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STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt [eererecaena 375,847,116 | [0 S 375,847,116 |........... 389,646,060
2. Stocks:
2.1 Preferred stocks
2.2 Common stocks
3. Mortgage loans on real estate:
B FIESEIENS 1.ttt et (O (O (O 0
3.2 Other than firSt IENS........c.cuiuiiiiicieieie e feeteese s (O (O (O 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o 0
ENCUMDIANCES) ...ttt ssesesens [eseseneseseseesenesenene e e neen (O (O [0 0
4.2 Properties held for the production of income (less
e 0 eNCUMDIANCES) ....ouiiieiicieicieicieicieies oo L0 R L0 R (O 0
4.3 Properties held for sale (Iess $  .ooooeiviiiicincieee 0
ENCUMDIANCES) ....vvivieieiiieteteiesee st seste e tetesese e et sesebesesese e se s sesesesesansns [oesesesenenenssesessesesenneneas (O (O [0 0
5. Cash($ .o 42,248,241 ), cash equivalents
[ 0 ) and short-term
investments ($  .ooeerrrieeee 0 ) e
6. Contractloans (including $ ..o
7. DerivatiVESs .........ccciiiiiiicc
8. Otherinvested @ssets ............ccccciiiiiiiiiiiiii s
9. Receivables for SECUNtIES ...........cccciiiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets
11.  Aggregate write-ins for invested assets ...........cccviiiiiii
12. Subtotals, cash and invested assets (LIN€S 110 11) ...ooveveiervniviveeeeeieeens frevenieeeens 435,003,612 |.cocveveeieeeeeeeee (01 R 435,003,612 |............ 415,355,269
13. Title plants less § ..c.coooeiriiiniiiiie, 0 charged off (for Title insurers
ONIY) ottt ettt ettt ettt ettt s s et e s st ebetenen [eretenen ettt (O (O [0 0
14. Investment income due and @CCIUEA ............ccoveveueeveueevereeeeeeieeeieeeeeeeeeeiees |oeeiesesieneneens 3,174,136 | (01 3,174,136 |................. 2,713,173
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|.............. 15,425,607 |..ccooveeiieeieieeeee (0] R 15,425,607 |.............. 16,380,390
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..., 0
earned but unbilled PremMiUumMS) ........cccviriiiiirireieieeeesssseee e [eeeeeeeeee e (O (O [0 0
15.3 Accrued retrospective premiums ($ ... 0 )and
contracts subject to redetermination ($ ..........cccocvivrvnrirnnnn [ T T (O [0 [0 0
16. Reinsurance:
16.1 Amounts recoverable from reINSUIErS ...............ccocveureveeeveeeeeeeeeeeeeees [eeses e 4,894,488 |......cccvveviiir. (01 4,894,488 |................. 1,864,447
16.2 Funds held by or deposited with reinsured COMPANIEs .............cccceevereer. |rerererereeinnnnrreeeeens [0 [0 (01 O 0
16.3 Other amounts receivable under reinSurance CONracts ............cvweeres [reeericucnnencsccnnes (O (O (O 0
17.  Amounts receivable relating to uninsured plans RO 0 .. .0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |......ccoeoeovnnnrrnenenns (O (O [0 0
18.2 Net deferred tax @SSOt ............cciivveuieieiiieeiieeeee e eaens [oeeeeseseeseneesenes 394,548 |....ccooven. 344,133 | 50,415 | 50,415
19.  Guaranty funds receivable or 0N dePOSIt ..........ccccovieiririeiereieieeseieeeeeene |oerereeeeeeene s (O (O [0 0
20. Electronic data processing equipment and SOfWArE ............cccoveuereueerererenins foereeeenineirsseeecees [0 [0 (01 O 0
21. Furniture and equipment, including health care delivery assets
(8 o 0 ) e ot (O (O (O 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ooeoeovorrriiccciincncns (O (O [0 0
23. Receivables from parent, subsidiaries and affiliates ................c.ccocccevvreieies fooeviieiiieieices [0 [0 (01 O 0
24. Healthcare ($ ...ccccoovvivcccirrnccne 0 ) and other amounts receivable ... |....ccccoenirnirinieiniens L0 L0 (O 0
25. Aggregate write-ins for other than invested assets ............ccccceeiriririeieieieees foereeeinsrseeee (O (O [0 0
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cueveveeeececeeieieeeeeceeeeeeeeesaeaeaas foereneenenes 458,892,391 |....coovvvnne. 344,133 |......... 458,548,258 |............ 436,363,694
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt |oetines s (O (O [0 T 0
28. Total (Lines 26 and 27) 458,892,391 344,133 458,548,258 436,363,694
DETAILS OF WRITE-INS
B 0 T TS RO RO TP RO T PO U PP NPT RO PP RPUPPN
0P T RO RO TP RO T PSP PP NPT TP PP PPTTRPTPPN
B 02X TS RO RO TP N T PSP PP NPT PP PP PPTTRP PPN
1198. Summary of remaining write-ins for Line 11 from overflow page ..........c.ccce |rvereeeeennnnnsseeenns (O (O [0 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501.
2502.
2503. .
2598. Summary of remaining write-ins for Line 25 from overflow page ...........ccoee. foeveeovrnnnnsccccccne (O (O [0 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 0 0 0 0




STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ..ocoooovovvireeiccecene [ U TURURUURRURTTIN VRPN 95,733,345 |.............. 98,065,779
2. Reinsurance payable on paid losses and 10Ss adjusStMent EXPENSES ..........c.c.cueueueuieiieieeeieieeeeeeeee e sesesses s sesesesssenas oo 7,072,209 |....cccune 6,840,654
3. LOSS AQJUSIMENE EXPENSES ........vcveceieieieiieieeeteecaeaeeete st s eae s s st sesesessas s st sesesesessss s st sesesesessanssssesesesessssanssasssssesesessasnnso|eseseteseseneea 7,339,346 |........c........ 8,004,376
4. Commissions payable, contingent commissions and other Similar Charges ............coooeiiiiiiiieieeeeeeeeecee e foe s [0 0
5. Other expenses (excluding taxes, liICENSES @NA FEES) ......oiuiiiiiiiiiiiiie ettt et seesreesreesnee e |e s [0 0
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.ceueuruiiieiiieieeieeeeeeee et es e sessses e renees [0 . 400
7.1 Current federal and foreign income taxes (including $ .................. (126,846) on realized capital gains (I0SS€S)) ......c..ccec. [ereerereereeenee 2,544,662 |................ 6,066,735
7.2 Net deferred taX HADIILY ............ccceuiiieiiieieictctet ettt ettt ettt et s sse s s s s et s et et e sesess et es st esesesessasesesasesesesessssssasssssesesesesssns|oessssesetenen et e ne e saenenenes [0 0
8. Borrowed money$ .o 0 andinterestthereon $ .....cccocoveveeerrerinennnne L0 U USSR [0 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $  ....ccoeivieiiicincene. 0 and
including warranty reserves of $ .......cccooevreiiicnicnns 0 and accrued accident and health experience rating refunds

10.

including $

Advance premium ....

11. Dividends declared and unpaid:
11.1 Stockholders
11,2 POICYNOIAETS ...ttt ettt ettt ettt s et e et et et e b et e s se s et s s et et e b et esessas s s esesesesesesess s ssesesesesesesnas s ssasesesesesesnnnssassss|ressesenesesenee e neseseenerenn [0 0
12. Ceded reinsurance premiums payable (net of ceding COMMISSIONS) .......ciuuiiiiiiiiiiiiiei e s [0 0
13.  Funds held by company under reiNSUranCe trEALIES ..........cceiiiiiiiiiiiiiii ittt sttt e be et ebe b sneesnee e s [0 0
14.  Amounts withheld or retained by company for account of OthErs ............coiiiiiiiiii e [0 0
15.  Remittances and iteMS NOt @IIOCALEM ...........c.eururiiueieuetrerieee it sttt eeetseseeeseeeeeeeeseseseseeeessseseseseaesesssaesesesessssaennsesesesssasnssesesssns [rorsssssecsenseneacs 128,678 | 52,284
16.  Provision for reinsurance (including $  ..c.evoveveeverericeciciniencne (O T=Y 4 i177=Yo ) IO UURRUUUURUTT STV 706,200 ..o 706,200
17. Net adjustments in assets and liabilities due to foreign eXChange rates ............cccoviiiiiiiiiiiiiei e [0 0
18, DIafts OUISTANGING .......cocvevvieieieie ettt ettt ettt et e et e b et e s s s s et s e s e s e s e b e s e sessesss et s e b et e s esess s eseses et et essseasasesesesebesesessss s ssssas |ereeeene s e et et et en e e e e seen [0 0
19. Payable to parent, subsidiaries and affiliatES ...............ccccveiiieieieueuieiecee ettt et 15,041,796 |....cccvneeeee. 7,545,914
0. DEIVALIVES ...eveiieeeceeeetriseeeseteaetsesesessaeseessseseseseeeeeeseaeseseeeaesse e aeseeeeeseeaEee e e e e e eE1e e A e e e R eE 1S 1EeALEeE e eE1eeR LA e R e RS eEeA SR e R RS eEenAeE et et s et een et e bt eser s ettt re e [0 0
21, PaYabIE fOr SECUNLIES ........cucvivieiiiiiiieietetctcece sttt ettt e ettt e s e s es s e s e s et esebesessss s esesesesesesessss s ssasasesesesesnanssssssasesesesesesnasasssas|oeseseseenenes 11,395,641 | 10,625
22, Payable fOr SECUMLIES IBNAING ..........cveueveuieieieiietetetetetctee et et et et et et e sees s et esesetetesesese s eseseseseb et esess s esssesesesesessss s esssesesesesesessasssssases e seseeteten e et ne e s eetenenis [0 0
23. Liability for amounts held under UNINSUIEA PIANS .......c.oiiiiiiieiiee ettt ettt et e st e ea e ese e s e e s e e s e eneeenseenneenes [eessrassinesaeesbeesbe e sreesne e [0 0
24. Capitalnotes $ oo 0 andinterestthereon $ ......ccccevrenccricnenens O e et [0 0
25.  Aggregate Write-iNS fOr NADIIES ...........cc.c.cveurueieiee ettt eeeceete e e ace et e eeess et esee s s sae s e s s s sesesesesensseaesesesenssseaesesesansnsnsana 19 0
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25) .............ccucueuiuiieeiieicieierceeeeeee ettt 139,961,896 127,292,967
27, Prot@CtEA CEIl HADIITHES .......evoeiecueeeeeeeiei ettt et s et e e eeeeaeseseseseeee e eseaeeeeee e e sesesee a2 e eseseeee e e e anseseseees s e seseseses s s sesesesesnsentesreneansntntseesneansnenanens [0 0
28.  Total liabilities (LINES 26 @NA 27) ........c.cuevivieieieeeieieteteteaeeee et e ettt eseee s es et et e ae s et ss e s es et et esebesessssssas st ssesesesessss s s ssssesesesesssnsnesssad|eessesenenen 139,961,896 |............ 127,292,967
29. Aggregate write-ins for SPeCial SUMPIUS FUNAS .......couiiitiiiiiiiii ettt b e b e e bttt e bt e ateeaeesseesaeesbeesbeenaenssrassaeesbeesbeesbeesbesane e [0 0
JC O J 0Ty T o ToT g Moz o] =1 =) (oo QSO PRUU U PRRRPPRORION
31. Preferred capital StOCK ........cccoeveeiiiiiiiiiieeee
32. Aggregate write-ins for other than special SUrplUS FUNAS ...........coouiiiiiiii e
X T U o] (0TS 4 To (=Y ST P PRSPPI
34.  Gross paid in and CONHDULEA SUPIUS ..........c.cuiuiiiieieteteeeececee et ettt ea e s st esesessas s s sesesesesesssnansssesesesesssnanasa|eseseseseneneneas 7,577,528 |................ 7,577,528
35.  UN@SSIGNEd FUNAS (SUMPIUS) ........cvivieieiieiieietetetctceee ettt ettt ee sttt et e s e se e es e s et e s e b et essse s s ss et esesesesssessasasesasesesesssssnesssssesesesesssneeseerenenas 307,483,834 |........... 297,968,199
36. Less treasury stock, at cost:
36.1 e 0 shares common (value included inLine 30 $  ...cocvieciniiciniiciniicinene 0 ) s s (O T 0
36.2 e 0 shares preferred (value included in Line 31 $  .ovovveveeeceninrinccieens 0 ) e 0 0
37. Surplus as regards policyholders (LiNEs 29 10 35, IESS 36) .....c.c.covvveiiviuerererieieeeeeeietetetesessses sttt ses s s ss s s s s sesessasen s esanane 318,586,362 309,070,727
38. Totals (Page 2, Line 28, Col. 3) 458,548,258 436,363,694
DETAILS OF WRITE-INS
2501. Miscellaneous ACCOUNES PAYADIE ...........c.cooiii ettt [ 19 [ 0
D20 T TP OO PP P EP PR PO RSP PP PP PP OPRPOPRPPI
201 TSP TY OO PP PSP URPTO RSP PP PP PP OTRPOPRPPI
2598. Summary of remaining write-ins for Line 25 from OVErflOW PAGE .........coouiiiiiiiiiiiie e [ [0 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 19 0
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from oVErflOW PAGE .........coouiiiiiiiiiiiieee et [ees s [0 0
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0
1< 7220 b T TP TY OO PP PR P PRPTO RSP PP PP PP OTRPOPRPPI
1< 7220 O T TP TY OO PO PP PR PO RSP PP UP PP OPRPOPRPPIN
1< 72201 T TP TY PO P P UR PO RSP UP PP OPRPOPRPPI
3298. Summary of remaining write-ins for Line 32 from OVErflOW PAGE .........coouiiiiiiiiiiie et [ees s [0 0
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above) 0 0




STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

STATEMENT OF INCOME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (Written $ oo 0 ) et [N () TN 0
1.2 Assumed (written $ ... 31,034,933 ) o e 31,034,933 |.............. 31,355,443 |............. 63,361,621
1.3 Ceded (written $  ..ooovvvviiciiene 10,000 ) oo e 10,000 |..ooevrieiirene 10,000 [ 10,000
1.4 Net (written $  ..ocveeee 31,024,933 ) oo e 31,024,933 |.............. 31,345,443 |............. 63,351,621
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ..o 15,491,233 ):
2.0 DIFECE ...ttt ettt et a ettt a s e e st s e st e s e s e s s st s eseseseae ettt ettt (O [ 0
2.2 ASSUIMIEA ..ottt 15,491,233 |....coce.e. 14,305,4151.............. 25,580,104
B T 7= 1= OO TR UUUUTUOTY TSRS (O 0 0
204 INBE ettt | 15,491,233 |.. 14,305,415 ... 25,580,104
3. Loss adjustment eXPENSES INCUIMTEA ..........c.cvcveveueueuieiiieeeteeeeeeeeeeeee et ese e en s seseananas ...586,848 |.. ...588,417 |... 900,171
4.  Other underwriting expenses incurred 9,584,302 |.. 9,450,925 |... 21,433,141
5. Aggregate write-ins for underwriting deAUCHIONS ...........c.c.ceiiiieieieeeeccce ettt [ 0 0
6. Total underwriting deductions (LINes 2 throUGh 5) ..........c.cvviueueiiiniiieeieieieisieeeeeie e 25,662,383 |............. 24,344,757 |.............. 47,913,416
7. Netincome of Prot@Cted CEIIS ..........c.ovovcucueeeeieeceeeeeeie et s e se s sseaeeesesensasanaesana 0 0 0
8. Net underwriting gain (loss) (Line 1 MiNUS LiN€ 6 + LiNE 7) ....c.covovrurueuereiieeieieieieeee e e 5,362,550 |................. 7,000,686 |.............. 15,438,205
INVESTMENT INCOME
9. Netinvestment iNCOME EAMMEA ............cccceiviveueieeeeeeeeeeeteeeeteee e eeeeteeeeeeae e teeseeeeesteesstensseensseesneesseeens|reesessssenennens 7,063,685 |................ 6,420,586 |.............. 13,829,076
10. Net realized capital gains (losses) less capital gains tax of $ (476,876) (209,520) (154,043)
11.  Netinvestment gain (108S) (LINES 9 + 10) .....ccocvovviveueuieiieeieieicieteteeeeee st es s sesessss s s snsnes o eaessnn 6,586,809 |................ 6,211,066 |............. 13,675,033
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
S e O amountcharged off §  .ooeeieicccre L T FT TP (01 O [0 0
13.  Finance and service charges not included in PreMIUMS ............c.cceuiiriiieeieriiniieseeie e [N (0 T 0
14. Aggregate write-ins for MisCellan@ous INCOME ..........ccucvevvccueueeeeeeeeeeeee et ene s 385,181 0 0
15.  Total other income (LiNes 12 throUGh 14) ........c.ccovieiueueiiiiieecieie et ensssesena 385,181 0 0
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) .........ccciiuiiiiiiiiireiisceeeieie e e 12,334,540 |.............. 13,211,752 |.............. 29,113,238
17, Dividends to POICYNOIAETS ...........c..cucvieeiiieiiecieceieeeee et 0 0 0
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 MINUS LiNE 17) ......ovueueieiriiiieeeieieicecie e [ 12,334,540 |.............. 13,211,752 |.............. 29,113,238
19. Federal and foreign income taxes incurred 2,669,692 2,819,125 5,882,758
20. Netincome (Line 18 minus Line 19)(t0 LiNE 22) .......c.cvcviuiuiiiieieieececeeeee e 9,664,848 10,392,627 23,230,480
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEar ............c.ccoceueuevevecceeeeeeeeeeeeeeeeee e seneaeans 309,070,727 286,307,024 286,307,024
22, Netincome (from LINE 20) ........ccceiiiuireueiiiieieeieeteteieeeesese et esssse sttt sssebe s sn s s s s s s nses 23,230,480
23. Net transfers (to) from Protected Cell aCCOUNLS .........cccceiiiiiiiiiiiereeeeie e see e O i O 0
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ....................(31,338) |ooveereeeeoc . (117,878)c 2,928 [ 5,821
25. Change in net unrealized foreign exchange capital gain (I0SS) ........cccccovveereereenienieeniennenieeeseesees i O O 0
26. Change in net deferred income tax ... (215,834)
27. Change in nonadmitted assets .......... ..240,436
28.  Change in Provision fOr MEINSUIANGE ...........c..c.iuiuiuiuieierieniensiessesseeeeese sttt (497,200)
29.  Change iN SUIPIUS NOES .....cc.eeiuiiiiiiiiiiiieiii ettt ettt st sbeesbeenaesnnesnnesnnesnnesneesneesneenne [oeessressnnssnnssessnnssnessnes 0 fenninienienseieen O 0
30. Surplus (contributed to) withdrawn from protected Cells ............cccooeviiiiiiincncicicceceeeseesee e O O 0
31. Cumulative effect of changes in accounting prinCiples ...........ccccoeieieriiiiinieneerceeeseeeeseeseeseesee e O il O 0
32. Capital changes:
1€ 20 I = 1o T OSSOSO PRSP ORI [0 [0 0
32.2 Transferred from surplus (SLOCK diVIAENA) ..........cvoviururieieiiieieieieiieeie et [ttt eeeienena [N (0 T 0
32.3 TranSTErred 10 SUMPIUS ........c.eieviiiecietcteececee ettt ettt st se st essse s s esssesesesesssnseseo|esseseebe b s es et se e neneeen (O [0 0
33.  Surplus adjustments:
12 Tt I = 1o o OSSOSO PP RRRRRUSRRRINY
33.2 Transferred to capital (stock dividend) ..
33.3 Transferred from capital ...........ccceeenee
34. Net remittances from or (t0) homMe OffiCe .........cciiiiiiiiii e
35.  Dividends to STOCKNOIAETS ...
36.  Change iN treASUNY STOCK .........coiiiiiiiiiiie ettt
37. Aggregate write-ins for gains and losses in surplus
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieireeerereisieeseenenns 9,515,635 10,395,823 22,763,703
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 318,586,362 296,702,847 309,070,727
DETAILS OF WRITE-INS
(0150 T ) RO PP TR F OO TSP UP PP PRPT) RSP RO PP PP PP OTRPOPRPPI
L0507 PP RO PP KPP
(015101 T TSl RO TP FT T TSP PEPTSPRPTN RSP PP PP PP OPRPOPRPPIIN
0598. Summary of remaining write-ins for Line 5 from overflow Page ...........cccoveueueveiriieieieieieiseeee e e [N (0 T 0
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 0 0 0
1401, MiISCEllan@OoUS INCOME .......ouiiiiiiiccicie e [reb e 385,181 | (O 0
L0 OO O IO T TP AR PP EPT PR IEPT TP PO PRSP PRRPNY
L0 3 P RO PP AT T PO
1498.  Summary of remaining write-ins for Line 14 from overflow PAge .............cceueueeeeieieveeeeeecceeeeeeeee e e (O [0 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 385,181 0 0
1740 T OOl RO T TR FT OO TSP PEPSPRPTN) RSP PP UP PP OPRPOPRPPIN
7407 RO R OP RSP RO PTRTI
L7401 T T O ) RO TP F T TSP P PP PRPTN) RSP PPUP PP RTRPOPRPPIN
3798. Summary of remaining write-ins for Line 37 from overflow PAGE .........ccceveeeueveieiereeieieieieeeeeie e e [N (0 T 0
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 0 0 0




STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

CASH FLOW

-

10.
1.

12.

13.

14.
15.

16.

17.

18.
19.

© ©® N o o ~ w0 N

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

Federal and foreign income taxes paid (recovered) net of $

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

Cash from Investments
Proceeds from investments sold, matured or repaid:

12.1 Bonds

12.2 Stocks

12.3 Mortgage loans

12.4 Real estate

12.5 Other invested assets

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments

12.7 Miscellaneous proceeds

12.8 Total investment proceeds (Lines 12.1 to 12.7)

Cost of investments acquired (long-term only):

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans

13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

Net increase/(decrease) in contract loans and premium notes

Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)

Cash from Financing and Miscellaneous Sources
Cash provided (applied):

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders

16.6 Other cash provided (applied)

Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
plus Line 16.6)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) .
Cash, cash equivalents and short-term investments:

19.1 Beginning of year
19.2 End of period (Line 18 plus Line 19.1)

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31

.............. 31,979,716 |............. 32,713,878 |.............. 63,945,308
................. 5,780,223 |................5,288,643 |............. 11,638,401
385,181 0 0
38,145,120 38,002,521 75,583,709
.............. 20,545,759 |............(14,901,628)|...............(3,308,946)
................................. 0 [0 Jocciiniinn 0
.............. 10,836,580 |.............. 10,333,250 |.............. 23,083,780
................................. 0 [0 Jocciiniinn 0
6,065,000 4,068,000 3,858,060
37,447,339 (500,378) 23,632,894
697,781 38,502,899 51,950,815
.............. 49,586,309 |.............. 36,804,248 |.............. 92,386,958
................................. 0 fooererereneinieennn O feciii 0
................................. 0 [0 Jocciiniinn 0
................................. 0 fooererereneinieennn O feciii 0
................................. 0 [0 Jocciiniinn 0
................................. 0 fooererereneinieennn O feciii 0
11,385,016 33,166 10,625
.............. 60,971,325 |.............. 36,837,414 |.............. 92,397,583
.............. 35,717,720 |............. 72,832,768 |...........151,090,228
................................. 0 [vvvererererenennenn 0 o0
................................. 0 fooererereneinieennn O feciii 0
................................. 0 [0 Jocciiniinn 0
................................. 0 fooererereneinieennn O feciii 0
14,408,255 6,938 0
50,125,975 72,839,706 151,090,228
0 0 0
10,845,350 (36,002,292) (58,692,645)
................................. 0 fooererereneinieennn O feciii 0
................................. 0 [0 Jocciiniin 0
................................. 0 fooererereneinieennn O feciii 0
................................. 0 [0 Jocciiniin 0
................................. 0 fooereereneneinieennnn O fciii 0
7,495,901 8,981,975 2,013,255
7,495,901 8,981,975 2,013,255
.............. 19,039,032 |.............. 11,482,582 |...............(4,728,575),
.............. 23,209,209 |.............. 27,937,784 |............. 27,937,784
42,248,241 39,420,366 23,209,209

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




STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices (required NAIC disclosure regardless of whether there is any significant change)

The accompanying financial statements of Appalachian Insurance Company ("Company") have been prepared on the basis of accounting practices prescribed or
permitted by the Rhode Island Division of Insurance.

The state of Rhode Island requires insurance companies domiciled in the state of Rhode Island to prepare their statutory financial statements in accordance with the
National Association of Insurance Commissioners' (NAIC) Accounting Practices and Procedures Manual subject to any deviations prescribed or permitted by the
Rhode Island Division of Insurance. The Company has no state prescribed or permitted practices.

F/S F/S
SSAP # Page Line # 2026 2025

NET INCOME

(1) State basis (Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ 9,664,848 $ 23,230,480
(2) State Prescribed Practices that are an increase/(decrease) from NAIC SAP: - -
(3) State Permitted Practices that are an increase/decrease) from NAIC SAP: - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 9,664,848 $ 23,230,480
SURPLUS

(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 318,586,362 $ 309,070,727
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP: - -
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP: - -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 318,586,362 $ 309,070,727

Use of Estimates in the Preparation of the Financial Statements

No significant changes.

Accounting Policy (required NAIC disclosure regardless of whether there is any significant change)
(1)  No significant changes.

(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method (required NAIC disclosure regardless of whether
there is any significant change)

Non asset-backed bonds with NAIC designations 1 or 2 are stated at amortized cost using the interest method. Non asset-backed bonds with NAIC
designations of 3 through 6 are stated at the lower of amortized value or fair value. See paragraph 6 for asset-backed and structured securities.

(3)-(5)
No significant changes.

(6) Basis for Asset-Backed Securities and Adjustment Methodology (required NAIC disclosure regardless of whether there is any significant change)

U.S. government agency asset-backed and structured securities are valued at amortized value. Other asset-backed and structured securities are valued
at either amortized value or fair value, depending on many factors including: type of underlying collateral, whether modeled by NAIC vendor, whether
rated (by either NAIC approved rating organization or NAIC Securities Valuation Office), and relationship of amortized value to par value and amortized
value to fair value.

(7)-(13)
No significant changes.
Going Concern (required NAIC disclosure regardless of whether there is any significant change)

Based upon its evaluation of relevant conditions and events, management has concluded that the Company will continue as a going concern.

NOTE 2 Accounting Changes and Corrections of Errors

Not Applicable.

NOTE 3 Business Combinations and Goodwill

Not Applicable.

NOTE 4 Discontinued Operations

Not Applicable.



STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5 Investments

A

Mortgage Loans, including Mezzanine Real Estate Loans
Not Applicable.

Debt Restructuring

Not Applicable.

Reverse Mortgages

Not Applicable.

Asset-Backed Securities (required NAIC disclosure regardless of whether there is any significant change)

(1) Description of Sources Used to Determine Prepayment Assumptions

Asset-backed bonds and structured securities are valued at amortized cost using the constant interest rate method, and using an effective yield based on
current prepayment assumptions obtained from Bloomberg, rather than anticipated prepayments at the date of purchase. Prepayment assumptions are
reviewed periodically and updated in response to changes in market interest rates.

(2) Other-Than-Temporary-Impairments
Not Applicable.

(3) Recognized OTTI Securities
Not Applicable.

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

a) The aggregate amount of unrealized losses:
1. Less than 12 Months $ 58,136
2. 12 Months or Longer $ 56,381
b) The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 3,691,672
2. 12 Months or Longer $ 3,524,440
(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

All asset-backed and structured securities in an unrealized loss position were reviewed to determine whether other-than-temporary impairments should be
recognized. The Company asserts that it has the intent and ability to hold these securities long enough to allow the cost basis of these securities to be
recovered. These conclusions are supported by a detailed analysis of the underlying credit and cash flows of each security. Unrealized losses are primarily
attributable to credit spread widening and increased liquidity discounts. It is possible that the Company could recognize other-than-temporary impairments in
the future on some of the securities, if future events, information and the passage of time causes it to conclude that declines in value are other-than
temporary.

Dollar Repurchase Agreements and/or Securities Lending Transactions (required NAIC disclosure regardless of whether there is any significant change)

Not Applicable.

Repurchase Agreements Transactions Accounted for as Secured Borrowing (required NAIC disclosure regardless of whether there is any significant change)
Not Applicable.

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing (required NAIC disclosure regardless of whether there is any significant change)
Not Applicable.

Repurchase Agreements Transactions Accounted for as a Sale (required NAIC disclosure regardless of whether there is any significant change)

Not Applicable.

Reverse Repurchase Agreements Transactions Accounted for as a Sale (required NAIC disclosure regardless of whether there is any significant change)
Not Applicable.

Real Estate

Not Applicable.

Investments in Tax Credit Structures (tax credit investments)

Not Applicable.

Restricted Assets (required NAIC disclosure regardless of whether there is any significant change)

No significant changes.

Working Capital Finance Investments (required NAIC disclosure regardless of whether there is any significant change)

Not Applicable.

Offsetting and Netting of Assets and Liabilities (required NAIC disclosure regardless of whether there is any significant change)

Not Applicable.

6.1



STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

O. 5GlI Securities
Not Applicable.
P.  Short Sales
Not Applicable.
Q. Prepayment Penalty and Acceleration Fees
Not Applicable.
R.  Reporting Entity’'s Share of Cash Pool by Asset Type (required NAIC disclosure regardless of whether there is any significant change)
Not Applicable.
S.  Aggregate Collateral Loans by Qualifying Investment Collateral
Not Applicable.
NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies
Not Applicable.
NOTE 7 Investment Income
No significant changes.
NOTE 8 Derivative Instruments (required NAIC disclosure regardless of whether there is any significant change)
Not Applicable.
NOTE9 Income Taxes

No significant changes.

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No significant changes.

NOTE 11 Debt (required NAIC disclosure regardless of whether there is any significant change)

Not Applicable.
NOTE 12 Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A.  Defined Benefit Plan
(1)-3)
No significant changes.
(4) Components of net periodic benefit cost (required NAIC disclosure regardless of whether there is any significant change)
No significant changes.
(6)-(17)
No significant changes.
B. Investment Policies and Strategies
Not Applicable.
C. Fair Value of Plan Assets
Not Applicable.
D. Rate of Return Assumptions
Not Applicable.
E. Defined Contribution Plan
Not Applicable.
F.  Multiemployer Plans
Not Applicable.

G. Consolidated Holding Company Plans

No significant changes.
H.  Postemployment Benefits and Compensated Absences

Not Applicable.

6.2



STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

l. Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)
Not Applicable.
NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
No significant changes.
NOTE 14 Liabilities, Contingencies and Assessments
No significant changes.
NOTE 15 Leases
Not Applicable.
NOTE 16 Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk
Not Applicable.

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities (required NAIC disclosure regardless of whether there is
any significant change)

Not Applicable.
NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
Not Applicable.
NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
Not Applicable.
NOTE 20 Fair Value Measurements (required NAIC disclosure regardless of whether there is any significant change)
A. Fair Value Measurements
(1) Fair Value Measurements at Reporting Date

The Company categorizes its invested assets that are measured at fair value into the three-level fair value hierarchy or designates certain invested assets as
carried at net asset value (NAV). ltem 4 provides a discussion of each of these categories.

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Bonds - ICO $ - 198 847,290 | $ - 198 -1$ 847,290
Total assets at fair value/NAV $ - 19 847,290 | $ - 19 -1$ 847,290
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value $ - 13 - 13 - 13 - 13 -
Total liabilities at fair value $ -1$ -1$ -1$ - 1% -

(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy
The Company has no assets measured at fair value in the Level 3 category.
(3) Policies when Transfers Between Levels are Recognized

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that would cause an
instrument to be transferred into or out of Level 3. The Company has no assets measured at fair value in the Level 3 category.

(4) Description of Valuation Techniques and Inputs Used in Fair Value Measurement
The valuation techniques required by the Fair Value Measurements guidance (SSAP 100) are based upon observable and unobservable inputs. Observable
inputs reflect market data obtained from independent sources, while unobservable inputs reflect market assumptions.
These two types of inputs create the following fair value hierarchy:
Level 1 Quoted prices for identical instruments in active markets.

Level 2 Quoted prices for similar instruments in active markets; quoted prices for identical or similar instruments in markets that are not active; and
model-derived valuations whose inputs are observable or whose significant value drivers are observable.

Level 3  Significant inputs to the valuation model are unobservable.
The Company retains independent pricing vendors to assist in valuing invested assets when the prices are not available from the SVO.
When available, the Company uses quoted market prices to determine the fair value of investment securities, and they are included in Level 1.
When quoted market prices are unavailable, the Company uses quotes from independent pricing vendors based on recent trading activity and other relevant
information, including market interest rate curves, referenced credit spreads and estimated prepayment rates, where applicable. These investments are included in

Level 2 and are primarily comprised of fixed income securities which are NAIC rated 3 or below.

In infrequent circumstances, the pricing is not available from the pricing vendor and is based on significant unobservable inputs. In those circumstances, the
investment security is classified in Level 3. There are no Level 3 investments at the reporting date.

6.3



STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(5) Derivative Fair Value Disclosures

Not Applicable.

B.  Other Fair Value Disclosures

Not Applicable.

C. Aggregate fair value for all financial instruments and the level within the fair value hierarchy in which the fair value measurements in their entirety fall.

Typl‘;scfr;;’]‘:r’]‘tc'a' ,’;‘gﬁ_r\‘jgf’lfg Admitted Assets (Level 1) (Level 2) (Level 3) Net sz\ls:\t/;/a'“e ('é‘;tr;irﬁ;“\f;ﬁf)
Bonds - ICO $ 202,011,556 |$ 210,576,061 | $ - |$ 202,011,556 |$ - 198 - 18 -
Bonds - ABS $ 159,944,046 |$ 165,271,055 | $ - |$ 159,944,046 | $ - 198 - 193 -
Preferred Stock $ 2,500,000 |$ 2,500,000 |$ - 198 2,500,000 |$ - 198 - |$ -
Cash, cash equivalents
and short-term $ 42248241 |$ 422248241 |$ 42,248,241 | $ - 19 - 19 - 198 -
investments

D. Not Practicable to Estimate Fair Value
Not Applicable.
E.  NAV Practical Expedient Investments

The Company elects to use NAV for all money market mutual funds in lieu of fair value as NAV is more readily available. These funds are backed by high quality, very
liquid short-term instruments and the probability is remote that the funds would be sold for a value other than NAV. The Company has no money market mutual funds
at June 30, 2026.

NOTE 21 Other Items

Not Applicable.

NOTE 22 Events Subsequent
No significant changes.

NOTE 23 Reinsurance

Not Applicable.

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination (required NAIC disclosure regardless of whether there is any
significant change)

Not Applicable.

NOTE 25 Changes in Incurred Losses and Loss Adjustment Expenses (required NAIC disclosure regardless of whether there is any significant change)
No significant changes.

NOTE 26 Intercompany Pooling Arrangements

No significant changes.

NOTE 27 Structured Settlements

Not Applicable.

NOTE 28 Health Care Receivables

Not Applicable.

NOTE 29 Participating Policies

Not Applicable.

NOTE 30 Premium Deficiency Reserves
Not Applicable.

NOTE 31 High Deductibles

Not Applicable.

NOTE 32 Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
Not Applicable.

NOTE 33 Asbestos/Environmental Reserves

No significant changes.

NOTE 34 Subscriber Savings Accounts

Not Applicable.

NOTE 35 Multiple Peril Crop Insurance

Not Applicable.

6.4



STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 36 Financial Guaranty Insurance (required NAIC disclosure regardless of whether there is any significant change)

Not Applicable.

6.5
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7.2
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8.4

STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, s reqQUIred DY the IMOGEI ACE? ..........cc.weceeeeeee oo oo eeee e eeee e ee e ee e ee e eea e ee e ee e ee e ene e en e enaseens e enaesens et enaeeenaesensseen e enassenaneenaen Yes[ ] No[X]
If yes, has the report been filed with the dOmMICIIAry STALE? ....... .o ittt et e e st e aeeaeeneenneas Yes[ ] No[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the
TEPOTHING ENELY? .....vevveieieeeetcte ettt ettt se s s s st e s s s s e s e s et s s se s e s a2 se s e s et s e s se s e s et s s s et et s e s e s e s st s et et s ettt s et et nna Yes[ ] No[X]

LT e E= (=N el i =g Lo L PRSPPI

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS @M INSUIET? ..ottt et e ee et e e e e e s e eeee e e e e e e e eee et e e eeeeeeee et e e eeeeeeeeee e eeeseeeee et s e e e eeseeeee s eeeeeseeeee e e e eeeeeeee e eeeese et eeen e e et eeeeen s ee e eneeen Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

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

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

Is the reporting entity publicly traded or a member of a publicly traded group? ..o Yes[ ] No[X]

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. .........cccceiiiiiiieniieeeeee

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

Yes[ ] No[X]

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

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

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

in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ ] No[ ] N/A[X]

If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooiiiiiiiiiiiiieeeee 12/31/2022

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccoovverreereereseresennne., 12/31/2022

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or

the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). veeutateriet ettt s h ettt 11/17/2023

By what department or departments?
Rhode ISIand DiVISION Of INSUFANCE .......couuiiiiiiii ittt h e h e bt ekt e bt e bt ea et eae e ehe e eh e e eh £ e b e e b e e a bt e m bt eabeem b e easesheeeaeeebeenbeebeenbeenneanneanne

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

statement filed With DEPAIMENTS? ..........coveueieiiieieieiei ettt sttt s et s s s et s et s s se s st s et et ss s s st es s snsnses Yes[ ] No[ ] NA[X]

Have all of the recommendations within the latest financial examination report been complied With? ..o Yes[ ] No[ ] N/A[X]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the rePOrting PEHOU? ...........c.wouewceeeeeeeeeeeeeeeeeeeee oo ee e e e s een s e eenaseen e een s eenaeeenanenen Yes[ ] No[X]

If yes, give full information:

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

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

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

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

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




9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

13.21
13.22
13.23
13.24
13.25
13.26

13.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26) .............
13.28 Total Investment in Parent included in Lines 13.21 t0 13.26 @bOVe ...........cccoiiiiiiiiic

14.1
14.2

15.

STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceeverierereresiieceeieeeenns Yes[X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is no, please explain:

Has the code of ethics for senior managers been amMeNdEA? ............c.i ettt Yes|[ ] No[X]
If the response to 9.2 is yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified OffiCers? ............coiiiiiiiiiii e Yes[ ] No[X]
If the response to 9.3 is yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........c.cooiiiiiiiiiieieeeeeeee e

Yes[ ] No[X]
0

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agré@MENLS.) ...........ccoeeviiiiiirirereieiiiiiseieseeise st nses Yes[ ] No[X]
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: .....
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

Yes[X] No[ ]

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

Preferred Stock ...
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate
All Other

Has the reporting entity entered into any hedging transactions reported on Schedule DB? ...........ccccoeiiiiiiiicieiiceens
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............
If no, attach a description with this statement.

Yes[ ] No[X]
Yes[ ] No[ ] N/A[X]

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
15.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........cccccoceevieeieeieenenne
15.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 .
15.3 Total payable for securities lending reported on the liability PAgE. ........c.ciiiiiiiiiii i R TR UR PRI 0

7.1



STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes[X] No[ ]
16.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
JP Morgan Worldwide Securities Services ...........ccoccovevninnine 383 Madison Avenue, New York, NY 10179 ..o

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
16.3 Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? ..............ccccoceiees Yes[ ] No[X]

16.4 If yes, give full information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Change Reason

16.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. This includes both primary and sub-advisors. For assets that are managed internally
by employees of the reporting entity, note as such. ["...that have access to the investment accounts"; "...handle securities"]

1 2
Name of Firm or Individual Affiliation

Sanjay Chawla, EVP, Chief Investment Officer
Scott Anthony, VP, Portfolio Mgr Fixed Income

16.5097 For those firms/individuals listed in the table for Question 16.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested assets?..............c.ccovevevererieeeeeeeieeeieeeeee e Yes[ ] No[ ] N/A[X]

16.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 16.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?.............ccccceueveeerereveinnnns Yes[ ] No[ 1 NA[X]

16.6 For those firms or individuals listed in the table for 16.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the

table below.
1 2 3 4
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Registered With (IMA) Filed
17.1  Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]
17.2  If no, list exceptions:
18. By self-designating 5Gl securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUNLIES? .......c...o ittt ettt e et e st e et e ae et e e s e e e e eneeeneeeneeeneenneennen Yes[ ] No[X]
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STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

GENERAL INTERROGATORIES

19. By self-designating PLGI securities, the reporting entity is certifying its compliance with the requirements as specified in the Purposes and
Procedures Manual of the NAIC Investment Analysis Office (P&P Manual) for private letter rating (PLR) securities and the following elements
of each self-designated PLGI security:

a. The security was either:

i. issued prior to January 1, 2018 (which is exempt from PLR filing requirements pursuant to the P&P Manual), or

ii. issued from January 1, 2018 to December 31, 2021 and subject to a confidentiality agreement executed prior to January 1, 2022
which confidentiality agreement remains in force, for which an insurance company cannot provide a copy of a private letter rating
rationale report to the SVO due to confidentiality or other contractual reasons (“waived submission PLR securities”).

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

security.

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

. Other than for waived submission PLR securities, defined above, on or after January 1, 2024 for any PLR securities issued on or after
January 1, 2022, if the reporting entity is not permitted to share this private credit rating or the private rating letter rationale report of the
PL security with the SVO, it certifies that it is reporting it as an NAIC 5.B Gl and may not assign any other self-designation.

Has the reporting entity self-designated PLGI to securities, all of which meet the above requirement and as specified in the P&P Manual? ...... Yes[ ] No[X]

o

20. By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:

a. The shares were purchased prior to January 1, 2019.

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

c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.

d. The fund only or predominantly holds bonds in its portfolio.

e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ..............c.cccoooennn. Yes[ ] No[X]
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STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ ] No[X] N/A[ ]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, FEINSUIEA? ............c.ccveeueueieiieeeeieieieie et ses Yes[ ] No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCEIEA? ..............ccevvueviuevivereeeeieeeeseeae e Yes[ ] No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INEErESE GrE@LET thAN ZEIO? ......v.iieieiviteiii ettt ettt ettt ettt ettt e s bbb e s bbb st e s s bbbt e s s bbb s s es bbbt et b et sn ettt s s s Yes[ ] No[X]
4.2 If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
TOTAL 0 0 0 0
5. Operating Percentages:
5.1 AGH 10SS PEICENT .......eeieeeeveteeeeeteeeeeeete st eeseees et et et et et e s esess s esaseeeseseseesas s es e s e s et et esesessesesases et et eeesessesesee et et esesees s eees e e et et esesnas s es et ee et eeeeeanas s s SeReReEerenetas et et setebesene et e nee 0.000 %
5.2 A&H COSt CONTAINMENT PEICENT ...ttt et e e e e e st e s et et e e e e e e e s s s e et e s e e e e e e e e s aese s s eseseses e e e e e ae e s as et e s e s eaeae st ae s asesesnaneeasseesesesebesesene s sessssebesesenenenna 0.000 %
5.3 A&H expense percent excluding COSt CONTAINMENE EXPENSES ............c.cveviuiuruereriiisieeiesesestssesesesesssssesese st ssssssesesessssssssesesess s sssesesesas S8esaeatste st ebes st st eteebebesneneseeee 0.000 %
6.1 Do you act as a custodian for health SAVINGS @CCOUNES? ..........c.c.ccuevuiuiiceeicee ettt sttt snaa Yes[ ] No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date $n
6.3 Do you act as an administrator for health SaViNgs @CCOUNTS? ...........oiiiiiiiiii bbbt
6.4 If yes, please provide the balance of the funds administered as of the reporting date ............c.ccociiiiiiiiiii B 0
7. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ................cccccccuceue... Yes[X] No[ ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of

o oI Te] I =X ol (g L= =T ool u g T =T o 11V OSSPSR

Yes[ ] No[ ]




STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer
Company Code Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating

AA-1560390

.AA-2230120 .
.AA-1780116 .
.AA-1780124 .

AA-3191289
AA-1121425

.AA-1560950 .
.AA-1560161 .

Aviva Insurance Company of Canada

.. | Brasil Resseguros SA
..|Chaucer Insurance Company DA
. |Everest Reinsurance (Ireland) DAC ..

Fidelis Insurance Bermuda Ltd
Markel International Insurance Company Limited

.| Sompo Japan Insurance Inc. .........

Tokio Marine Canada Ltd.

..]Authorized
Unauthorized
Unauthorized
Unauthorized
Authorized
..]Authorized
Unauthorized
Unauthorized




STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama ......................
2. Alaska ...
3. Arizona ..
4. Arkansas ..o
5. California ........ccc.c......
6. Colorado .......ccceeueuneen.
7. Connecticut
8. Delaware .......cccccoeeuene 0. 0. 0. 0. 0. .
9. District of Columbia .....DC |......... Eeoreeo o {0 {0 {0 {0 T {0 R 0
10.  Florida ......ccoceeieeienene
11, Georgia ....ccccvvvrvrennens
12, Hawaii .cccoooviiiiiies
13. Idaho.....
14. llinois ....
15. Indiana ..
16, 1OWa oo
17. Kansas ...
18. Kentucky
19. Louisiana
20. Maine ........
21.  Maryland
22. Massachusetts ............ MA |....... | =S [0 [0 [0 {01 I 11
23. Michigan ........cccccoeenne Ml
24. Minnesota .........ccccene MN
25. Mississippi ...MS
26. Missouri .... ...MO
27. Montana .... . MT
28. Nebraska ........cccccceenee. NE
29. Nevada..........cco.o.. NV
30. New Hampshire .......... NH
31. New Jersey .......ccc.e...
32.  New Mexico ..
33. NewYorK .....ooooeeenene
34. North Carolina
35. North Dakota
36. OO .ooeeeceee
37. Oklahoma .
38. Oregon ......
39. Pennsylvania
40. Rhode Island
41. South Carolina ............ SC
42. South Dakota .............. SD
43. Tennessee
44, Texas ........
45, Utah ..o
46. Vermont
47. Virginia
48. Washington ................
49. West Virginia
50. Wisconsin .....
51.  Wyoming ..........
52. American Samoa ........ AS
53. Guam ..o GU
54. Puerto RiCO ......cccceun PR
55. U.S. Virgin Islands ...... VI
56. Northern Mariana
Islands .........cccccoceeene MP
57. Canada
58. Aggregate other alien OT
59. Totals
DETAILS OF WRITE-INS
58001, oo e KKK s e e [ [ [
58002, .ooeeeeieee e XXX e o [ e [
58003, ..oeeieieeeee e e KKK s | e | [ [ [
58998. Summary of remaining
write-ins for Line 58 from
overflow page ..........cccccecetfonne D00 N ORI O [ O [ O [ {0 {0 R, 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG..........c.c.ccoeviies weens 1 4. Q- Qualified - Qualified or accredited reinSUrer.............c..cccooccueverues cevnee 0
2. R - Registered - Non-domiciled RRGS...........cccoiiiiiiiiiiiisie e oeenes 0 5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. ....... 0
(other than their state of domicile - s€& DSLI)...........ccoouiiiiiiiiiii e eeee 54 6. N - None of the above - Not allowed to write business in the state... ....... 2

10
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STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

Policyholders

Factory Mutual

Insurance Company
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STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY
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NAIC 00000 DE
Fed ID 46-0627887

Hobbs Brook Real
Estate LLC
NAIC 00000 DE
Fed ID 04-3516897

401 Edgewater LLC

June 30, 2026 Factory Mutual Insurance Company
NAIC 21482 Fed ID 05-0316605 RI
|
FMRE Holdings LLC
NAIC 00000 DE
Fed ID 27-1439297
]
| | | | I | !
99 Hayden LLC 343 Winter Bldg LLC 265 Winter LLC Neponset River 601 Edgewater LLC 285 Central Ave LLC
NAIC 00000 DE LLC NAIC 00000 RI
NAIC 00000 DE NAIC 00000 DE NAIC 00000 NAIC 00000 DE Fed ID 27-
Fed ID 84-4295769 Fed ID 30-0965702 Fed ID 20- Fed ID 04-3516901
2775533 DE 1595571
Fed ID 04-3516938
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245 Winter LLC 101 Edgewater LLC NAIC 00000
NAIC 00000 DE Fed NAIC 00000 DE DE

ID 27-1169682

Fed ID 45-2766487
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NAIC 00000 DE
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STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Factory Mutual Insurance 05-
.0065 ..[Company & its Affiliates .............. 021482 .| 0316605 ... | cocveeevreeei | e | e Factory Mutual Insurance Company ...... SRl UIP...... Policyholders .........ccocoveeviieinieeenenne OWwnership.......ccccecveenieenieeenne 100.000 ..
Factory Mutual Insurance 05-
.0065 ..[Company & its Affiliates .............. 10014 ... 0254496 ... [ cooceeeviveene | e | e Affiliated FM Insurance Company ......... SR IA....... FMIC Holdings, InC. ....c.ccovcviiiiiiennen. Ownership.......ccccveveenieeiieeenns 100.000 ..
Factory Mutual Insurance 05-
.0065 ..[Company & its Affiliates .............. ..10316 ...| 0284861 ... Appalachian Insurance Company ... LRL...|...... RE....... FMIC Holdings, Inc. ............ . | Ownership.... 100.000 ..|..
Factory Mutual Insurance AA-
.0000 ..[Company & its Affiliates .............. ...00000 ... | 1120610 ... | cocveeevreeni | eereerreeeiee | e FM Insurance Company Limited ........... GBR...|....... IA....... Factory Mutual Insurance Company ... |Ownership.........ccccceeiieeenineenne 100.000 ..
Factory Mutual Insurance 98- Risk Engineering Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ... | 0131767 .| cocveeevreeei | ereerreeeine | e Limited ...coocveeeiiee BMU.......... IA....... FMIC Holdings, InC. ....cccovviiiiiiennen. OWNership.......ccccvcveenieeenieeenne 100.000 ..
Factory Mutual Insurance AA-
.0000 ..[Company & its Affiliates .............. ...00000 ... [13700471 ... | ceeeeeeiiieee | evieeeeeeniie | e FM Insurance Europe S.A. ........cccceeeeeen LUX...[....... A....... Factory Mutual Insurance Company ... |Ownership.........ccccceeiiveenineenne 100.000 ..
Factory Mutual Insurance AA-
.0000 ..[Company & its Affiliates .............. ...00000 ... | 2730043 ... | cocoeeevreeni | e | e FM Global de Mexico S.A.de C.V. ........ MEX...[....... IA....... Factory Mutual Insurance Company ... |Ownership.........ccccoeieveenineenne 100.000 ..
Factory Mutual Insurance 20-
.0000 ..[Company & its Affiliates .............. ...00000 ...| 2740839 ... Watch Hill Insurance Company ... VT IA....... FMIC Holdings, Inc. ............ . | Ownership.... 100.000 ..{..
Factory Mutual Insurance 05-
.0000 ..[Company & its Affiliates .............. ...00000 ... [0453751 ... | eeeeeeiiieee | eveeeeeeiie | e Corporate Insurance Services, Inc. ....... LRL...|..... NIA...... FMIC Holdings, InC. ....cccovcvviiiiiennen. Ownership........ccceeeeeeeccieenennn. 100.000 ..
Factory Mutual Insurance Risk Engineering Insurance Company
.0000 ..[Company & its Affiliates .............. 2000000 .. | e | e | e | e New Providence Mutual Limited ............ BMU..J....... A....... Limited .. Ownership........cceeeeeeeecceeenennn. 100.000 ..
Factory Mutual Insurance Company -
Factory Mutual Insurance Escritorio de Representacdo No Brasil
.0000 ..[Company & its Affiliates .............. ...00000 ... LTDA. ........ BRA...|....... IA....... Factory Mutual Insurance Company ... | Ownership.... 100.000 ..{....
Factory Mutual Insurance
.0000 ..[Company & its Affiliates .............. ...00000 ... [0520189 ... [ weevervvrreees | vrrreeeeiii | e FM Approvals LLC .......ccoeeviiiiiiiieeeene LRL.. NIA...... Factory Mutual Insurance Company ... |Ownership..........ccccoccuveeeeinnnne 100.000 ..
Factory Mutual Insurance
.0000 ..[Company & its Affiliates .............. 2000000 ... | e [ e | e | e FM Engineering International Limited .... | GBR.. |..... NIA...... FM Insurance Europe S.A. ................. Ownership.......ccueeeeeiiniieneeennn. 100.000 ..
Factory Mutual Insurance FM Engineering Consulting (Shanghai)
.0000 ..[Company & its Affiliates .............. 000000 ... | e [ e | e | e CO. Ltd e CHN..|..... NIA...... FM Global Services LLC ...........cccuueeee Ownership.......ccueeeeeiiniieneeennn. 100.000 ..
Factory Mutual Insurance
.0000 ..[Company & its Affiliates .............. 2000000 ... | e [ e | e | e FM Approvals Limited ..........cccceevvninnes GBR...|..... NIA...... FM Approvals LLC .......ccccuvvveiiiiiinnes Ownership.......ccueeeeeiiiiieneeennn. 100.000 ..
Factory Mutual Insurance FM Approvals Assessoria E
.0000 ..[Company & its Affiliates .............. ...00000 ... Representagao LTDA. ... BRA...|..... NIA...... FM Approvals LLC .... Ownership.... 100.000 ..{....
Factory Mutual Insurance
.0000 ..[Company & its Affiliates .............. ...00000 ... [1439297 ... | .eeoorriieees | e | e FMRE Holdings LLC .......cccvvvveiiiiiinnes .DE....| ... NIA...... Factory Mutual Insurance Company ... |Ownership..........ccccoccuveeeernnnne 100.000 ..
Factory Mutual Insurance 05-
.0000 ..[Company & its Affiliates .............. ...00000 ... [6009095 ... [ .cooerriirieee | vrrrrereeniin | e FMIC Holdings, InC. .....covveviiiiiiiieeene LRL.. UDP..... Factory Mutual Insurance Company ... |Ownership..........ccccoccuveeeeinnnne 100.000 ..
Factory Mutual Insurance
.0000 ..[Company & its Affiliates .............. 000000 ... | e [ e | e | e FM Aprobaciones, S.de R.L.de C.V. ..... | MEX.. [..... NIA...... FMIC Holdings, InC. ....coovvveiiiiiieeenne Ownership.......ccueeeeeiiniieneeennn. 100.000 ..
Factory Mutual Insurance 27-
.0000 ..[Company & its Affiliates .............. ...00000 ... [0433536 ... [ weoeerrvrreees | vvrrreeeeniin | e FM Global Services LLC ..........ccccuveeeen LRL.. NIA...... FMIC Holdings, INC .....coocuvvieeiiiiiieens Ownership.......ccueeeeeiiniieneeennn. 100.000 ..
Factory Mutual Insurance FM do Brasil Servicos de Prevencao de
.0000 ..[Company & its Affiliates .............. ...00000 ... Perdas LTDA. ............ BRA...|..... NIA...... FM Global Services LLC .| Ownership.... 100.000 ..{....
Factory Mutual Insurance
.0000 ..[Company & its Affiliates .............. ...00000 ... [3516902 ... [ .eovevvirreeee | vrrreeeeiii | e 610 Lincoln LLC .....evvieiiiiiiieeeeieen .DE....| ... NIA...... FMRE Holdings LLC ......ccccovcvieeeennne Ownership.......ccueeeeeiiniieneeennn. 100.000 ..
Factory Mutual Insurance 04-
.0000 ..[Company & its Affiliates .............. ...00000 ... [3516903 ... [ weeeevvirreees | vvrrreeeeiii | e 404 Wyman LLC ......ooeviiiiiiiiiieiiiiees .DE....| ... NIA...... FMRE Holdings LLC ......c.ccoocviieeennne Ownership.......cceeeeeeiiniieneeennn. 100.000 ..
Factory Mutual Insurance 04-
.0000 ..[Company & its Affiliates .............. ...00000 ... [3516936 ... [ .eeoorriiiees | ervrrreriiniiiis | e 275 Wyman LLC ...oooiiiiiiiiiiiiiiiiiceeene .DE....]..... NIA...... FMRE Holdings LLC ......cccooviviieeennn. Ownership......cccoveeeiiiiiiiieeenns 100.000 ..
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STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Factory Mutual Insurance 20- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ... |8836334 ... | cccoeeevreeni | e | e 175 Wyman LLC .....cooeviiiiiieeceee .DE....]..... NIA...... FMRE Holdings LLC .......cccccocveerieenne OWnership.......ccccvcveenieeniieenne 100.000 .. [ .eeeereeereeeree e NO....f.ees e
Factory Mutual Insurance 04- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ... | 3516937 ... | ceceeevreeni | erereerreeeine | e Park Ridge Building LLC .........ccccceeueen .DE....]..... NIA...... FMRE Holdings LLC .........cccocveernnnne OWnership.......ccceveveenieeenieeene 100.000 .. [ .eeeeieeeeree e NO....f.ees e
Factory Mutual Insurance 04- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ... | 3516935 ... | coceeevveeni | evrreerreeeiee | e 93 Building LLC ....evveiieeieeeeeee .DE....]..... NIA...... FMRE Holdings LLC .........cccocveernnnne Ownership.......ccccveveenieeenieeenne 100.000 .. [ .eeeeeeeeereeeree e NO....fees e
Factory Mutual Insurance 20- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .. ...00000 ... | 2775533 ... | coceeevreeei | e | e 265 Winter LLC .....oovvieeieeeieeeeeeen .DE....]..... NIA...... FMRE Holdings LLC .........cccocveerneenne OWNership.......ccccvcveenieeenieeenne 100.000 .. [ .eeeiieeeeieeeree e NO....f.ees e
Factory Mutual Insurance 27- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ... [1169682 ... [ .eeeeeeeeeee | eeieeeeeeiiees | e 245 Winter LLC ... .DE....|..... NIA...... 265 Winter LLC .......ooveeeiiiiieeeeeiiees Ownership.......cccceeeeeeeecceeenennn. 100.000 .| eeeeeeeee e NO.... oo e
Factory Mutual Insurance 04- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ... [3516938 ... [ weeeeericieeee | eereeereeriiie | e Neponset River LLC .........ccccoeeiiieeenn. .DE....|..... NIA...... FMRE Holdings LLC .......cccccocveerieenne Ownership........ccceeeeeeicceeenannn. 100.000 .| ceeeeeeee e NO.... oo e
Factory Mutual Insurance 04- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ... | 3516901 ... | cocveeevreenc | erreerieeeine | e 601 Edgewater LLC ........ccccevvverinienns .DE....]..... NIA...... FMRE Holdings LLC .........cccocveernnnne OWnership.......ccceveveenieeenieeene 100.000 .. [ .eeeeieeeeree e NO....f.ees e
Factory Mutual Insurance 27- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ... | 1595571 ... | cocveeevreeni | e | e 285 Central Avenue, LLC ..........cccoce.e SRl NIA...... FMRE Holdings LLC .........cccocveernnnne OWnership.......ccceveveenieeenieeene 100.000 .. [ .eeeeeeeeieeeree e NO....fees e
Factory Mutual Insurance 04- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ... | 3516897 ... | ceceeevreenc | erreerreeeine | e Hobbs Brook Real Estate LLC .............. .DE....]..... NIA...... FMRE Holdings LLC .........cccocveerneenne OWNership.......ccccvcveenieeenieeenne 100.000 .. [ .eeeiieeeeieeeree e NO....fees e
Factory Mutual Insurance 45- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ... | 2766487 ... | cccoeeevreeni | e | e 101 Edgewater LLC .......coocvviivieiinene .DE....]..... NIA...... FMRE Holdings LLC .......cccccocveernneene OWNership.......ccccvcveenieeenieeenne 100.000 .. [ .eeeiieeeeieeeree e NO....f.ees e
Factory Mutual Insurance 27- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ... | 1169682 ... | ccceeeevreenc | erreerreeeine | e 401 Edgewater LLC .......ccocvviiiieicineene .DE....]..... NIA...... FMRE Holdings LLC .......cccccocveernneen. Ownership.......ccccveveenieeiieeenns 100.000 .. [ .eeeeeeeeieeere e NO....f.ees e
Factory Mutual Insurance Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. 2000000 .. | e | e | e | s FM Global Services Colombia S.A.S ..... COL...|..... NIA...... FM Global Services LLC ...........ccc.ee... Ownership........ccceeeeeeicceeenannn. 100.000 .| ceeeeeeee e NO.... oo e
Factory Mutual Insurance 46- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ...| 0627887 ... | ccceeevreenc | errreerreeeine | e 95 Hayden LLC ......cccoeeeviiiiieceicees .DE....]..... NIA...... FMRE Holdings LLC .......cccccocveernenne OWwnership.......ccccecveenieenieeenne 100.000 .. [ .eeeiieeeeieeeree e NO....f.ees e
Factory Mutual Insurance 46- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .. ...00000 ... | 1609795 ... | coceeerreeni | errreereeeine | e 3460 Preston Ridge, LLC .... .DE....]..... NIA...... FMRE Holdings LLC .......cccccocveernneen. Ownership.......ccccveveenieeiieeenns 100.000 .. [ .eeeeeeeeieeere e NO....f.ees e
Factory Mutual Insurance 46- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ... | 1737956 ... | cecveeevreene | erreerreeeine | e 1301 Atwood LLC ....ccocvviiiiiiiieciieene .DE....]..... NIA...... FMRE Holdings LLC .........cccocveerneenne OWNership.......ccccvcveenieeenieeenne 100.000 .. [ .eeeiieeeeieeeree e NO....f.ees e
Factory Mutual Insurance 38- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ...| 3942900 ... | ceceeerreeni | errreeereeeine | e 81TWymanLLC .....coooiiiiiiieceeceees .DE....]..... NIA...... FMRE Holdings LLC .......cccccocveernenne OWwnership.......ccccecveenieenieeenne 100.000 .. [ .eeeeeeeeeiee e NO....f.ees e
Factory Mutual Insurance 30- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ...| 0871090 ... | cecveeerreene | erreerreeeine | e Hobbs Solar 1 LLC .......ccccceviiieeiiiieens .DE....]..... NIA...... FMRE Holdings LLC .........cccocveerneenne OWNership.......ccccvcveenieeenieeenne 100.000 .. [ .eeeiieeeeieeeree e NO....fees e
Factory Mutual Insurance 38- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ...| 3982389 ... | cccoeeevreeni | e | e Hobbs Solar 2 LLC ........ccccceeviveiciieens .DE....]..... NIA...... FMRE Holdings LLC .........cccocveerneenne OWNership.......ccccvcveenieeenieeenne 100.000 .. [ .eeeiieeeeieeeree e NO....f.ees e
Factory Mutual Insurance 32- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ...| 0486346 ... | cccoeeevreeni | e | e Hobbs Solar 3 LLC .......ccccoeviiiveiciieens .DE....]..... NIA...... FMRE Holdings LLC .......cccccocveernenne Ownership.......ccccveveenieeiieeenns 100.000 .. [ .eeeeeeeeeree e NO....f.ees e
Factory Mutual Insurance Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. 000000 ... | ceeeeeeeeniee | e | e | e FM Asia Holdings Pte. Ltd. ..........cec... SGP...|..... NIA...... Factory Mutual Insurance Company ... |Ownership.........ccccceeeievencneenne 100.000 .. [ .eeeiieeeeieeeree e CYES e
Factory Mutual Insurance 30- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .. ...00000 ...10939299 ... | ccceeevreeni | e | e Green Street Plaza LLC ..........cccceeeueen .DE....]..... NIA...... FMRE Holdings LLC .......cccccocveernneene OWNership.......ccccvcveenieeenieeenne 100.000 .. [ .eeeiieeeeieeeree e NO....f.ees e
Factory Mutual Insurance 35- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ...| 2566166 ... | .ccoeeevreence | evrreerireeeine | e Hobbs Solar 4 LLC ........cccceeviveiiieeenns .DE....]..... NIA...... FMRE Holdings LLC .........cccocveerneenne OWNership.......ccccvcveenieeenieeenne 100.000 .. [ .eeeiieeeeieeeree e NO....f.ees e
Factory Mutual Insurance Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. 000000 ... | ceeeeeeeeeiee | e | e | e FM Engineering Egypt LLC ................... EGY..[..... NIA...... FM Engineering International Limted .. | Ownership.........ccccocevevienineenne 100.000 .. [ .eeeereeeree e NO....fees it
Factory Mutual Insurance 30- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ... | 0965702 ... | .iooeeeiieenne | erreeniieienine | e 343 Winter Bldg LLC ....oooiiiiiiiiiiiiennns .DE....]..... NIA...... FMRE Holdings LLC .......ccccoiviiinneen. Ownership......ccocioiiiiiiiiens 100.000 .. [ .eeiiiieeiee e NO...fooees e
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STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Factory Mutual Insurance Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .......... 2000000 .. | e | e | e | s FM Approvals Europe Limited ............... JRL....|..... NIA...... FM Approvals LLC .........ccceveeeiiieens Ownership........ccceeeeeeicceeenannn. 100.000 .| ceeeeeeee e NO.... oo e
Factory Mutual Insurance 38- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .......... ...00000 ...|4085564 ... | .ccoeeevreeni | e | e Hobbs Solar 5 LLC ........cccceiivveiiiieenns .DE....]..... NIA...... FMRE Holdings LLC .........cccocveernnnne OWnership.......ccceveveenieeenieeene 100.000 .. [ .eeeeieeeeree e NO....f.ees e
Factory Mutual Insurance 84- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .......... ...00000 ...|4295769 ... | cccoeeevreeei | e | e 99 Hayden LLC ......cccveeviiiiieeeiceees MA....]..... NIA...... FMRE Holdings LLC .........cccocveernnnne Ownership.......ccccveveenieeenieeenne 100.000 .. [ .eeeeeeeeereeeree e NO....fees e
Factory Mutual Insurance 85- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .. ...00000 ... | 3705167 ... | ceceeevreenc | eereenreeeine | e Hobbs Solar 6 LLC .........cccccevvveiieeenns .DE....]..... NIA...... FMRE Holdings LLC .........cccocveerneenne OWNership.......ccccvcveenieeenieeenne 100.000 .. [ .eeeiieeeeieeeree e NO....f.ees e
Factory Mutual Insurance 05- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .......... ...00000 ...| 0316605 ... | cccoveevreence | erreerreeeine | e 225 Wyman LLC ....ccceevviiiiieeeeeees .DE....]..... NIA...... FMRE Holdings LLC .......cccccocveernenne OWwnership.......ccccecveenieenieeenne 100.000 .. [ .eeeeeeeeeiee e NO....f.ees e
Factory Mutual Insurance 05- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .......... ...00000 ...| 0316605 ... | cccoveevreence | erreerreeeine | e 303-333Wyman LLC ......ccccveerieeeinee .DE....]..... NIA...... FMRE Holdings LLC .......cccccocveerieenne OWNership.......ccccvcveenceenceeenns 100.000 .. [ .eeeereeereeeree e NO....f.ees e
Factory Mutual Insurance FM Science & Technology Europe S.a Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .......... 000000 ... | eeeeeeeeeiee | e | e | e Tl e LUX...[..... NIA...... Factory Mutual Insurance Company ... |Ownership.........ccccceeeiveenineenne 100.000 .. [ .eeeeieeeeree e NO....f.ees e
Factory Mutual Insurance Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .......... 000000 ... | eeeeeeeeeiee | e | e | e FME Middle East FZE ...........ccccoeeeunenn. ARE...|..... NIA...... FM Engineering International Limted .. | Ownership.........cccccccvevienineene 100.000 .. [ .eeeeeeeeieeeree e NO....fees e
Factory Mutual Insurance 92- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .......... ...00000 ...| 2437485 ... | cocoeeevreeei | e | e FM InnoVentures LLC .........ccccocveeennenne SRl NIA...... FMIC Holdings, InC. ....cccovviiiiiiennen. OWNership.......ccccvcveenieeenieeenne 100.000 .. [ .eeeiieeeeieeeree e NO....fees e
Factory Mutual Insurance Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .......... 000000 ... | eeeeeeeeeiee | e | e | e FM Seguros S.A. ....cooviiiiiieeieeeieee BRA...|....... IA....... Factory Mutual Insurance Company ... |Ownership.........ccccceeiiveenineenne 100.000 .. [ .eeeiieeeeieeeree e YES...[coes e
Factory Mutual Insurance 33- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .......... ...00000 ... | 2706144 ... | cocoveevreeei | e | e FMV Holding Company ...........cccceeennen .DE....]..... NIA...... FMIC Holdings, InC. ....c.ccovcviiiiiiennen. Ownership.......ccccveveenieeiieeenns 291840 | e NO....f.ees e
Factory Mutual Insurance Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .......... 000000 ... | eeeeeeeeeiee | e | e | e FM Resseguros S.A. ......ccocvvevveencneenne BRA...|....... IA....... Factory Mutual Insurance Company ... |Ownership.........ccccceeiiieenineenne 100.000 .. [ .eeeereeereeeree e YES...[coes e
Factory Mutual Insurance Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .......... 2000000 .. | e | e | e | s FM Operations India Private Limited ..... [IND...]..... NIA...... FMIC Holdings, InC. ....c.ccovcviiiiiiennen. Ownership.......cccceeeeeeeecceeenennn. 100.000 .| eeeeeeeee e NO.... oo e
Factory Mutual Insurance 34- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .. ... 39640 ...| 0860093 ... | ccceeevreeni | e | e Velocity Specialty Insurance Company .. |.DE....|. FMV Holding Company .........ccccccue.... Ownership.......ccccveveenieeiieeenns 100.000 .. [ .eeeeeeeeieeere e NO....f.ees e
Factory Mutual Insurance Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .......... 2000000 . | e | e | e | e FM Approvals FZE ........ccccooeveeieiieens ARE...|..... NIA...... FM Approvals LLC ........cccceveeeiiieens Ownership........cceeeeeeeecceeenennn. 100.000 .| eeeeeeeee e NO.... oo e
Factory Mutual Insurance Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .......... 000000 ... | eeeeeeeeeiee | e | e | e FM EMEA Holdings S.ar.l .....cccoeeeenne LUX...[..... NIA...... Factory Mutual Insurance Company ... |Ownership.........ccccoeieveenineenne 195,330 .| et YES...[coes e
Factory Mutual Insurance 05- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .......... ...00000 ...| 0316605 ... | coceeeerreence | erreerreeeiee | e 680-682 Atlantic Avenue LLC ............... .DE....]..... NIA...... FMRE Holdings LLC .........cccocveerneenne OWNership.......ccccvcveenieeenieeenne 100.000 .. [ .eeeiieeeeieeeree e NO....fees e
Factory Mutual Insurance 05- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .......... ...00000 ...| 0316605 ... | cccvveevreence | erreerreeeiee | e 10 Memorial LLC .....coocvieiiiiiiieiiieene .DE....]..... NIA...... FMRE Holdings LLC .........cccocveerneenne OWNership.......ccccvcveenieeenieeenne 100.000 .. [ .eeeiieeeeieeeree e NO....f.ees e
Factory Mutual Insurance Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .......... 2000000 .. | e | e | e | s FM Approvals S.arl. ...ccocoeeeiiiiieneen. LUX...|..... NIA...... FM Approvals LLC .........ccceveeeiiieens Ownership........ccceeeeeeecceeenennn. 100.000 .| ceeeeieeee e NO.... oo e
Factory Mutual Insurance 05- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .......... ...00000 ...| 0316605 ... | ccceveevreenc | erreerreeeine | e 17 Cowboys Way LLC ......cccceevcivvennen. .DE....]..... NIA...... FMRE Holdings LLC .........cccocveerneenne OWNership.......ccccvcveenieeenieeenne 100.000 .. [ .eeeiieeeeieeeree e NO....fees e
Asterisk Explanation

Pool Participants: Factory Mutual Insurance Company (87%), Affiliated FM Insurance Company (12%), and Appalachian INSUrANCE COMPANY (190). e ueeutrutrutruiiueateateatteteateate ettt ettt eseste sttt ettt eeeeseabeebeebeeseebeebeee £ ee e eE e eeeeE £ eE e eE £ eE £ 48 £ 28 £ eE £ 48 £ e E e eE £ 48 £ eE £ eh £ £E £ 4 b £ 4b £ e b £ eE £ eE £ eE £ e b £ e E £ e E £ e b £ e b £ e b £ e b e e b e e b e eb e ebeeb e et e ebeebeebeebenbe e




STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

Part 1 - Loss Experience

NONE

Part 2 - Direct Premiums Written

NONE
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STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

PART 3 ($000 OMITTED)

Gl

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2026 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2026 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2026 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 106,070 103,073
2. 2024 oo O e O f 0
3. 106,070
4. 2025 . O e O e O [ O e O i O i O e O e O e
5. 106,070
6. XXX e foorrenee e XX e oo 16,078 16,078 XXX i o O el O s
7. 106,070 103,073 1,438 (1,438) 0
8.  Prior year-end surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
as regards As % of Col. 1 As % of Col. 2 As % of Col. 3
policyholders 309,071 Line 7 Line 7 Line 7
1. 14.2 2. (1.5) 3. 0.0
Col. 13, Line 7
As a % of Col. 1
Line 8
4. 0.0




STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? ... NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? .............ccccooiiiiiiiiiiins NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............ccccccooeeene NO
Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ....... NO
AUGUST FILING
Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd qUarer. ............cociiiiiiieiee e YES

Explanations:

Bar Codes:

o S St Dcment orr 450 *1031620264900
0002*

Supoment At Schatd T Dsrent i 455 *1031620264550
0002*

Medkcare Part D Cverse Suplmen cumen e 365 *1031620263650
0002*

Ovector and Ofcr Supplmen Dosment drtr 505 *1031620265050
0002*
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STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

NONE
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STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOT YEA .......cc..oiiiiiiiieieeee ettt sseesaeenesneennees [eeseesssesissiessae s s e s e sins [oaeeee e
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt ae et e et e ea e e eaeesaeesaeenaeeseenesnneennes [oeeiesite st e s st [oeee e
2.2 Additional investment made after acquisition gum..........gem.......... o ... oo ...
3. Current year change in encumbrances ............. [N ... . B ... A SOl ... B ... B .. ...
4. Total gain (loss) on disposals .........cccccccveveee.... [ AR . B ... BEN............ N . BN . BN
5. Deduct amounts received on disposals ............. | N . NG ... WN............. B B AN ...
6. Total foreign exchange change in book/adjusted JEEVINCNGEEE ... ..V B - -G
7. Deduct current year’s other than temporary impaifent reCOgMized ... o e e e o,
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) ...
10.  Deduct total Nonadmitted @MOUNLS ...........c.oiii s a s [srees et [
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEar .........ccocuiiiiiiiiienieneeneeseeeeienes [ [
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Capitalized deferred INTErest aNd OTNET ..........o.i ittt b e bt e bttt e bt saeesaeesbeesbees [oaeessee e s iaesiee s e seesaaesanes [oaesiiesieesae e
4. Accrual of discount .............ccceiiiiiiiiiinns
5. Unrealized valuation increase/(decrease) ....
6. Total gain (loss) on disposals ...........ccceeereereennens
7. Deduct amounts received on disposals ..............]
8. Deduct amortization of premium and mortgage i
9. Total foreign exchange change in book value/rec
10. Deduct current year’s other than temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12, Total valuation @lIOWANCE ..............ooiiiii e e e s s e e e e e e e e e e s e s e e [seee s et et e ettt [eb e
13. Subtotal (Line 11 plus Line 12)
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOT YEAI .......cc.coiiiiiiiieeieeeee ettt sseessesnesneenneen [eeseesinesiessessaessae s s e sins [oaesee e
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiii ettt e e e et e e st e saeesseesseenaeeseeneenneenees [oeetesie i e e s e [oeaeeiee s
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other ...............]
4. Accrual of discount ............cccceeiiiiiiiiiiiie
5. Unrealized valuation increase/(decrease) ....
6. Total gain (loss) on disposals .........ccccccoevveeee... R ... NN ...
7. Deduct amounts received on diSposals .............. 0 L o T
8. Deduct amortization of premium, depreciation and proportional amortization
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment rECOGNIZEM ...........ccoiiiiiiiiiii s [ [sres s
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12)
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ....392,146,060 |... ..332,071,339
2. Cost of bonds and stocks acquired 35,717,720 |... ..151,090,228
3. Accrual of discount . ....1,755,680
4. Unrealized valuation increase/(decrease) .... (149,213)|...
5. Total gain (loss) on disposals ...(603,641)|...
6. Deduct consideration for bonds and stocks disposed of 49,586,309 |...
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ...
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......cciiriiiiiiiiiiiiieee e
12.  Deduct total nonadmitted @MOUNLS .............ccoiiiiii s
13.  Statement value at end of current period (Line 11 minus Line 12) 378,347,116 392,146,060

SI101
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STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/Asdjusted Book/:djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T () ceieeiieeeieeee ettt ettt h et bttt e ket ekt h et bt b et bbbt na ettt ettt ee et et [eere s 185,465,326 |.............. 10,748,438 |.............. 14,030,826 |............... (9,360,637)|............ 185,465,326 |............ 172,822,300 |...ovvrvnirernennnn O o 182,442,828
2. INAIC 2 (@) ettt b etttk b £t h b £ b e b e ek £ e bt ekt b et bt bt a et e been et [reaer s 29,006,751 |...coocruenee 5,451,195 |....cccooevnee. 6,062,095 |.........c..c.... 6,537,664 |.............. 29,006,751 |......c....... 34,933,514 |.cooieeeneieeeen O e 30,821,067
B NAIC B (@) ettt b bbb s b et b £tk h et bt b et h st et e e et e bt e be e ebenene [ere e 931,170 | [0 SO 942,066 |.......coc..... 2,831,143 | 931,170 | 2,820,246 |.....cooooveceeeeeeeeen O [ 247,635
4. INAIC 4 (@) ootttk ek b e h e b kb et ekt et b et b et bt bt b st et e bt naebe s ra e [ [ [ [ [ O oo O 0
5. INAIC B () ettt etttk et bt bt b et bt bt ettt a bttt e et n et e ebe e ene [er e [ [ [ [ [ O oo O 0
6. INAIC B () vttt etttk e b h et bbb b et b et b et b et bttt b et e ettt es 0 0 0 0 0 0 0
7. Total ICO 215,403,246 16,199,633 21,034,987 8,169 215,403,246 210,576,061 213,511,530
ASSET-BACKED SECURITIES (ABS)
8. 169,615,023 |...ooiiiiirrieenn O o 4,557,016
9.
10.
11.
12.
13.
14. Total ABS 169,615,023 4,557,016 213,047 169,615,023 165,271,055 176,134,528
PREFERRED STOCK
T8, INAIC T ettt b ettt a b e oo h et b et bt bt e b st e bt et h et b et b et bt bttt et it naas [rere e s 2,500,000 | [ [ [0 S 2,500,000 |...cvevreennee 2,500,000 |oeoveeeeeeeerernnnineeeeeen O [ 2,500,000
16.
17.
18.
19.
20.
21, TOtal Preferred STOCK ..ottt sttt ettt 2,500,000 0 0 0 2,500,000 2,500,000 2,500,000
22. Total ICO, ABS & Preferred Stock 387,518,269 16,199,633 25,592,003 221,217 387,518,269 378,347,116 392,146,058
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ oo 0; NAIC2 $ oo, 0 :NAIC3 $ oo 0 NAICA $ e 0:NAIC5$ oo 0 NAICB $ s 0




STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

Schedule DA - Part 1 - Short-Term Investments

NONE

Schedule DA - Verification - Short-Term Investments

NONE

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

Schedule E - Part 2 - Verification - Cash Equivalents

NONE

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

S103, S04, SI05, SI06, SI07, SI08, E01, E02, EO3



STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stocks Acquired During the Current Quarter

03

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
9I282CPZS ......... TN TED STATES TREASURY ... .eeeeeeeeeeessesseanessesssanesseaseasessesseasesssasssseasessessessessessessessesnes |oeesen 06/30/ 2026 .. | MRGAN STANEY ... eeeeeeseeeeseeeaseasesssaseasesseaseaseaseaseasesseaseasesseaseaseaseaseaseasessesseasessesne |oeeseessensenseneeseeeeeneaneene |oeeseeseeeeneeneeseans 9, 748, 438
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 9,748, 438
19828B AA 3 OB A PLPHINES (PERATING CONBANY LLC ... eeeeeeeeeeeeeneeneeeeeneeneeneaneaneeneeneaneaneannaneaneaneane Joeeeen 05/20/ 2026 ...
61748U AW2 .........| MRGAN STNEY ... (04 15/2026 ...
GT0TTMBG2 ..o [ NIRIENTID .t ne e e neeneeneeneeneeneeneeneaneannaneane |oeeed 05/26/ 2026 ...
O83BIKTKS e [ QRAIE QIR .ttt enes [oaend 04/ 17/2026 ...
68389X X5 ... 06/26/2026 ...
78392B AHO .. [ SKHN X TN ottt nnesrenne 04/ 23/2026 ... ..
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 6,451,195
0489999999. Total - issuer credit obligations (unaffiliated) 16, 199, 633
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 XXX
0509999997. Total - issuer credit obligations - Part 3 16,199, 633 16, 500, 000 207, 582 XXX
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX XXX
0509999999. Total - issuer credit obligations 16,199, 633 16, 500, 000 207, 582 XXX
1889999999. Total - asset-backed securities (unaffiliated) 0 0 0 XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 XXX
1909999997. Total - asset-backed securities - Part 3 0 0 0 XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX
1909999999. Total - asset-backed securities 0 0 0 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 16, 199, 633 16, 500, 000 207, 582 XXX
4509999997. Total - preferred stocks - Part 3 0 XXX 0 XXX
4509999998. Total - preferred stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - preferred stocks 0 XXX 0 XXX
5989999997. Total - common stocks - Part 3 0 XXX 0 XXX
5989999998. Total - common stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - common stocks 0 XXX 0 XXX
5999999999. Total - preferred and common stocks 0 XXX 0 XXX

6009999999 - Totals 16, 199, 633 XXX 207, 582 XXX
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STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stocks Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..91282CE33 | IN'TED STAIES TREASIRY ... . 06/30/2026 . [Bunk of Awerica Mrrill Iynch . [ooeoveceicens [109,424,609 ... 10,000,000 |.......10,083,5% |....... 10,039,199 [ovvveeveneee. [l [0 0 0 L 02/28/2009 . [LA........
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 10,039, 19 0 (599) 0 0 XXX XXX
LO343QAR9 [ PACRR (U5 .. .. | 06/26/2006 . [ SISQEHAMA ... . 1,985,899 |.... . . .0 .. 0 ] . 02/15/2035 . [2.CEE
L I5135B AY7 | GENIBNE (0P . . 04/ 17/2026 . | JP MRGNEX . 0 .0 | . 07/15/2028 . |3. AFE ...
..437076-(B.6 | HONE [T INC . . 04/23/2026 . 0 .0 | L 04/15/2030 . |LFEE ...
..595112-@G 6 . O4/03/2026 . 0 .0 | . 11/01/2032 . |2 BFE ...
6IT4TY.H- 5 . 04/ 15/2026 . | MRREIAESS ..... 0 .0 | L 01/2/2033 . |LEEE ...
. T8016E7Q3 . 04/27/2026 . | Mturity @100.00 .. 0 .0 | . 04/27/2026 . |1.EFE ..
.. 78392B AHO . 05/26/2026 . 0 .0 | . 01/16/2029 . |2 AFE
.. 855244-BMO . 05/20/2026 . 0 .0 | . 05/15/2035 . |2 AFE ...
..857477-TE.0 . 04/08/2026 . 0 .0 | . 10/23/2036 . | 1. DEE ...
..871829- B9 .. | 05/08/20%6 . .0 | .0 | .. . 1214/2031 . |2 BFE ...
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 0 0 0 (171, 786) (171, 786) XXX XXX
0489999999. Total - issuer credit obligations (unaffiliated) 20,254, 604 21, 000, 000 21,070,239 18,953,263 0 0 21,034, 987 0 (780, 383) (780,383) 449,038 XXX XXX
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
0509999997 Total - issuer credit obligations - Part 4 20,254, 604 21, 000, 000 21, 070, 239 18,953,263 0 0 21,034, 987 0 (780, 383) (780,383) 449, 038 XXX XXX
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - issuer credit obligations 21, 070, 239 18,953,263 0 0 21,034, 987 (780, 383) (780,383) 449, 038 XXX XXX
L312965- M2 [FHAIT580 - RMBS ..o . 06/01/2026 . 0 [ P 2,337 0 L 01/01/2034 . [LA........
L3I9TEW-6 | FHATAG - RS ... .. |- o6r01/2026 . .0 | 0 ] 1233 0 ] . 09/01/2035 . |LA........
L31BS- K34 | FHSI2114 - RS . . 06/01/2026 . 0 .0 | 314,387 .0 | . 0201/2051 . |1.A.
.31411AJG1 | RN 902163 - RVBS . . 06/01/2026 . 0 .0 | . 874 .0 | . 11/01/2036 . | 1. A.
.31419AT%-3 | ENABDII2 - RVBS . . 06/01/2026 . 0 .0 | .0 | . 09/01/2039 . | 1. A.
..36179M2T6 | Q@ MO786 - RVES . . 06/01/2026 . 0 .0 | .0 | . 02/20/2043 . |1.A.
. 36179WNE-9 | @ MU578 - RMES . . 06/01/2026 . 0 .0 | .0 | . 09/20/2051 . |1.A.
..36200Q2T0 | GNS69686 - RS ... . 06/01/2026 . . .0 | .0 | .0 | 02152032 . |LA........
1019999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - guaranteed (exempt from RBC) 0 0 0 0 XXX XXX
.3IBARZD6 . 06/01/2026 . | Paydown 0 0 [ P 0 L 10/01/2051 . [LA........
. 313303 . | 06/01/2026 . | Paydown ... . .0 | 0 ] 0 ] .0 . 04/01/2053 . |LA........
.31330-2-0 | FHQEBAT - RMBS . . 06/01/2026 . | Paydown . .. 718,483 0 .0 | .0 | 0. . 08/01/2053 . | 1. A.
..3133K¥V6-3 | FHRSI137 - RS . . 06/01/2026 . | Paydown . .. 184,69 0 .0 | .0 | 0. L 1201/2041 . |1.A.
.3140B-15-0 | ENIDIO23 - RVES . . 06/01/2026 . | Paydown . 53,547 0 .0 | .0 | 0. L 0201/2055 . |1.A.
..3140B-SC4 | ENIIX614 - RVBS . . 06/01/2026 . | Paydown . .. 239,549 0 .0 | .0 | 0. . 05/01/2055 . |1.A.
..3140K8-CQJ9 | ENEPILI0 - RVES . . 06/01/2026 . | Paydown . 43,555 0 .0 | .0 | 0. . 03/01/2050 . |1 A.
..3140Q3W6 | ENGBSI12 - RMBS . . 06/01/2026 . | Paydown . .. 184,036 0 .0 | .0 | 0. . 06/01/2051 . |1.A.
.. 3140 QN4 | ENFSM68 - RVBS . . 06/01/2026 . | Paydown . .. 420,401 0 .0 | .0 | 0. L 01/01/2042 . | 1. A.
.3l40NVES | ENFS6925 - RVS . . 06/01/2026 . | Paydown . .. 180,597 0 .0 | .0 | 0. . 1201/2051 . |1.A.
L3l426MZK 1 | FHQB44S - RVES . . 06/01/2026 . | Paydown . ..551,708 0 .0 | .0 | 0. . 05/01/2055 . | 1. A.
. 3IINAC2 | FHTA009 - RS ... . 06/01/2026 . | Paydown ... . .0 | .0 | .0 | L 11/01/2055 .| LA........
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 3, 509, 770 3,509, 770 3,382, 3% 3,395,553 0 114,216 0 114,216 0 3, 509, 770 0 0 0 4,236 XXX XXX
. 89230K AD3 [TAON 2022-AAH - MBS covoveeeeecececiccccceas [ 04/15/2026 . [ Paydow .vveeeececiieicsiaiaenes | R 447,937 [ 7,937 o 447,906 |........... 7,935 [ [l Pl [l P [ 47,937 oo [0 O [l [0l 2,29 [. 05/17/2027 . [LLAEE ..
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
other financial asset-backed securities - self-liquidating (unaffiliated) 47,937 447,937 447,906 447,935 0 2 0 2 0 47,937 0 0 0 2,29 XXX XXX
1889999999. Total - asset-backed securities (unaffiliated) 4,557,016 4,557,016 4,323,259 4,337,678 0 219, 338 0 219, 338 0 4,557,016 0 0 0 62,927 XXX XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
1909999997. Total - asset-backed securities - Part 4 4,557,016 4,557,016 4,323,259 4,337,678 0 219,338 0 219,338 0 4,557,016 0 0 0 62,927 XXX XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
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STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stocks Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal | Disposal Year Date Symbol
1909999999. Total - asset-backed securities 4,557,016 4,557,016 4,323,259 4,337,678 0 219,338 0 219,338 0 4,557,016 0 0 0 62,927 XXX XXX
2009999999. Total - issuer credit obligations and asset-backed securities 24, 811, 620 25,557,016 25, 393,497 23,290, 941 0 219,912 0 219,912 0 25, 592, 003 0 (780, 383) (780, 383) 511,966 XXX XXX
4509999997. Total - preferred stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - preferred stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - preferred stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999997. Total - common stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999998. Total - common stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - common stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - preferred and common stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
6009999999 - Totals 24,811,620 XXX 25,393, 497 23, 290, H41 0 219,912 0 219,912 0 25,592, 003 0 (780, 383) (780.383) 511, %66 XXX XXX




STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

EO06, EO7, EO8, E09, E10, E11, E12



STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Restricted Interest Received | Interest Accrued
Asset | Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month
JP MEGANCHSE ..o NEWYRK NY i |, 2,530 oo (O P (U 34,643,900 |.......... 41,394,339 |.......... 42,249, 241 |..
0199998. Deposits in ... 1 depositories that do not
exceed the allowable limit in any one depository (see
instructions) - open depositories XXX XXX 0 0 (4,640 (1,000 (1,000)
0199999. Totals - open depositories XXX XXX 0 0 34,639,320 41,393,339 42,248, 241
0299998. Deposits in ... 0 depositories that do not
exceed the allowable limit in any one depository (see
instructions) - suspended depositories XXX XXX 0 0 0 0 0
0299999. Totals - suspended depositories XXX XXX 0 0 0 0 0
0399999. Total cash on deposit XXX XXX 0 0 34, 639, 320 41,393,339 42,248, 241
0499999. Cash in company's office XXX XXX XXX XXX 0 0 0

0599999. Total

3,

639, 320

41,393,339

42,248, 241

E13
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STATEMENT AS OF JUNE 30, 2026 OF THE APPALACHIAN INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

8609999999 - Total cash equivalents
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