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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE HARLEYSVILLE INSURANCE COMPANY OF OHIO

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 6 7 8 9 10 11 12 13 16 17 18 19 20 21
Interest
Interest Amount of
14 15 Interest Due
4 5 and Accrued
Amount Due December 31
and Accrued Gross Increase Current Year,
Book/ Rate Used December 31 of Amount (Decrease) by | onBondsin
Option Adjusted to Obtain Current Year Received Increase Foreign Defaultas | NAIC Effective
CUsIP Rate How | Maturity Option Call Carrying Par Fair Fair Actual on Bonds not During (Decrease) by Exchange to Principal | Desig- Date Rate of
Identification Description * of Paid Date Date Price Value Value Value Value Cost in Default Year Adjustment Adjustment or Interest | nation | Acquired | Interest
U.S. Governments - Issuer Obligations
UNITED STATES
912827-TF-3 ... UNITED STATESTREASNTS ............ ...... ... 3.500 MN .. 11/15/2006 ............ . 869,087 ....... 900,000 ..... 104.063 ....... 936,567 ....... 861,469 ......... 4,00 ... 31,500 ... TABT 1. 12107/2001 ... 4.477
912827-ZX-3 ... UNITED STATESTREASNTS ............ ...... ... T80 FA 20 200t e 0,888 PE.. 07/13/1994 ..........
.............. TOTALUNITED STATES . o s e e e s ... 869,087 o 900,000 .o . 936,567 L. 861,469 . 13,778 L 31800 L T8
0199999 - U.S. Governments - Issuer OBIgations . . ... ... i 869,087 ....... 900,000 ... 936,567 ....... 861,469 ........ 13,778 ... 31,500 ... DT
U.S. Governments - Single Class Mortgage-Backed/Asset-Backed Securities
UNITED STATES
36216U-N4-5 .. GNMAPASS-THRUXSINGLEF .......... ...... ... 9.000 MTLY 05/15/2021 05/01/2021 ... 100.000 ........ 93,792 ... 93,868 ...l 93,792 ... 93,782 ... 704 8,448 ........... T5 (- 1213171994 ... 8.930
362206-GF-5... GNMAPASS-THRUXSINGLEF .......... ...... ... 9.000 MTLY 05/15/2021 05/01/2021 ... 100.000 ........ 34,050 ........ 4,012 34,050 ........ 34,054 ... 25 ... 3,061 ... (183) oo (. 12131/1994 ... 8.877
.............. TOTALUNITED STATES .o i e e e s e 121,842 127,880 o 127,842 27836 s 959 L B09 L (T8)
0299999 - U.S. Governments - Single Class Mortgage-Backed/Asset-Backed Securities .......................................... ... 121,842 ... 121,880 ... 121,842 ... 121,83 ........... 9%9 ... 11,509 ... (78) o
0399999 - Subtotal - U.S. GOVEIMMENLS .. .. ... .o 996,929 ..... 1,027,880 ... 1,064,409 ....... 989,305 ........ Wi o 43,009 ........ 700 L
States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
UNITED STATES
033161-CD-0 .. ANCHORAGE ALASKA .................. .o 5500 JD... 06/01/2014 ... .. 22,408 ... 250,000 ..o 212,408 ....... 203,180 ... 1,146 ... 5882 ......... (T72) o 1PE .. 06/19/2002 ... 4.488
373382-W2-2 .. GEORGIAST ... 6.250 AO... 04/01/2007 . .......... 521,321 ... 500,000 ..... 115.990 ... 579,950 ....... 546,555 ......... 7,813 ... 31,250 ... (4,388) ... 1. 05/21/1996 ... 5.120
351592-EN-6... FOXVYPKDISTILL ... e 53715 JD ... 1213012013 .. 536,212 ....... 500,000 ... 536,272 ....... 537,550 ........ 13,438 (1,218) oo 1PE .. 06/13/2002 ... 4.524
452151-BY-8. .. ILLINOISST ... 5.500 FA... 08/01/2016 08/01/2012 ... 100.000 ....... 553,752 ....... 500,000 ... 553,752 ....... 555,295 ........ MA68 1543) 1PE .. 08/14/2002 ... 4.130
574192-FY-1..  MARYLANDST ... e 5.600 MS .. 03/15/2008 03/15/2005 ... 101.000 ....... 505,585 ....... 500,000 ... 505,585 ....... 512,215 ... 8,244 ... 28,000 ....... (1I57) oo 1PE .. 04/15/1996 ... 5.300
646039-EZ-6... NEWJERSEYST ... i 5.000 0 ... 07/15/2009 ... 544,283 ... 500,000 ... 544,283 ... 544,985 ......... 3% (702) oo 1PE .. 10/18/2002 ... 3.474
709140-FC-6... PENNSYLVANIAST ... e 5.500 JD... 06/15/2008 06/15/2004 ... 101.500 ....... 500,975 ....... 500,000 ... 500,975 ....... 502,005 ......... 1,02 ... 21,500 ......... (189) ..o 1PE.. 04/12/1996 ... 5.450
.............. TOTALUNITED STATES .o e e e e e . 3,434,602 .0 3,250,000 ... 3,493,225 L 3,471,865 ... 46,515 L. 92,632 ..o (10,029) .
1199999 - States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations ........................................ ... 3,434,602 ... 3,250,000 ... 3,493,225 ... 3,471,865 ........ 46,515 ... 92,632 ... (10,029) ..o
1799999 - Subtotal - States, Territories and Possessions (Direct and Guaranteed) ........................... 3,434,602 ... 3,250,000 ... 3,493,225 ... 3,471,865 ........ 46,515 ... 92,632 ... (10,020) ..o
Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
UNITED STATES
341150-CW-8 .. FLORIDAST ... ... e 5.000 0 ... 07/01/2009 . 500,497 ....... 505,000 ... 500,497 ....... 497,597 ... 12,605 ... 25,50 .......... 5710 1PE .. 06/02/1997 ... 5.163
658255-4E-1 ... NORTHCAROLINAST ...............oo i o 5200 MS .. 03/01/2009 ............ . 501,878 ....... 500,000 ... 501,878 ....... 503,165 ......... 8,667 ....... 26,000 ......... (253) oo 1PE .. 03/05/1997 ... 5.128
353172-F6-1 ... FRANKLINCNTYOHIO ................. o 5350 JD... 12/01/2008 ... 499,413 ... 500,000 ... 499,413 ... 498,838 ......... 2,29 ... 26,750 ........... 82 1PE.. 01/01/1995 ... 5.373
346838-F3-4 ... FORTBEND TEXINDPTSCHD .......... ...... ... 5.500 FA... 02/15/2008 02/15/2003 ... 100.000 ....... 499,957 ... 500,000 ..... 100.529 ....... 502,645 ....... 497,648 ... 10,389 ....... 21,500 ... U2 1. 01/01/1995 ... 5.572
602364-LM-1. .. MILWAUKEEWIS ................ooo o 5400 JD... 120012005 ... 498,667 ....... 500,000 ... 498,667 ....... 495,904 ... 2,250 ... 21,000 .......... L 1PE.. 01/01/1995 ... 5.500
.............. TOTALUNITED STATES ... oo s e e e s . 2,500,412 0000 2,505,000 ..o o 2,503,100 .. 2,493,152 .0 36,160 L. 132,500 Lo 1B o
1899999 - Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations ................... ..... 2,500,412 ... 2,505,000 ... 2,503,100 ..... 2,493,152 ... 36,160 ...... 132,500 ........ 10
2499999 - Subtotal - Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) ........................... ..... 2,500,412 ... 2,505,000 ... 2,503,100 ..... 2,493,152 ... 36,160 ...... 132,500 ........ L L PR
Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
UNITED STATES
485424-CL-7 ... KANSAS STDEPT TRANSNHWY ........ ...... ... 5375 MS .. 03/01/2007 . .......... 496,785 ....... 500,000 ... 496,785 ....... 492,291 ... 8,958 ... 26,875 .......... 669 ... 1PE.. 01/01/1995 ... 5.550
251237-PE-7 ... DETROITMICHSEWDISPREV .......... ...... ... 5450 JJ . 07/01/2007 o 499,999 ... 500,000 ..... 112.210 ... 561,050 ....... 499,955 ........ 13,625 ... 50 .o 1. 04/22/1996 ... 5.450
606915-XD-3. .. MISSOURI ST ENVIRONMENTAL ......... ...... ... 6.450 JJ ... 07/01/2008 07/01/2004 ... 100.000 ....... 200,000 ....... 200,000 .o 200,000 ....... 200,000 ......... 6,450 ....... 12,900 o 1PE .. 08/24/2001 ... 6.446
386442-QT-7... GRAND RIVERDAMAUTHOKLA ......... ...... ... 5.875 JD... 06/01/2007 ............ ...l 308,611 ....... 300,000 ... 308,611 ....... 318,570 ......... 1,469 ... 17,65 ... (1,696) ..o 1PE.. 03/14/1996 ... 5.140

(continues)
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Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations (continued)
736742-DL-8 ... PORTLAND ORE SWRSYSREV ......... ...... ... 5.950 JD... 06/01/2008 06/01/2004 ... 101.000 ....... 508,337 ....... 500,000 ..... 107.494 ... 537,470 ....... 521,070 ......... 2,419 ... 29750 ....... (2,200 1. 04/19/1996 ... 5.400
915115-F4-6 ... UNIVERSITY TEXPERMUNIV ........... ...... ... 6.000 JJ ... 07/01/2006 ............ . 370,604 ....... 360,000 ... 370,604 ....... 386,521 ... 10,800 ....... 21,600 ....... (2,704) oo 1PE .. 03/19/1996 ... 5.071
927790-AR-6. .. VIRGINIACOMWLTHTRANSNB ......... ...... ... 5500 AO... 10/01/2009 ............ .. 536,33 ... 500,000 o 536,334 ....... 541,005 ......... 6,875 ....... 21,500 ....... (4,534) ... 1PE.. 12/13/2001 ... 4.250
927793-HJ-1 ... VIRGINIACOMWLTHTRANSNB ......... ...... ... 5.000 AO... 04/01/2013 04/01/2012 ... 100.000 ....... 418,378 ... 395,000 ..o 418,378 ... 418,740 ... 4444 (361) oo 1PE .. 10/23/2002 ... 4.220
833102-NB-8... SNOHOMISHCNTYPUBUTDST ......... ...... ... 5.700 JJ ... 01/01/2006 01/01/2005 ... 100.000 ....... 506,108 ....... 500,000 ... 506,108 ....... 521,155 ... 14,250 ... 28,500 ....... (2,833) . 1PE.. 12/31/1996 ... 5.050
976834-BW-0 .. WISCONSINPUBPWRINCSYS ......... ...... ... 5300 J ... 07/01/2008 ... 496,475 ... 500,000 ... 496,475 ... 492,893 ... 13,250 ....... 26,500 .......... 536 1PE.. 01/01/1995 ... 5.450
.............. TOTALUNITED STATES ..o oo oo oo e e o A3 4255000 . 4431815 . 4,392,220 ... 82600 ...... 218,500 ... (13,133) L
2599999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Issuer Obligations ..................... ... ... 4,341,631 ... .. 4,255,000 ... 4,431,815 ... 4,392,220 ........ 82,600 ...... 218,500 ...... (13,133)
Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities
UNITED STATES
31339D-2T-4 ... FHLMCREMIC SERIES2418 ............. ...... ... 6.000 MTLY 01/15/2021  01/01/2021 ... 100.000 ....... 92132 ... 500,000 ... 492132 ... 491,484 ... 2,500 ....... 250 .......... 648 .. (- 02/26/2002 ... 6.336
3133TJ-QN-6 .. FHLMCREMICSERIES2137 ............. ...... ... 6.000 MTLY 03/15/2029 03/01/2029 ... 100.000 ....... 378,296 ....... 400,000 ... 378,296 ....... 378,000 ......... 2,000 ....... 24,000 .......... 1T (- 07/30/2001 7.007
31337T-TA9 .. FHLMCREMIC SERIES2330 ............. ...... ... 6.500 MTLY 01/15/2030  01/01/2030 ... 100.000 ....... 399,500 ....... 400,000 ... 399,500 ....... 399,500 ......... 2,167 ... 26,000 ... (- 07/30/2001 ... 6.475
31377M-26-1 .. FNMAPASS-THRU . BLLNMUL .......... ...... ... 6.470 MTLY 04/25/2009 04/01/2009 ... 100.000 ....... 485,092 ....... 482,26 ... 485,092 ....... 486,323 ......... 5503 ....... 31,632 ... [ (- 05/03/1999 ... 6.331
313921-E46 ... FNMASEREES ......... Q1. MBS ... ...... ... 6.000 MTLY 10/25/2029 10/01/2029 ... 100.000 ....... 498,750 ....... 500,000 ... 498,750 ....... 498,750 ......... 2,500 ....... 30,000 .. (- 10/22/2001 ... 5.975
313921-MK-1 .. FNMAREMIC TRUST 200152 ............ ...... ... 6.500 MTLY 06/25/2030 06/01/2030 ... 100.000 ..... 1,003,557 ..... 1,000,000 ... 1,003,557 ..... 1,004,297 ... 5417 ... 54,167 ......... (T40) ..o 1. 02/04/2002 ... 6.298
.............. TOTALUNITED STATES ... oo oo oo o oo oo 305732 3082036 . 3537 .. 3258354 ... 20,087 ... 188,299 ... W31 ...
2699999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities. ................. ... 3,257,321 ... 3,282,236 ... ... 3,257,321 ... 3,258,354 ... 20,087 ... 188,299 .......... L
Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed Securities
UNITED STATES
3133T2-EL-0... FHLMC SERIES ........ 160 . 6.000 MTLY 11/15/2008 11/01/2008 ... 100.000 ....... 42,107 ... 450,777 42,107 ... 438,029 ......... 2,254 ... 2,047 ... 1,850 1. 07/28/1997 ... 6.790
.............. TOTALUNITED STATES .o o e e e s e AAA0T o B0,TTT L 4207 L 438,029 L 2254 L 2047 o BB0 L
2799999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed
SBCUMHIES . . e 2,107 .. 450,777 42,107 .. 438,029 ......... 2,254 ... 2,047 ... 1850 o
3199999 - Subtotal - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies
and Authorities of Governments and Their Political Subdivisions ... 8,041,065 ..... 7,988,013 ... 8,131,249 .. .. 8,088,603 ....... 104,941 ... 433,846 ...... (152) Lo
Public Utilities (Unaffiliated) - Issuer Obligations
UNITED STATES
649085-AA-5 ... NEW VALLEY GENERATIONII-TVA ...... ...... ... 5572 MN .. 05/01/2020 . .......... ... 467,422 ... 467,422 ... 467,422 ... 467,422 ... 4,31 .. 5104 1PE.. 11/06/2001 ... 5.920
.............. TOTALUNITED STATES .o o e e e s e ABT 420 BT 422 6T 422 6T 420 A3 2504
3299999 - Public Utilities (Unaffiliated) - Issuer Obligations ............. ... 467,422 ... 467,422 ..o 467,422 ... 467,422 ... 4,31 25,104 L
3899999 - Subtotal - Public Utilities (Unaffiliated) ........... ... .o 467,422 ... 467,422 ..o 467,422 ... 467,422 ... 4,31 25,104 L
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
UNITED STATES
035229-CC-5 .. ANHEUSERBUSCHCOSINC ............ ...... ... 5750 . 01812011 493,340 ....... 500,000 ..... 105.625 ....... 58,125 ....... 491,065 ........ 13,257 ... 28,750 .......... 630 . 1PE.. 02/02/1999 ... 5.961
046003-JT-7 ... ASSOCIATES CORPNORTHAME ........ ...... .... 6.250 MN .. 11/01/2008 ... 100,319 ... 100,000 ... 110236 ....... 110,236 ....... 100,464 ......... 1,02 ... 6,250 .......... ). 1. 03/11/1999 ... 6.184
37045E-AB-4 .. GENERAL MTRS CORPMTNSBK ........ ...... ... 8.875 MN .. 05/15/2003 ............ ... 499,883 ....... 500,000 ... 499,883 ....... 498,003 ......... 5,670 ... 44375 ... 28 1PE.. 01/01/1995 ... 8.941
375766-AD-4. .. GILLETTECO ..o e 5750 AO... 10/15/2005 .. .......... 497,162 ... 500,000 ..... 108.813 ....... 544,065 ....... 490,913 ... 6,069 ....... 28,750 .......... 908 L 1PE.. 01/01/1995 ... 5.973
(continues)




ANNUAL STATEMENT FOR THE YEAR 2002 OF THE HARLEYSVILLE INSURANCE COMPANY OF OHIO

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 6 7 8 9 10 11 12 13 16 17 18 19 20 21
Interest
Interest Amount of
14 15 Interest Due
4 5 and Accrued
Amount Due December 31
and Accrued Gross Increase Current Year,
Book/ Rate Used December 31 of Amount (Decrease) by | onBondsin
Option Adjusted to Obtain Current Year Received Increase Foreign Defaultas | NAIC Effective
CUsIP Rate How | Maturity Option Call Carrying Par Fair Fair Actual on Bonds not During (Decrease) by Exchange to Principal | Desig- Date Rate of
Identification Description * of Paid Date Date Price Value Value Value Value Cost in Default Year Adjustment Adjustment or Interest | nation | Acquired | Interest
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations (continued)
423074-AE-3 ... HEINZHJCO ... 6.875 J ... 01/15/2003 ... 300,082 ....... 300,000 ..... 100.121 ... 300,363 ....... 314,206 ... 9,510 ... 2,625 ....... (2,012) .o 1. 07/13/1994 ... 6.151
58013M-DM-3 .. MCDONALDSCORP..............CORPINDU ... ...... .... 6.000 AO... 04/15/2011 ... ... . 392,323 ... 400,000 ... 392,323 ... 391,188 ......... 5,067 ....... 24,000 .......... 687 1PE .. 05/01/2001 ... 6.301
617446-GL-7 ... MORGAN STANLEY DEANWITTE ... CORP-FINC ... ...... .... 6.100 AO... 04/15/2006 ............ ...l 299,804 ....... 300,000 ..... 108.936 ....... 326,808 ....... 299,712 ... 3,863 ....... 18,300 ........... 52 (- 04/18/2001 ... 6.122
71345L-BS-6... PEPSICOINCMTNSBE ................. ... ... 5700 MN .. 11/01/2008 ... 484,441 .. 500,000 ... 484,447 . 470,08 ... 4,750 ... 28,500 ........ 218 (- 01/01/1995 ... 6.344
742718-BX-6... PROCTER&GAMBLECO ............... ...... ... 4300 FA... 08/15/2008 ............ ... 249,862 ....... 250,000 ..... 105.606 ....... 264,015 ... 249,853 ... 4,300 10 (- 07/31/2002 ... 4.311
80311T-AH-5 .. SARALEECORPMTNBE ............... ...... ... 5.750 MS .. 09/03/2003 ............ .. 299,148 ... 300,000 .o 299,148 ... 290,856 ......... 5,079 ... 17,250 ........ 1207 o 1. 07/13/1994 ... 6.191
84349C-AF-4 .. SOUTHERNNEWENGTELMTN ......... ...... ... 6.125 JD ... 12/15/2003 ... 299,689 ....... 300,000 . 299,689 ....... 207,584 ... 817 ... 18,375 ... 07 1PE.. 07/13/1994 ... 6.238
885571-AE-9. .. 360 COMMUNICATIONSCO .............. ..oooe oo 6.650 JJ ... 01/15/2008 ............ . 503,350 ....... 500,000 ..... 110.614 ... 553,070 ....... 505,535 ........ 15,332 ... 33,250 ......... (546) ... 1PE.. 06/17/1998 ... 6.492
909317-AZ-2... UNITEDAIRLINESPTCERT2 ............ ...... ... 6.201 MS .. 03/01/2010 ............ ... 299,469 ....... 300,000 ...... 76.000 ....... 228,000 ....... 299,385 ......... 6,201 ....... 19,068 .......... (). 2. 08/16/2001 ... 6.232
92929Q-AA-5 .. WMXTECHNOLOGIESINC .............. ...... ... 6.375 JD... 12/01/2003 ... 299,958 ....... 300,000 ..... 101,911 ... 305,733 ... 299,641 ... 1,594 ... 19,125 ... 4 2. 07/13/1994 ... 6.391
.............. TOTALUNITED STATES ... .o s e e e e .. 5,018,836 ... 5,050,000 .............. ..... 5,135,905 ..... 4,998,503 ........ 82,551 ...... 306,618 ........ 3,604 ... ... .
m 3999999 - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations ... 5,018,836 ..... 5,050,000 .............. ... 5,135,905 ..... 4,998,503 ........ 82,551 ...... 306,618 ........ 3,604
o
© Industrial and Miscellaneous (Unaffiliated) - Single Class Mortgage-Backed/Asset-Backed Securities
~ UNITED STATES
12617A-AD-9 .. CENTRALPOWER&LIGHT .............. ...... ... 5.960 MILY 07/15/2016 . .......... ... ... 499,580 ....... 500,000 ... 499,580 ....... 499,580 ........ 26,820 L (- 01/31/2002 ... 5.971
75953M-AC-4 .. RELIANT ENERGY LSE 20011 ........... ...... ... 5160 MS .. 09/15/2011 ... 299,862 ....... 300,000 ..o 299,862 ....... 299,856 ......... 4,58 ... 13,803 ... B 1. 10/18/2001 5.169
.............. TOTALUNITED STATES ... o o et i e s e 199,442 800,000 oo 799,442 0 T99,436 L 31378 L 13,803 L B
4099999 - Industrial and Miscellaneous (Unaffiliated) - Single Class Mortgage-Backed/Asset-Backed Securities ....................... ....... 799,442 .. ... 800,000 ... 799,442 ... .. 799,436 ........ 31,318 ... 13,803 ... B
Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
UNITED STATES
17303C-BK-6 .. CITIBANKCRCDMSTRTR19 ........... ...... ... 5500 FA... 02/15/2006 ............ ... 496,413 ... 500,000 ... 496,413 ... 486,367 ........ 10,389 ....... 21,500 ........ 3,001 1PE.. 05/21/1999 ... 6.300
452106-AF-4 ... ILLINOISPOWERTRUST 1998 ........... ...... .... 5.540 MJSD 06/25/2009 ............ ... 95,393 ... 100,000 ... 95,393 ........ 9,750 .. R . 6,95 ........ A3 (- 06/29/1999 ... 7.326
69350E-AG-5 .. PP&LTRANBONDS 1999-1 .............. ...... ... 7.050 MJSD 06/25/2009 ............ 246,545 ... 250,000 ..o 246,545 ... 244,463 ... 294 . 17,65 ... 755 o 1. 01/18/2000 ... 7.533
.............. TOTALUNITED STATES ... o e e e i s . 838,351 . 850,000 ..o o 838,351 L 822,580 .. 10,775 Lo 52,050 Lo ABBB L
4499999 - Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/ Asset-Backed
SBCUMHIES . . e 838,351 ....... 850,000 ... 838,351 ....... 822,580 ........ 10,775 ... 52,050 ........ 4888 L
4599999 - Subtotal - Industrial and Miscellaneous (Unaffiliated) ....................co 6,656,629 ..... 6,700,000 .............o 6,773,698 ..... 6,620,519 ....... 124,704 ... 32,41 8498 L
5499999 - Total Bonds - Subtotal - Issuer Obligations ........... ... ..o 16,631,990 ... 16,427,422 .............. ... 16,968,034 .... 16,684,631 ....... 265,945 ... 806,854 ...... (1,219) .o
5599999 - Total Bonds - Subtotal - Single Class Mortgage-Backed/Asset-Backed Securities......................................... ... 4,184,611 ... 4,210,116 ... 4,184,611 ... 4,185,626 ........ 52,424 .. ... 13,611 ... U
5699999 - Total Bonds - Subtotal - Defined Multi-Class Residential Mortgage-Backed Securities ..................................... ... 107 ..o 450,777 107 ... 438,029 ... 2,54 ... 2,047 ... 1850
5999999 - Total Bonds - Subtotal - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities ......................... ....... 838,351 ....... 850,000 .............. . 838,351 ....... 822,580 ........ 10,775 ... 52,050 ........ 4888
8099990 - TOTALS ... e 22,097,059 ... 21,938,315 ... ... 22,433,103 .... 22,130,866 ....... 331,398 ... 1,009,562 ....... (4422) .o

O/d
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Page E09
Sch. D, Pt. 2, Sn. 1, Preferred Stocks Owned
NONE

Page E09
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE HARLEYSVILLE INSURANCE COMPANY OF OHIO

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 3 4 5 6 7 Dividends 10 11 12 13
8 9 Increase
Rate Per (Decrease) by
Number Share Used Increase Foreign NAIC
CUsIP of Book/Adjusted to Obtain Declared but Amount Received (Decrease) by Exchange Designation Date
Identification Description Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Adjustment Adjustment (a) Acquired
Common Stocks - Banks, Trust and Insurance Companies (Unaffliated)
UNITED STATES
629874-10-3...... NAMICBANCORPBSHARES ........ ... 200.000 ... 7,492 ... 37460 . 7492 10,000 o (966) ..o A 05/15/1998. . ...
................ TOTALUNITEDSTATES ... 20000000 o 7492 e 192 10,000 e (98B) L
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffliated) .............. ............. T492 7,492 .. 10,000 - (966) ...
7099999 - TOTAL - CommMON StOCKS . .. ... TAR 7492 10,000 o (986) ..o
7199999 - TOTAL - Preferred and Common StOCKS. . ........... ..o T492 7,492 .. 10,000 .o (966) ...
(a) For all common stocks bearing the NAIC designation "U" provide: the number of suchissues .................., the total § value (included in Column 6) of all such issues § ...................
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE HARLEYSVILLE INSURANCE COMPANY OF OHIO

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8
Paid for
Accrued
CUsIP Date Number of Shares Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - States, Territories and Possessions
UNITED STATES
ALASKA
033161-CD-0.... ANCHORAGE ALASKA ...... 5.50006/01/2014 ... .o 06/19/2002. ... SALOMON SMITHBARNEY - TAX-EXEMPT ... e 23,180 ... 250,000.00 ...
............... T AL ALK A e s 213180 L 250,000.00 L
ILLINOIS
351592-EN-6. ... FOXVYPKDISTILL ... 5.37512/30/2013 ... . ..o 06/13/2002. ... DAINRAUSCHER CORP ... .. .. e e 537,550 ... 500,000.00 ...
452151-BY-8.... ILLINOISST ........... 5.50008/01/2016 ... oo 08/14/2002. ... MERRILLLYNCH - TAX-EXEMPT ..o e 555,295 ............. 500,000.00 .................. 2,063
............... T AL L LINOIS e s 1,092,845 1,000,000.00 L 2,063
NEW JERSEY
646039-EZ-6.... NEWJERSEY ST ......... 5.00007/15/2009. ..o 10/18/2002.... MERRILLLYNCH - TAX-EXEMPT ... e 544,985 ............ 500,000.00 ...l 347
............... T AL NE W RS EY . . ., 44985 500,000.00 L 34T
............... T AL UNITED ST AT S e 191010 L 1,750,000.00 L 2,410
1799999 - Subtotal - Bonds - States, TermitOries NG POSSESSIONS . . .. .. ... ... e 1,911,010 ... 1,750,000.00 ...l 2,40
Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
UNITED STATES
31339D-2T-4 . ... FHLMC REMIC SERIES 2418 6.000 01/01/2021 .......... ..o i i 02/26/2002. ... MORGAN STANLEY DEANWITTER-FIXDINCOME ... ... o e 491,484 ... 500,000.00 ...
313921-MK-1 ... FNMA REMIC TRUST 2001-56.500 06/01/2030 ..........ooomomi e 02/04/2002. ... LEHMANBROTHERS ... . .o e e 1,004,297 ... 1,000,000.00 ................. 1,083
VIRGINIA
927793-HJ-1 ... VIRGINIA COMWLTH TRANSN 5.000 04/01/2013 ... ... oo 10/23/2002.... MERRILLLYNCH - TAX-EXEMPT ..o e 418,740 ... 395,000.00 ... 988
............... TOTAL VIR GINIA o ABTAD L 395,000.00 L 988
............... T AL UNITED ST AT S e 191420 1,895,000.00 L 2,07
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions .. ... ... 1,914,521 ... 1,895,000.00 .................. 2,071
Bonds - Industrial and Miscellaneous (Unaffiliated)
UNITED STATES
12617A-AD-9 ... CENTRAL POWER & LIGHT . 5.960 07/15/2015 . ... ..o 01/31/2002. ... GOLDMAN SACHS - TAXABLE ... o e 499,580 ............. 500,000.00 ...
742718-BX-6.... PROCTER & GAMBLE CO ... 4.30008/15/2008 . ... . ..o\t 07/3172002. ... JPMORGAN CHASE ... o e 249,853 ... 250,000.00 ...
............... T AL UNITED ST AT S e s TA9A32 0 750,000.00 L
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) . ..... .. ... .. o 749,432 ... 750,000.00 ...
8099997 - SUDtOtAl - BONAS - Part 3 . .. 4,574,963 ........... 4,395,000.00 .................. 4,481
6099999 - SUBOTAl - BONGS . . .. ..o 4,574,963 ........... 4,395,000.00 .................. 4,481
7000000 - TOT AL . 4574963 ... 4,481
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE HARLEYSVILLE INSURANCE COMPANY OF OHIO

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

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase
Book/Adjusted (Decrease) Foreign
CUSIP Carrying Value Increase by Foreign Exchange Gain Realized Gain Total Gain Interest on Dividends on
|dentifi- Disposal Number of Shares at Disposal (Decrease) Exchange (Loss) on (Loss) on (Loss) on Bonds Received | Stocks Received
cation Description Date Name of Purchaser of Stock Consideration Par Value Actual Cost Date by Adjustment Adjustment Disposal Disposal Disposal During Year During Year
Bonds - U.S. Governments
UNITED STATES
36216U-Nd-5  GNMA PASS-THRU X SINGLEF ........... 9...12/01/2002  MBSPAYDOWN ........ ... i 128,972 ... 128,972.00 ....... 128,854 ... 128,874 ... L P 1,594
362206-GF-5  GNMA PASS-THRU X SINGLEF ........... 9...12/01/2002  MBSPAYDOWN ... ... s 164,929 ... 164,929.00 ....... 165,131 ........ 165,123 ... (B2) o 1708
912827-2E-1  UNITED STATESTREASNTS ......... 6.125.... 0211412002 PRIOR YEARINCOME. . .. .. e e e e e (9,188)...............
912827-5X-6  UNITED STATESTREASNTS ......... 6.375.... 01/31/2002  MATURITY . ... ..o s 250,000 .... 250,000.00 ....... 253,945 ... 250,36 .......... 30B) 7,99 ...
912827-TF-3  UNITED STATESTREASNTS ........... 3.5.... 03/04/2002  MORGAN STANLEY DEAN WITTER - FIXDINCOME ................ ........ 96,281 .... 100,000.00 ........ %79 ... 95,767 ... L P 39 39 1,054 .
............ TOTALUNITED STATES . . e e ., 640,183 L. 643,901.00 ....... 643,649 ........ 640,000 .......... (2M)........ o 39 39 9208
0399999 - Subtotal - Bonds - U.S. GOVEIMMENLS ... .. ...\t 640,183 .... 643,901.00 ....... 643,649 ........ 640,090 .......... (21) 39 39 9,208 ...l
Bonds - Political Subdivisions of States
UNITED STATES
FLORIDA
115067-DR-8  BROWARD CNTY FLASCHDIST ........... 6... 03/15/2002  SECURITY CALLEDBYISSUER ............ .o o, 510,000 .... 500,000.00 ....... 485,307 ........ 492,447 ... 258 17,25 ... 17,25 ... 17,500 ...
............ TOTALFLORIDA. . e e . 510,000 ... 500,000.00 L...... 485,307 ........ 492,447 ... DB . 295 7295 7800 L
............ TOTALUNITED STATES . ... o e e . 510,000 ... 500,000.00 ....... 485,307 ........ 492,447 ... D8 . 295 7295 7800
2499999 - Subtotal - Bonds - Political Subdivisions of States. ... i 510,000 .... 500,000.00 ....... 485,307 ... 492,447 ... 258 17,25 ... 17,25 ... 17,500 ...
Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
UNITED STATES
3133T2-EL-0 FHLMCSERES ........ 60 6...... 12/01/2002  MBSPAYDOWN ..o i 49,223 ... 49,223.00 ........ 47,831 8175 118 2,703 ...
31377M-Z6-1 FNMA PASS-THRU . BLLNMUL ... .. 6.47 ... 12/01/2002  MBSPAYDOWN ..o e 5,883 ...... 5,883.00 ......... 5933 ... 5918 ... (3) e B
MISSOURI
606915-VC-7  MISSOURI ST ENV IMP&ENERG .. ... 6.45... 07/01/2002 SECURITY CALLEDBYISSUER ............ oo o, 306,000 .... 300,000.00 ....... 300,000 ........ 300,000 o 6,000 .......... 6,000 ........ 19,350 ..
............ TOTALMISSOURIL. ... e e .. 306,000 ... 300,000.00 ....... 300,000 ........ 300,000 ... . 6,000 6,000 . 19,350
............ TOTALUNITED STATES . .o e e . 361,106 .. 365,106.00 ....... 353,764 ........ 354,003 ........... M3 ... ... ... 6000 .......... 600..... 224 ...
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political SUBAIVISIONS . .. .. ... .. .o o 361,106 .... 355,106.00 ....... 353,764 ... 354,003 ... M 6,000 .......... 6,000 ........ 2,84
Bonds - Public Utilities (Unaffiliated)
UNITED STATES
649085-AA-5 NEW VALLEY GENERATIONII-TVA .. 5.572 ... 05/01/2002  SINKING FUNDREDEMPTION. ............. oo 32,578 ..... 32,578.00 ........ 32,518 ... 30 DT 842 ...
............ TOTALUNITED STATES . .o e e s S2BTE L B2BTBL00 L 32,578 L D T e B
3899999 - Subtotal - Bonds - Public Utilities (Unaffiliated) ........... .. ... o 32,578 ..... 32,578.00 ........ 2,578 ... 30 BT e 842 ...
Bonds - Industrial and Miscellaneous (Unaffiliated)
UNITED STATES
362333-AC-0 GTEFLAINC...................... 6.31...... 1211512002 MATURITY ... e 300,000 ... 300,000.00 ....... 300,000 ........ 300,000 e e 18,930 ...
669383-CX-7 NORWESTFINLINC ................ 7.875..... 02/15/2002  MATURITY ... e 300,000 ... 300,000.00 ....... 299,154 ... 299,981 ... 10 818
912920-AE-5  US WEST COMMUNICATIONSIN ... 6.125.. 08/14/2002 BNY CAPITALMARKETSINC. ............o oo 232,500 .... 300,000.00 ....... 297,212 ... 298,837 ... M2 (66,509 ........ (66,509 ........ 13,985 ...l
............ TOTALUNITED STATES . .o e e . 832,500 ... 900,000.00 ....... 896,366 ........ 898,818 ........... 91 ... ... ... (66509)........ (66,509)........ 44,728 ... ... .. ...
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated). ........... ... 832,500 .... 900,000.00 ....... 896,366 ........ 898,818 ........... 191 (66,509) ........ (66,509)........ 44728
6099997 - Subtotal - BOnds - Part 4 . ... o 2,376,367 .. 2,431,585.00 ..... 2,411,664 ... 2,418,026 ........... M (42,835)........ (42,835)........ 94,562 ...
6099999 - SUBLOtAl - BONGS . .. .. ... 2,376,367 .. 2,431,585.00 ..... 2,411,664 ... 2,418,026 ........... M (42,835)........ (42,835)........ 94,562 ...
7299090 - TOT AL, . 2,316,367 ... 2,411,664 ... 2,418,026 ........... M (42,835)........ (42,835)........ 94,562 ...




ANNUAL STATEMENT FOR THE YEAR 2002 OF THE HARLEYSVILLE INSURANCE COMPANY OF OHIO

Page E13
Sch. D, Pt. 5, Long-Term Bonds and Stocks Acquired and Disp. of
NONE

Page E14
Sch. D, Pt. 6, Sn. 1, Valuation of Shares
NONE

Sch. D, Pt. 6, Sn. 2, Valuation of Shares
NONE

Pages E13 and E14
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE HARLEYSVILLE INSURANCE COMPANY OF OHIO

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 2 3 4 7 8 9 10 11 12 Interest 15 16 17
Interest 13 14
Increase Amount Due and
5 6 Increase (Decrease) Accrued Dec. 31
CUSIP (Decrease) by Foreign of Current Year Gross Paid for NAIC | Effective
|dentifi- Date Rate How Maturity Book/Adjusted | by Adjustment Exchange Actual on Bonds Not Amount Accrued Desig- Rate of
cation Description Acquired Name of Vendor of Paid Date Carrying Value (a) Adjustment Par Value Cost in Default Received Interest nation Interest
Class One Money Market Mutual Funds
38141W-36-4 GOLDMAN SACHS TRUSTPRIME .......... 09/03/2002  DIRECT-BANKACTION ...............co0 oo, MTH...... 12131/2003...... ........ 59,608 ... 59,608 ........ 59,608 .......... 82 162 T
68231N-20-6 ONEGROUP ........................o. 12/31/2002  DIRECT-BANKACTION ...........ooii o MTH...... 12/31/2003...... ..... 1125844 1,125,844 ... 1,125,844 ... 79 ... 2,005 ... o
7899999 - Subtotal - Class One Money Market Mutual FUNAS ... ... o 185,452 1,185,452 ... ... %1 ... 2167
8009990 - TOTALS. . 1185,452 o 1,185,452 .......... 9%1 ......... 2067
(a) Includes$ .................. other than accrual of discount and amortization of premium.



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE HARLEYSVILLE INSURANCE COMPANY OF OHIO

Page E16
Sch. DB, Pt. A, Sn. 1, Financial Options Owned
NONE

Sch. DB, Pt. A, Sn. 2, Financial Options Acquired
NONE

Page E17
Sch. DB, Pt. A, Sn. 3, Financial Options Terminated
NONE

Sch. DB, Pt. B, Sn. 1, Written and In-Force
NONE

Page E18
Sch. DB, Pt. B, Sn. 2, Financial Options Written
NONE

Sch. DB, Pt. B, Sn. 3, Financial Options Terminated
NONE

Page E19
Sch. DB, Pt. C, Sn. 1, Collar, Swap and Forwards Open
NONE

Sch. DB, Pt. C, Sn. 2, Collar, Swap and Forwards Opened
NONE

Page E20
Sch. DB, Pt. C, Sn. 3, Collar, Swap and Forwards Terminated
NONE

Sch. DB, Pt. D, Sn. 1, Futures and Ins Futures Contracts Open
NONE

Page E21
Sch. DB, Pt. D, Sn. 2, Futures Contracts Opened Current Year
NONE

Sch. DB, Pt. D, Sn. 3, Futures Contracts Terminated Current Year
NONE

Page E22
Sch. DB, Pt. E, Sn. 1, Counterparty Exposure Derivative Instr.
NONE

Pages E16,E17,E18,E19,E20,E21,E22



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE HARLEYSVILLE INSURANCE COMPANY OF OHIO

SCHEDULE DM

For bonds and preferred stocks owned as of December 31, state the aggregate statement (admitted) value,
the aggregate fair value, and the aggregate difference, if any, between them.

3
Excess of Statement over
Fair Value (-), or Fair
Value over Statement (+)

1
Statement (Admitted)
Value
......................... 23,282,515
......................... 23,282,515

2
Fair Value
(a)
......................... 24,685,537
......................... 24,685,537

(a) Amortized or book values shall not be substituted for fair values. Describe the sources or methods utilized in determining the fair values.

Security prices are obtained for the bonds held at the Bank of New York from the Bank of New York.

E23

P/C



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE HARLEYSVILLE INSURANCE COMPANY OF OHIO

Page E24
Sch. E, Pt. 1, Cash
NONE

Page E24
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE HARLEYSVILLE INSURANCE COMPANY OF OHIO

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1 2 3 4 5 6 7
Line
Number Type Description of Deposit Where Deposited and Purpose of Deposit Par or Book Value | Statement Value (a) Fair Value

Michigan
MI00001 B .......... U.S.Treasury Notes 3.5 11/15/2006....................... Bank One For the Protection of State Policyholders Only .. ... ... . o 300,000 ............ 280,696 ........... 312,189
MIBIIO - MICRIGAN . e 300,000 ............ 289,69 ........... 312,189
Ohio
OH00001 B .......... U S Treasury Notes OH 3.5 11/15/2006 .................... The Bank of New YOrk RSD fOr SUIBtY ... .. ..o 250,000 ............ W43 260,158
OHII999 = ONI0 .. 250,000 ............ W43 260,158
XX99999 - Subtotal - Special Deposits NOT held for the benefit of all Policyholders, Claimants, and Creditors 0f the Company. .. .. ... o e 550,000 ............ 531,109 ........ .. 572,347
0999990 - TOTALS .. 550,000 ............ 531,100 ........... 572,347

(a) Including$ .................. cash and short-term investments as defined in SSAP No. 2 of the NAIC Accounting Practices and Procedures Manual.
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