 12,711 12,711 12,541 11,434 2 16 0 18 0 12,711 0 0 0 10/10/2025.
01860Y AJ 1 |ALLIANCE HEALTHCARE SERVICES TL B... .| 12/31/2019. | SINK FUND PAYMENT. 47720 47,720 47243 46,883 785 0 838 0 47,720 0 0 10/24/2023.
01957T AC 1 |ALLIED UNIVERSAL HOLDCO LLC TL1L. +| 0711212019, | SINK FUND PAYMENT ..o | 462,300 | .......... 462,300 | ......... 459,989 440,341 | ... 19,794 0 21,960 0 462,300 0 0 07/10/2026.
03167D AH 7 |AVNEAL PHARMACEUTICALS LLC TLB. | 12/31/2019. | VARIOUS 2,508,773 2,624,105 | ........ 2,489,536 1,993,757 | .......107,355 .0 110,706 0 2,495,547 0 05/04/2025.
03834X AF 0 |APROLLC TLB .| 05/02/2019. | VARIOUS 207,205 206,433 205,400 200,240 | .......... 6,193 0 0 6,193 0 206,433 0 08/08/2024.
03835E  AC 8 |APPLOVIN CORP TL B....oovoosomeeroesrrcorren .| 03/29/2019. | VARIOUS 651,564 648,323 644,786 636,829 8,294 455 0 8,749 0 645,578 0 08/15/2025.
047658 AG 7 |ATKORE INTERNATIONAL INC TL....ooccrvrrree | 03/18/2019. | VARIOUS 254,422 256,300 252 135 252135 0 229 0 229 0 252,365 0 12/22/2023.
05349U BC 5 |AVAYAINCTLB .| 11/07/2019. | SINK FUND PAYMENT. 93,547 93,547 92,574 91,039 2,297 210 0 2,507 0 93,547 0 12/15/2024.
05543C AC 0 |BOBS DISCOUNT FURNITURE TL....oocorrrrerree .| 12/31/2019. | SINK FUND PAYMENT. . 1.980 1.980 1,970 1,832 146 2 0 148 0 1,980 0 08/14/2023.
05850F AB 2 |BALL METALPACK FINCOLLC TLB.....occomeoe... .| 12/31/2019. | SINK FUND PAYMENT.........00ovrvmrere 13179 13.179 13.113 12,782 381 16 0 397 0 13,179 0 07/31/2025.
080780 AE 3 |BELRON FINANCE USLLCTLB 12/09/2019. | JP MORGAN SECURITIES INC. 250,145 248,900 248,278 0 0 18 0 18 0 248,296 0 10/30/2026.
08948E AB 3 |BIGRIVER STEELLLC TLB .| 12/31/2019. | SINK FUND PAYMENT. 6,704 6,704 6,637 6,652 69 (7 0 52 0 6,704 0 08/23/2023.
09250H AB 7 |BLACKSTONE CQP HOLDCO LP TLB.............. .| 06/10/2019. | VARIOUS 206,271 205,500 204,986 0 0 4 0 4 0 204,990 0 09/30/2024.
10524M AN 7 |BRAND ENERGY TL | 12/31/2019. | SINK FUND PAYMENT. 12,082 12,082 11,961 11,459 616 8 0 624 0 12,082 0 06/21/2024.
10566U AC 2 |BRAVE PARENT HOLDINGS INC TL.....occoocomr.ce .| 12/31/2019. | SINK FUND PAYMENT. 8.471 8.471 8,446 8.162 304 5 0 309 0 8,471 0 04/18/2025.
11284E AB 9 |BROOKFIELD WEC HOLDINGS INC TL............. .| 03/29/2019. | VARIOUS 829,836 828,800 824,656 801,126 | ........ 24,205 | .. 1,047 0 25,272 0 826,399 0 08/01/2025.
11823L  AH 8 |HERCULES (BUCKEYE) MERGER SUBLLC TL...|.. | 11/04/2019. | VARIOUS.....coovsvrssvmrsmsmmssssimsne | [ 457542 | . 454700 | oo 452427 0 0 0 0 0 0 452,427 0 11/01/2026.
12509E AB 6 |CCS-CMGC HOLDINGS INC TL...oovcoerreorrreo .| 12/31/2019. | VARIOUS 6.483 6,483 6,418 6,307 10 0 176 0 6,483 0 10/01/2025.
126537 AB 5 |C1HOLDINGS (CONVERGE ONE) TL... | 01/04/2019. | SINK FUND PAYMENT....ccovvvsvscsn | 1,490,510 | ... 1,490,510 | ... 1,483,057 | oo 1,477,006 5,242 [/ 13,504 | oo U — 1,490,510 0 04/10/2025.
12654N  AC 7 |CPMHOLDINGS INC TL.... .| 07/25/2019. | VARIOUS 227,414 229,700 229,126 224,819 182 0 4528 0 229,347 0 11117/2025.
14076C AG 8 |CARAUSTAR INDUSTRIES INC TL wne| - | 02/11/2019. | SINK FUND PAYMENT.....cc.ooorrrrvrrrrne 669,299 669,299 667,759 662 606 13 0 6,693 0 669,299 0 03/14/2022.
16308T AB 7 |DAIRYLAND USA CORP(CHEFS WAREHOUSE) |.. | 04/09/2019. | SINK FUND PAYMENT, 5,150 5,150 5,150 5,103 0 0 47 0 5,150 0 0 06/2212022.
17026C AC 1 |CHLOE OX PARENTLLC TLB.. 12/31/2019. | SINK FUND PAYMENT 13.957 13,957 13,973 13,958 0 ) 0 ) 0 13,957 0 0 12/23/2024.
20038G AB 4 |COMFORT HOLDING (INNOCOR) TL .| 12/31/2019. | SINK FUND PAYMENT. 11507 11527 11,412 10,812 730 (15) 0 715 0 11,527 0 0 02/05/2024.
20038G AE 8 |COMFORT HOLDING (INNOCOR) TL 2L, | 06/12/2019. | SINK FUND PAYMENT....coovsvscscncn | 474200 | .......... 474200 | .......... 455232 | oo 443377 | . 19,067 | ... 11,756 0 30,823 0 474,200 0 0 0 o 26,827 | 02/03/2025.
20363A AF 3 |COMMUNITY CARE HEALTH NETWORK TL........ | .. | 12/31/2019. | SINK FUND PAYMENT . 7.450 7.450 7.431 7.228 221 1 0 222 0 7,450 0 0 0 334 | 02117/2025.
20589M AP 3 | CONCENTRAINC TL2L.ovsrorrorcscnsnne | 09/20/2019. | SINK FUND PAYMENT. ..o | 1,129,700 | ....... 1,129,700 | ....... 1,107,106 | oo 1110413 | oo O — 19,287 | oo [ — 19,287 | oo o — 1,129,700 0 0 0 92,514 | 06/01/2023.
21038K AE 7 |CONSTELLIS HOLDINGS LLC TL B... 12/31/2019. | VARIOUS 9,786 9.786 9,688 9,308 485 ©6) 0 479 0 9,786 0 0 0 252 | 04/21/2024.
23243F AB 1 |CYANCO INTERMEDIATE CORP TL.. oo | 12/31/2019. | SINK FUND PAYMENT.......ooccovvrrerrros 28,019 28019 27,949 27,018 955 47 0 1,002 0 28,019 0 0 0 03/16/2025.
24347 AB 1 |DECK CHASSIS ACQUISITION INC 2L.............. .| 04/110/2019. | SINK FUND PAYMENT.......c..000vrvrrrre 612,210 612,210 616,002 584,660 32211 | o (4,661) 0 27,550 0 612,210 0 0 0 06/15/2023.
24701P AC 0 |DELIVERBUYERINCTLB 12/31/2019. | SINK FUND PAYMENT.......occoerrsrrre 7,506 7506 7435 7.360 150 @) 0 146 0 7,506 0 0 05/01/2024.
252778 AB 4 |DIAMOND SPORTS GROUP LLC TLB.. e | | 1213112019, [ VARIOUS...ccoovvrsrsrsrsmiseeeeene | 180428 | oo 179760 | .. 178,861 0 0 13 0 13 0 178,881 0 08/24/2026.
28031F AD 2 |EDGEWATER GENERATIONLLC TLB.............. | 12/31/2019. | VARIOUS 561,510 560,813 559,407 545,040 | ........ 11,878 | oo T — [/ I— 12,057 0 559,610 0 12/13/2025.
28253P  AC 3 |8THAVENUE FOOD & PROVISIONS TL | 030772019 | VARIOUS. . | 162,006 | ....... 160,800 | ......... 160,398 157,182 3,266 63 0 3,329 0 160,512 0 10/01/2025.
291027 AB 8 |EMERALD TOPCOINCTLB oo [+ | 0BI082019. | VARIOUS...covsvsssescscscsen | 643,388 | .......... 645,000 | ......... 641,775 0 0 1 0 1 0 641,776 0 07/2412026.
29216) AC 1 |EMPLOYBRIDGE LLC TLB.coooooeorcerrreorrrco .| 12/31/2019. | SINK FUND PAYMENT..........00ovrrrmrrrrc 42,194 42194 41,840 41463 628 102 0 730 0 42,194 0 04/18/2025.
29279E  AB 8 |ELECTRICAL COMPONENTS INTERNATIONAL |.. | 12/31/2019. | SINK FUND PAYMENT 10,082 10,082 9,081 9,787 269 25 0 294 0 10,082 0 06/26/2025.
203730 AC 5 |ENTERPRISE HEALTHCARE TL....oc.ooorcscer .| 12/31/2019. | SINK FUND PAYMENT. . 9,501 9,501 9,477 8,845 649 7 0 656 0 9,501 0 10/10/2025.
31850F AT 9 |FIRST AMERICAN PAYMENT SYSTEM TL.......... .. | 12/05/2019. | SINK FUND PAYMENT......cc..o0ovrrvrrrre 89,002 89,002 88,112 88,542 298 162 0 460 0 89,002 0 01/05/2024.
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34555Q AF 7 |FOREST CITY ENTERPRISES TLB......ccoucrrriren | 0812912019, | VARIOUS..c..cooveorvesvmsessesssesons | 823,631 817,500 815,456 795,697 | ........ 19,798 335 0 20,133 0 815,831 0| 7,800 | .o 7,800 | ..... 15,543 | 12/08/2025.
34721H AB 5 |FORT DEARBOORN (FORTRESS) TL... 12/31/2019. | SINK FUND PAYMENT. 2,509 2,509 2,397 2437 59 13 0 72 0 2,509 0 10/19/2023.
36165Y AB 6 |GCEOSBUYERINCTLB.. 12/31/2019. | SINK FUND PAYMENT. 5,750 5,750 5,577 5734 0 16 0 16 0 5,750 0 08/01/2025.
37249U AN 6 | GENTIVA HEALTH SERVICES INC TL... .. | . | 12/3112019. | VARIOUS 173,850 173,643 167,658 171 0 4335 0 172,396 0 07/02/2025.
376106 AB 4 |RECORDED BOOKS INC TL....ooccosrorsrorrcrree .| 12/31/2019. | SINK FUND PAYMENT..........000cvrrrvrrre 3,456 3,456 3,420 3 0 6 0 3,456 0 08/29/2025.
37956K  AB 7 | GLOBAL APPLIANCE INC (SHARK NINJA) TLB.. | .. | 08/01/2019. | VARIOUS.....coooovmsmsmsmssessmsoesonsonsn | 1,009,502 | ....... 1,011,299 | ... 1,001,186 953,149 | .......53,257 | ..o 1,128 0 54,385 0 1,007,534 | oo 0 09/29/2024.
38019U AB 8 |GOWIRELESS INC TLB....oooeorrvrrsoverivrriorns | 12/31/2019. | SINK FUND PAYMENT......c...o00cvrrrvrrren 28.060 28.060 27779 27,314 38 0 747 0 28,060 0 12/22/2024.
40420L  AE 1 |HOUGHTON INTL TL .| 08/01/2019. | SINK FUND PAYMENT.......ccccoocrvrrrrvrn, 532.994 532994 519,104 527,664 3,023 0 5330 0 532,094 0 12/21/2020.
404268 AC 1 |HENRYCOLLC TLB oo [ | 1208112018, | VARIOUS s | 147,856 | oo 147,680 | ........ 146,941 142,638 ) 0 5,042 0 147,680 0 10/05/2023.
40435Y AB 2 |PATRIOT CONTAINER CORP TL...occcororcrreen .| 12/31/2019. | SINK FUND PAYMENT........c..o00cvrrrvmrre 10,810 10,810 10,756 10,518 9 0 291 0 10,810 0 03/20/2025.
42329D AF 4 |ASP MWIMERGER SUB INC (HELIX) TL 12/31/2019. | SINK FUND PAYMENT. 215 215 203 0 0 0 0 0 0 215 0 09/30/2024.
43455) AT 5 |HOFFMASTER GROUP INC TL e | [ 12131/2019. | SINK FUND PAYMENT . 1435 1435 1422 1,411 2 2 0 24 0 1,435 0 11/21/2023.
44325H AB 4 |VIVID SEATS (HOYAMIDCO LLC) TL B.............. .| 04/24/2019. | SINK FUND PAYMENT............00cvvrrvrrre 14104 14,104 13,998 13,373 683 48 0 731 0 14,104 0 06/30/2024.
44958A AJ 6 |IGINVESTMENTS HOLDINGS LLC TL. 12/31/2019. | SINK FUND PAYMENT. 3,114 3,114 3,098 3,031 78 4 0 82 0 3114 0 05/23/2025.
46049B  AB 7 |INTERNATIONAL TEXTILE GROUP TL.. . | .| 12/31/2019. | SINK FUND PAYMENT . 3,771 3,771 3,356 0 0 13 0 13 0 3,771 0 05/01/2024.
46184G  AB 1 |LUXHOLDCO lll (INVISTUS) TL..oovvrsrrrrrrrrron .| 12/31/2019. | SINK FUND PAYMENT.......c....00cvrrrvrrren 968 968 97 0 0 1 0 1 0 968 0 03/28/2025.
46269K AJ 3 |IRIDIUM SATELLITE LLC TL Buvvvoovvcscrrvreonns | 10/18/2019. [ VARIOUS....c.coovrvsersrsrsmsimsmeieeieene | 123314 | o 122700 | oo 122,087 0 0 3 0 3 0 122,089 0 11/04/2026.
47T117F AG 2 |JASON INCTL | 07/24/2019. | VARIOUS e | 1,036,151 | ....... 1,138,031 | ....... 1,120,488 | ...........1,096,300 | ........39,987 | .00 729 | ... 71,150 | oo (30,434) | oovvver 0 1,065,866 | ....ooccce. 0 06/30/2021.
47214D  AK 0 |JAZZ ACQUISITION (WENCOR) TL..ooocrrvvrrrers | 06/19/2019. | SINK FUND PAYMENT.......c....00cvrrrvrrren o 1448806 | ... 1448806 | ... 1,408,259 0 90,550 0 1,448,806 0 06/19/2021.
48234K AC 6 |K&N PARENT INC TL | 12/31/2019. | VARIOUS 67,781 68,113 68,579 0 1,361 0 68,113 0 10/20/2023.
49460Y BF 1 |KINETIC CONCEPTS INCTLB.. .| 04/11/2019. | VARIOUS 854,074 853,010 848 745 817,823 35,187 0 0 35,187 0 853,010 0 02/02/2024.
502268 AD 0 |LSF9ATLANTIS HOLDINGS LLC TL.. 12/31/2019. | SINK FUND PAYMENT. 13,713 13,713 13,576 13,053 648 12 0 660 0 13,713 0 05/01/2023.
51187G AC 6 |WORLDSTRIDES TLB... 12/31/2019. | SINK FUND PAYMENT. 10,377 10,377 10,353 10,072 294 1 0 305 0 10,377 0 12/16/2024.
53226D AD 0 |LIGHTHOUSE NETWORK LLC TLB.. .| 12/31/2019. | SINK FUND PAYMENT. 13,097 13,007 13,032 12,986 131 (20) 0 111 0 13,007 0 11/29/2024.
53226G AG 6 |LIGHTSTONE GENERATION LLC TL B. .| 03/29/2019. | SINK FUND PAYMENT 73,238 73.238 72,775 69,543 3673 2 0 3604 0 73,238 0 01/30/2024.
55202H AB 9 |MLN USHOLDCOLLCTL... 12/31/2019. | SINK FUND PAYMENT. 8,754 8,754 8,732 8,483 270 1 0 271 0 8,754 0 11/30/2025.
55336C AB 8 |MIWINDOWS & DOORS INC TL 1 12/12/2019. | ROYAL BANK OF CANADA. 45,200 45,200 42,940 0 0 11 0 11 0 42,951 0 11/06/2026.
56388V AC 9 |MANNINGTON MILLS INC TL B 12/31/2019. | SINK FUND PAYMENT. 809 809 801 0 0 1 0 1 0 809 0 08/06/2026.
57810 AC 2 |MAYFIELD AGENCY BORROWER INC TL B........ | .. | 12/31/2019. | SINK FUND PAYMENT 8.368 8.368 8.289 5482 155 2 0 157 0 8,368 0 02/28/2025.
58943P AP 7 [MEREDITH CORP TL Bu.oovooevossvesverssnsisesns .| 03/18/2019. | VARIOUS 282991 282991 282,991 274,266 8,725 0 0 8,725 0 282,991 0 01/31/2025.
59564H AC 0 |ALMIDCOASTHOLDINGSLLC TLB 12/23/2019. | SINK FUND PAYMENT...c.ovscnen | 782,938 | .......... 782,938 | .......... 775,108 | oo 758228 | ........ 18,139 | 1o 6,571 0 24,710 0 782,938 0 08/01/2025.
609350 AJ 5 |MONEYGRAM INTERNATIONAL INC TLB.......... | .. | 12/31/2019. | SINK FUND PAYMENT. 2,109 2,109 2,077 0 0 2 0 2 0 2,109 0 06/30/2023.
60945L AS 4 |MONITRONICS INTERNATIONAL INC TL B2........ .| 11/06/2018. | VARIOUS 894,450 931,818 919,356 823494 | ... 108,324 | v [\ —— [ — 108,324 0 931,818 0 09/30/2022.
6287IN  AK 1 |NABHOLDINGSLLC TLB .| 12/31/2019. | SINK FUND PAYMENT.......c....00cvrrrvrrre 5079 5079 5,054 4,821 260 3) 0 257 0 5,079 0 07/01/2024.
62908H AD 7 |NEP/NCPHOLDCO INC TLB. ... | .| 03/29/2019. | VARIOUS 96,300 96,300 96,059 92,027 | covvvvve 4,058 40 0 4,098 0 96,126 0 10/20/2025.
62924D AB 0 |NMSC HOLDINGS INC TL Buvcovovvrsvvvrsreresncrsnens | 12/31/2019. | SINK FUND PAYMENT.......c.c..00rvrrrvrrren 3918 3918 3,879 3,871 59 (12) 0 47 0 3918 0 04/19/2023.
64200 AG 3 |NEW ARCLIN US HOLDING TL .| 03/19/2019. | VARIOUS 844,724 850,037 838,807 813,553 | ... 27,124 709 0 27,833 0 841,387 0 02/14/2024.
65343U AC 6 |NEXUSBUYERLLC (PROMONTORY) TLB......... |.. | 11/05/2019. | VARIOUS.....oooirromsemsomscmnsivensiese | 134474 | ........ 134,600 | ...o.... 133,927 0 0 1 0 1 0 133,928 0 11/09/2026.
67U54B  AC 0 |OAK PARENT INC TL.ooooooooooscomsoesssessorsno .| 12/31/2019. | SINK FUND PAYMENT...........000cvrrrvmrre 34,825 34,825 34,070 33,086 | oo 1406 147 0 1553 0 34,825 0 10/26/2023.
68162R AC 5 |WEST CORP (OLYMPUS) TL....oocccsrrrrrrrrores .| 12/31/2019. | SINK FUND PAYMENT. 11,649 11,649 11,547 10,693 942 14 0 956 0 11,649 0 10/10/2024.
68162R AD 3 |WEST CORP TL B1 .| 12/31/2019. | SINK FUND PAYMENT. 204 204 204 186 18 0 0 18 0 204 0 0 0 9 | 10/10/2024.
68347R  AF 6 | OPALACQUISITIONINC TLB..occoovrsrcrrrre | 12812019, | VARIOUS s | 87,731 | o 101,093 | ..o 98,996 | oo 87,868 | ... 12,081 | oo O I [ — 12,081 0 99,949 0| (12217 | oo (12.217)] e 5110 | 11/27/2022.
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69361C AJ 0 |PSC INDUSTRIAL OUTSOURCING LP TLB......... | 12/31/2019. | SINK FUND PAYMENT.....o.ooo o 4,861 4,861 4813 4762 % 4 0 100 0 4,861 0 0 0l .. 10/11/2024.
71677TH AG 0 |PETSMARTINCTLB | 0712212019, | VARIOUS....ccvvsvsvsvssssssscses | 996,882 | ....... 1,018,824 | ... 1,009,654 | ..o 802,324 | ... 216,135 | oo 365 | oo 0| o 216,500 | oo O 1,018,824 | oo 0| .n(21,942)| ... (21,942)| ... 03/11/2022.
71913Y AC 6 |PHOENIX SERVICES MERGER SUB LLC TL 12/31/2019. | SINK FUND PAYMENT 2356 2,356 2345 1671 60 1 0 61 0 2,356 0 0 0 03/01/2025.
729136 AG 4 |PLHGROUPINCTLB 12/31/2019. | SINK FUND PAYMENT 23,505 23,505 22,800 23,333 59 113 0 172 0 23,505 0 0 0 08/07/2023.
74274 AC 1 |PRIORITY PAYMENT SYSTEMS TL... 12/31/2019. | SINK FUND PAYMENT 8.007 8.007 7,847 7,969 21 17 0 38 0 8,007 0 0 0 01/03/2023.
76100 AH 5 |RESEARCHNOW GROUP INC TLB.. 12/31/2019. | SINK FUND PAYMENT 3,207 3,207 3,057 3,194 0 13 0 13 0 3,207 0 0 0 12/20/2024.
78411E  AC 2 |SPECIALTYCARE INC TL 10/01/2019. | SINK FUND PAYMENT 1010 1010 1,005 981 29 0 0 29 0 1,010 0 0 09/01/2023.
78662T AB 7 |SAGE BORROWCO LLC TLB... 12/31/2019. | SINK FUND PAYMENT 2,169 2,169 2,147 0 0 3 0 3 0 2,169 0 0 06/20/2026.
82087U AH 0 | SHEARERS FOODS LLC TL |+ | 12/31/2019. ) SINK FUND PAYMENT - B 1,015,666 | ...... 1,015,666 | ....... 1,007,558 965,947 | ... 40,588 | ......... X0 3 I— (o 46,396 | oo U — 1,015,666 0 0 03/31/2022.
83547U AG 4 |SONNEBORN US LLC TLorrrooiorrosomscomsennns .| 02/01/2019. | SINK FUND PAYMENT...........00orrmrec. o 188,207 | o 188,207 | o 187.737 186,325 | o 1,882 0 0 1,882 0 188,207 0 0 12/10/2020.
83547U AH 2 |SONNEBORN BV LLC TLovvoosorvrsromsoesssesssrnn .| 02/01/2019. | SINK FUND PAYMENT. 33213 33213 33130 32881 332 0 0 332 0 33213 0 0 12/10/2020.
84763N  AB 6 |KPEX HOLDINGS INC (SPECTRUM PLASTIC) TL|.. | 12/31/2019. | SINK FUND PAYMENT 3,754 3,754 3,750 3,568 188 1) 0 187 0 3,754 0 0 01/31/2025.
86736 AD 5 | SUNGARD AS NEW HOLDINGS Il TL DD PIK EX | . | 05/29/2019. | VARIOUS 11,245 11,593 11,593 0 0 0 0 0 0 11,593 0 . (348) 02/03/2022.
86737R  AD 1 |SUNGARD AVAIL SERV CAPTL B | 0810972019, | VARIOUS....covvcvvsvcsssssssssscsvssssen | 904,729 | ....... 1,901,111 | o 1,806,414 | ... 1,501,132 | ..... 211,212 | o 1,589 | ...533470 | ....... (260,669) | ...vrvv.o U — 1,289,067 | 1ovovvren 0 | ..(384,338) 09/30/2021.
87164G AM 5 | SYNIVERSE HOLDINGS INC TL .| 12/31/2019. | SINK FUND PAYMENT......c..o0oorrvrrrrr 6,647 6,647 6,581 5975 663 9 0 672 0 6,647 0 0 03/09/2023.
87256F AB 0 |TKC HOLDINGS INC TL Bu.ovoovoeroeoeorcorsrrno .| 12/31/2019. | SINK FUND PAYMENT.....cc..o0ovrrvrrrre 14506 14526 14,455 13776 752 3) 0 749 0 14,526 0 0 02/01/2023.
87256F AE 4 |TKCHOLDINGS INC TL 2L. wr.| - | 04104/2019. | SINK FUND PAYMENT........c00orrrvrrrrrro 97 97 97 95 2 0 0 2 0 97 0 0 02101/2024.
87264N  AB 3 |TPFIIPOWERLLCTLB < | - | 09/30/2019. | VARIOUS 95,116 95,173 94,459 92,922 | oo, 1,622 80 0 1,702 0 94,624 [\ — 492 10/02/2023.
87403U AB 9 |TAILWIND SMITH COOPER INTERMEDIATE TL.. | .. | 12/31/2019. | SINK FUND PAYMENT........ccco0evrrrrrrs 1875 1875 1,840 0 0 2 0 2 0 1875 0 0 05/28/2026.
87583F AF 5 | TANKHOLDING CORP TLB.. 12/31/2019. | SINK FUND PAYMENT 1137 1137 1132 0 0 0 0 0 0 1137 0 0 03/26/2026.
89609U AE 1 |TRICO GROUP LLC TL B2 12/31/2019. | SINK FUND PAYMENT . 33.901 33901 33923 33,503 273 125 0 398 0 33,901 0 0 0210212024
89677U AB 4 |BIOPLAN USAINCTLB .| 12/31/2019. | SINK FUND PAYMENT.........00ovrrrrere 5.770 5.770 4,890 5,657 14 98 0 112 0 5,770 0 0 09/23/2021.
89705D AD 4 |TRONOX PIGMENTS HOLLAND TL B .| 03/29/2019. | VARIOUS 568,563 568,563 559,304 550,324 R — 1,103 0 1,103 0 560,427 0| o 8,136 09/23/2024.
89778P AB 3 |TRUCKHERO INC TL 12/31/2019. | SINK FUND PAYMENT.......occcoovvrrrrrros 6,197 6,197 6,135 6,008 185 4 0 189 0 6,197 0 0 04/22/2024.
90116E AB 7 |TWEDDLE GROUPINC TLB 11/29/2019. | VARIOUS 38,648 38,648 37,875 773 0 0 773 0 38,648 0 0 09/17/2023.
90276D AB 5 |UGIENERGY SERVICESLLCTLB .| 12/31/2019. | SINK FUND PAYMENT. 1879 1,869 0 0 0 0 0 0 1,879 0 0 08/13/2026.
90343K AR 3 |USSILICACOTLB .| 04/03/2019. | VARIOUS 516,199 513,618 449,739 | .......64731 | oo 153 | o 28,030 36,854 0 486,593 0 05/01/2025.
90349y AF 3 |USECOLOGYTLB | 11/01/2019. | SINK FUND PAYMENT...ooooomeemse | TBT742 | ) 787,742 | .......... 779,864 | oo 780,360 0 7,381 0 787,742 0 0 11/02/2026.
90350H AF 6 |USANESTHESIA PARTNERS INC TL...oocoevre. .| 12/31/2019. | SINK FUND PAYMENT. . 1307 1236 0 0 3 0 3 0 1307 0 0 06/23/2024.
918220 AF 5 |VCGBHOLDINGS INC TL2L...oocvvsvrserrrvrsvrrne - | 08/30/2019. | SINK FUND PAYMENT ...oovmsvmsvvssoesns | ] 499356 | o 499,356 | .......... 491,866 | ..occc.. 484375 | ... 13,318 | oo 1,663 | v (N — 14,981 0 499,356 0 0 02/28/2025.
918220 AG 3 |VC GBHOLDINGS INC TL 12/31/2019. | SINK FUND PAYMENT 2665 2665 2584 2399 0 8 0 8 0 2,665 0 0 0212812024,
92346N  AB 5 |VERIFONE SYSTEMS INC TL .| .| 10/31/2019. | SINK FUND PAYMENT . 10176 10,176 10,125 9,815 326 36 0 362 0 10,176 0 0 08/20/2025.
92484P AF 3 | STARFISH-V MERGER SUB INC TLB....cc..00or..n .| 12/31/2019. | SINK FUND PAYMENT.....oc..o0ovrvrrrre 6.983 6.983 6.966 6.896 79 8 0 87 0 6.983 0 0 08/16/2024.
948627 AW 4 | WEIGHT WATCHERS INTERNATIONAL TLB....... .. | 12/30/2019. | SINK FUND PAYMENT...oooosomsvesomsen | 198,550 | ......... 198,550 | ......... 194,579 196,889 o — 1,661 0 1,661 0 198,550 0 0 11/29/2024.
97654Q AE 7 |WIRECO WORLDGROUP INC TL B....occoocomrr.. .| 12/31/2019. | SINK FUND PAYMENT. . 11,090 11,090 10,979 11,023 75 ®) 0 67 0 11,090 0 0 09/29/2023.
97654Y AB 6 |WIREPATH HOME SYSTEMS LLC TLB....occrv... .| 12/31/2019. | SINK FUND PAYMENT.....cc..o0oorrvrrerrne 11,108 11,108 11,108 10,775 333 0 0 333 0 11,108 0 0 08/05/2024.
BL2386 28 4 |INTERNAP CORP TL..ooooorsoomrmssomssossnssnnos .| 12117/2019. | SINK FUND PAYMENT. 11,649 11,649 11565 11,551 46 52 0 98 0 11,649 0 0 04/06/2022.
BL2945 96 4 |APTEANINC 2l -+ | 04/23/2019. | SINK FUND PAYMENT ..o | i 1,157,400 | ....... 1,157,400 | ....... 1,140,039 | ... 1,146,787 | ....... 10,613 | oo 0| e [ — 10,613 | coerrrrend O — 1,157,400 0 0 12/20/2023.
G4001C AB 3 |FLEET USBIDCOINC TLBu..ooooromscorrerrrsnos .| 12/31/2019. | SINK FUND PAYMENT..........00ovrrrmrrrrc 390 390 319 0 0 0 0 0 0 320 0 0 10/07/2026.
N8003H AC 1 |SIGMA US CORP TL B2.. o | [ 12/31/2019. | SINK FUND PAYMENT.......occoooorrrrres 1768 1768 1755 0 0 0 0 0 0 1,768 0 0 07/0212025.
74274X  AC 5 | SANDVINE CORP TL ... | A| 12/31/2019. | VARIOUS 22 958 23,005 22 890 22 444 464 34 0 498 0 22,943 0 15 10/31/2025.
C2088H AB 6 |CAN AM CONSTRUCTION INC/CANADA TLB..... | A| 12/31/2019. | SINK FUND PAYMENT......c.cooorrrrrrrrrere 35555 35,555 34.706 0 0 33 0 33 0 35,555 0 0 07/01/2024.
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44928Q AE 9 |IBCCAPITALLTD TLBT..cvivvririrrerviiicriiinnas D| 12/31/2019.| VARIOUS 47,035 47,138 47,020 45315 43 0 1,796 0 47111 0 (76) (76) 09/11/2023.
46611V AT 2 |JBSUSALUXSATLB... ...|D| 05/01/2019. | SINK FUND PAYMENT. 260262 260 262 257,087 249,852 | ... 7255 | oo 3156 | oo Ol 10,411 0 260,262 0 0 0 10/30/2022.
46611V AU 9 |JBSUSALUXSATLB.... D| 05/15/2019. | CREDIT SUISSE FIRST BOSTON 259 612 260.262 260,262 0 0 0 0 0 0 260,262 0| 651 | o (651) 05/01/2026.
64911C AB 3 |VAC GERMANY HOLDING GMBH TLB. .| D[ 12/31/2019. | SINK FUND PAYMENT . 8.492 8.492 8.450 8.468 27 @) 0 24 0 8,492 0 0 0 03/08/2025.
BL2465 21 1 |ARCHROMA FINANCE SARL TL B2 | D] 02/01/2019. | PRIOR PERIOD INCOME........occconee... 0 0 0 0 0 0 0 0 0 0 0 0 0 081212024
L2968E AB 8 |ENDO LUXEMBOURGTLB.... D| 12/18/2018. | VARIOUS 593,001 611,390 608,333 574,706 | ....... 36,683 0 0 36,683 0 611,390 0| e(18,388) [ o (18,388) 04/29/2024.
L3434L AC 4 |EVERGREEN SKILLS LUX SARL TL.. .| D| 10/31/2019. | SINK FUND PAYMENT............oovror. 3918 3918 3389 3347 510 61 0 571 0 39018 0 0 0 042812021
P6981X AD 2 |MROHOLDINGS INCTLB..ocvovvv D] 12/31/2019. | SINK FUND PAYMENT ..ot | [ 720,078 | .o 729,078 | .o 721,789 | 719,009 | .o 4,353 2,910 0 7,263 0 729,078 0 0 0 06/04/2026.
8299999, Total - Bonds - Unaffliated Bank LOANS........voovsvsvs vt v | 33,610,518 | .....34,933,360 | .....34,396,479 | ......... 30,329,675 |...1432,628 |........ 95,914 | ....632,650 | ........ 895,892 | oo [ 34,036,805 | oo 0 |...(426,285)) .....(426,285) | ...951,736 | XXX
8399997. L el I 53,142,023 | .....54,079,671 | ...... 53,868,548 | ......... 48,595,641 | ...1,432,628 | .......... 83,967 | .....632,650 883,945 0 53422,213 0| ..(318,717)|.....(318,717) | .1469,765 | XXX
8399998. Total - Bonds - Summary ltem from Part 5 ..147,259,054 | ...143,505,296 | ....147,218,138 0 0 (2,070) 0 (2,070) 0| 147,216,067 | ..ovocv 0] 42,987 | ... 42,987 | ...990462 | XXX
8399999. Total - Bonds ...200,401,077 | ...197,584,967 | ....201,086,686 | ......... 48,595,641 | ...1,432,628 | ........ 81,897 |....632,650 | ......... 881,875 | oo 0 [ 200,638,280 | ...ooocood 0 | ..(275,730)| ......(275,730) | .2,460,227 | XXX
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
054937 20 6 |BB&T CORPORATION 5.85%................... _109/01/2019. [ SECURITY CALLED BY ISSUER at
25.000 23,000,000 575,000 25.00 584,920 562,810 22110 0 0 22110 0 584,920 0/ (9,920) | oo (9,920)| .....25228 | XXX
481246 70 0 |JPMORGAN CHASE & CO...oocccesesro .| 09/01/2019. | SECURITY CALLED BY ISSUER at
25.000 3,500.000 87,500 25.00 90,195 88,795 [ ... 1,400 0 0 1,400 0 90,195 0 (2,695) (2,695) | v 4134 | XXX
857477 88 9 |STATE STREET CORP 6.00%.......ccocorre 12/15/2019. | SECURITY CALLED BY ISSUER at
%000 130,000.000 3,250,000 25.00 3,378,705 3,270,800 | ...... 107,905 0 3,378,705 ..(128,705)| ......(128,705) | ....195,000 | XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred .......3,912,500 XXX ......4,053,820 ... 131415 0 4,053,820 ...(141,320) ] ......(141,320) | ... 224,362 XXX
8999997. Total - Preferred StOCkS - PaMt 4.....c..covvsoesississossossosososssssesssssssis asssssssssssssssssssssssssssssssssssssssssssssssssssssssses || 3,912,500 XXX [ 4,053,820 |..........3,922,405 | ...... 131,415 .0 4,053,820 .(141,320) | ......(141,320) | ....224,362 | XXX
8999999. Total - Prferred SIOCKS.....vovsvsves sttt ssisssssssssssssessssssssis s | 3,912,500 XXX e 4,053,820 | ...........3,922.405 | ...... 131,415 0 4,053,820 .(141,320)] .....(141,320) | ....224362 | XXX
9899999. Total - Preferred and Common Stocks 003,912,500 XXX e 8,053,820 | ... 3,922,405 | ...... 131,415 .0 4,053,820 .(141,320) | ......(141,320) | ...224.362 | XXX
9999999. Total - Bonds, Preferred and Common Stock ...204,313 577 XXX ....205,140,506 52,518,046 | ...1,564,043 632,650 | ......1,013,290 | o0 | 204,692,100 - (417,050) ......(417,050) | 2,684,589 | XXX
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Bonds - U.S. Government

912828 2P 4 |UNITED STATES TREASURY NOTE....... .. | 05/28/2019 | BARCLAYS CAPITAL........oovvvveiisrrrriiinrnnns 05/28/2019 | BARCLAYS CAPITAL 2,000,000 |......... 1,985,625 | .......... 1,985,625 | ......... 1,985,625 0 0 0 0 0 0 0 0. 12,120 | ..... 12,120

912828 T6 7 |UNITED STATES TREASURY NOTE....... .. | 11/27/2019 | BANK OF AMERICA...........oovvccviiririiinnes 11/27/2019 | BANK OF AMERICA....c.oooviviviiiiniicisini | o 1,000,000 992,969 992,969 992,969 0 0 0 0 0 0 0 0 927 927
0599999. Total - Bonds - U.S. Government 3,000,000 2,978,594 2978594 | ... 2,978,594 0 0 0 0 0 0 0 0].. 13,047 |..... 13,047
Bonds - U.S. States, Territories and P

686053 BR 9 |OREGON ST SCH BRDS ASSN SHORT- I . | 02/27/2019 | MORGAN STANLEY & CO.......ooovvccivs 02/27/2019 | MORGAN STANLEY & CO 2,000,000 2,220,500 2,220,500 2,220,500 0 0 0 0 0 0 0 0]... 17,385 | ..... 17,385
1799999. Total - Bonds - U.S. States, Territories & Possession 2,000,000 2,220,500 2,220,500 2,220,500 0 0 0 0 0 0 0 0].. 17,385 | ..... 17,385
Bonds - U.S. Political Subdivisions of States

137087 PC 0 |CANAL WINCHESTER OH LOCAL SCHD| .. | 11/27/2019 | RBC DAIN RAUSCHER INCORPORATED| 11/27/2019 | RBC DAIN RAUSCHER INCORPORATED ............. 600,000 625,716 625,716 625,716 0 0 0 0 0 0 0 0

137087 PE 6 |CANAL WINCHESTER OH LOCAL SCHD|.. | 11/27/2019 | RBC DAIN RAUSCHER INCORPORATED| 11/27/2019 | RBC DAIN RAUSCHER INCORPORATED ... .750,000 795,653 795,653 795,653 0 0 0 0 0 0 0 0

607114 3H 6 |MOBILEAL 11/27/2019 | RAYMOND JAMES. ..| 11/27/2019 | RAYMOND JAMES. .500,000 520,260 520,260 520,260 0 0 0 0 0 0 0 0

797646 T3 0 | SANFRANCISCO CITY & CNTY CA....... .. | 11/27/2019 | FHN FINANCIAL CAPITAL MARKETS..... 11/27/2019 | FHN FINANCIAL CAPITAL MARKETS..... .500,000 505,020 505,020 505,020 0 0 0 0 0 0 0 0

815626  GQ 3 | SEDGWICK CNTY KS UNIF SCHDIST.... | .. | 11/27/2019 | RW. BAIRD.........cccocooooniriiisiriiissiiisssnieees 11/27/2019 [ RW. BAIRD........cooorvvicnsinriiicsssssiriiinnns | o 500,000 624,695 624,695 624,695 0 0 0 0 0 0 0 0
2499999, Total - Bonds - U.S. Political Subdivisions of States 2,850,000 3,071,344 3,071,344 | ......... 3,071,344 0 0 0 0 0 0 0 0
Bonds - U.S. Special R and Special A t

04780N  MF 1 |ATLANTA GADEV AUTH.......cccocovmmvvvuunnne .. | 11/27/2019 | MESIROW FINANCIAL INC........ccccouvvvveee 11/27/2019 | MESIROW FINANCIAL INC.......covvvvecviaes | v 750,000 774,495 774,495 774,495 0 0 0 0 0 0 0 0. 11,689 | ... 11,689

20281P KG 6 |CMWLTHFING AUTHPA. ... .. | 11/27/2019 | MORGAN STANLEY & CO.......coocoormmunnnens 11/27/2019 | MORGAN STANLEY & CO.......ccooevumrvveern | coverrrens 1,250,000 | .......... 1412513 | ... 1412513 | ....cone. 1,412,513 0 0 0 0 0 0 0 0 ... 25324 | ..... 25,324

20281P KL 5 [CMWLTH FING AUTH PA... 05/28/2019 | MORGAN STANLEY & CO .| 05/28/2019 | MORGAN STANLEY & CO. 2,250,000 2,414,880 2,414,880 2,414,880 0 0 0 0 0 0 0 (VN 44,405 | ..... 44,405

31329Q¢ N6 4 |UMBS - POOL ZA6713 08/29/2019 | WELLS FARGO FINANCIAL... 08/29/2019 | WELLS FARGO FINANCIAL...........ccocoouues | o 1,878,679 | .......... 1,944,978 | .......... 1,944,978 1,944,978 0 0 0 0 0 0 0 (I I 5114 | ....... 5114

313398 VL 6 |UMBS-POOL QA3319... 11/27/2019 | SUNTRUST CAPITAL MARKETS... 11/27/2019 | SUNTRUST CAPITAL MARKETS............. v 1,845,938 | . 1,919,860 | .......... 1,919,860 | .......... 1,919,860 0 0 0 0 0 0 0 (0 4,666 | ... 4,666

314009 RT 0 |[UMBS - POOL BM4997... 04/03/2019 | SUNTRUST CAPITAL MARKETS... 06/11/2019 | VARIOUS 971,035 980,828 971,014 0 (21) 0 (21) 0 0 [ 9,814 | ........ 9,814 | ....... 5703 | oo 727

3140Q7 SW 8 |UMBS - POOL CA0532.........cccnvcrrivuinns .. | 1172712019 | JP MORGAN SECURITIES INC 11/27/2019 | JP MORGAN SECURITIES INC ...1,500,429 1,500,429 | .......... 1,500,429 0 0 0 0 0 0 0 0
44244C YA 9 |HOUSTON TX UTILITY SYS REVENUE.. | .. | 11/27/2019| CITIGROUP GLOBAL MARKETS... 11/27/2019 | CITIGROUP GLOBAL MARKETS... 1,469,865 11,469,865 0 0 0 0 0 0 0 0

53945C HE 3 |LOS ANGELES CAWSTWTR SYSREVE |..| 11/27/2019 | BARCLAYS CAPITAL.........cccoommmmvvviirraninnns 11/27/2019 | BARCLAYS CAPITAL........occomrvviinrrisnncens | corvenriiens 500,000 528,485 528,485 528,485 0 0 0 0 0 0 0 (I 8,29 | ... 8,296

576000 KW 2 |MASSACHUSETTS ST SCH BLDG AUTH| .. | 11/27/2019 | RBC DAIN RAUSCHER INCORPORATED| 11/27/2019 | RBC DAIN RAUSCHER INCORPORATED .......... 1,000,000 | .......... 1,199,940 | .......... 1,199,940 | ......... 1,199,940 0 0 0 0 0 0 0 0 ... 24,606 | ... 24,606

MONTGOMERY CNTY VA ECON DEV PERFORMANCE TRUST CAPITAL PERFORMANCE TRUST CAPITAL
613741 GN 1 |AU 11/27/2019 | PARTNERS 11/272019|PARTNERS | 710,000 731,286 731,286 731,286 0 0 0 0 0 0 0 0 9,629 | ....... 9,629
NEW YORK ST DORM AUTH

64990C ZL 8 |REVENUES 02/27/2019 | WELLS FARGO FINANCIAL... 02/27/2019 | WELLS FARGO FINANCIAL 2,000,000 2,000,100 2,000,100 |..... .2,000,100 0 0 0 0 0 0 0 (I 8,496 | ... 8,496

71884A  XZ 7 |PHOENIXAZ CIVIC IMPT CORP EXC..... | .. | 11/27/2019 | WELLS FARGO FINANCIAL... .| 11/27/2019 | WELLS FARGO FINANCIAL.........ccccoumvvvee | corrrrnens 1,005,000 | .......... 1,032,035 | .......... 1,032,035 11,032,035 0 0 0 0 0 0 0 0 ... 11,420 |..... 11,420

73209G AV 2 |POMONA CAREVENUE..........ccccomuummunees .. | 11/27/2019 | FHN FINANCIAL CAPITAL MARKETS..... 11/27/2019 | FHN FINANCIAL CAPITAL MARKETS.... | .ccccoeveeens 500,000 522,335 522,335 522,335 0 0 0 0 0 0 0 (0 1,282 | ... 1,282

PORT OF MORROW OR

73474T AC 4 | TRANSMISSION 11/27/2019 | JEFFERIES & COMPANY INC. ..| 11/27/2019 | JEFFERIES & COMPANY INC ...1,055,360 1,055,360 | .......... 1,055,360 0 0 0 0 0 0 0 0

88275F PA 1 | TEXAS ST DEPT OF HSG & CMNTY A....| .. | 08/29/2019 | RAMIREZ & CO INC... .| 08/29/2019 | RAMIREZ & CO INC... ...1,855,024 1,855,024 | .......... 1,855,024 0 0 0 0 0 0 0 0

914440 LC 4 |UNIV OF MASSACHUSETTS MABLDG.. | .. | 11/27/2019 | JANNEY MONTGOMERY SCOTT.. 11/27/2019 | JANNEY MONTGOMERY SCOTT.. 565,345 565,345 565,345 0 0 0 0 0 0 0 0 ;

927781 TS 3 |VIRGINIA ST CLG BLDG AUTH EDUC.... | .. | 08/29/2019| JP MORGAN SECURITIES INC................ 08/29/2019 | JP MORGAN SECURITIES INC.......cccooooe | oo 1,800,000 | .......... 1,831,752 | .......... 1,831,752 | oo, 1,831,752 0 0 0 0 0 0 0 0 | 8,050 | ....... 8,050
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 22,729,296 23,729,717 23,739,510 23,729,696 0 (21) 0 (21) 0 0| 9,814 | ........ 9,814 187,920 |...182,944
Bonds - Industrial and Miscell
02665W BP 5 | AMERICAN HONDA FINANCE................ 05/28/2019 | JP MORGAN SECURITIES INC.. .| 05/28/2019 | JP MORGAN SECURITIES INC 3,750,000 3,778,065 3,778,065 | ..... 3,778,065 0 0 0 0 0 0 0 0 ... 30,813 | ..... 30,813

03522A AG 5 |ANHEUSER-BUSCH CO/INBEV.. 08/29/2019 | EXCHANGE 08/29/2019 [ EXCHANGE...........cooeervvrreerrieeessrissesiisnes | cervriins 1,000,000 | .......... 1,072,086 | .......... 1,072,086 11,072,086 0 0 0 0 0 0 0 0 2,839 2,839

040555 CQ 5 |ARIZONAPUBLIC SERVICE.................... .. | 05/28/2019 | WELLS FARGO FINANCIAL............ccccceeec 05/28/2019 | WELLS FARGO FINANCIAL 3,000,000 3,058,626 | ........ 3,058,626 | .......... 3,058,626 0 0 0 0 0 0 0 0 ... 45504 | ... 45,504




Annual Statement for the year 2019 of the JAMES RIVER INSURANCE COMPANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1'sL3

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current
0 Year's Total Foreign Interest and|  Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change in| Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment B./AC.V. Changein | (Loss)on | Gain (Loss) | (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B./A.C.V. | Disposal | on Disposal | Disposal Year Dividends
06760G AA 9 |BABSON CLOLTD 18-1A A1.. 02/27/2019 | BANK OF AMERICA ..| 02/27/2019 | BANK OF AMERICA 3,000,000 2,949,547 2,949,547 2,949,547 0 0 0 0 0 0 0 (VN 13,392 | ... 13,392
06760P AC 5 |BABSON CLOLTD 18-3AA1.. ..|.. | 08/29/2019 | MORGAN STANLEY & CO. ...| 08/29/2019 | MORGAN STANLEY & CO 2,500,000 2,484,750 2,484,750 | ... 2,484,750 0 0 0 0 0 0 0 0 8,517 | ....... 8,517
100743 AL 7 |BOSTON GAS COMPANY.........ccccooumrruneee .. | 11/27/2019 | KEY BANC CAPITAL MARKETS.............. 11/27/2019 | KEY BANC CAPITAL MARKETS.......ccccoec | covvrieens 1,000,000 | .......... 1,029,999 | .......... 1,029,999 | ......... 1,029,999 0 0 0 0 0 0 0 0 9,837 | ... 9,837
115637 AM 2 |BROWN-FORMAN CORP..........cccooouurrurees . | 1172712019 | US BANCORRP..........ccommerrrrrieermnrrrrriiiiienes 11/27/2019 | US BANCORP, 2,750,000 2,749,706 2,749,706 | ......... 2,749,706 0 0 0 0 0 0 0 0 ... 22,688 | ... 22,688
CARLYLE GLOBAL MARKET STRATEGI
14310K AS 0 [13-4AA1R .. | 08/29/2019 | CITIGROUP GLOBAL MARKETS............. 08/29/2019 | CITIGROUP GLOBAL MARKETS.......cccoe. | vovvrvenad 2,000,000 |.......... 1,979,986 | .......... 1,979,986 | .......... 1,979,986 0 0 0 0 0 0 0 (VN I 8,258 | ....... 8,258
CITIGROUP COMMERCIAL MORTGAGE
17326F AD 9 [17-C4 A4 .. | 11/27/2019 | CITIGROUP GLOBAL MARKETS............. 11/27/2019 | CITIGROUP GLOBAL MARKETS............. | ceeervee 1,000,000 | ......... 1,067,320 | .......... 1,067,320 | .......... 1,067,320 0 0 0 0 0 0 0 0
20030N DA 6 |COMCAST CORP 11/27/2019 | MIZUHO SECURITIES USALLC.... 11/27/2019 | MIZUHO SECURITIES USA LLC ..1,000,000 | .......... 1,010,249 | ......... 1,010,249 | ........ 1,010,249 0 0 0 0 0 0 0 0
210518 CT 1 |CONSUMERS ENERGY CO 11/27/2019 | KEY BANC CAPITAL MARKETS.............. | 11/27/2019 | KEY BANC CAPITAL MARKETS. 500,000 510,740 510,740 510,740 0 0 0 0 0 0 0 0 LAT5
22160K AM 7 |COSTCO WHOLESALE CORP... 02/27/2019 | CITIGROUP GLOBAL MARKETS............. 02/27/2019 | CITIGROUP GLOBAL MARKETS.......ccccc. | covvrvuuas 4,000,000 | ......... 3,931,680 | .......... 3,931,680 | ..... .3,931,680 0 0 0 0 0 0 0 (U 33,000
24422 TG 4 |JOHN DEERE CAPITAL CORP 02/27/2019 | MITSUBISHI UFJ SECURITIES USA INC. | 02/27/2019 | MITSUBISHI UFJ SECURITIES USA INC. 3,900,000 3,871,530 3,871,530 .3,871,530 0 0 0 0 0 0 0 0. 51,870
24422 TT 6 | JOHN DEERE CAPITAL CORP... 11/27/2019 | RBC CAPITAL MARKETS........cccovvvvviiianns 11/27/2019 | RBC CAPITAL MARKETS..........cocovmmvvviens | covvenrriens 500,000 512,341 512,341 512,341 0 0 0 0 0 0 0 0 5,631
24422E UH 0 |JOHN DEERE CAPITAL CORP... .. | 11/27/2019 | RBC CAPITAL MARKETS... 11/27/2019 | RBC CAPITAL MARKETS... e 500,000 524,043 524,043 524,043 0 0 0 0 0 0 0 0
25245B  AB 3 |DIAGEO INVESTMENT CORP .| .| 02/27/2019 | MORGAN STANLEY & CO. 02/27/2019 | MORGAN STANLEY & CO.. ,000,000 | ..... .3,993,280 ...3,993,280 | ..... .3,993,280 0 0 0 0 0 0 0 0
DISCOVER CARD EXECUTION NOTE T
254683 BX 2 |17-A2A2 .. | 05/28/2019 | BANK OF AMERICA.... 05/28/2019 | BANK OF AMERICA. ..4,250,000 | ......... 4,251,043 | ......... 4,251,043 | .......... 4,251,043 0 0 0 0 0 0 0 0 3,668 | ... 3,668
25470D AQ 2 |DISCOVERY COMMUNICATIONS........... .. | 11/27/2019 | GOLDMAN SACHS, .. | 11/27/2019 | GOLDMAN SACHS.. N 500,000 509,042 509,042 509,042 0 0 0 0 0 0 0 0| 2,745 | ... 2,745
26251L AC 8 |DRYDEN SENIOR LOAN FUND 18-64A A| .. | 08/29/2019 | MORGAN STANLEY & CO......ccccouvvvvvrruans 08/29/2019 | MORGAN STANLEY & CO.........oocoommverrvres | wover 2,000,000 |.......... 1,981,610 | .......... 1,981,610 | ......... 1,981,610 0 0 0 0 0 0 0 0. 7,629 | ... 7,629
FORD CREDIT AUTO OWNER TRUST/F
345298 AA 7 |172A .. | 08/29/2019 | BANK OF AMERICA..........oooooormmarnrrriiias 08/29/2019 | BANK OF AMERICA 2,000,000 2,027,970 2,027,970 | .......... 2,027,970 0 0 0 0 0 0 0 (U - 1,836 | ... 1,836
FORD CREDIT AUTO OWNER TRUST/F
34532R  AA 4 [18-1A .. | 05/28/2019 | BANK OF AMERICA........c.ccoovvrimrrriiinnnens 05/28/2019 | BANK OF AMERICA 2,000,000 2,021,336 2,021,336 | .......... 2,021,336 0 0 0 0 0 0 0 0 2,304 | ....... 2,304
FORD CREDIT AUTO OWNER TRUST
34533F AD 3 |19-AA3 .. | 03/19/2019 | JP MORGAN SECURITIES INC................ 06/11/2019 | PARIBAS CORPORATION.........ccconvvvvrvres | overinnns 1,000,000 | ............ 999,832 | .......... 1,010,000 999,847 0 16 0 16 0 0| 10,153 | ... 10,153 | ... 6,178 | v 0
369550 BE 7 | GENERAL DYNAMICS CORP.............c.... .. | 11/27/2019 | WELLS FARGO FINANCIAL............ccccceec. 11/27/2019 | WELLS FARGO FINANCIAL...........ccoovvvvs | worrerrrnens 500,000 508,018 508,018 508,018 0 0 0 0 0 0 0 0 667 667
HONDA AUTO RECEIVABLES OWNER T
43813F AD 5 |17-4A4 .. | 02/27/2019 | BARCLAYS CAPITAL......covvvveeicrrrrreiernaas 02/27/2019 | BARCLAYS CAPITAL.......ovvveerieermrerieriens | wovern 3,000,000 |.......... 2,964,780 | ......... 2,964,780 | ......... 2,964,780 0 0 0 0 0 0 0 (U 1,105 | ....... 1,105
459200 HU 8 |IBM CORP. .. | 04/30/2019 | WELLS FARGO FINANCIAL............cccoeeere 06/11/2019 | CITIGROUP GLOBAL MARKETS........cccc. | wevurens 1,500,000 | .......... 1,546,515 | .......... 1,559,010 | .......... 1,545,521 0 (994) 0 (994) 0 0. 13,489 | ....... 13,489 | ...... 18,125 | ..... 12,083
JP MORGAN CHASE COMMERCIAL
465968 AE 5 |MOR 17-JP7 A5 .. | 08/29/2019 | JP MORGAN SECURITIES INC................ 08/29/2019 | JP MORGAN SECURITIES INC 2,000,000 2,182,960 2,182,960 | .......... 2,182,960 0 0 0 0 0 0 0 0 5373 | ... 5,373
46625H NX 4 | JPMORGAN CHASE & CO.. 08/29/2019 | JP MORGAN SECURITIES INC.. 08/29/2019 | JP MORGAN SECURITIES INC 2,000,000 2,010,196 2,010,196 | ..... 2,010,196 0 0 0 0 0 0 0 0. 17,000 | ..... 17,000
46647P AU 0 |JPMORGAN CHASE & CO.. .. | 04/09/2019 | JP MORGAN SECURITIES INC.. ..| 05/14/2019 | US BANCORP, 2,000,000 2,051,380 2,055,220 | ..... 2,050,309 | ..oveorneeannd [ — (1,071) 0 (1,071) 0 N — 4911 | o 4911 | ... 23,837 | ... 16,454
57636Q AB 0 |MASTERCARD INC.........ccooommrrriirimnrrnnneas .. | 08/29/2019 | CITIGROUP GLOBAL MARKETS............. 08/29/2019 | CITIGROUP GLOBAL MARKETS, 2,500,000 2,674,015 2,674,015 | .......... 2,674,015 0 0 0 0 0 0 0 0 ... 34,688 | ... 34,688
585055 BS 4 |MEDTRONICINC.... 11/27/2019 | VARIOUS 11/27/2019 | VARIOUS 2,945,000 3,024,818 3,024,818 | ..... .3,024,818 0 0 0 0 0 0 0 0. 42,490 | ..... 42,490
58933Y AR 6 |MERCK&COINC... 11/27/2019 | VARIOUS 11127/2019 [ VARIOUS.........cvvviiirnnneiiiissnnssiiissnnnnns [ o 4,500,000 |......... 4474961 | ........ 4,474,961 | ..... 4,474,961 0 0 0 0 0 0 0 0. 12,719 | ... 12,719
MORGAN STANLEY BAML TRUST 16-
61691G AR 1 |[C32A3 .. | 08/29/2019 | MORGAN STANLEY & CO. 08/29/2019 | MORGAN STANLEY & CO 2,000,000 2,170,460 2,170,460 2,170,460 0 0 0 0 0 0 0 0 5,381 5,381
61744Y AN 8 |MORGAN STANLEY.......cccoommrrriirmmrrrrnnens .. | 08/29/2019 | MORGAN STANLEY & CO ...| 08/29/2019 | MORGAN STANLEY & CO........oocoormmmmmrrres | o 1,500,000 | .......... 1,548,608 | ........ 1,548,608 | .......... 1,548,608 0 0 0 0 0 0 0 (R 4688 | ... 4,688
61746B EF 9 |MORGAN STANLEY......ccoccommriimmmriiininnns .. | 05/28/2019 | BANK OF AMERICA........c.ccoovvvvmmrriivnnnens 05/28/2019 | BANK OF AMERICA 2,000,000 2,030,012 2,030,012 | .......... 2,030,012 0 0 0 0 0 0 0 0 ... 25778 | ... 25,778
MORGAN STANLEY BAML TRUST 14
61763U AY 8 |C17 A4 .. | 05/28/2019 | MORGAN STANLEY & CO...........cccocomumnns 05/28/2019 | MORGAN STANLEY & CO 2,000,000 2,062,660 2,062,660 | ........ 2,062,660 0 0 0 0 0 0 0 (I I 5165 | ...... 5,165




Annual Statement for the year 2019 of the JAMES RIVER INSURANCE COMPANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

¢Sl

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current
0 Year's Total Foreign Interest and|  Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change in| Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment B./AC.V. Changein | (Loss)on | Gain (Loss) | (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B./A.C.V. | Disposal | on Disposal | Disposal Year Dividends
MORGAN STANLEY BAML TRUST 16
61766E BD 6 |C29 A3 .. | 05/28/2019 | MORGAN STANLEY & CO......cocvvrvvrrinrerne 05/28/2019 | MORGAN STANLEY & CO 2,500,000 2,511,000 2,511,000 | .......... 2,511,000 0 0 0 0 0 0 0 0 | 5,734
641062 AD 6 |NESTLE HOLDINGS INC.... 11/27/2019 | BANK OF AMERICA.... 11/27/2019 | BANK OF AMERICA..........ccooonnmmvviiiinnnnnns [ o 500,000 526,058 526,058 526,058 0 0 0 0 0 0 0 0 2,931
66989H AJ 7 |NOVARTIS CAPITAL CORP 08/29/2019 | BANK OF AMERICA 08/29/2019 | BANK OF AMERICA 2,500,000 2,644,968 2,644,968 | ..... 2,644,968 0 0 0 0 0 0 0 0. 20,625
67021C AK 3 |NSTARELECTRIC CO 08/29/2019 | BANK OF AMERICA.... 08/29/2019 | BANK OF AMERICA 2,500,000 2,629,183 2,629,183 | ..... 2,629,183 0 0 0 0 0 0 0 0 .. 23,472
693304 AT 4 |PECOENERGY CO. 11/27/2019 | SCOTIA CAPITAL INC. 11/27/2019 | SCOTIA CAPITAL INC......covvvrvvvrrrverirneres | cevirenns 1,000,000 | ......... 1,043,604 | ... 1,043,604 .1,043,604 0 0 0 0 0 0 0 0 3,675
74005P BP 8 |PRAXAIRINC .. | .. | 08/29/2019 | DEUTSCHE BANK. .. | 08/29/2019 | DEUTSCHE BANK 2,500,000 2,508,080 2,508,080 | ..... .2,508,080 0 0 0 0 0 0 0 0. 24,219
747525 AE 3 | QUALCOMM INC.......coovvrvermerrerrerrinnenennns .. | 05/28/2019 | JP MORGAN SECURITIES INC................ 05/28/2019 | JP MORGAN SECURITIES INC 3,500,000 3,526,509 3,526,509 | ......... 3,626,509 0 0 0 0 0 0 0 0 2,333
771196 BB 7 |ROCHE HOLDINGS INC. 11/27/2019 | US BANCORP. 11/27/2019 | US BANCORRP.........ccvvuerrerreeernesrirsnnrins | ceerneene 1,000,000 | .......... 1,016,670 | .......... 1,016,670 | .......... 1,016,670 0 0 0 0 0 0 0 0 | 4,632
797440 BU 7 |SANDIEGOG&E .| .| 08/29/2019 | CITIGROUP GLOBAL MARKETS............. | 08/29/2019 | CITIGROUP GLOBAL MARKETS 3,250,000 3,292,637 3,292,637 | ... 3,292,637 0 0 0 0 0 0 0 0 ... 23472
863667 AG 6 |STRYKER CORP......ccccovvrmmrirmrirrriinrinens .| 11/27/2019 | BARCLAYS CAPITAL.......ovvvvrerirrinrerenes 11/27/2019 | BARCLAYS CAPITAL......cccorvvereririerirnnee | ceverenns 1,500,000 | ......... 1,732,407 | .......... 1,732,407 | .......... 1,732,407 0 0 0 0 0 0 0 0 | 2,188
87612E BE 5 |TARGET CORP......cocoovvemrrrirererricrerrnens .. | 11/27/2019 | JEFFERIES & COMPANY INC.........coneevne 11/27/2019 | JEFFERIES & COMPANY INC.....coovmvvvns | cevvrrens 1,000,000 | .......... 1,026,432 | .......... 1,026,432 | .......... 1,026,432 0 0 0 0 0 0 0 0 2,917
TOYOTA AUTO RECEIVABLES OWNER
89238T AE 3 |18-BA4 .. | 11/27/2019 | BANK OF AMERICA. 11/27/2019 | BANK OF AMERICA. 500,000 511,993 511,993 511,993 0 0 0 0 0 0 0 0
911312 BK 1 |UNITED PARCEL SERVICE.........cccccoo...e. .. | 11/27/2019 | US BANCORP..... 11/27/2019 | US BANCORP. ,000,000 | .......... 1,017,622 1,017,622 | .......... 1,017,622 0 0 0 0 0 0 0 0
91481C  AB 6 |[UNIVERSITY OF PENNSYLVAN. .| .. | 11/27/2019 | BANK OF AMERICA ..| 11/27/2019 | BANK OF AMERICA. | 1,350,000 | ... 1,410,855 | ..........1,410,855 | .......... 1,410,855 0 0 0 0 0 0 0 0
92826C AD 4 |VISAINC .. | 05/28/2019 | VARIOUS 05/28/2019 | VARIOUS 3,000,000 3,066,327 3,066,327 | .......... 3,066,327 0 0 0 0 0 0 0 0
WF-RBS COMMERCIAL MORTGAGE TR
92890K AZ 8 |14C22A4 .. | 11/27/2019 | WELLS FARGO FINANCIAL........c.ccevreven. 11/27/2019 | WELLS FARGO FINANCIAL...........cccouvves | wovrrnrrnens 500,000 525,790 525,790 525,790 0 0 0 0 0 0 0 (0 - 1,260 | ....... 1,260
WELLS FARGO COMMERCIAL
95000Y AY 1 |MORTGAG 17-C40 A4 .. | 11/27/2019 | WELLS FARGO FINANCIAL........c.ccoevrvven. 11/27/2019 | WELLS FARGO FINANCIAL........covoorerrens | cevrrnns 3,750,000 | .......... 3,845,038 | .......... 3,845,038 | .......... 3,845,038 0 0 0 0 0 0 0 0| 9,699 | ....... 9,699
95709T AL 4 |WESTARENERGY INC........cccoocvvvrmurrnenne .. | 08/29/2019 | WELLS FARGO FINANCIAL...........cccooeec.. 08/29/2019 | WELLS FARGO FINANCIAL 2,250,000 2,365,697 2,365,697 | ......... 2,365,697 0 0 0 0 0 0 0 0 .. 17,875 | ..... 17,875
WORLD OMNI AUTO RECEIVABLES TR
98162Y AE 3 |19-AA4 .. | 1172712019 | BANK OF AMERICA........ccconmvrrimrrriirinnens 11/27/2019 | BANK OF AMERICA........cooommervimerrinenies | cevvreens 1,000,000 | .......... 1,036,764 | .......... 1,036,764 | .......... 1,036,764 0 0 0 0 0 0 01....1073 | ... 1,073
89352H AM 1 | TRANSCANADA PIPELINES... 05/28/2019 | MORGAN STANLEY & CO .| 05/28/2019 | MORGAN STANLEY & CO 2,500,000 2,657,608 2,657,608 | ... 2,657,608 0 0 0 0 0 0 01...27,943 | .. 27,943
822582 BD 3 |SHELL INTERNATIONAL FIN. . 11/27/2019 | HSBC SECURITIES USA INC. .| 11/27/2019 | HSBC SECURITIES USA INC.......ccoooovees | crviiinannns 500,000 527,577 527,577 527,577 0 0 0 0 0 0 0 [ 722 | 722
89686Q AA 4 | TRIVIUM PACKAGINGFIN..........ccoocovnveeee D| 07/19/2019 | DIRECT 07/19/2019 [ DIRECT.......oooiieriisiiiisisiisssissssiisssiiens | coviiies 231,000 231,000 235,620 231,000 0 0 0 0 0 24,620 |0 [, 0
3899999, Total - Bonds - Industrial and Miscellaneous 12,926,000 | ...... 115,217,983 | ...... 115,249,106 | ...... 115,215,933 (2,049) 0 (2,049) 0 0 33,173 |....737,891 |...718,288
8399998, TORAL = BONGS.......ovvvtsi st ettt s s £e0s e84 88 E 88888148ttt | diraas 143,505,296 | ...... 147,218,138 | ...... 147,259,054 | ...... 147,216,067 ...(2,070) 0 (2,070) 0 0...42987 |.. 42,987 |...990,462 | ...965,883
9999999. Total - Bonds, Preferred and COMMON STOCKS..........iruuruiiiuesiiies  werieieessieessseeesssessssseeess s eess s eee s 8 EE8 488888888kt | crines 147,218,138 | ...... 147,259,054 | ...... 147,216,067 (2,070) 0 (2,070) 0 0]...42987 |... 42,987 |...990,462 |...965,883




Annual Statement for the year 2019 of the JAMES RIVER INSURANCE COMPANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

913

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
11 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number | NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Property and Casualty Insurer
47036* 10 9 |James River Casualty Company. | | 13685.......... 20-8946040...... 8bi NO 0 19,173,659 | oo {01 10,000,000.000 | ...ooooserversirirsciiirs 100.0
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. 0 19,173,659 XXX XXX
1899999. Total - Common Stocks. 0 19,173,659 XXX XXX
1999999. Total - Preferred and Common Stock 0 19,173,659 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Qutstanding

NONE
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Annual Statement for the year 2019 of the

JAMES RIVER INSURANCE COMPANY

SCHEDULE DA - PART 1

ed December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Own
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19
. Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase | (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion Recognized B./A.C.V. Par Value Actual Cost Notin Default | Accrued | Rateof | Rateof | Paid | During Year Interest
U.S. Government Bonds - Issuer Obligations
TREASURY BILL @....... . | 09/27/2019. | PARIBAS CORPORATION 02/06/2020. | ............. 1,347,590 0 6,225 | ..o 0 [0 [ 1,350,000 | ..ccooeerns 1,341,365 | ..o (U I 0 ... 0.00 |....... 1.80
TREASURY BILL @....... . | 12/30/2019. | VARIOUS 04/02/2020. | ........... 59,134,150 0 5,602 59,360,000 59,128,548 0 0 ... 0.00 |....... 1.50
0199999. U.S. Government Bonds - Issuer Obligation 60,481,740 0 11,827 ..60,710,000 ..60,469,913 XXX XXX
0599999. Total - U.S. Government Bonds. 60,481,740 | ..o 0 11,827 ..60,710,000 ..60,469,913 XXX XXX
Total Bonds
7699999. Subtotals - Issuer Obligation 60,481,740 11,827 0 0 60,710,000 60,469,913 0 0] XXX XXX
8399999. Subtotals - Bonds 60,481,740 0 [ 11,827 | 0 [ 0 [ 60,710,000 | .......... 60,469,913 | ..o (O I 0] XXX XXX
9199999. Total - Short-Term Investment 60,481,740 | .....ccovveeen 0 0 0 )., SO [P 60,469,913 | ..coovvverennnn (O] [P 0 XXX XXX
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25, E26



Annual Statement for the year 2019 of the

JAMES RIVER INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Keybank, N.A 0.00 0 199,523 111,957,426 | XXX
Federal Home Loan Bank of Cincinatti 0.00 0 0 35,963 | XXX
US Bank of Boston, 0.00 0 0 209,812 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 199,523 112,203,201 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 199,523 112,203,201 | XXX
0599999. Total Cash XXX XXX 0 199,523 112,203,201 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 105,016,665 | 4. April 57,175,209 | 7. July. 119,025,219 | 10. October. 187,400,160
2. February. 71,067,992 | 5. May. (9,257,555) | 8. August 124,978,327 | 11. November. 139,396,125
3. March 44,911,362 | 6. June 91,581,318 | 9. September. 158,564,532 | 12. December. 112,203,201

E27




Annual Statement for the year 2019 of the JAMES RIVER INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

8¢

1 2 3 4 5 6 7 8 9
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obligations
TREASURY BILL 11/26/2019....... | covvevverrrisnrnens 1.57 |01/21/2020....... 300,797,828 0 471913
TREASURY BILL 12/03/2019....... | covveveerirrnennns 1.52 | 01/28/2020....... ) 279,125,061 0 341,491
TREASURY BILL 12/10/2019....... | covvvvvirinecens 1.52 | 02/04/2020....... 372,765,106 0 344,812
TREASURY BILL 121712019, | oo, 1.53 |02/11/2020....... ) 250,792,805 0 150,950
0199999. U.S. Government Bonds - Issuer Obligations . 1,203,480,800 0 1,318,166
0599999, TOtal = U.S. GOVEIMMENE BOMMAS..........ooveeeeeeererereeeeerss s 1188 s | 1,203,480,800 0 1,318,166
Total Bonds
7699999 SUBIOAS - ISSUET ODGANIONS ... 010 10 s [ 1,203,480,800 0 1,318,166
8399999, SUDIOLAIS = BOMDS.....vv111vvrtevrrtire st R R ssnssssnness | 1,203,480,800 0 1,318,166
Exempt Money Market Mutual Funds as Identified by the SVO
60934N 50 0 |FEDERATED TREASURY OBLIGA-IS 12/16/2019....... 0000 | oovevmsvemsensc | 184,312 0 0
94975H 31 2 |WELLS FARGO ADV TR PL MM-SVC 12/18/2019....... 0.000 2,932,145 0 2,844
8599999. Total - Exempt Money Market Mutual FUNdS @8 IdENfIEA DY the SVO........cooviieiiiiiiiiiiiiiiieiiississsee s 00 S8R5 AR | 3,116,457 0 2,844
8899999. Total - Cash Equivalents 1 s | 1,206,597,257 0 1,321,010




Annual Statement for the year 2019 of the JAMES RIVER |NSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama AL 0 0 0 0
2. Alaska AK 0 0 0 0
3. Arizona AZ 0 0 0 0
4. Arkansas AR 0 0 0 0
5. California CA 0 0 0 0
6.  Colorado Cco 0 0 0 0
7. Connecticut. CT 0 0 0 0
8.  Delaware DE 0 0 0 0
9.  District of Columbia DC 0 0 0 0
10.  Florida FL 0 0 0 0
11.  Georgia GA 0 0 0 0
12, Hawaii HI 0 0 0 0
13.  Idaho. ID 0 0 0 0
14.  lllinois. Il 0 0 0 0
15.  Indiana IN 0 0 0 0
16.  lowa 1A 0 0 0 0
17.  Kansas KS 0 0 0 0
18.  Kentucky. KY 0 0 0 0
19.  Louisiana LA 0 0 0 0
20.  Maine ME 0 0 0 0
21.  Maryland MD 0 0 0 0
22.  Massachusetts, MA B..... | COLLATERAL SECURITIES FOR THE MA DOI 0 0 699,719 698,859
23.  Michigan MI 0 0 0 0
24.  Minnesota MN 0 0 0 0
25.  Mississippi MS 0 0 0 0
26.  Missouri MO 0 0 0 0
27.  Montana MT 0 0 0 0
28.  Nebraska NE 0 0 0 0
29.  Nevada NV 0 0 0 0
30.  New Hampshire NH 0 0 0 0
31, New Jersey, NJ 0 0 0 0
32.  New Mexico. NM 0 0 0 0
33.  New York NY B.....| COLLATERAL SECURITIES FOR THE NY DOI 0 0 2,784,205 2,808,777
34, North Carolina NC 0 0 0 0
35.  North Dakota ND 0 0 0 0
36, ONI0.cooueeeeeerreiierreiieerriiid OH | .....B..... | COLLATERAL SECURITIES FOR THE OH DOI,COLLATERAL SECURIITES FOR THE (| 2,574,466 2,589,789 0 0
37.  Oklahoma OK 0 0 0 0
38.  Oregon OR 0 0 0 0
39.  Pennsylvania PA 0 0 0 0
40.  Rhode Island RI 0 0 0 0
41.  South Carolina SC 0 0 0 0
42. South Dakota SD 0 0 0 0
43.  Tennessee. N 0 0 0 0
44.  Texas TX 0 0 0 0
45.  Utah ut 0 0 0 0
46.  Vermont VT 0 0 0 0
47.  Virginia VA 0 0 0 0
48.  Washington WA 0 0 0 0
49.  West Virginia wv 0 0 0 0
50.  Wisconsin Wi 0 0 0 0
51.  Wyoming Wy 0 0 0 0
52.  American Samoa AS 0 0 0 0
53.  Guam GU 0 0 0 0
54.  Puerto Rico PR 0 0 0 0
55.  US Virgin Islands. Vi 0 0 0 0
56.  Northern Mariana Islands MP 0 0 0 0
57. Canada CAN 0 0 0 0
58.  Aggregate Alien and Other........... OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 2,574,466 2,589,789 3,483,924 3,507,636
DETAILS OF WRITE-INS

5801. 0 0 0 0
5802. 0 0 0 0
5803. 0 0 0 0

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

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 @bOVe).......occooiveeirieeririre XXX XXX 0 0 0 0

E29
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