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Statement for September 30, 2016 of he ApPPalachian Insurance Company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS.ceetteieeteeeeseeeet ettt st | sesennsees 178,644,253 | ..o | e 178,644,253 | .............. 179,905,086
2. Stocks:
2.1 PrEfErTEA SIOCKS. ... vveerrrerieceeseeeeisseeeesse s ssseessses et ssesss st ssssss e sss s ssssssensssssnnss | sessesesssssseenn 2,500,000 | ..oorveereeeereneernneeesenes | ceeereeeeesenees 2,500,000 | ..oovverrnrreenne 2,500,000
2.2 COMMON SIOCKS.......vvureriirrireistististiseiise ettt enssentes | frentsesssenssenseensessssesssennies | serinesinerinesesentensentsentsens | soensrenssessssssensresenenenens LU N
3. Mortgage loans on real estate:
BT FIISEIBNS ..ottt | esteenb s esneennie | serineni ettt | seent e L0 RN
3.2 Other than first liens
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES)......cvvievereeee e ieesssesses st s ssss s sssssssesses s b es e ssesssssssessessssassessesssssssssans | stessesssssesssssssessesssssssessess | svsesississessesisssssessssssssans | sevessesessesesssssssssssssasens (01 O
4.2 Properties held for the production of income (less §.......... 0
ENCUMDIANCES)......cvviereeiie e seesetesses s sessess s ssss s s s sesses s sessesassssssssessessssassessesssssssssans | stessesssssesssssssessesssssssessess | svesssisssssesisssssesssssssnsnns | sevessesesesessssssssssnssasens (01 O
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES)......ovvevievereeeieteeseresiessisssesesiens | seevesiesssesissessessssssssnns | eevesesisssssesssissssssssesssnes | eesessesesissesssssesssssseses (01 OO
5. Cash ($.....33,364,373), cash equivalents (§.......... 0)
and short-term investments ($.....80,245,925).........cc.conmruureeeemmmerenseeessesssssssssssssssssssesssnes | soseeessnneees 113,610,298 | ..oveeoreeeereeeernnenesnneens | ceeverneeenns 113,610,298 | ..cooovveeens 104,165,492
6. Contract loans (including §.......... 0 PrEMIUM NOES).....oucvuivriciesieeseieiesie et sesses e ssesans | sressessessessesssssessssssssesss | sevessisssssssssessessssssssessns | eessesssssessessessessessssns (01 OO
T DIVALIVES. .....oooieerieiiirir ettt | sebiesi bbbttt [ cereni et | e LU N
8. Other iNVESIEA @SSELS........ooiveiiiciiriiireiri sttt sies | sebisesinesi bbb sb e stentiens [ corerieni s sienes | et LU N
9. RECEIVADIES fOF SECUMHES.........cvveurerrcrircciieriiereiriecsisss st sss st esstssssneses | sesssesssssesssessisssssssensseess | eesseerisnsessesssesssssessssesses | nssesnessssesssesssnessssnens LU RN
10.  Securities lending reinvested collateral @SSEtS............ceueiivrieiiceieiceeseeeseesssessiesenes | eerieresesins 6,881,235 | ..o | e 6,881,235 | covvcveiernes 9,071,653
11, Aggregate write-ins fOr INVEStEA @SSELS.........c.uevciiiecicieicee et sienes | sressessens s ssesss s sasssanes (01N S {0 R 0 | 0
12.  Subtotals, cash and invested assets (LINES 110 11).......cc.ceveevcieeeeceeeeeeieseeeeeeeeseieens | e 301,635,786 | ..cvveverirerereieiriinns (1] I 301,635,786 | ....co.c.... 295,642,231
13. Title plants less §......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ccccocuveceees | coveirveirennnes 17,053,963 | ..oovvevevererreeieeseenns | e 17,053,963 | ...cooovvvvecee 16,400,159
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremiumS).........ccoveevrrreiieeins [ cerrrieinrrrrrsrrirnins [ creirenrssssnssssieees | e (01 OO
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... ).ttt sttt ssnns | senssenssenssenssssssssenssensans | sesiesssesss st ettt nstens | srestestes st L0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUETS...........ccciveveeieveieiecieeisie et sessssssenes | senvesesessnsnns 1,825,654 [ ...oooevieeieeeiseeeees | e 1,825,654 | ......co..c... 10,734,220
16.2 Funds held by or deposited with reinSUred COMPANIES..........ovueerrerrirreenrireireineereieeeens | cerereeeeessnsessesssesssseesses | eenssesssssnseesssssssssssssssenes | sevsesssssnsssessnssnnssssessns (01 OO
16.3 Other amounts receivable under reinSUraNCE COMTACES..........ccrverieirerrerrerireriseinens | cerreriresinesinesiessessessens e | oo LU N
17. Amounts receivable relating to UNINSUIEA PIANS..........c.v i ecneseesnsieessessessessssenens | seresessessssssssssessssssssssssnss | erreessesssssssssessassssssssansns | cessssessssssessessnsssnssassnes (01 OO
18.1 Current federal and foreign income tax recoverable and interest thereon............ccovevcereinens [ cerrrninrnersnrirsiens [ | e (01 U
18.2 Net deferred X @SSEE........ocueriiririei e
19. Guaranty funds receivable or on deposit.
20. Electronic data processing equipment and SOMWAIE............c.euueierurieneerrinineeneisenseseseeesseesnees | ceeeseeeesesssssseesssssssssessss | eeneesesssssnssseessssssessssesseses | nessesssssssssessnsssssssasens (01 TR
21.  Fumniture and equipment, including health care delivery assets ($.......... 0) e eerereereermeereeeerneneen [ ereereeneisene e [ e entenes | seereee et (01 OO
22. Net adjustment in assets and liabilities due to foreign exchange rates...........coewrvrrrrenrneneinns | cerrrirerrnrrnneeies [ | e (01 OO
23. Receivables from parent, subsidiaries and affiliates...........c..ccooeveevieeeiieceiesieeseeeseseens [ e [ [ (1 [T
24. Health care (§......... 0) and other amouNts rECEIVADIE.............oru e ieeneees [ creineiresiesiseesesssesseens | seeeesssssesseessesssesessessens | oeessseseeesssssssesesseseneens (01 RO
25. Aggregate write-ins for other than invested aSSets...........ocorrrririinenninineeeeneeesesseneenes | s 1571 [ (U [ 1571 [ 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUgh 25)..........cceemeveecererieineeieeesesesesssssessessssesssssssssessssssnns | oosessesesnns 322,611,299 | oo 604,000 | .....cooone 322,007,299 | ..ccovnn. 324,111,697
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........cceuvevecees [ ervevereieieicsiecsesies [ [ (11 TR
28. Total (LINES 26 NG 27)......coeveerrereerreeeeseeresiseeesseeessssseesssssesessssssssssssssssssssssssesssssssssssssssssnss | sesesssseenes 322,611,299 | coovvorrerris 604,000 | ............. 322,007,299 | ............. 324,111,697

1198. Summary of remaining write-ins for Line 11 from overflow page..........cccocevevereevevenerneenieienes [ o (0 OO 0 [ (0 U 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE).........coveoviveiiierieerieieeereeeccereces L e (O (U I (U 0
2501. Cash Clearng @CCOUNES..........ccccucurierceisieie ettt sss st sensenaesees | snbessesisssssessessesns 1571 [ | e 1571 |
2502, ooeeeeeesse ettt nns s | eeetinenss st snssten [ erbsnenenes st sssstin | nenes st ennend (U
2503, <.oeeeeeeese sttt | seeet e st sttt [ eebsenenes st nes st | nenes st nennend (U
2598. Summary of remaining write-ins for Line 25 from overflow Page..........ccoueeeeeresieiieiieiienns | coverieseissese s (01 TR (0 TR (0 U 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 abOVE).......ccceisirieeissienssieesssssiessene i | cossieessssiessssieenas LY A (0 I 1,571 |, 0




Statement for September 30, 2016 of he ApPPalachian Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year §.......... 0]ttt et et bbbt b bbbt snas | eresierenieres s naenas 67,210,853 | .oocvevcrieriae 68,520,006
2. Reinsurance payable on paid losses and 10SS adjustment EXPENSES...........ciuviuriiiriiiriinieeeeeeese e sssesees | e 8,569,012 | ceveveeeeerrines 7,926,553
3. LOSS AAJUSIMENT EXPENSES. ......vuievrieiriiieiriseisiseise s es ettt bbbt b et bbb nens | ebtseneseneseneienaas 11,652,209 | ..oocvieieicnes 13,066,123
4, Commissions payable, contingent commissions and Other SIMIlAr ChArGES..........vruririeirirrirrreseseisiesssssssssssssees | rreeeeesesssssesesessesssssssssssenses | seresesnsessssessssssssssssssssssesnes
5. Other expenses (excluding taXes, ICEBNSES AN fEES).........ccuriiiiiriiriciie et ssessnsens | eetesssesssesssessssesse st sstesensens | sbesesesiesessses bbb sanas
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)...........cevruririurircirieeiiee et | eeeesesiess s snea 6,465 [ oo 26,612
7.1 Current federal and foreign income taxes (including $.....110,220 on realized capital gains (I0SSES)).......ccvvevevvermrererrereeens | wovrrererererereernnns 8,472,308 | .ocvvveeran, 5,096,865
7.2 Net deferred taX HADIIILY...........ccccieiieieisiecee ettt bbb s s s s ssnsesns | cbesssessssessesessesessessssessssessbenas | ebsebessebasses s bbbt n e senaas
8.  Borrowed money §.......... 0 and interest thereon §......... 0ttt sns | srentenses sttt sttt sentns | eeveste sttt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....4,018,890 and including
warranty reserves of §..........0 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health Service ACt)...........ccovinininininininineeeens | e 68,166 | ..o 715
10, AGVANCE PIEIMIUML....uuiuititiiieiite ettt st es et es et es bbb bbb s b e s st es s ee b e b ee b £ e b e b e b b s b s b e s se b s s et s beb s b esssbessebassetessebasses | Hessetassesassessssesssbesssbessebassebanss | sebebesesesebeses e b e s et ensesen st entees
11.  Dividends declared and unpaid:
1101 SHOCKROIABTS. ...ttt bbb s bbb sttt e b e s et b nbenns | £etsebatsetassetssebsssebas b et sebessebentes | eebebebeb et et et bt s et s et es
11,2 PONCYNOIETS. ..ottt s bbb bbb s et s st nsesnbessnins | abebaetebsetessntessetensebensebestesntanas | betsebassetassetasseb s b eb s b e st santaneas
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)...........cccuiuriiuriiuriiinieiriseinee et | ebessesessesssseesssesseesseeeees 2126 [ oo 1,528
13. Funds held by company Under reiNSUIANCE rEAHES............euiuriiuriiiiriieirieinieneie et ssse sttt saesebenns | etsebessesassessssessbessbesssbessebesss | sesebsssessesebsebes e b en et ensesensesentes
14, Amounts withheld or retained by company for aCCOUNt OF OtNETS...........c.cciiiiiiriir e eieiees [ ettt snas | rebebrebes bbbt nees
15.  Remittances and iteMS NOt AlIOCALEM.............cccviieiiiiiiceercceee ettt sttt ess s s s s sesenases | everesesesissses et ssssesebebess 2% I 2 IO 360,316
16.  Provision for reinsurance (including $.......... 0 CEMTIEA). ... vuveeeeeeiie et | ebeeeb e 1,589,601 | oo 1,589,601
17. Net adjustments in assets and liabilities due t0 foreign EXChANGE TALES.........c.cuiiriririieiriritr e seesneienns [ eeeiesee et bsnss | rebebnebesnes ettt nees
18, Drafts OULSTANAING. . ..cucvieeeiiei ettt bbbt bbb s s bbbt bbbttt s et s anbens | £etsebatsetassebs b et sbes s b et et essebents | sebebebeb bbbttt en
19.  Payable to parent, subsidiaries and affiliates...........ccceuririiiririe st | s 5,225,071 [ oo 12,552,433
20, DEMIVALIVES. ......ceuieieceeieieiesieeie e nsens | enen e | et
21, PAYADIE fOr SECUMHIES. ... .. cvuiveriieiciei ettt bbb ns e nsesessens | cbetsebntsetsssebesse s bbb es et nsebenas | etsebresebsssebass e bbb sebenras
22.  Payable for SECUNtIES IENAING. ........coruiiieiiieiciei bbbttt iennes | cbstieinsietnseenneeeneea 6,881,235 | ..o 9,071,653
23.  Liability for amounts held under UNINSUIEA PIANS...........cccuiiriiiniiiieieiieeeees st snsesessenns | cbemeisssetsssstsssetesse bt ssbenas | etsebsssessssebass e s s es e bessebaneas
24, Capital notes §.......... 0 and interest thereon §......... Dttt sttt nsnns | ehbentes ettt entas | ebesae et
25.  Aggregate Write-ins fOr IADIIIHES. ............coiueiiieiieiciec bbb naes | chsbtiensb st 0 s 0
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25)
27, Protected Cell NADIIHIES. .........cvueveeeerreeicicieici bbbt e
28, Total liabilities (LINES 26 @NU 27).........crvuierieriisrirsessensinsessssssessesse sttt sttt st ssessessessessessessessessessessessessessessees
29.  Aggregate write-ins for Special SUMPIUS fUNGS........c.oceuiriiriiriiicir bbbt | coetebnt bbb (0 OO 0
30.  COMMON CAPIAI SLOCK.........vuiieiiiireiieii ettt bbb bbbttt nnsssenns | cbatbebnteen sttt 3,525,000 | .cooveevrercirieirireins 3,525,000
31, Preferred Capital SIOCK..........coiiiiiieiiree bbbttt ettt bens | cheneb et ettt tas | etseb e bbbt eneas
32.  Aggregate write-ins for other than special SUMPIUS fUNDS..........c.ouririrrinininieee s ssssssssssens | esssssssssssssssssassessessessessessenes (01 OO 0
33, SUIPIUS NOLES.....ueureececececerrreresseeseese s esessessesse st s ee e n s n s s s nsassessessnssens | sresnsssssnessnssnssesnnsnsnsnnsnnsnnsnnes | seresnsenesnnenensnsesnsnsnsnsnsaes
34, Gross paid in and CONLHDULEA SUMPIUS. .......cvevrrerrereeriricicise sttt ess st ess st st s snssnsnsansensns | ssessessessessessessesnnens 7577528 | oo 7,577,528
35, UnasSigned fUNAS (SUMPIUS)........cevuiviveiiieicieicieie ettt a bbb bbb ss sttt sse s s s nssensenas | senvessesessesissesnns 201,225,613 | ooeveiecrenes 194,796,764
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0) ettt | errer et naens | ettt
362 .......... 0.000 shares preferred (value included in Line 31 §.......... 0) vttt enees | eererintesist s eses s s ensensntessntens | eresietesiee s ettt n s ensaenes
37.  Surplus as regards policyholders (LiNes 29 t0 35, 18SS 36)..........ccccvevrueriieiiisiesieseie et ssssens | aesieseisssersssesenes 212,328,141 | oo 205,899,292
38, Totals (Page 2, LINE 28, COl. 3)......c..uuiiuiiiiirriiiniiiiistiesisesesiseee sttt anin | eeiessinen s 322,007,299 | ...oovvvvrvirers 324,111,697
DETAILS OF WRITE-INS
2501, bbbttt ens | nebinni ettt | neri s
2502, bbbt niens | nebieni ettt | s s
2503, £ SERERERE et e
2598. Summary of remaining write-ins for Line 25 from overflow page..
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 8DOVE)...... v vrrvrriiereiseieesseseessesses e essensessenens
2901.
2902. ...
2903.
2998.
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)..
3200, et £ £
3202, oAbt
3203, e
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @D0OVE).......euuiurrererierieriessesiessessisssseseesesssesssssssenssnsenssnsessensesseesssssssssesssss | sesesssssssssssanssssassassassessessesses 0 e 0




Statement for September 30, 2016 of he ApPPalachian Insurance Company

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct......coouu. (Written §.....16,040,599)........ccumrumerrericereereeeieeiees ettt ssssssnens | evesneesenees 11,996,422 | ... 11,701,814 | ..o 15,646,734
1.2 Assumed........ (written § 49,302,588 48,535,890 .64,936,049
1.3 Ceded (written $ 11,811,571 11,521,550 .15,402,203
14 Net.....ooooevnnee. (written § 49,487,439 48,716,154 65,180,580
DEDUCTIONS:
2. Losses incurred (current accident year $.....28,156,146):
20 DIFECL. ..ecvseei bbbt | crtnenentnen st neniensnnnes | e | e 23,000,000
2.2 ASSUMEA. .....ovveevsieesseees i bbb | ereeenieiins 28,156,146 31,481,320
2.3 CRUBM......euveiriet ittt | crbner s 19,000,000
2ANEt...ircs .28,156,146 .35,481,320
3. Loss adjustment EXPENSES INCUITEA.........ccueuriireieirereireesesesise s sssse e sessssssesesessssesssssessssssssssssssssssesess | sresssssesnsnens 1,692,303 ...2,367,907
4. Other underwriting expenses incurred................ 13,973,986 18,634,824
5. Aggregate write-ins for underwriting dedUCHONS.............cccviveiiieicicice e essnens | et 0
6. Total underwriting deductions (LIneS 2 throUGh 5).........c.cvcuriieiiieiiieiie ettt ssenes | evensessaenas 43,822,435
7. Net income of protected cells
8. Net underwriting gain (loss) (Line 1 MiNUS LINE 6 + LINE 7).......c.ovveviveiireiiceiceeeeteetesse e | evvsiesissenienas 5,665,004
INVESTMENT INCOME
9. Net invesStment INCOME BAMEM...........ccoviiiiiciceceeeeeeeere ettt sttt ettt tesesesessanes | sesrererereanaeas 4,134,288 | ...ocovnnn 4,001,669 [ ..ccovvnnnee. 5,369,545
10. Net realized capital gains (losses) less capital gains tax of $.. ..204,913
11. Net investment gain (I0SS) (LINES 9+ 10).......cuiuriiiriiirieinieirieireeisee et
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §......... 0 amount charged off §.......... ).ttt ensenes | srresiens s 0 [ [ e
13. Finance and service charges not inCluded iN PrEMIUMS............coiriiiiriniirinieeeeie ettt seteens | seetesesessessssessssessssesens | cetnetesesssesesesessessssesns | ersessssessssesssessssassesaseas
14. Aggregate write-ins for miscellaneous income
15. Total other income (LINES 12 throUGh 14).......c.cuiuiiiiiiiicire et
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCOMe taxes (LINES 8 + 11+ 15)...... i
17. Dividends to policyholders

18.

19.
20.

21.
22.
23.
24
25.
26.
27.
28.
29.
30.
31.
32.

33.

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

Net income, after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (Line 16 MINUS LINE 17)........coiriiiriiniirienieneei ettt
Federal and foreign iNCOME taXES INCUITEA. ........c.vueuiuiiiieiieir s
Net income (Line 18 minus Line 19) (10 LN 22)........c.iuiiiiriiirieiieniieeeerie et

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, December 31 Prior YEar.........c..ceueieierienieniiniieiseiseieeseesessessessessessessessessessees
Netincome (from LiNg 20).........c..eu ittt
Net transfers (t0) from Protected Cell BCCOUNLS.............vurererereereeriircircircirereeeeeee e
Change in net unrealized capital gains or (losses) less capital gains tax of §.......... 0neeeee s
Change in net unrealized foreign exchange capital gain (loss)
Change in net deferred INCOME taX.........c.. vttt
Change iN NONAAMILEA BSSEES.......vuvrrrrrerrireieiee ettt
Change in provision for reinsurance...
Change iN SUMPIUS NOES. ......cuueeereeicieie ettt
Surplus (contributed to) withdrawn from protected CellS...........ocuiririirirircr e
Cumulative effect of changes in accounting PrINCIPIES..........cuuevreereueieiieire et
Capital changes:

32,1 P MMttt b et
32.2 Transferred from surplus (StOCK DIVIENA).........ovriririiiieiiiececee s
32.3 TranSErTEd 0 SUMPIUS. .....cvuveveeireireeseiet ettt
Surplus adjustments:

3311 P MMttt
33.2 Transferred to capital (StoCk DIVIAENG)........c..cuuevrirriiriiiii e
33.3 Transferred from CaPItal......... ..o
Net remittances from or (10) HOME OffiCe..........cviimiiceeee e
Dividends to stockholders
Change iN TrEASUNY STOCK..........cuiieeiecieicieiecte ettt bbbt
Aggregate write-ins for gains and 10SSES IN SUPIUS............c.vuieieierieieriiriie s
Change in surplus as regards policyholders (Lines 22 through 37)
Surplus as regards policyholders, as of statement date (Lines 21 plus 38)..........coceviurniirnininirceeeeeeeas

................. 9,799,292
................. 3,375,443

............... 13,963,058
................. 4,841,482

............... 14,270,816
................. 5,032,299

................. 6,423,849

................. 9,121,576

................. 9,238,517

............. 205,899,292
................. 6,423,849

ceerenn. 197,010,471
................. 9,121,576

corrennnn. 197,010,471
................. 9,238,517

.................... 168,000
(169,000)
(348,696)

6,428,849

8,888,821

0501.
0502.
0503.
0598.

0599

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

1401

1402.
1403.
1498.

1499

. Miscellaneous balances charged Off.............ocoiuiiriii bbb

Summary of remaining write-ins for Line 14 from overflow page...........ccoeveurieinieinieeesese e
. Totals (Lines 1401 thru 1403 plus 1498) (LIN€ 14 @D0VE).........cevivveieieeriiiiieieee e

3701.
3702. ...
3703.
3798.

3799

Summary of remaining write-ins for Line 37 from overflow page..........cocoereuriinienisinceeesee s
. Totals (Lines 3701 thru 3703 plus 3798) (LIN€ 37 @D0VE)........cocuiuiriieiiereiiecctee ettt neeaerenas
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Statement for September 30, 2016 of he ApPPalachian Insurance Company

CASH FLOW

Currerit Year PriorZYear Prior Ye?ar Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE...........cccviieeeeieiiccie ettt ettt ss st sessnnaens | cvevenanaesas 48,901,685 | ............. 47,831,472 | ............. 65,239,198
2. NetinVeSIMENt INCOME........viieiiiiiiriii et nsenis | eniessensenaa 4244908 | ... 4,280,920 | ...oovoneneen. 6,031,886
3. MiSCEllANEOUS INCOME.......ouereriereceeecitinsiesse it enenn | stesenssssessensessesssrserssens | ersessessensensanenennes [(15)] (171)
4. Total (LINES THMOUGN 3).....ouivuieriieriiiciiriei ittt | eninniaeees 53,146,593 | ...ccovvenee 52,112,336 | ccvvrerenee 71,270,913
5. Benefit and [0SS related PAYMENLS..........cciuiiiiriiirieie bbbttt | eienirienaas 20,274,051 | ............. 11,146,442 | ............. 27,194,378
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........cccueuieereveieveieeeiiens [ eeeiesiesiesieieeiens | e [ e
7. Commissions, expenses paid and aggregate write-ins for deductions.............ccvieurieineicineinirieieeesseseesesieenes | ceirieinians 17,100,350 | ............. 16,458,186 | ............. 12,810,011
8.  Dividends paid t0 POICYNOIAETS.......c.cuviiiireieiririricieieirre st s s ssssssnsesesessssnsssesesnnns | esssssesssnssssnsesssnsnssnns | eoesessssssesesssessssssesssnsns | sesesesssnssssnsesnsnsnsnssesnes
9.  Federal and foreign income taxes paid (recovered) net of $.......... 0 tax on capital gains (I0SSES).......covevrrurirrenriens | rrriiraiississrisnneies [ | coneerieienes 7,590,297
10.  Total (LINES 5 throUGN 9)......ceuvuiiriiiiici ittt | sesieninenens 37,374,401 | v 27,604,628 | ....cocveue 47,594,686
11. Net cash from operations (Line 4 MinUS LiNE 10)..........cerieuriiriniieinieinieneieieieesiese sttt ssesensens | evesssinneas 15,772,192 | oo 24,507,708 | ............. 23,676,227
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
120 BONUS. ..o
12,2 SHOCKS......eeeee ettt
12.3 Mortgage loans...
124 REAIESIALE.......eueececei b
12.5  Other INVESIEA @SSELS.......c.uuruuieiirciicieiti bbb | ressenisessnnsestnnnesensnnes | coresenemieseessessessensenes | ereessensessnenesesenenens
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENTS.............cooerrninninninniniens | e [ e | et
12,7 MiSCEIIANEOUS PrOCEEAS. .......cvveivieieisciiscieissisisetssse sttt sttt esse sttt ebe st ssessnsesnns | ebesissesissssesssesansenas [V} I 3033944 | ............... 3,010,000
12.8 Total investment proceeds (LINES 12.1 10 12.7).....c.curiiurieiniieirieceieieeieisse ettt nsssenesenn | sbnsessssenes 2445740 | ... 4992913 | .o 9,768,749
13.  Cost of investments acquired (long-term only):
131 BONGS...eoieiri bbbttt | entnenenia 1,445,766 | ...cccvvvnneen 5,902,266 | ......cooneee. 5,902,266
13,2 SHOCKS...vueueeueerceeeeeerere sttt bttt n s nnnennnen | enrensententensententensennenns | cenetneenseneensenetnstnntnntens | eerentenr et enns
13,3 MOMGAGE I0BNS.......cuiiiiiii itttk s bbbttt sttt sans | sbeniesstenstanstesntessnnns | errebenetenetenetenseteniens | sbetreinnreb ettt
1314 REAIESEALE. ... ettt snenns | eesensententensentensensennenns | ceneeneeneeneennennt st nntnns | errentenr et
13.5  Other INVESLEA @SSELS..........cvuieiiiieiciciceree s
13.6 Miscellaneous applications..
13.7 Total investments acquired (LINES 13.1 10 13.6).....c.cccurimririrrierirreeeseeese et seessseesssessesenenens | sessisissennns 1,445,766 | .o 5,902,266 [ ....oocoovnee. 5,902,266
14.  Netincrease or (decrease) in contract 10ans and PreMiUM NOES.............evrrrrereerrinirerninieeeeeeeeeeesesseseeseeseessees | ressessessessessesessennnsnees | seeneensesssnsssssnssnssessessns | cosssessessessessesesesesnes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LiNE 14).......ccvrvrrrrrrreirnireneensessessessensssssssssssesenens | ceseessssnsnnennes 999,974 | ..oovrnee [CLUSREIK) | — 3,866,483
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUrPIUS NOLES, CAPITAI NOLES.......ceuieuierieircicirere ettt sstents | ensessnsssssessessessensenenns | sonesresnesneensenesnsssssnssnns | eessesnssnssassensensensennenns
16.2 Capital and paid in SUrPIUS, 1€SS trEASUNY STOCK........c.cueurireiriieiriieirtie et sssenens | seessessstessissessssnnssenns | erneiemetsnesssessssessssees | contsesnssesnesssneeenneieneeas
16.3 BOMTOWEM fUNGS......cveirireieieie bttt ss e esesnns | ensessnsssssessessessensensenns | coneunesnesnesnssnssssssssnsinns | resessessessassansensennenenns
16.4 Net deposits on deposit-type contracts and other insurance liabilities............covrreerieirneirererercrieees | e [ e | e
16.5 Dividends t0 SIOCKNOIAETS..........ccu vttt | enseesnsssssessessessensenenns | conemneineenesneesesnsssssnninns [ eeeeesnseessaneensenenenenns
16.6  Other cash provided (APPHEA).........cccvievieeiieiee et snaens | erenieiinaens (7,327,360 .............. (4,792,256)| ............... 2,325,722
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)....... | ....ccc...... (7,327,360) | ..oovvenneee (4,792,256 | ..o 2,325,722
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17)......ccccccvvcvvcrne [ wovvrvireinnes 9,444806 | ............. 18,806,099 | ............ 29,868,432
19.  Cash, cash equivalents and short-term investments:
191 BEGINNING OF YN ....cvvivrriiciiiceiei ittt | cenenienins 104,165,492 | ..ocvevenee 74,297,060 | ..ovvrvenee 74,297,060
19.2 End of period (Ling 18 PlUS LINE 19.1).........cvuiiururiiieieeiieiescieiicieceneiieetee et esisesesesssseesesesessessenes | coneeenees 113,610,298 | ............. 93,103,159 |............ 104,165,492

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

[ 20.0001
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Statement for September 30, 2016 of he ApPPalachian Insurance Company

NOTES TO FINANCIAL STATEMENTS

NOTE 1 - SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

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 Commissioner' (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.

State of
Domicile Current Period Prior Year
NET INCOME
(1) Appalachian Insurance Company state basis (Page 4, Line 20, Columns 1 & 3) RI |$ 6,423,849|$ 9,238,517
(2) State Prescribed Practices that increase/decrease NAIC SAP
(3) State Permitted Practices that increase/decrease NAIC SAP
(4) NAICSAP (1-2-3=4) RI $ 6,423,849|% 9,238,517
SURPLUS
(5) Appalachian Insurance Company state basis (Page 3, line 37, Columns 1 & 2) RI |$ 212,328,141 |$ 205,899,292
(6) State Prescribed Practices that increase/decrease NAIC SAP
(7) State Permitted Practices that increase/decrease NAIC SAP
(8) NAICSAP (5-6-7=8) RI $ 212,328,141($ 205,899,292

Use of Estimates
No significant change.
Accounting Policies

1-5. No significant change.

6. (required NAIC disclosure regardless of whether there is any significant change)

U.S. government agency loan-backed and structured securities are valued at amortized cost. Other loan-backed and structured

securities are valued at either amortized cost or fair value, depending on many factors including: the 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 cost to par value and amortized cost to fair value.

7-13. No significant change.

Going Concern (required NAIC disclosure regardless of whether there is any significant change) - Not applicable

NOTE 2 - ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

No significant changes

NOTE 3 - BUSINESS COMBINATIONS AND GOODWILL

No significant changes

NOTE 4 - DISCONTINUED OPERATIONS

No significant changes

NOTE 5 - INVESTMENTS

A

Mortgage Loans

No significant change.
Debt Restructuring
No significant change.
Reverse Mortgages

No significant change.
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Statement for September 30, 2016 of he ApPPalachian Insurance Company

NOTES TO FINANCIAL STATEMENTS

NOTE 5 - INVESTMENTS (continued from preceding page)

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

(1)

GRS
E L

Description of Sources Used to Determine Prepayment Assumptions

Loan-backed bonds and structured securities are valued at amortized cost using the constant interest rate method, not including anticipated
prepayment at the date of purchase. Loan-backed securities are valued using an effective yield based on current prepayment assumptions
obtained from Bloomberg. Prepayment assumptions are reviewed periodically and updated in response to changes in market interest rates.

Other-Than-Temporary-Impairment (OTTI) Loss Recognized in the Aggregate - Not applicable
OTTI by CUSIP - Not applicable

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 $ 45,603
2. |12 Months or Longer $

b. The aggregate related fair value of securities with 1. |Less than12 Months $ 5,725,320
unrealized losses: 2. |12 Months or Longer $

OTTI Additional Information

All loan-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.

E. Repurchase Agreements and/or Securities Lending Transactions

(1)

(2)

(3)

Policies Requiring Collateral
No significant change.
Collateral Pledged

No significant change.
Collateral Received

a. Aggregate Amount of Cash Collateral Received

No significant change.

|b. |The fair value of that collateral and of the portion of that collateral that it has sold or repledged |$ 6,881,235 |

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

(4)

Collateral Administered by an Affiliated Agent
No significant change.

Collateral Reinvestment

No significant change.

Collateral Not Permitted to Sell or Replege
No significant change.

Collateral Transactions Beyond One Year

No significant change.

F. Writedowns for Impairments of Real Estate, Real Estate Sales, Retail Land Sales Operations and Real Estate with Participating Mortgage Loan
Features

No significant change.

G. Low Income Housing Tax Credits

No significant change.

Q06.1



Statement for September 30, 2016 of he ApPPalachian Insurance Company

NOTES TO FINANCIAL STATEMENTS

NOTE 5 - INVESTMENTS (continued from preceding page)
H. Restricted Assets
No significant change.
l. Working Capital Finance Investments (required NAIC disclosure regardless of whether there is any significant change) - Not applicable
J. Offsetting and Netting of Assets and Liabilities (required NAIC disclosure regardless of whether there is any significant change)
Not applicable
K. Structured Notes - Not Applicable
NOTE 6 — JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES

No significant changes

NOTE 7 - INVESTMENT INCOME

No significant changes

NOTE 8 — DERIVATIVE INSTRUMENTS

No significant changes

NOTE 9 - INCOME TAXES

No significant changes

NOTE 10 — INFORMATION CONCERNING PARENT, SUBSIDIARIES, AFFILIATES AND OTHER RELATED PARTIES

No significant changes

NOTE 11 - DEBT
A. Debt

No significant change.
B. Federal Home Loan Bank Agreements (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)-©)
No significant change.
(4) Net Periodic Benefit Cost (required NAIC disclosure regardless of whether there is any significant change) - Not applicable
(5)-(21)
No significant change.
B. Description of Investment Policies
No significant change.
C. Fair Value of Plan Assets
No significant change.
D. Rate of Return Assumptions
No significant change.
E. Defined Contribution Plans

No significant change.
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Statement for September 30, 2016 of he ApPPalachian Insurance Company

NOTES TO FINANCIAL STATEMENTS

NOTE 12 - RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED ABSENCES AND OTHER
POSTRETIREMENT BENEFIT PLANS (continued from preceding page)

F. Multiemployer Plans
No significant change.
G. Consolidated/Holding Company Plans
No significant change.
H. Postemployment Benefits and Compensated Absences
No significant change.
Impact of Medicare Modernization Act on Postretirement Benefits

No significant change.
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
No significant changes

NOTE 16 - INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET RISK AND FINANCIAL INSTRUMENTS WITH CONCENTRATIONS OF
CREDIT RISK

No significant changes

NOTE 17 - SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES

A. Transfers of Receivables Reported as Sales - Not applicable
B. Transfer and Servicing of Financial Assets
(1) Loaned Securities
No significant change.
(2) Servicing Asset and Liabilities (required NAIC disclosure regardless of whether there is any significant change) - Not applicable
(3) Servicing Assets and Liabilities Subsequently Measured at Fair Value - Not applicable
(4) Securitized Financial Assets that Transfer as a Sale (required NAIC disclosure regardless of whether there is any significant change)
Not applicable
(5) Transfers of Financial Assets Accounted for as Secured Borrowing - Not applicable
(6) Transfers of Receivables with Recourse - Not applicable

(7) Repurchase Agreements - Not applicable

C. Wash Sales (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 PORTION OF PARTIALLY INSURED PLANS
No significant changes
NOTE 19 — DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS

No significant changes
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Statement for September 30, 2016 of he ApPPalachian Insurance Company

NOTES TO FINANCIAL STATEMENTS

NOTE 20 - FAIR VALUE (required NAIC disclosure regardless of whether there is any significant change)
A. Inputs Used for Invested Assets Measured at Fair Value
(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. Item 4 provides a
discussion of each of these three levels. However, the Company has no invested assets carried at fair value at the reporting date.

(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) Policy on Transfers Into and Out of Level 3
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) Inputs and Techniques Used for Fair Value

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 reporting date.

(5) Derivative Fair Values - Not applicable

B. Other Fair Value Disclosures - Not applicable
C. Fair Values for All Financial Instruments by Level
Not Practicable
Type of Financial Instrument | Aggregate Fair Value| Admitted Assets (Level 1) (Level 2) (Level 3) (Carrying Value)
Bonds $ 186,463,517 $ 178,644,253| § $ 178,644,253| § $
Cash, cash equivalents and
short-term investments 113,610,298 113,610,298 113,610,298
Securities lending reinvested
collateral assets 6,881,235 6,881,235 6,881,235
Total 306,955,050 299,135,786 120,491,533 178,644,253
D. Not Practicable to Estimate Fair Value - Not applicable

NOTE 21 - OTHER ITEMS

No significant changes

NOTE 22 — EVENTS SUBSEQUENT
No significant changes

NOTE 23 — REINSURANCE

No significant changes
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Statement for September 30, 2016 of he ApPPalachian Insurance Company

NOTES TO FINANCIAL STATEMENTS

NOTE 24 - RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO REDETERMINATION
A-E. No significant change.

F. Risk Sharing Provisions of the Affordable Care Act - Not applicable

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

NOTE 25 - CHANGE 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

No significant changes

NOTE 28 - HEALTH CARE RECEIVABLES

No significant changes
NOTE 29 - PARTICIPATING POLICIES

No significant changes

NOTE 30 — PREMIUM DEFICIENCY RESERVES

No significant changes

NOTE 31 - HIGH DEDUCTIBLES

No significant changes

NOTE 32 - DISCOUNTING OF LIABILITIES FOR UNPAID LOSSES OR UNPAID LOSS ADJUSTMENT EXPENSES

No significant changes

NOTE 33 - ASBESTOS/ENVIRONMENTAL RESERVES

No significant changes

NOTE 34 - SUBSCRIBER SAVINGS ACCOUNTS

No significant changes

NOTE 35 - MULTIPLE PERIL CROP INSURANCE

No significant changes

NOTE 36 — FINANCIAL GUARANTY INSURANCE

A Financial Guarantee Insurance Contracts
No significant change.
B. Schedule of Insured Financial Obligations at End of Period (required NAIC disclosure regardless of whether there is any significant change)

Not applicable
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Statement for September 30, 2016 of he ApPPalachian Insurance Company

1.2
2.1

22
3.1

3.2
33

41
42

6.1
6.2

6.3

6.4

6.5

6.6
741

72

8.1
8.2

8.3
8.4

9.1

9.11

9.2
9.21

9.3
9.31

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity?

If yes, date of change:

Yes|[ ]
Yes|[ ]

Yes|[ ]

No[X]
No[ ]

No[X]

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

Have there been any substantial changes in the organizational chart since the prior quarter end?

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

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

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

Yes[X]

Yes|[ ]

Yes|[ ]

No[ ]

No[X]

No[X]

Name of Entity

NAIC
Company
Code

2

3

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?
If yes, attach an explanation.

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

1

Yes[ ] No[X]

213112012

NAT ]

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

1

213112012

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

01/10/2014

By what department or departments?
Rhode Island Division of Insurance

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

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?

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?

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

Yes|[ ]
Yes|[ ]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes|[ ]

NIA[X]
NIA[X]

No[X]

No[X]

No[X]

1 2 3
Affiliate Name Location (City, State) FRB

0ocC

FDIC

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards?

(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c)  Compliance with applicable governmental laws, rules and regulations;

(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

If the response to 9.2 is Yes, provide information related to amendment(s).
The Code of Ethics was amended to refer to the whistleblowing process referenced in the Code of Conduct.

Have any provisions of the code of ethics been waived for any of the specified officers?

If the response to 9.3 is Yes, provide the nature of any waiver(s).
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Statement for September 30, 2016 of he ApPPalachian Insurance Company
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL

10.1
10.2

1.1

1.2

13.

14.1

15.1
15.2

16.1
16.2
16.3
17.

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter

Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 2,500,000 2,500,000
14.23 Common Stock 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 2,500,000 $ 2,500,000
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 6,881,235
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 6,881,235
Total payable for securities lending reported on the liability page: $ 6,881,235
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
JP Morgan Worldwide Securities Services 383 Madison Avenue New York, NY 10179
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]
18.2 If no, list exceptions:
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Statement for September 30, 2016 of he ApPPalachian Insurance Company

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

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
3.2 Ifyes, give full and complete information thereto:
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
4.2 Ifyes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0
Total XXX XXX 0 0 0 0 0 0 0 0
5.1 Operating Percentages:
5.1 A&H loss percent 0.000%
5.2 A&H cost containment percent 0.000%
5.3 A&H expense percent excluding cost containment expenses 0.000%
6.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
6.2 Ifyes, please provide the amount of custodial funds held as of the reporting date. $ 0
6.3 Do you act as an administrator for health savings accounts? Yes[ ] No[X]
6.4 Ifyes, please provide the amount of funds administered as of the reporting date. $ 0
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
NAIC Certified Effective Date
Company ID Domiciliary Type of Reinsurer Rating[  of Certified
Code Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6)  |Reinsurer Rating
U.S. Insurers
10527........... 03-0339975......... Saint George InSUrance COMPANY...........uuieieieieniinminmiensererseseesesse s VT Unauthorized... [ ..cccooeverenenines | e
14862........... 54-1846993......... NiSource Insurance Corporation, INC...........c.oeureuriiurieinieiesieee s UT.oeee Unauthorized... [ ..ccooeeeeeeveeeees [,
22713........... 23-0723970......... Insurance Company Of NOTth AMENICa. ... PA........... Authorized....... [ |,
All Other Insurers
AA-3190569........ Burgundy Reinsurance Company, Ltd Unauthorized...
AA-5760054........ Coltivi INSUrANCE PE LEG. ..o e ss s Unauthorized...
..................... AA-3190181........ | Elco INSUraNce COMPENY..........coiueviveiiieiireicisseisietss s Unauthorized... [ .ooooovvrveeeiviiicees [ e,
..................... AA-3190186........ | White Rock Insurance (SAC) LIMItE..........ccoueveireriierieiieiceesie e Unauthorized... | ..ocooveeveeiceies | o,
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Statement for September 30, 2016 of he ApPPalachian 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

2 3 4 5 6 7
Active Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Efc. Status to Date to Date to Date to Date to Date to Date

Alabama.........cccoovecnncn AL | el Bl | 713,690 | ..o 789,361 | ..o | e | cssinissssssnn [ s

California... ....3,045,828 ....2,640,236 ...365,059 ...458,513 22,192,382 21,460,158
Colorado........cc.oouvvrrvreneec. CO | o B | e 310,692 | ..coovvviiiinn 270,657 | oo [ [ |

© ® N WD~

................. 4,733,316 | oo B 976,718 | o [ [ eie..506,556 | i........239,354
.................... 689,719 | ..o 720,152 | i [ [ e 3G TTT197 | .. 27,612,384

N
A

—_
w

J N
©® N o o &

Kentucky.....cooovvveeeernirennenns
Louisiana...

N —
S ©
=
)
=5
[©)

N
=

Maryland..........ccoenieuninnn.
Massachusetts...............c......

NN
W np

Michigan........cccoeerieeninerenns
Minnesota............cccoeeveinnnnn

[N N)
o &

MiSSISSIPPI....vvveveeercirereiieas
MiISSOUI.....cevrieriicinicines

NN
N o

Montana.........coeeeeevereiriennas

N
3

Nebraska...........ccceeervinnnne
Nevada........cccoevrveeerereiinnns

w N
o ©

New Hampshire.

w
=

NEW JErSey......covivvereurireeniens
New MeXiCo........c.ccvvvervennne
New YOrK......oocovevvvvcreriinnnn

W W W
B O N
=
o
=
=
(@]
QO
L
o
=
[

w
[&]
=
o
=
=2
o
oY)
=
o
=
15

w
>
o
=
S)

w
X
o
=
)
=
o
3
o

w
@©
o
&
@

«Q
<]
=1

©w
© <

Pennsylvania...........cc.cceenee.
Rhode Island...........cccceuneeee.
South Carolina..

2 A B B B
L = o

S
o o

Virginia......coeeeeeereeneenneneeeen. VA[....... S 337 [ o 8,304 | oo | e [ e | e
Washington..........cccccoevrunes WA ... B | 123,385 | .o 161,553 | oo, 26,353 | oo 91,513 | oo 14,104,132 | ..o 6,854,608
West Virginia........coccooveenee. WV ... | 3,09 [ oo 1,549 | o [ e | v 1,000 | cooveeernes 1,000
WiSCONSIN.......cvieririeririeniens Wi ....... Bt | oo [ | s | e | e | s
WYomIiNg......coevvvvvereeereirinnns WY | ....... B [ | e [ v | e | e | e
American Samoa................... AS|...... Nuoo | e [ e | e | e | et | st

1S B S S T G NG
WD =~ O © o N

o
IS

o o
N o

)]
1

............... 16,040,599 | ...............15,651,040

)]
©

............... 97,360,741

DETAILS OF WRITE-INS

00 Y BT XXX, [ v | veveneenensnsnnnsnsnsnes | e [ osesesessesesesssssenssneens | sesseesssssssessesesesnneneins | sessssssssssassessessessesesees
58002. ....eoereereereereereereeseeneeseennesnnennennnnes [ oo XXX, [ v | veneenensnsnsnnnsnsnnnes | eonseneenensessnsnsensenees [ oeesesesesesssesssenssneens | seeseesssssssesesesesnnsnsins | sesssssssssssssessessessesesnees
58003. ....ooeeeeereereereereeseeeeeeeesenennennenes [ e XXX, [ v | veneenensnsnsnnnsnsnsnes | eonreneeneenenssnsnsensennes [ oreessessessessssssneenssneens | sesseesssssssesesnssesnnensnne | sesssssssssssssessessessesesnees
58998. Summary of remaining write-ins

for Line 58 from overflow page... | ..... XXX | e (01 (01 (0 (O (01 N 0

58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above).......

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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Organizational Chart
September 30, 2016

Policyholders

Factory Mutual Insurance Company
NAIC 21482 Fed ID 05-0316605 RI
100% OWNERSHIP of all Subs

FM Insurance Company Limited
NAIC 00000 GBR
AlIN 1D AA-1120610

FM App

rovals LLC

NAIC 00000 RI

Fed ID O

5-0520189

FMRE Holdings LLC
NAIC 00000 DE
Fed ID 27-1439297

TSB Loss Control Consultants, Inc.
NAIC 00000 GA
Fed ID 58-2190659

FMIC Holdings, Inc.
NAIC 00000 RI
Fed ID 05-6009005

FM Global de Mexico S.A. de C.V.
NAIC 00000 MEX
AlIN ID AA-2730043

Factory Mutual Insurance
Company
Escritorio de Representag¢do No
Brasil LTDA
NAIC 00000 BRA

|
] ] ] ] | ]
FM Engineering FM ,ikp;.)rovals FM Approvals Watch Hill Insurance Corporate FM Global Appalachian FM Global Affiliated FM Risk Engineering
International Limited Assessoria E Company Insurance Services, Servicios, Insurance Company Services LLC Insurance Insurance
Limited NAIC 00000 Representagdo NAIC 00000 VT Inc. S.deR.L.de C.V. NAIC 10316 RI NAIC 0000 RI Company Company Limited
NAIC 00000 GBR GBR LTDA Fed ID 20-2740839 NAIC 00000 RI NAIC 00000 MEX Fed ID 05-0284861 Fed ID 27-0433536 NAIC 10014 RI NAIC 00000 BMU
NAIC 00000 BRA Fed ID 05-0453751 Fed ID 05-0254496 Fed ID 98-0131767
Q I
. | | | | l I I
= FM Global i i
Two 95 95 95 95 Servi::)esa FM do Brasil FM Engme'ermg New
Ledgemont LLC Hayden Mezz Owner Hayden LLC Hayden Lender LLC Hayden Mezz Colombi Servicos de Consul'tmg Providence
NAIC00000DE | LLC NAIC 00000 DE NAIC 00000 DE Lender LLC °S°; s a Prevencao de (Shanghai) Co Ltd Mutual
Fed ID 37-1699077 NAIC 00000 DE Fed ID 46-0627887 Fed ID 46-0639741 NAIC 00000 DE NAI(.: 0'0'000 Perdas Ltda. NAIC 00000 Limited
Fed ID 46-0655775 Fed ID 46-0644539 NAIC 00000 CHN NAIC 00000
CcoL BRA BMU
Hobbs Brook 601 275 175 Johnston 101 FMEC 3460 At 130dl e Hobbs Solar Hobbs Solar FM Asia
Management Wyman Buildi Ed Legac 265 Winter Preston woo 1Lc aLc Holdings
Hobbs Brook Edgewater Wyman uilding gewater gacy
Limited LLC Y.LC LLC LLC LLC LLC LLC Ridge LLC NA'CD(:EOOOO NAIC 00000 NAIC 00000 Pte. Ltd.
NAIC 00000 DE DE NAIC 00000
NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 Fed ID 46- 410 30 Fed ID 35- sGp
GBR DE DE DE DE DE DE DE DE 1737956 Fed ID 30-
Fed ID 04- Fed ID 04- Fed ID 04- Fed ID 20- Fed ID 27- Fed ID 45- Fed ID 27- Fed ID 20- Fed ID 46- 73795 0871090 2566166
3516897 3516901 3516936 8836334 1439940 2766487 1440057 2775533 1609795
93 Building 404 610 Lincoln Park Ridge Neponset Hobbs Solar Hobbs Solar Green Street
LLC Wyman LLC LLC Bldg LLC 401 285 Central West River . 245 81 3LLC Plaza LLC
NAIC NAIC 00000 NAIC 00000 NAIC 00000 Edgewater Ave Glocester LLC Winter LLC Wyman LLC NAIC 00000 NAIC 00000 NAIC 00000
00000 DE DE DE LLC LLC LLC NAIC 00000 NAIC 00000 NAIC 00000 DE DE
DE Fed ID 04- Fed ID 04- Fed ID 04- NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE Fed ID 38- Fed ID 32- Fed ID 30-
Fed ID 04- 3516903 3516902 3516937 DE RI RI Fed ID 04- Fed ID 20- Fed ID 38- 3982389 0486346 0939299
3516935 Fed ID 27- Fed ID 27- Fed ID 27- 3516938 2775533 3942900
1169682 1595571 1439297




statement for September 30, 2016 ofthe AppPalachian Insurance Company

SCHEDULE Y

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

[4%9)

1 2 3 4 5 6 7 10 11 12 13 14 15

Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Mgﬁﬁfers Name Code Number | RSSD | CIK |nternational| or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s)
0065...... Factory Mutual Insurance Company & its Affiliates.... [21482... {05-0316605 |........... | cceee [corrrerrerernnn. Factory Mutual Insurance Company...........cccceverveveereereerenieee | Rlvoiiiiiiiii JUIP it |ttt sstessesssnans | sssessessssessesisssssesses | svsssssessesissns | sebessessssssssssessssssessessssessesessesses e bs s s ssesaes 1.
0065...... Factory Mutual Insurance Company & its Affiliates.... [ 10014... [05-0254496 | ........... [ ccoecee | corrrerrnrennen. Affiliated FM Insurance Company...........cocveveverenreeenesnseneeneens FMIC Holdings, INC.......ovvrvrirririnrireinirniinninenns Ownership......... ...100.000 |Factory Mutual Insurance Company...... 1.
0065...... Factory Mutual Insurance Company & its Affiliates.... [ 10316... [05-0284861 |........... | .oeee [corrreverernnn. Appalachian Insurance Company...........ccevrererererrerserssnnns FMIC Holdings, INC.......ccoevvurrriinrieiereieieieins Ownership......... ...100.000 |Factory Mutual Insurance Company...... 1.
0065...... Factory Mutual Insurance Company & its Affiliates.... [ 00000... [AA-1120610 | .....ccocce [ covves [ coreererrniennen. FM Insurance Company Limited...........cccooeerrurrinenrencerniniennen. Factory Mutual Insurance Company................... Ownership......... ...100.000 |Factory Mutual Insurance Company......
0065...... Factory Mutual Insurance Company & its Affiliates.... |00000... |98-0131767 |........c.. |coevee [everererienns Risk Engineering Insurance Company Limited FMIC Holdings, INC....c.vvvevecrecicesceeeceis Ownership......... ...100.000 |Factory Mutual Insurance Company......
0065...... Factory Mutual Insurance Company & its Affiliates.... [00000... [ AA-2730043 | ........... | .cees [ corrrerrerennnn. FM Global de Mexico S.A. de C.V.....cccovveiiviieieseeeeeis MEX.......... A, Factory Mutual Insurance Company................... Ownership......... ...100.000 |Factory Mutual Insurance Company......
0065...... Factory Mutual Insurance Company & its Affiliates.... | 00000... {20-2740839 |........... | .eeer [ coererrerennnn. Watch Hill Insurance Company............cceveveueeeererevsreeressenenens VT, A FMIC Holdings, INC.......covveverrererrereieeerereeene Ownership......... ...100.000 |Factory Mutual Insurance Company......
0065...... Factory Mutual Insurance Company & its Affiliates.... [00000... [05-0453751 |....ccccc. [ coveee [ ereerererinenne Corporate Insurance Services, INC..........coevereereererineeneerernnenn: Rl NIA .o FMIC Holdings, INC.......ccoiumermririiniirereieniineieinns Ownership......... ...100.000 |Factory Mutual Insurance Company......
0065...... Factory Mutual Insurance Company & its Affiliates.... [00000... |....ccocorrrrns | cerrreies [eoveens [ eoreireiniennens New Providence Mutual Limited...........cccooueereneenereineneneineenns BMU......... A s Risk Engineering Insurance Company Limited... | Ownership......... ...100.000 |Factory Mutual Insurance Company......
Factory Mutual Insurance Company - Escritorio de

0065...... Factory Mutual Insurance Company & its Affiliates.... [00000... | .....ccccoerverviee [rrrverreee [ oo [ererrererenenns Representagao No Brasil LTDA. Factory Mutual Insurance Company................... Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [ 00000... [05-0520189 | .........c. [ cooees [ corrrernrennen. FM APProvals LLC........c.vvereriirreeneireisenseseeseessseeeseesessesssnenees Factory Mutual Insurance Company................... Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... | 00000... | ......cccoeveveeer [ evrveveres [eveies [eeviereiiienns FM Engineering International Limited.............cccocoevvevirererricnnnne FM Insurance Company Limited..............cccocevuee Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... | .....cccccooverviee [rerrrveee [ oo [eerreirerennn. FM Engineering Consulting (Shanghai) Co. Ltd..........ccccoeeuueeee FM Global Services LLC.........cccccovveverirrirriennns Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... | 00000... N USSR ISR FM Approvals Limited...........coreurirrirnisereneeeseseseenenns FM Approvals LLC........ccovveumrrnrerrirninrennireinnenns Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... | 00000... JRURH USRS DUSOUI ORI FM Approvals Assessoria E Representagdo LTDA. .................. FM Approvals LLC.........cccveviniererisercisiiennes Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... [27-1439297 | .....cc.cc. | cooves | corererrneennen. FMRE HoldingS LLC........oviieeeeieirecrreireiseese e ieesseeseessneees Factory Mutual Insurance Company................... Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... |00000... |58-2190659 | ........... |.ceveee [evevererienns TSB Loss Control Consultants, INC...........cccoeviverevricreenriernnns Factory Mutual Insurance Company................... Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... {05-6009005 |........... {.eeer [eoerrerrerennne. FMIC Holdings, INC.....cvvvveveiiicieeiee e Factory Mutual Insurance Company................... Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... | 00000... FM Global Servicios, S.de R.L.de C.V.....cccocvvvrnrrrrniniinninns FMIC Holdings, INC.......ooveveririrenrireieieniinnieenns Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... | 00000... . |FM Global Services LLC.........cccovvvviererirrienrerrnin. . |FMIC Holdings, Inc........ .. | Ownership... ...100.000 |Factory Mutual Insurance Company
0000...... Factory Mutual Insurance Company & its Affiliates.... | 00000... FM do Brasil Servicos de Prevencao de Perdas LTDA.............. FM Global Services LLC.........cocveerrneneereinenns Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... | 00000... | 04-3516902 610 LINCOIN LLC......ovcveiiceeiecteeeee e FMRE Holdings LLC.......ccccoevveeriveeeccesveeine Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... {00000... {04-3516903 |. . |404 Wyman LLC.. . |FMRE Holdings LLC.. ..| Ownership... ...100.000 |Factory Mutual Insurance Company .
0000...... Factory Mutual Insurance Company & its Affiliates.... {00000... |04-3516936 275 WYMaN LLC......voieiereirsssie et FMRE Holdings LLC........oovvurenrnrirrreiiereneireinns Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... {20-8836334 |........... | .oees [eorrrererernnn. 175 WYMAN LLC......ovieiiieieee et FMRE Holdings LLC........cccoeveiverieieerieieinns Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [ 00000... [04-3516937 | .....cccc. | cooves [ corrererrneeneen. Park Ridge Building LLC...........ccoooienrirrinrrereincreseeeeeseeneenns FMRE Holdings LLC........cccovuirenenrnereiniencireins Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... |00000... |04-3516935 |........... |.ccoee [everereiienns 93 BUIIAING LLC.....oevvecceece e FMRE Holdings LLC........ccccoovveeiivieeceeiveene Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... {20-2775533 |........cc. | oeees [eorrrerverennn. 265 WINEr LLC.....ovee e FMRE Holdings LLC.........cooevervireieieesieienne Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... |....ccoovrrrrns | eerrrnies [rorrrs [ eoreereiriennen. 245 WINEr LLC...oeeeeeeee ettt sseessssnenns DE......... NIA .o 265 WInter LLC.......ovoeveeereiecreneineereereceseiseineenns Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... [27-1440057 |.......cc. | oees [corrererrnnnn. FMEC Legacy LLC.......cccovvirieieirieeesee e FMRE Holdings LLC.......ccocooveiririreerieienenns Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [ 00000... [04-3516938 | ........cc. [ cooeee [ coreererrnreneen. Neponset River LLC FMEC Legacy LLC.... Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... | 00000... [27-1439297 |......c..c. | ceeee [ corrrervereinnn. West Glocester LLC FMEC Legacy LLC.... Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... {04-3516901 | ....ccccc. | oo [eorrreverernnn. 601 Edgewater LLC.........coveviieeeseese s FMRE Holdings LLC........cocoeveivirrieieerieieinns Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... [27-1595571 | .....cccc. | covers | coreereerneennen. 285 Central Avenue, LLC........ccovininrrriecnneseseeseese e [ I NIA .o FMRE Holdings LLC.......ocovrurenenrirrreieeeneireins Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... |00000... |04-3516897 |........... |.oeves [ everereiienns Hobbs Brook Management LLC............c.ccocvvveeviveenicveennnns DE........... NIA.......ccc... FMRE Holdings LLC.......cccooevveeviveeeceiiveeine Ownership......... ...100.000 |Factory Mutual Insurance Company......
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SCHEDULE Y

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

1 2 3 4 5 6 7 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number | RSSD | CIK |nternational| or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *

0000...... Factory Mutual Insurance Company & its Affiliates.... | 00000... e | . | Hobbs Brook Limited... ...|GBR.......... .. | FMRE Holdings LLC.. ..| Ownership... ...100.000 | Factory Mutual Insurance Company.
0000...... Factory Mutual Insurance Company & its Affiliates.... | 00000... {45-2766487 101 Edgewater LLC..........cccoeveeververeesieceseenieseenessesssssnsenees | DE s [NIAG FMRE Holdings LLC.........ccoevveivereieiecrieieinne Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... [27-1169682 | ........... | ccoeee | corrererrnrennen. 401 EAGEWALEr LLC.......veeeeeeeieereeeieiceeese s FMRE Holdings LLC.......oovrurrenineereireieeeneireins Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... {00000... [27-1439940 |. . |Johnston Building LLC................. . . . .. |FMRE Holdings LLC...... ..| Ownership... ...100.000 |Factory Mutual Insurance Company .
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... |.....cccocrruenee FM Global Services Colombia S.A.S FM Global Services LLC.........cocveurvrereereereenns Ownership......... ...100.000 |Factory Mutual Insurance Company......

0000...... Factory Mutual Insurance Company & its Affiliates.... |00000... | 37-1699077 |........... |.oevee [evevererienns Two Ledgemont LLC..........cccoocveviiecceeeee e DE.......... [NIA............... 95 Hayden Mezz Owner LLC............ccccoevverennnen. Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... {46-0627887 |........... | ccees [ corrrerrerernnnn. 95 Hayden LLC.......coovieeeee e DE........ [NIA.... FMRE Holdings LLC........ccoevveivreieicerieeinne Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... [46-0639741 | ......ccc. [cooeee [ corrrerrnrennens 95 Hayden Lender LLC..........c.ooverrreeenrennineneenseseesssssseeeesenns DE.......... [NIA........ FMRE Holdings LLC.......oovvureeerrrereereineensirenns Ownership......... ...100.000 |Factory Mutual Insurance Company......

0000...... Factory Mutual Insurance Company & its Affiliates.... |00000... |46-0655775 |......c.cc. |coevee [ eveveveriienns 95 Hayden Mezz Owner LLC..........cccoooevevivieveceeeeesieenne DE........... [NIA............... FMRE Holdings LLC.......cccooevveeriieeerccesiceeins Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [ 00000... [46-0644539 | ........... | ccoeeee | corereernreneen. 95 Hayden Mezz Lender LLC...........cooveurneneererncnenereeeeeene DE...cccooeee [NIALcoocec FMRE Holdings LLC........cccovuierinrinrreiniencireins Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... {46-1609795 |.........c. | .eeee [ corrrerrerernnn. 3460 Preston Ridge, LLC........ccocveveeeereereeieeesee e DE.......... [NIA.............. FMRE Holdings LLC.......ccccoovveeviieeecesiveeine Ownership......... ...100.000 |Factory Mutual Insurance Company......

0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... {46-1737956 |........c.. | oo [corrrerverernnn. 1301 AtWOOd LLC.......cvveveveeccevieccveieseseesesiesesssenessesens | DE e [NIAG FMRE Holdings LLC.........cccoeveiereieieerieieinne Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [ 00000... [38-3942900 | ........cc. [cooere | crrereerrrennen. 81 Wyman LLC.......coovrrerrrrerrenenereeeneneiseessssnseseessssenssnens | DEeevnnenne [NTAG i FMRE Holdings LLC........ocovrurrenenrerereineeneireins Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... {30-0871090 |.......cc. {eees [eorrrererrnnnn. Hobbs Solar 1 LLC........cccoevvevieenerrieseseienresensensesssseenes | DEvvvveeeees [NIAG e FMRE Holdings LLC.......ccoooevvreirireerieienenns Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... | 00000... {38-3982389 |........... | cceee [coerrerverennne. Hobbs Solar 2 LLC.........cccoceeviercevererieiceeeeiieeesseniessssienens | DE e [NIAL FMRE Holdings LLC.........coeoevvireieiecrieieinae Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [ 00000... [32-0486346 |........... [ ccoecee | corrrrrrnrennen. Hobbs Solar 3 LLC.........cccovvvvvrrernrnrnnrsinsineseiesssssssessssenes | DEevvvenens [NIA e FMRE Holdings LLC........oovvvrrnenrirrireiereneireins Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000... |.......ccccouneee. FM Asia Holdings Pte. Ltd.........ccccoeveveiviereveieiesessienieseniins | SGPoveee [INIAL FMRE Holdings LLC........cccoeveiveirieieerieieinns Ownership ...100.000 |Factory Mutual Insurance Company......

0000...... Factory Mutual Insurance Company & its Affiliates.... {00000... {30-0939299 |.
0000...... Factory Mutual Insurance Company & its Affiliates.... | 00000... | 35-2566166

. | Green Street Plaza LLC...
Hobbs Solar 4 LLC

. |FMRE Holdings LLC.. ..| Ownership...
FMRE Holdings LLC.........cccoovvevivieeieiiieerns Ownership

...100.000 |Factory Mutual Insurance Company
...100.000 | Factory Mutual Insurance Company......

Asterisk Explanation

| 1 | Pool Participants:Factory Mutual Insurance Company (86%), Affiliated FM Insurance Company (12%), and Appalachian Insurance Company (2%).




Statement for September 30, 2016 of he ApPPalachian Insurance Company

PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
S PPN ISP o ¢ 1 N SRR BTSRRI 0.000
2. AllIEA INES ... eesessessessessesssssssssssssssessessessessessssessessessense | soneenseneensennennssi2y002, 782 | vurvrvureereessereessenssssessessennes | wenessessssnssassnssessnsnns 0.000 |...
3. Farmowners multiple PEril..........ccveienirnirerseeeeeeeeseens [ e [ s | e s 0.000 |...
4. Homeowners MUILIPIE PEFil.........c.crieirieiirirerereeseieeeeseeinees | e sesensesesnees | erreessseeeeeeesessenssennes | ceerneeemneesnnesenessseen 0.000 |...
5. Commercial MUIEIPIE PEIl.......cverererrirrinrninreineeeiessiseessessssessssssssssnes | crreseinsinsinssnsssssssssssssssssesses | seeseeseessssssssssssssssssssssssnssnes | sesnssssssssessessesessesnns 0.000 |...
6. MOrtgage GUATANTY.......c.ccueiiiriiircireiee e | crntiensiese s snsennssenees | e | e 0.000
8. OCEAN MAIMNE......corerreeeeeeieeeieieieeneineessesssssesssssssssssssssessensenssnsessessessenses | soneenseneensnsnesns 1,992,252 | eiiiieiiiresenesenssensneinnes [ coveeneensnsnssnnnnnns 0.000
9. Inland MAMNE........coiviiiiiicrceeeeeeeeessss s | e D,092,269 [ v | e 0.000 |...
10. FiN@NCIAl QUATANTEY.......cuiiicieieieisicceesise st ssse e ssssnsssess | nesesesessssssesessssssssssesssnsnnnss | sressesssessssssssssessssssssssesesssns | sesesssssnsesssssnsesesees 0.000 |...
11.1. Medical professional liability - OCCUITENCE............ccvveriveiirriciricisiesienins | e | cieessiesiesese s sssesees | eveesesesnsessessenns 0.000 |...
11.2. Medical professional liability - ClaIMS-Made............cccvireirieirieiieieeieeies | s | e sssesees | e 0.000 |...
12. Earthquake.......cccoovvveeveerriieeeesseeeiees i | e | s | e ———— 0.000 |...
13. Group accident and halth..............ccoceieiiieiieieeee e | e sens | ereserese e rens | e 0.000
14. Credit accident and hBaIN...........ovrvrrrrrninresessssssensssrssssenenns | v | seeneensesssssssssssssssssssssssssssnns | sesesssssessesseseseses 0.000
15. Other accident and NEAIN.............cceueierrrerercres e eessirsensrnnnnes [ e sesssrssessenes | seereensessessesssssssssssssssssssnsnns | sesessessessessessesesenn 0.000 |...

. Workers' compensation....
Other liability-occurrence..
Other liability-claims made.......
Excess workers' compensation

Products liability-Claims Made...........cccveurrerrnicenrreeessse s
19.2 Private passenger auto liability
19.4 Commercial auto liability.........

Products liability-0CCUMTENCE. .........cererirerceerrseeee s

............................. 0.000
............................. 0.000

..... 0.000 |...
..... 0.000 |...
..... 0.000 |...
..... 0.000 |...

..... 0.000 |...
..... 0.000 |...

21. Auto phySiCal dAMAGE. .........cvviericiriciceetieeseeneenn | et | s | s 0.000 |...
22, AIFCTaft (@l PEFIIS).....vuevrereereeeereereeseeseeseeseisersereenseseeseesesseesessessessesseessssessenns | consenessssssansssssnsssssassessessasss | reeseeneesensenssssssssnsssssnsssssns | essessassessessessessessenns 0.000 |...
23, FIARIEY.ovv e ssnnnns | creseees ettt entestenes | reeeeeeeese et netssnntsnts | eeeessenteneensennensennenns 0.000 |...
24, SUBLY ...ttt sttt st snns | nerensesessessste st esse s sensesens | srereseseses et sstenenes | arereserin e ses 0.000
26. BUrglary and theft...........occceiieiciccce e sssens | reresessessiess s ressesns | e nsresenes | s s 0.000
27. Boiler and MACKINETY........cccveriririeeririseessesesesissssssesssssssssssssssssssesssns | cessssessssssssssesessssssssssesesssnns | seresssssssesssesssssssessssssssnsess | sereresesnsnssssessssssssnnes 0.000 |...
TR (o PN ISP PP BRSO 0.000 |...
29, INENAHONAL. ..o enes | ereieeeneeen s | s | s 0.000 |...
30, WAITANY. ...t nnies | erseseseineeinssesnssennssennssennes | cressssesssses e einsenns | aterne s 0.000
31. Reinsurance-nonproportional assumed property. e XXX
32. Reinsurance-nonproportional assumed liability.............ccoocvenenicnienn. ) 0.0, RN
33. Reinsurance-nonproportional assumed financial liNes.........ccccoovrrvvrrvrnenee | coveereereirennnen. XXX [ )00, GO ) 0.0, RN
34. Aggregate write-ins for other lines of business
35, TOAIS. ...ttt

BA0T. e

BA02. et

BA03. e

3498. Sum. of remaining write-ins for Line 34 from overflow page ]

3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34).......ccovviviiinieiiniienns

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Lines of Business

Current
Quarter

Cu

Year to Date

rrent

Prior Year
Year to Date

1

2.

3. Farmowners multiple peril

4. Homeowners multiple peril...
5. Commercial multiple peril.....
6. Mortgage guaranty.......
8. OCEAN MAMNE.......euveeeieireereereerecseeseeseese e en
9. INIANA MAMNE......coivii e
. Financial guaranty....
Medical professional liability - occurrence....
Medical professional liability - claims made.....
. Earthquake.........ccoevvveecnncccecnns
. Group accident and health...
. Credit accident and health............cccoeurererrreninesssee s
. Other accident and health..............ccoeeiiieieiiieciece e
. Workers' compensation....
Other liability-occurrence..
Other liability-claims made.......
Excess workers' compensation
Products liability-occurrence....
Products liability-Claims Made...........cceorrrrrrrieeerieeeseseee s
19.2 Private passenger auto liability............cccoevvrreeeerniceesseecessseees
19.4 Commercial auto liability.........

21. Auto physical damage..............

. Aircraft (all perils).

o WAITANEY ..o
31. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability...........
. Reinsurance-nonproportional assumed financial lines.............cccocovrieririnnnn.
. Aggregate write-ins for other lines of bUSINESS...........covrvererernrnineeen,
L TOMAIS ..t

2,044,608
..3,633,066

. Sum. of remaining write-ins for Line 34 from overflow page.........c.cccccorvvrvininnee
. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)........cocoouvnnnninnniinnnas
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statement for September 30, 2016 ofthe AppPalachian Insurance Company

PART 3 (000 omitted)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 1 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2016 2016 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2016 LAE Reserves on | Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and [Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior |  Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 [ (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols. 7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2013 + Prior.coo. [ covvneieineiens 10,668 | ooovevincieienes 70,918 | s 81,586 [ .o 2,723 | oo | s 2,723 | s 7,969 | oo | e 70,895 [ .o 78,863 [ ..o 2 [Z)] I 0
2. 2014 [ | | e 0 [ [ | e 0 [ [ | | e [V [V [V 0
3. Subtotals
2014 + Prior....... [ oo 10,668 | ooovcvviiciiiines 70,918 | i 81,586 [ ..o 2,723 | o [ I 2,723 | oo, 7,969 |, (V] 70,895 [, 78,863 [ ..o 24 |, (24)[ oo, 0
4. 2015, [errinnin | | e 0 [ [ | e 0 friiiiiiiin [ | | i, (O R (O R (O O 0
5. Subtotals
2015 + Prior....c.. [ coovreionneiens 10,668 | .oooovvvincirnienns 70,918 | oo 81,586 [ .o 2,723 | [ I 2,723 | oo 7,969 |, (V] I 70,895 [, 78,863 [ ..o 24 |, (24)[ oo 0
8. 2016, [ D, S D, S T .0, S T D0, SR [ 29,848 [ .o 29,848 [...ooiinines XXXeverernee | errrennenensnsnessnssnessnnnes | coonsesessnesssssessssssssnses | eossessssssssssssssessssssns 0 [ D0, SR R )., SO [T XXX
7. Totals...oooverieene | v, 10,668 | .ovoovvrvvrcriines 70,918 | oo 81,586 [ .o 2,723 | oo 29,848 [ ..o, 32,571 [ 7,969 | oo, 0 i, 70,895 [ .o, 78,863 [ ..o 2 (24) [ oo 0
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders [ ........c.c....... 205,899
| 0.220 % | 2. ............ (0.033)% 3. ..overvrrrenes 0.000 %

Col. 13, Line 7

4.

Line 8

............... 0.000 %




Statement for September 30, 2016 of he ApPPalachian 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
1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? NO
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO

Explanation:
4. Thedata for this supplement is not required to be filed.

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

2.
3. The data for this supplement is not required to be filed.
4 The data for this supplement is not required to be filed.

Bar Code:

A0 AR 0 ARL AL
=1 0 3 1 6 2 016 4 900000 3 =
A0 0 0O O LA AR e
* 10 316 201645540000 3 =*
A0 RO RO L AR
=1 0 3 16 2 016 3 650000 3 =
A0 RO LA AR e
* 10 316 20165050000 3 =*

Q15



Statement for September 30, 2016 of he ApPPalachian Insurance Company
Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year
2004, ettt ettt A bbbt ee A b ettt e A A e bbb s ae Attt s A e Attt e At e b bt ee At e bbb e ettt s s et et et esnanaetas
2905, e

2997. Summary of remaining write-ins for Line 2
Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year

Q16




Statement for September 30, 2016 of he ApPPalachian Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PriOr YEAT. ... ssisinees | rebseississi st 0 | e
2. Cost of acquired:
2.1 Actual cost at time of aCQUISITION. ...........ccevveeeererrieriririeeeeeene
2.2 Additional investment made after acquisition
3. Current year change in encumbrances
4. Total gain (I0SS) ON GISPOSAIS.........cvuvrrrierirsciseieiseieieiet bbb
5. Deduct amounts reCEIVEA ON QISPOSAIS...........c.euriuiuiiriieieiseieeseeseesee ittt enses | esbessessess st st st ssensen e nsens | ebsebes bbb
6. Total foreign exchange change in book/adjusted Carmying VAIUE. ...t | sesessssssssssssss st | et
7. Deduct current year's other-than-temporary impairment reCOgNIZEA. ... | e | eeer s
8. Deduct CUITENt YEAr'S EPrECIALION. .........c.. vttt | ansensssssns sttt sns st enenenenenenss | crerier s st
9. Book/adjusted carrying value at end of current period (LINESs 1+2+3+4-5+6-7-8).........cceuriririrnienieieienee e | ot [0 TR 0
10.  Deduct total NONAMItEA BMOUNES...........c.iuiiiiiiiiririecii bbbt | otbste sttt ensenensenss | crienes s st
11. Statement value at end of current period (Line 9 MiNUS LiNE 10)........cuiiiuiiiiiiiiiiieiieisieiet sttt snsssnseses | fontesnssssesnssesnsss st snssesnsenees 0 ] e 0
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 YEaI..........c.curieuriuiiniriniieiririeieinis | et (01 TR
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISIEION. ..........cuiuriirii bbb
2.2 Additional investment made after aCqUISItion............cccoveurinnieninnccneeeins
3. Capitalized deferred interest and other..............ccooevirninninnecninn
4. Accrual Of dISCOUNL.........cuieeirireissieeee e
5. Unrealized valuation INCIEASE (ABCTEASE).........cuuuiuiiieiiirirtieireie ettt s b ss bbb nas
6. Total ain (I0SS) ON QISPOSAIS......c.ervueuieireiiseiiieiiiei ittt bbb bbb s bbbttt ettt ssebessebanss | £enbessstessntesebassebassebessebassebassenas | £rebesebesetesetes et st s s s b s nbenas
7. Deduct amounts reCeivVed ON dISPOSAIS.........c.cruiuriiiriiiriieirieie ettt sttt sse b s sse s sensens | £ebesssinssebnssebsssebsstessesesnssenssenas | oebesebsssebssebes et st en bbb en b enas
8. Deduct amortization of premium and mortgage interest points and COMMITMENT FEES..........c.vriiuriiiriiiriirierreceieees [ et | et
9. Total foreign exchange change in book value/recorded investment excluding acCrued INTErESE.............cveerienenieninninns | et | et
10. Deduct current year's other-than-temporary impairment FECOGNIZEM...........euiueuiuriiieiiirieieieieiieissiesseseeseseieeseesseesseaees | frtsessissssssssessnssssssessessnsssensssenss | foneesisesssnessnssssessssesassessnsessssacas
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)....... | coooooivniniinicnisnieniennes 0 s 0
12, Total valUBtIoN GIIOWANCE. ..ottt | orbsts sttt ens e ensenss | crrererner e
13, SUDLOLal (LINE 11 PIUS LINE 12)...u.ceuceieiiiieiieieieieieeie et | bbbttt 0 [ 0
14.  Deduct total NONAAMItEA BMOUNLS...........ciuiiiiiiririiicceee et | srbsts st ens s enensenss | crsererier s
15. Statement value at end of current period (Line 13 MINUS LINE 14)........ciiiiiiiiiiicii e snesnesnes | snessessesss s snesnssnssnsensensensenes 0 [ 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECemMbDEr 31 Of PriOr YEAT. ...t sstsssnes | eeeseesessesssseseessessessessensensensens 0 |
2. Cost of acquired:
2.1 Actual cost at ime Of @CQUISIHION. ...........veereeeeceecirciecree bbb
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other..........ccccocverererenencnencncencnnn JAY
4. ACCTUAL OF BISCOUNL. ......veeeeaiiic ettt st n et s s nnenseene e ssesseese s
5. Unrealized valuation iNCrEASE (AECTEASE).........c.ueuueuueurierieriireieireiei sttt s s | enbessess st ettt ns e ssens | ebsebes bbb
6. Total Gain (I0SS) ON GISPOSAIS.........cvuivrrriereireireieieiiei it bbbt | sebesb st sttt ettt | coet et
7. Deduct amounts reCeIVEA ON QISPOSAIS...........c.euriuriuriuiiiieeseeeeseessesee ittt nses | enbessessess et st st ss st s nsees | rebsebeb bbb
8. Deduct amortization of premium and AEPrECIALION. ............c.iuiuiiiiiririerireii sttt | srbessess st ess sttt | coei e
9. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............c.cuiiiiiiiiiiisseiseisiincissiensssesenene s | essessessessssssssessessess s | rereseses s
10. Deduct current year's other-than-temporary impairment FeCOgNIZEA.............cuuiuieiieiieiieieiseeiseeee e | et ensenenenss | creriesses s s s s
11. Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10)........ccvueimirvrirrirririirineiseneieens | e 0 [ oo 0
12, Deduct total NONAMIttEd BMOUNES...........c.iuiiiiiiriiieciciiee st | oebstb sttt sttt enensenss | ceieresser s sen st
13. Statement value at end of current period (Ling 11 miNUS LiNE 12)........ouiiiiiiiiii e | sessss st snsensensensenns 0 i 0
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..........cccvcueiiveicieieieeeieereessevesevsnes | e 182,405,086 | .....ccocvvvvvrcrne. 183,491,399
2. Cost of bonds and StOCKS ACGUITET...........c.eveieviieiiieiie ettt bbb s s sensesns | saebessessnsesansessnsesneas 1,445,766 | cocvovvrerececae 5,902,266
3. ACCIUAL Of GISCOUNL........ooveeirieiescieeisceee ettt | cbresbsensent st nnn e 65,235 | oo 85,153
4. Unrealized valuation INCrEASE (AECTEASE). ... ... euurerrerrerrereereireieereeeeseseeseeseessessessssesssssessssses st st st assassassassessessessessessessesses | sesessassessessassassassessessessessnssnsnsns | woreenssnsensenssnssnsessssensessssssesens
5. Total gain (I0SS) ON QISPOSAIS........e.rereerrereerrerireerrereeseeseeseessesessessessessseseeseseeeessesesssessssessessessssssesessssessssesssssnssssassassassases | sessessesssesssnssssnsssssssssssassassanss | sessessessessassessessessesnnens 314,913
6. Deduct consideration for bonds and Stocks diSPOSEA Of............cceviuriririeiiee et sssesnns | seressessns et snee 2445740 | oo, 6,758,749
7. Deduct amortization of PremiUML............ccccvieiieiieicecee ettt st nss | ebesessessssessssesssessesnes 326,094 | ..ooooeiiein 629,896
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE...........c.vureriieimrinirieiseiseiscs e eeessesesesens | seseessssssssssassassessessessessssssssnens | coreensensensenssnsensensessessessssssssensens
9. Deduct current year's other-than-temporary impairment reCOGNIZEM..........ccuiurviuriierieiricieieeseeseerssneeneenesenes | e sseerseesnss | conessstessssessser s ensesncesees
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccovuvurrurrureerrereereereeneeneennrneressnennens | cereeeeeeeneeeeeens 181,144,254 | ..o 182,405,086
11, Deduct total NonadmItled @MOUNES..........c.viiieiiicre it esensene | fthstsshsnsehsnserssssrsnsernesennnsenssennss | cotbsssnesssnessseesns e s en e en e
12. Statement value at end of current period (Ling 10 MINUS LiNE 11)......iuiiiiiie e nssensnensens | aesssessessscesssesnnes 181144254 | ... 182,405,086




statement for September 30, 2016 ofthe AppPalachian Insurance Company
SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

20ISsO

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

BONDS

NAIC 1 (8).eruvrererirrerierieesiesise s sesssessssensssesesans | seesssensssesessensens 237,628,422 | .ccooovrverrirrerieiinnne 55,700 | cvvovurerrrrircrirnninns 481,522 | oo (593,396) | .cvvoovererereriranenn 238,281,550 | ...vvvrerirrerins 237,628,422 | ..vvvoerriri 236,609,204 | ......covererrrrirne 237,700,417
2. NAIC 2 ()i eseessessssssssssssessessessessessessessessessesssssessesns | crssssssssessesesnenees 29,795,774 [ oo | e | e 485,202 | .o 22,068,731 | ..coviiircines 21,795,774 | oo 22,280,976 | ..covvviriciricinns 22,284,844
B INAIC 3 (8)ruerrmererreeisereseeeierssse s ssss s essssssssas | senssissesssness st nsssnenins | srinesisessnens s sesssnenen | seesiseses st nessens | reess st senssnnnsas | erssiseess st et enesennns | oeees sttt ennsns | reres st (U R
4. NAIC 4 ().t sss s essssessssessssnees | sesssessissesss s sessseens | reessieess st enni s | ceisessi st | seesis e | seeesss ettt ettt | srese ettt enns | b e (U SRR
B NAIC 5 (8).1nvvererererireriseerisenssessiessss s esssensssenssnes | seessisesssesssessseessesss s | e | st nss s | et ennii | crssenese ettt ennes | rereb sttt ennses | et s (U RN
8. NAIC B ()..rerueeererereerieereeriseessessiessseessssessesessesssssessesssssesssensssenes | snsssssssessssssssss s ssssssssee | cosssssssssssssssssssssssssssssssssssens | cornssssosssssssssssssssssssssssessnee | covsssssessssssssse e | eesssesensssns s | srssesnee e | eoressse s 0 s
7. T0tal BONGS...coocrerireeiciesinnesssns s s ssnssnesss | sessssssssssssssssenns 259,424,195 | ..oooviviinininirnienns 55,700 | .o 481,522 | oo (108,194) [ .ovvovvcvearienniens 260,350,281 | ...ooovicieriniis 259,424,195 | ..o 258,890,179 | ..oovovicrriniis 259,985,261

PREFERRED STOCK
8. NAIC Tttt et | seesesesesi e 2,500,000 [ ..ovvermcrerrrierienrieriennis [ e | e | . 2,500,000 | ..cvoovrererireirinnes 2,500,000 | ..cvoonerirerirririnas 2,500,000 | ..ooonvrircrireirirae 2,500,000
9. NAIC 2uooieieesri st | e | e | s | et | cesseress sttt enens | reresi st | e nenes (U RN
10, NAIC 3iee ettt sssssnsts | stsessesesssssssessssesnsenssastassennes | sesessesesessesenetsssssanstsstastesies | sesessessessessesnsesesesesstssinntes | sesessessesses et esesesssesetentantne | sesestessessessessessessessessessesnenee | nernessesessensensessensessessensenenenns | ereeneensensessenetsst st nsensennennens 0 | e
11 NAIC 4t es sttt nes | rneess sttt ensnns | srtseens sttt ennns | seeeis ettt ens | sreeesss et | eeesreeet ettt ettt | etesi ettt es et enenns | st (U SRR
12, NAIC Bt es st nen st nes | onesss st | srisesss ettt ennns | sereis et ene | ettt | ereseeeeie ettt | enebe ettt | s s (U RN
13, NAIC B sess s esess s enenseesssenes | nssssnssss s s | eresssssssss s | censesssesssss e | e | snssosssesssnes e | cosneesssse s | e 0 s
14, Total Preferred StOCK.........ovrirrrrrrrrerieeieeeieeeeseiseeseesseseseesessesssssnsenes | sresssssssessesseseenees 2,500,000 | .o 0 ] e 0 ] oot (1 2,500,000 | ..o 2,500,000 | ..o 2,500,000 | ..o 2,500,000
15, Total Bonds and Preferred StocK........ocwrreirisrienssinssnssssinssissssnsssees | sevessssessseesssseeas 261,924,195 | .oooovvvieinicinsninnienas 55,700 | ..oooocrerinrirscrinninnas 481,522 | oo (108,194) [ .ooeovvcverivrenienens 262,850,281 | ...ooovicrriniinens 261,924,195 | .o 261,390,179 | .o 262,485,261

(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....80,245,925; NAIC 2§.......... 0; NAIC3S..... 0; NAIC4S.... 0; NAIC5S........ 0; NAICGS........ 0.




Statement for September 30, 2016 of he ApPPalachian Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted i Actsual Interest éollected Paid for Acc?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, | s 80,245,925 | .....ccoovvernn. XXX | oo 80,245,925 | ...oooviininiirirnininne 165,750 | ..vveoereeerenneniessenssene s
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DeCember 31 Of PrHiOT YEAN..........cccviueireiriieirieseie ettt esenses | sesessessssessssesssseseses 80,080,175 | .vevveveeeeeeeeeee 65,051,471
2. Cost of short-term iNVEStMENS ACQUINE..........ceiuiuiieiieicieiiece ettt st ntens | essesessssessesessesansessssesnes 165,750 | oveveveeeeceeeeeee 15,028,704
3. ACCTUAN OF GISCOUNL. ...t bbb b st | Sbreb st st bbbt enes | srbiesbes bbb
4. Unrealized valuation iNCrEASE (AECTEASE)..........ceururerrerreireireieireireisetseeseesei sttt st st essessessensensessensensenns | oetsessessssesesesssssssssssssnesssssssnssnes | atsesssssnsssssssssss s sssessassessessensensenns
5. Total gain (I0SS) ON GISPOSAIS.........euevueerieriereieieiciciitieiet ettt ss s s s ss s bbb es s esetes | sbsebsesese s bbbttt nets | eesesestesssesene ettt nen
6. Deduct consideration reCeiVed ON GISPOSAIS............vuvurririririiriiiseiseseciessesseeeseees s sssssssssssses | reeesesssessssssssessssssssssesssssssnssnes | aeeesssssnssssssss s sssessessessensensenseens
7. Deduct amortization Of PIEMIUM............cruieieieieieni ittt bnnes | sbsebsesese bbbttt et | oesessstesssesens sttt et s sennen
8. Total foreign exchange change in book/adjusted CAITYING VAIUE.............c.vuiiiiiiriiriiiriescirienciniiseeneeeeeeseeseees | ettt | eeesesessessses ettt enensees
9. Deduct current year's other-than-temporary impairment rECOGNIZEM...........cururrrmermrreireieieereeeeeeeeeeeeereeneessesnees | et ses s ssesnssnens | fonssnssnssnssnssns st snsensansenssnsens
10. Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5-6-748-9).........ccceeeriirrieiiniieinneieeeniees | e 80,245,925 | ..ooovevereiiceeen 80,080,175
11. Deduct total nonadmitted @MOUNLS............cccciuiiiiiiiiiciisr s | fbstt st | srbesb bbbt
12. Statement value at end of current period (Ling 10 MIiNUS LINE 11).....oiuiiiiiiiiieiieiseiesieisssissiessisnssiensesensssensssnses | eesssessesssessssessseesnes 80,245,925 | ..covcveveviierer 80,080,175

QsIo03




Statement for September 30, 2016 of he ApPPalachian Insurance Company

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement for September 30, 2016 of he ApPPalachian Insurance Company

SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Book/adjusted carrying value, December 31 of Prior YEar...........coccuevivricvrieiiee e s

. Cost of cash equIValENts ACUITET...........ccviuieiiicieeicece et

. ACCIUAL O QISCOUNL.........cvieivciict e bbbttt es

. Unrealized valuation iNCrease (ABCIEASE)...........cciuiueiriueiieeicieie ettt

. Total gain (10SS) ON AISPOSAIS...........cuevvevireiiiieiiie ettt

. Deduct consideration received 0N dISPOSAIS.........cccvurrrirrreriririereensrissereses st ssesesenns

. Deduct amortization Of PremiUM.............c.ereirneeeee ettt

. Total foreign exchange change in book/ adjusted carrying ValUe..............cccceevivricvnicunicsicsee e

. Deduct current year's other-than-temporary impairment recognized.............cooereninninncnnercscces

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-748-9)......covveuvererrvrsirvrrerrnenns

. Deduct total nonadmitted @MOUNES............c.cveiiereeieeeeecee ettt

. _Statement value at end of current period (Ling 10 MiNUS LiNe 11).....oooiiiniissess s

....................................... 6,549,041

................................ 1,040,223,373

QsI08




Statement for September 30, 2016 of he ApPPalachian Insurance Company

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Sch.D -Pt. 3
NONE

QEO01, QE02, QEO03, QE04
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statement for September 30, 2016 ofthe ApPalachian Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
E
o NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/AC.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date| Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B./AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
Bonds - U.S. Government
36179M 2T 6 | GNMA PASS-THRU ......ccooooviiriiniiriiseiensiseiesnis . 109/01/2016. | MORTGAGE PAYDOWN........coooovmmviens [ rmrimmnineriennineriinnns | v 410,071 | e 410,071 | oo 447234 | oo 411,428 (1,356) (1,356) cerenenen 410,071 0| .....13,214 [02/20/2043.... | 1.............
36200Q 2T 0 GOVT NATL MTGE ASSN.......cccooowiimmmnniissnneissnnecennnne | - | 09/01/2016. | MORTGAGE PAYDOWN. 366 366 373 366 0 366 0 17 02/15/2032.... [ 1.............
0599999. Total BONMS = U.S GOVEIMMENE. .......rvvssereessesresseesssssseesssssseeessssse s 8f 8RRkt | crnnessseneess 410,437 | oo 410,437 | oo 447,607 | oo 411,794 0 (1,356) 0 (1,356) 0 [ ... 410,437 0 0 0]....13231 XXX XXX
Bonds - U.S. Special R e and Special A
31294K M4 4|FHLMCPC . | 09/01/2016. | MORTGAGE PAYDOWN 7,569 7,569 7,854 7,613 (44) (44) 7,569 0 278 | 01/01/2018....
31296S M5 2| FHLMC . 109/01/2016. | MORTGAGE PAYDOWN. 3,137 3,137 3,249 3,172 (35) (35) 3,137 LV I 126 | 01/01/2034.... | 1..occveeeee
31297T WF 6| FHLMC PC. . | 09/01/2016. | MORTGAGE PAYDOWN 16,243 16,243 15,530 16,122 120 120 16,243 0 537 09/01/2035.... | 1..ccveveeene
31298N UG  8|FHLMC GOLD. . | 09/15/2016. | MORTGAGE PAYDOWN 217 217 224 219 (1) (1) 217 0 11 [05/01/2031.... [ 1.ooveveveves
31389K  WT 4 |FNMAPASS-THRU INT 15 YR....cccooviirirrinericcirens . | 08/01/2016. | MORTGAGE PAYDOWN. 3,393 3,393 3,639 3,423 (30) (30) 3,393 LV I 157 | 02/01/2017.... | v
31411A  JG 1 |FEDERAL NATL MG .| 08/01/2016. | MORTGAGE PAYDOWN 14,606 14,606 14,701 14,630 (24) (24) 14,606 0 615 |11/01/2036.... | 1............
31419A DS 3 |FNMAPASS-THRU LNG30Y. . | 08/01/2016. | MORTGAGE PAYDOWN 25,920 25,920 28,241 26,093 (173) (173) 25,920 0 982 |09/01/2039....
3199999. Total Bonds - U.S. Special Revenue and Special A 71,085 71,085 73,438 71,272 0 (187) 0 (187) 0 71,085 0 0 0 2,706 XXX XXX
8399997, TOtAl BONMS = Pt 4.......ooeoiiesssiiissesiiesssesssessere s sk 6oLkttt | crnrssserness 481,522 | oo 481,522 | oo 521,045 | .o 483,066 0 (1,543) 0 (1,543) 0 | 481,622 0 0 0] ....15,937 XXX XXX
8399999, TOMAI BONGS...........ovvoveeeiveoiieeeveesieeeiieee et ssseessessses esesssesssesssssesssessssses st esssses st essssseessaessssnessesssssesssessssesessessssensssessssesessensssesessesssenens | oorviiesenins 481,522 | oo 481,522 | ... 521,045 | .o 483,066 0 (1,543) 0 (1,543) 0 [ ... 481,522 0 0 0f.....15937 XXX XXX
9999999. Total Bonds, Preferred and COMMON SHOCKS........oovovvirrrreriririirrisieiriririies | iaissisisisssassssasssssssssssssssssssssssasssasssssssssssssssssssssssssssssssssssssssssssssssssssssosssssssss | avsssssssssss 481,522 XXX ] 521,045 | oo 483,066 0 (1,543) 0 (1,543) 0f.......481522 0 0 0] ....15937 XXX XXX

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




Statement for September 30, 2016 of he ApPPalachian Insurance Company

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

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

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

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

QE06, QE07, QE08, QE09



Statement for September 30, 2016 of he ApPPalachian Insurance Company

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIL
Designation /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Cash Equivalents (Schedle E Part 2 Type)
638730 JW 1 [ NATIXIS NY CP.coooiieii et | ceinneiinne | seneeinnssinnnseienes | censieesseeenenes 199,983 09/30/2016...
000000 00 0 [BNP Parbas Paris...........cccccuuuiiiiiriiiriiisieiiciissiiisesisesi s ...1,400,000 09/26/2016...
000000 00 0 |CITIGROUP GLOBAL MARKETS INC........c.ccoounriinrianes 700,000 09/26/2016...
000000 00 O |DEUTSCHE BANK SECURITIES INC........cooouiiiimiiiniiinniisniiesiissssiessssssssssssssssssssssssssssssessssssssssssssssssnsses. | aonsnesnnne | conesssssssssnssnnnes | onsnssesnsssenenes 831,252 09/26/2016...
000000 00 0 |HSBC SECURITIES,INC.........oriiiieiemririiieiiieceiseseiiesessssesisssss s ...1,300,000 09/26/2016...
000000 00 0 |HSBC SECURITIES,INC........cooriiiriiiiriiiiiniiisniisseissesessssisssss s 300,000 09/26/2016...
000000 00 O |NATIXIS NEW YORK BRANCH.........ccooiiiiiiiiriiiriiieceiisseeiessiseseissse e .250,000 09/26/2016...
000000 00 0 | NOMURA SECURITIES........comveiveeerieeeeeseeseessiesssssssessesesssesssssssesssssesssssesesssssssssssssssssnsssssssessssneens .250,000 09/26/2016...
000000 00 0 | NOMURA SECURITIES......coiiuutruueemmerireesneesueissessaesssesssessssessssis s ssssess s ss s sssssssssssssessssssssssesssessssssnes | toessssinnes | eesossssnessesssnessns | onesssesssesssneenas 500,000 09/26/2016...
000000 00 0 [RBC CAPITAL MKS.........ooieiiiriiriissisei s .250,000 09/26/2016...
000000 00 O |SOCIETE GENERALE NY BRANCH.. .700,000 . 09/26/2016...
83369Y DJ 2 |SOCIETE GENERALE NEW YORK 200,000 |...... ....200,000 | 09/30/2016...
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPe). ... ,881,235 | ...... .6,881,235 XXX
9999999, TOaIS. ... v ensss s | s 6,881,235 | oo 6,881,235 XXX

General Interrogatories:

1. Total activity for the year:  Fair Value $.....(2,190,417)  Book/Adjusted Carrying Value $.....(2,190,417)

2. Average balance for the year:  Fair Value $.....5,898,673  Book/Adjusted Carrying Value $.....5,898,673

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §.....6,881,235 NAIC 2: §......... ONAIC 3: §.......... 0 NAIC4: §.......... ONAICS: §.......... ONAICE: §.......... 0

QE10




Statement for September 30, 2016 of he ApPPalachian Insurance Company

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

2 3 4 5 6 7
NAIL
Designation /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date

General Interrogatories:

1.
2.

Total activity for the year: Fair Value §.......
Average balance for the year:  Fair Value $

NONE

QE11




Statement for September 30, 2016 of he ApPPalachian Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
JP MORGAN CHASE.........ccoccommerrrimnernrrnsernirinenn.. NEW YORK, NY 35,762,715 36,573,230 33,364,750 [ XXX
0199998. Deposits in.....1 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX (531) (300) (377) | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 35,762,184 36,572,930 33,364,373 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 35,762,184 36,572,930 33,364,373 | XXX
0599999. Total Cash XXX XXX 0 0 35,762,184 36,572,930 33,364,373 | XXX

QE12
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statement for September 30, 2016 ofthe AppPalachian Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
;

2 3 4 5 6
Description

7
Code Date Acquired Rate of Interest Maturity Date

Amount of Interest Due & Accrued

8

Book/Adjusted Carrying Value

Amount Received During Year

NONE
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