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Annual Statement for the year 2017 of the HARLEYSV'LLE |NSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:

1.1 U.S. rEaSUrY SECUMEIES.......cevveveeieiiieieireiese ettt sssnns | eeesnsenns 5,982,809 | .......... AV 5,982,809 | ..coooivirireieiinieiies | e 5,982,809 | ........... 21.2
1.2 U.S. government agency obligations (excluding mortgage-backed

securities):

1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0

1.22 Issued by U.S. government sponsored agencCi€s..........o.eevererrerneeriens | covvvinensennas 498,689 | ............. 18 | s 498,689 [ ..o | e 498,689 | ............. 1.8
1.3 Non-U.S. government (including Canada, excluding mortgage-

DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0

1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccceveeiees | evivivines 1,510,596 | ............. 54 | e 1,510,596 | ..ooovcvereiereiieiens | e, 1,510,596 | ............. 54
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 3,829,732 3,829,732
1.43 Revenue and assessment obligations 4,648,646 4,648,646
1.44 Industrial development and similar obligations...............cccceevieivevieiieicns v 0 | s | s 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:

1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0

1.512 Issued or guaranteed by FNMA and FHLMC...........ccooveuvierveriens | covevrirnn. 1,548,182 | ............. 55 | e 1,548,182 | ..o | e, 1,548,182 | ............. 55

1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ o v | e (V1 I 0.0
1.52 CMOs and REMICs:

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccovwt [ coonrnrnninrnnireiinnnns | ceeeinninns 0.0 [ e | e | e (0} I 0.0

1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 All OtNEI ..ottt snssessensns | sresssnennes 2,057,839 | ....cco...... 7.3 | 2,057,839 | ..ooveererrrirernniniins | e 2,057,839 | ....cco...... 7.3
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities)
2.2 Unaffiliated non-U.S. securities (including Canada
2.3 Affiliated securities
3. Equity interests:

3.1 Investments in MULUAI FUNDS.........coviiinineeeereesieneens | crnrineienssneensses | e 0.0 [ v e | s (V1 IO 0.0
3.2 Preferred stocks:
321 AFFIEEE. ... oottt | sbesieeisei e | i 0.0 [ [ e | e (I 0.0
3.22 UNGfiliALEA. ... .eeereereeeeeei ettt et nsenes | eesseeenesseesensnssessanes | eeseseenens 0.0 [ o [ ererressnniessnineenes | e eneenes 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIEA. ...ttt ns | entene sttt entenis | eeseseenea 0.0 [ o [ e | e (V1 I 0.0
3.32 UNAfilIAtEA. ..ot snsssiees | b | i 0.0 [ oo [ e | e (I 0.0
3.4 Other equity securities:
341 AFFIBEE. ..ottt | sbeniees e | i 0.0 [ oo e | s 0 [ oo 0.0
342 UNGFIlIALE. ...ttt ensseees | ceeetees e | e 0.0 [ oo [ e | e 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ oo e | s 0 [ oo 0.0

4. Mortgage loans:
4.1 Construction and land development
4.2 Agricultural

4.3 Single family residential Properties.........c.veuerrrrreernrenensiesineeisssseseessssenes
4.4 Multifamily residential properties.
4.5 COMMETCIAl I08NS.........ooverireirrrirriseeesississes e ssess st ess st essssssessessenenns
4.6 Mezzanine real estate 10aNS...........coeuiirieniieiniieie e
5. Real estate investments:
5.1 Property occupied by COMPANY........cccocuiiieieiciirieiesisseeie s essssessesssnns | sessesssssssessessssessenies | soessessssens 0.0 [ oo | e | e (01 IO 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........cccoevirieiiniseeeseenns | e | e 0.0 [ | e | e (01 IO 0.0
5.3 Property held for sale (including $......... 0 property acquired in
satisfaction of debt).........ccoeeiiiieecc 0 | i e | e (01 IO 0.0
8. COMTAC I0BNS.........ceorereerieceeeei ettt ennes 0 | e | s (V1 I 0.0
T DEIVALIVES. ...t 0 | e | e (V1 IO 0.0
8. ReCeivables fOr SECUMHIES. .........ovurrururrirreirrieereineireieetneeeiisesneesesessseseessssessssessesensns | ceseesnssnessessnssnesessens | seneesnnesss0:00 | orireineinsininnininins [ e | coveeeessessesseseeseeeees (V1 I 0.0
9. Securities lending (Line 10, Asset Page reinvested collateral)...........cccooeceecveeiieies | cevevevevesneveeieieiens | eveeverennnn00 | i [eerereee XX i [ )9, RN IR XXX
10. Cash, cash equivalents and short-term investments..............ccooceveivervcnicceisieiennes B e LLTT9,876 | e | e 1,779,876 | ............. 6.3
11, Other inVested @SSELS.........orrriniicinincernerssiecnesissnenesssseenesssnssssenenes |seseresssssnenssnnnreneses | senereersss000 |t | i | s 0] i 0.0
12. Total INVESIEA @SSELS.......c.eieececececceee e ee e enenenenenenenenesnennns | eenennnn 28,164,468 | .........100.0 | .........28,164,468 | .....coovvvvvveee0 | e 28,164,468 | ......... 100.0
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Annual Statement for the year 2017 of the HARLEYSV'LLE |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

5. Deduct amounts received on disposals, Part 3, Column 15...........cccooeee..... I .. ‘ R B s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt st s bbbttt aen
6.2 Totals, Part 3, COIUMN 13, ...ttt ren

7. Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren
7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten
8.2 Totals, Part 3, COIUMN 9.ttt en

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st

11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. ACCIUAL OF QISCOUNL. ...ttt ettt 888842 £ £ £ e84 E 2R b bR £ E e s bbbt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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Annual Statement for the year 2017 of the HARLEYSV'LLE |NSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prior year.

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i, 0

6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 21,802,915
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 8,996,987
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 10,234
4. Unrealized valuation increase (decrease):
A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
44 Partd, COIUMN Tttt 0
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 4,273,902
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 151,644
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 0
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 26,384,590
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 26,384,590
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Annual Statement for the year 2017 of the HARLEYSV' L LE | N S U RAN C E CO M PANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........covvevverrnens | correvevcrineriinens 6,481,498 | ..ovvvvvrrnnd 6,475,194 | oo 8,476,161 | covvovvecrrrcrennne 6,525,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | e 6,481,498 | ..o 6,475,194 | oo 6,476,161 | oo 6,525,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ocieeeceiiieseiieies | e 1,510,595 | oo 1,546,110 | oo 1,629,319 | oo 1,500,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 3,829,731 | oo 4,011,135 | oo 3,952,232 | oo 3,775,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... 6,196,828 .6,371,606 787,467
Industrial and Miscellaneous, SVO Identified 8. United States 8,365,938 .8,401,359 202,064
Funds and Hybrid Securities (Unaffiliated) 9. Canada
10, Other COUMMIES......uourerurrerine [ cereenrsnrnesssisesssssssesssnesnees | ossesssssssssssssssssssssssssssssnsssns | soesssssessssssssssssssssssnesssnssnens | eesstsssessssnssssssssssssssssssnnees
11. Totals......ccco.....
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total Bonds........coovvrevvenenes | covvvviereieiinnnne. 26,384,590 | .....................26,539,901 | .....c.c....0.......26,830,677 | .coocovrvrrrernnnns
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....cccccouvvennen. 26,384,590 | ..o 26,539,901 | ..ovvvverrirrienne 26,830,677
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Annual Statement for the year 2017 of the HARLEYSVI LLE I N S U RAN C E CO M PANY

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 10.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

4.7

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

Totals

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed




Annual Statement for the year 2017 of the HARLEYSVI LLE I N S U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
....32,634 1,385,231 4,069,345 750,237 | oo 1,111,523 7,348,970 . 4,040,584 ... 15. 3,319,050
496,425 | .. R ..1,016,967 |... . .1,021,705 |...

90IS
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Annual Statement for the year 2017 of the HARLEYSV"—LE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Total Bonds Current Year

Line 10.7asa % of Col. 7.........

Total Bonds Prior Year

............... 6,902,660
.525,7119

............... 8,772,712

495,986 |..

............. 25,031,155
1,021,705

............. 23,994,666

.1,021,705 |..

Line 11.7 as a % of Col. 9.

..9,268,698
...35.6

..175,258
....... 0.7

Total Publicly Traded Bonds

............... 7,684,840
520,542

............. 11,611,379
................. 496,425

12,7 TOIS. .ot sreees | sereseesseeens 2,258,352 |....corennee. 8,205,382 |.....cocou... 12,107,804 | .ovovvvrne 386,612
12.8 Line 12.7 as a % of Col. 7..... 9. ....35.6 525 |. LT
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cocoevvvvvees | covrereeereeerenee. 86 | oo 31 | e 459 | e 1.5
13. Total Privately Placed Bonds
........................................................................................................................................................... 750,237 | .o

............................ 150,641 |..... .1,274,015
13.8 Line 13.7 as a % of Col. 7..... A5 .. ..38.4
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10..........cccccerevees | covvrvrvevviriniennnn 01 | ol 0.6 | oo 4.8
(@) Includes $.....3,319,050 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......

..0;

NAIC 2§.........

0; NAIC3S§........

0; NAIC4S...... .0;

NAIC5 $

NAICES......... 0.



Annual Statement for the year 2017 of the HARLEYSV"—LE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 Issuer Obligations
1.2 Residential Mortgage-Backed Securities...
1.3 Commercial Mortgage-Backed Securities.....
1.4 Other Loan-Backed and Structured Securities..

6,481,498 |.

.1,822,155 |... 4,659,343 |.

5,569,829

.............. 5,569,829

.............. 6,481,498

.............. 1,822,155 |..............4,659,343

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities
3.5 Totals

........................... 0 [ XXX e 1,610,595

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities

.......... XXX v [ e 3,829,732

4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities.. . 0. 0 .. . ..
4.5 Totals ...1,100,523 .1,600,185 |.............. 1,129,024 | o0 0 | b XX e | 3,829,732 | oo, 145 [, 4424710 | oo 17.0 [ 3,829,732 | oo 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBlGALIONS. ........ocvvrecvrcviiecieie ettt ssssees | eeveiesssesiees 500,000 |....cceneee 1,522,644 |.............. 2,626,002 | ..ooovvveerereieniieiiens | erreeiierenenseiesisnens | eeeeeene XK | e 4,648,646 | ......cceoerrerenn. 176 | 4,711,580 | oo, 18.1 [, 4,648,646 |....coocoverierriiinn
156,520

495,979 | . 401,680 000:386,612 | 107,392 | o XXX [ 1,548,183 9 [ 1,740,677 T 1,548,182

.............. 6,196,829

. Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations

.......... XXX [ eevvinnnn4,019,953
..................................... 2,288,145

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals




Annual Statement for the year 2017 of the HARLEYSVI LLE I N S U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed

. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO

Total Bonds Current Year

60IS

10.1 IsSUEr OblIgations..........cvvvvrireenriniersseeseinssnesessssneesssssenssnnssenns | eennernennen2y 101,831 [ i 7,485,490 | ............ 10,903,103 | .ovovvvvivivieeeennnd | e 0 e XXX 000000 20,490,424 | e b TTT et XXX | e e XXX | 000000000 20,490,426 | oo 0
10.2 Residential Mortgage-Backed SeCURties..........c.ccovvvevrenivreniniinrenies | crereinnenn. 189,154 | i.......646,620 | ................644,790 |............. 1,136,849 | ... 1,218,915 | ... XXX 00000 3,836,328 | oo 145 | b XXX | e XX e 1,548,182 | 2,288,145
10.3 Commercial Mortgage-Backed SECUMtIES.........co.cvvevrevrerrnieirerinne | cevervirensinninneineen0 e, 223913 | .o 1,833,926 | .ooovoveveeeeeeeen0 | 0 | b XXX [0 2,057,839 [ e 1.8 [tk XXX e e XK e 1,026,934 | .............. 1,030,905
10.4 Other Loan-Backed and Structured Securities.............ccoevvevreveviveveenes | ceveviveeiicieinieeend0 [ o (0 0 [ e |0 | e b XXX | e 0 | 000 | XXX e e XX | e (01 0
10.5 SVO Identified FUNGS..........coeviveieiereeiecseeeseeseseeeeeseeessenes | eeereeeen XK | i .0 S P XXX oo | e XRX e [ e e KK | v i 0.0 |t XX [ e XX [ v (L I 0
10.6 TOAIS.......cvieieeceecectee et | eveeienaenee 2,290,985 |.............. 8,356,023 |............ 13,381,819 |........... 1,136,849 | ... 1,218,915 | ..o [ 10026,384,591 | 1000 | e XXX e XX [ 23,065,542 |.............. 3,319,050
10.7 Ling 10.6 858 % Of COL 7....ovveiiireieicieisis ettt nensniens | everessssisseesssssneas 8.7 | o 3T | i 50.7 | o3 | b8 | 0.0 | 10000 [ XK i [ b XXX e e b XXX | i 874 | e, 12.6
Total Bonds Prior Year
11,1 1SSUET OblIgatioNS.......cc.evvivireieiiirieiese e | evseenniennes 8,551,482 |...cocovuunn 6,928,624 |.............. 7,795,586 | .vvoveveieiveeieiieinnns | vrenenesnensensennenns | eneeen s XX v e XXX [ XX | e000000000.23,275,692 | o893 [ 23,275,692
11.2 Residential Mortgage-Backed SECUMIES. ..........covviveieriinrniernenieiens [ cvrreireinninnns 151,567 |..ovoverernnn 499,754 |....ccoouenn 436,622 |....coovereen ATTAT6 | o 175,258 | e e XXX e | et h XXX [ veeieeee XXX [ e b LTA0677 | e B.7 | 1,740,677
11.3 Commercial Mortgage-Backed SECUMIES...........ccvevrirrererininiinerninns e [ e | veverinenens 1,036,489 | ..o v | v XK | e XX e e e XK s e 1,036,489 | b0 |

11.4 Other Loan-Backed and Structured Securities

11.5 SVO Identified Funds
116 TOMAIS. ...
11.7 Line 116858 % Of COL 9...oovveivieeice e | cvevierisienienesiaes 334 | i 285 | e, 35.6

Total Publicly Traded Bonds
12.1 1SSUET OblIgatioNS........c..cvucveieiecicisiieicsiie ettt | eveeisnienees 2,101,831 |............. 7485491 |........... 10,903,103 | oo e | v XXX oo | e 20,490,425 | ...oovvevere. 17 | 23,275,692 | ..o 89.3 | .o 20,490,425
12.2 Residential Mortgage-Backed Securities... ..156,520 495,979 |... 401,680 |. .107,392 1,548,183 1,740,677 1,548,183 |.
12.3 Commercial Mortgage-Backed Securities ...223,913 803,021 | .vvrrieeeereeeeeeees [

12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds XXX. XXX XXX. .. XXX.
12,68 TOAIS......ocveceiceceececteee ettt | everienaenes 2,258,351 |....ccoc.... 8,205,383 |............ 12,107,804 |......ccc........386,612 | .ovoeeeee 107,392

12.7 Line 12.6 @S @ % O COL. 7....voveveeeeeeee e seinins | everisisssseesnssnaas 9.8 | o 35.6 D525 | e 1T | e 0.5
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10............c.cocooveveveverereres | coveieiecccinn 86 | oo 311
Total Privately Placed Bonds

13,1 ISSUET ODBlIGAtIONS........cvviicieieiiieie e ssseisnes | cereesesssesssssesessssesnns | cresessssssessssssssssesesens | cnsesssesssnssesessssessnnns | esssssesessssesessnsesessnses | senseessssssesenseesessnnns | seresens XKurernnneenes | wvererennenssnnnnerernnnns0 | vvveieisnrersinnenend0000 | e [0 0.0 [ 9,90, COT IR 0
13.2 Residential Mortgage-Backed Securities . . eel50,237 | b 111,523 | XXX e | 0000 2,288,145 | BT | [0 0.0 [ D,9.9. G IR 2,288,145
13.3 Commercial Mortgage-Backed SeCUrities..........oovrerreeinrereiiennnns 9 1,036,489 | .oovoviiieeii 4.0 [ D,9.9. G NS, 1,030,905
13.4 Other Loan-Backed and Structured SECUMHES............crurrreiiirieieiienis [ rrrireieinsissieeinseis [ ernneeeinsnseesssnsenens | eveensesensssnsensessnnns | seiessesssssssessesssnsenses | sersessesssensessnsseseens | soenreens XX Kunrrerrernnns | ervesnsnsensnnienneens [ o000 | v (0 0.0 { e ) 0,0 GO IO 0
13.5 SVO Identified FUNAS........cccoverrieieierrniernesienenneenesnsnensnnns | eeerneens XK eerrernerenn | ervnnnee XK esverisnene | eererneee XK | ereeeee XK s [vrnne e XK e [ervsisninsssnisnssnins | eneinsisnisnsinnieeened | ioivininninninnnnn0.0 | i, (O 0.0 [civnns D S [P 0
13,8 TOAIS......ocvceececeece ettt snanes | everienees s 32,634 | .o 150,641 |.....co.c..... 1,274,015 | ..coocvnee. 750,237 | .covverea 1,111,523 | oo (] I 3,319,050 | .oveverrirrine. 126 |, 1,036,489 | ...ovoveevrirnnn 40 | D0, 9, ST DU 3,319,050
13.7 Line 13.6 @58 % O COL. 7....vvvevceeeeeeee e sesnins | evesnisseseesnssnaes L 45 384 | 228 | oo 335 | e, 0.0 | oo 100.0 ..o D00 S P ) 0.0 I U D00 S PO XXX ovvvveies | e, 100.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10..........cccecrureverveieenes | coverrriieeiiieanan (O I P 0.6 | oo R VX L 0.0 | oo 12.6 | .0, S P ). 0 S R .0, S P 0.0 S 12.6
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Annual Statement for the year 2017 of the HARLEYSV"—LE INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year. 4,249,939
2. Cost of short-term inVEStMENS ACGUIFET. .........c.oviveiriiieieiiee ettt sesseses | sresesssessssssssesssesessssstesessnsesnnaes 13,809,898 | ..ottt etetes | eeteset s st ettt s s s s e s s s s s nsnnnnnsnsnsnanans | steresetesetesetetetetetetetetetetetetetetenas 13,809,898 | ....eeieieiececececctccce e
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived ON dISPOSAIS...........c.vurvriiurueiiieieisieisisieieisse st ssse s sssesssns | stesesssssssssnsesessnsssessssssesessssesesans 18,059,837 | ..ottt ettt ettt eaeaeaeaes | eeeeeseseses et es st es s s s s s s s nnsnnnnnnnsnsnnans | steseteseseteseteteteteteteteteteteretetetenas 18,059,837 | oot
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cceriuriiriiineniiiririinins | et 0 | e 0 | o 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iiieiiriiiiiieisisssesissiesssesssesesssssssessenss | erssssssessssssesssssssessessessssassessssassessesassessesas 0 [ oot e 0 [ o 0 | o 0 [ e 0
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10.

1.

3.1

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year)

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12..........c.ccccevevveeieieriesieerienens
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........ccccocvevrnrrrrsrnrrrrnienns

Unrealized valuation increase/(decrease):
3.1 SECHON 1, COMUMN 17 ..ottt ettt bttt b s sttt se s s st st n e
3.2 SECHON 2, COIUMN 9.ttt bbbt

Total gain (loss) on termination recognized, Section 2, Column 22

Considerations received/(paid) on terminations, Section 2, Column 15.......... NNE ................................................................................
Amortization:

8.1 SECHON 1, COMUMN 19....iiiiiieieicitise ettt s bbb R sttt
8.2 SECHON 2, COIUMN 27ttt ettt a et s s et et ae b s st e et sea et e s se e et esssaeese e e et s estesansne et sesetas st etesnsnsnnansatans

Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 Section 1, Column 20
7.2 Section 2, Column 23

Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 SECHON 1, COIUMN 8. bbbt
8.2 SECHON 2, COIUMN 20.......eeeeeeeeeeeeeeee ettt ettt ettt s st s s e e e et et et et st et et et se st s e s esesese st st st st et st et enenen s s s s eneneseneneneseseeeetetesatesaeaeans

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 -5+ B+ 7 4 8)....ciieieieiieieeeceeses ettt st ss st been
DEAUCE NONAAMIIEEA @SSELS..........cvivieiisiiiteiieie ettt bbbttt bbb a8t 4 bbb A s st 4 B8 b s bbb et b bbb n bbbt n b aes

Statement value at end of current period (LiNg 9 MINUS LINE 10).......c.cveuiirirereierieeesieiietes et sasss s st s s bbb a st st s e bbb sa st es s bbb es s sansanens

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts
Book/Adjusted Carrying Value, December 31, Prior YEar (LINE 6 PHOT YEAI).......c.euurururreueerereeseseseeesseesseeseesesssssssesessessss e ssesssessessesssssessessessssssessassnsssessssssssessasssnenns
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)..........cccocvicueiniceniieeieeeeeesee e

Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MiNUS............ccoeeveiverererenreisieieienas
3.12 Section 1, Column 15, PriOr YE&I.......c.ccouevivieereercreieeeieisee s 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year MinUS...........ccccvvvevevreerenereiseesseesenns
3.14 Section 1, Column 18, PriOr YEAI..........ccevevereieesieieiseveiieie e es 0 0

Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........cccceveevevrresreriernnnns

3.22 Section 1, Column 17, PrOr YEAI........c.ccurvrirereieieiesisie e . 0
Change in amount recognized: N_O—N_E
3.23 Section 1, Column 19, current year to date minus

3.24 Section 1, Column 19, PriOr YEAI........vvvererrrrrerrernressesssessssesessesssssessessenes 0 0

SUDLOLAI (LINE 3.1 MINUS LINE 3.2).....oucviieieiiciiie ettt bttt s bbb s 8484428 E s b s s bR bbb bbbt ns

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15)........ccccccovvurrenne

Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)..........
4.22  Amount recognized (Section 2, Column 16).........cccccoveererrerrerisrieeessiennenne 0

SUDEOLAL (LINE 4.1 MINUS LINE 4.2)......ovuiereeriiiiire et eseess sttt ss st s8££ 8 88582 E 8828 E et

Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for terMINAHONS IN PHOK YEAT.........c.eiururerreerieeereereeeseeeeeseeseeseesse s et et ess s st s s see e e b sE e s e bbb s st st enens
5.2 Total gain (loss) adjusted into the hedged item(s) for termMINGLIONS IN PrIOF YEAM........c.vueviiiiriieieieiee et es

Book/Adjusted Carrying Value at end of current period (Lines 1+2+3.3-4.3-5.1-5.2)..cc.ccccccevvervrrrennes
DEAUCE NONAAMIIEEA @SSEES......vurvuirrrririireieiseisiesieie et s et b e ss s £ e s8R e R8s s8R s bbb res

Statement value at end of current period (LiNE 6 MINUS LINE 7)........cuiiiuiiriieieiitesieie ettt ettt bbbttt bbbt e ans

Si11




Annual Statement for the year 2017 of the HARLEYSV"—LE INSU RANCE COMPANY
SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replication (Synthetic) Asset Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 9 10 1 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value

cLIs

NONE
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Annual Statement for the year 2017 of the HARLEYSVI LLE I N S U RAN C E CO M PANY

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENTOTY........c.cceuiiirieireineescseeseeseinieeens | rnsenseenesesseesetsssessessssnssennes | seeenessnseesensesessensesssenseeness | seensennesnssessennssnssensennenens0. | conneneeemneneressenenennnennel | vecveerneecnsinsnnenenneenn 0 | e 0 |0 | 0 [ (0
Add: Opened or AcqQUired TranNSACHONS.........c.erererrinrrnrerrernes | cvrereesnesnssssessessssnsnssssssnsns | cvnsesssnsssssessssssnssnsssssesssnss | ssnssenssessnssessnnssnssessesesseess |- I NI I e [ e ssssnssees | srsssessessnsssssssnssssssssessens | sessssssssssssssnssessssssnssessnssans | sssessssssnsssssossassnssessansanes [0 R
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value...........ccooveuvevieieniniinnns | coveneinenns XXX oeteirriereinns | eerereinssnensesenssseennns | cnsnienens XXX eevreieirrienien | vereerenenseessssesssesees | eoeeseenssenns XXX vivirereinsiens | vereeereinsisnssssssenenssnens | covnennseenns XXX oeivvrarneireinns | rerveresesennsssesssesssnsens | coneennennens XXX ooviviriinrieinen | e
Less: Closed or DispoSed Of TrANSACHONS...........c.cviveieiieieiies | covereiseieseissiesesissessesesies | cresisssssesisssssesssssssessssssnss | esssssessssssesisssssessssssssssasses | sssessessssessesssssssesssssssasssssnss | siessssessesssssssessesssssssessssssses | sesessesssssssessesssssssesssssssesess | sesssssssessesssssssessesssssssessnsss | sesessessessssesssssesssssssessessnsens | evsesissessessesssssssssesssessns 0 [ ot
Less: Positions Disposed of for

Failing EffECtVENESS CHEEMIA. .....vveverereerririieirieiieeineies | cesirseseesssssssssessssesssssssssness | sessessssessssssssessssssssssssessesss | seseesassssssessessessssssssessasssnss | ssseesssssessessssssessessassnsnssess | nessessessassssssessessanssnssessassans | sessessssssssessesssssessessassassnns | sesssssessassessssssessassassnssessns | oessessesssssessessassnsnsssessensns | sessessssssssessossnssessnssnsns 0 [ o
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value...........c.ccocevvieeeriiisiinens | oveeriennnas XXX oetieirieeienes [ | ersnissesines XXX ririeieririeies [ ereiisieessiseesisessesieeninns | oeerenissenas XXX ooiereririens [ eeiiiesiisseseseesssssseenens | oerersnseeenas XXX otierivirsenes [ erisieesisieesssessssesssesiens | erssissesenes XXX teeiieeienes | e
ENAING INVENIOTY. ....cuviciiisieicissieicissi et ssssnsenens | snsessessssessesssssssessassnssssans {0 {0 [0 I [0 PN [0 PN [0 PR [0 PR [0 R {0
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10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

[ NS T=Tox 1o T TR O] V73T T OO

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance............cccccovvivieeneiniesseeie s

TOAl (LINE 1 PIUS LINE 2)...vuereeieeerrireieseeee s essesseesessssaseesesse st ees e sse s s s s e85 2848828428288 21824 s RS £k s bbb

Part D, SECHON 1, COIUMN 5.ttt s8Rttt s

Part D, SECHON 1, COIUMN B.......covvereceicecteecteees ettt ettt e et ss et e st s s et st n s s e et se st st st e e et s s st et sesetesent et s nantssaesatanensees

Total (Line 3 MINUS LINE 4 MINUS LINE 5)......ueiiuiieieieiiiisieieississ ettt sttt s8££t s8R E bbbttt

Fair Value Check
Part A, Section 1, ColUMN 16.........coeeinieieerieeeseee s NN ... I .........................................

Part B, SECHON 1, COUMN 13......oeriicieieieteeeee ettt ettt et e e ettt ae bt e et st b st es s st s ae b st ea et st st et s s aes

TOLAl (LINE 7 PIUS LINE 8).....vvvieiviiecteietete ettt s b bbb bbb 4 b4 bR b s st 4 st ae Rt s s b bR b bR s s bbb A bbb bbb bR b s s et b st n b n s as

Part D, SECHON 1, COIUMN 8........oveeeceieeete ettt a et se bt a et e et et n st esse st et st et e s s s e e et snae b sen s et s e aetsnastetaneneees

Part D, SECHON 1, COIUMN ...ttt en

Total (Line 9 minus Line 10 minus Line 11)

Potential Exposure Check

Part A, SECHON 1, COIUMN 27......uviieieicii ettt bbb bbbt bbb s st s bbb bbb st

[ Tl = TR T=Tox (1o T TR O] V74T OO

Part D, SECHON 1, COIUMN 1.ttt bbbt bbb bbbt en

Total (LN 13 PIUS LINE 14 MINUS LINE 15)......cuuiieiieieeieiiesissiseiiesisssseisesssssse e sssss s sssss e ss st sttt s8££ st en

Si14
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Annual Statement for the year 2017 of the HARLEYSVI LLE I N S U RAN C E CO M PANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, DECembEr 31 Of PHIOF YEAI..........ururiererereieeereireieeseissiseess st ens s

2. Cost of cash equivalents acquired

3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration rECEIVEA ON QISPOSAIS............rurruierereireireeireiseeseessstsseessesss et sseess et ss et ess st s st s st s s sessessans | sesseesessessaebseeses s st s e s s s b ee b et s s s st st st e i 0 OO OO OO OO DUUE OO U OSSOSO
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceveiirrireieiiiiieieieisseeeiseiesiesiens | sevresssiesis et sse e 1,887,836 | .ot 0 | oot 1,687,836 | ..o 0

11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e

12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiieiiieiiiiieiisicetssstetes st ssseetesssssessssssessssssessssssens | sssesessssessssssesessssssessssssesessssesassssesessnsens 1,687,836 | oo 0 | oo 1,887,836 | oo 0
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Annual Statement for the year 2017 of the HARLEYSV"—LE INSU RANCE COMPANY
SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B/A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V on Encumbrances Incurred

103

NONE
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Annual Statement for the year 2017 of the HARLEYSVI LLE I N S U RAN C E CO M PANY

SCHEDULE A - PART 2

Description of Property

Location

Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

2

City

3

State

Date
Acquired

Name of Vendor

Actual Cost at
Time of Acquisition

Amount of
Encumbrances

Book/Adjusted Carrying
Value Less Encumbrances

Additional Investment Made
After Acquisition

NONE




Annual Statement for the year 2017 of the HARLEYSVI LLE I N S U RAN C E CO M PANY

SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on "Sales under Contract"
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's Less Amounts | Exchange Gain| Realized Gain |  Total Gain Interest Repairs and
Disposal and Changes in | Encumbrances Year's Impairment Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred

€03

NONE
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Annual Statement for the year 2017 of the HARLEYSVI LLE I N S U RAN C E CO M PANY

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation

General Interrogatory:
1. Mortgages in good standing $ 0 unpaid taxes $ 0 interest due and unpaid.
2. Restructured mortgages $ 0 unpaid taxes §.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes $ 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.

NONE
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Annual Statement for the year 2017 of the HARLEYSVI LLE I N S U RAN C E CO M PANY

SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Loan Number

Location

4

City

3

State

Loan Type

5

Date Acquired

6

Rate of Interest

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

NONE
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Annual Statement for the year 2017 of the HARLEYSVI LLE I N S U RAN C E CO M PANY

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

Loan Number

Location
2 3
City State

Loan
Type

Date
Acquired

Disposal
Date

7

Book
Value/Recorded
Investment
Excluding Accrued
Interest Prior Year

Change in Book Value/Recorded Investment

Unrealized Valuation
Increase (Decrease)

Current Year's
(Amortization) /
Accretion

10

Current Year's
Other-Than-
Temporary
Impairment
Recognized

11

Capitalized Deferred

Interest and Other

12

Total Change in
Book Value
(8+9-10+11)

Total Foreign
Exchange Change in
Book Value

14

Book
Value/Recorded
Investment
Excluding Accrued
Interest on Disposal

Consideration

Foreign Exchange
Gain (Loss) on
Disposal

Realized Gain (Loss)
on Disposal

Total Gain (Loss) on
Disposal

NONE




Annual Statement for the year 2017 of the HARLEYSV"—LE INSU RANCE COMPANY
SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign

NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage

Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership

NONE

03
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Annual Statement for the year 2017 of the HARLEYSVI LLE I N S U RAN C E CO M PANY

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

SCHEDULE BA - PART 2

1 2 Location 5 6 7 8 9 10 11
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership

NONE
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Annual Statement for the year 2017 of the HARLEYSVI LLE I N S U RAN C E CO M PANY

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

CUSIP Identification

Name or Description

Location
3 4
City State

Showing Other Long-Term Invested
5 6 7

Name of Purchaser or Nature
of Disposal

Date
Originally
Acquired

Disposal
Date

8

Book/Adjusted
Carrying Value
Less

Encumbrances,

Prior Year

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10

1

Current Year's | Current Year's
(Depreciation) | Other-Than-

or

Temporary

(Amortization) |  Impairment
| Accretion | Recognized

12

Capitalized
Deferred
Interest and
Other

13

Total Change in
BJ/ACV.
(9+10-11+12)

14

Total Foreign
Exchange
Change in
BJ/A.CV

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange Gain
(Loss) on
Disposal

Realized Gain
(Loss) on
Disposal

Total Gain
(Loss) on
Disposal

20

Investment
Income

NONE
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Annual Statement for the year 2017 of the HARLEYSVI LLE I N S U RAN C E CO M PANY

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
742651 DJ 8 |Private Export Funding Corp Nt ..496,595 |...107.659 | .................538,297 | ....... 500,000 498,689 298 | o | e | e 4.300 |...... 4.373 | JD....... 11/17/2009. | 12/15/2021.
912828 2J 8 |U S Treasury Nt . ..999,886 |.....98.930 | ................989,297 | covoiiennee 1,000,000 999,904 18 | e [ e [ e 1.500 |...... 1.504 |UJ....... 08/07/2017. | 07/15/2020.
912828  3F 5 [U S Treasury Nb....ooooooeernenrniennneiernsennisesnsssenssssesessssssessssssssssnness | 9D | oo | voververins [evvrrnnene ] | e 745,579 |.....98.590 | ..o 739,424 | e 750,000 745,616 37 2.250 |...... 2.317 |MN...... 11/28/2017. | 11/15/2027.
912828  3J 7 |USTIASUNY Nb....ooeoveeiivirciceesse st ssssssnsns | seeens ..1,977,586 |.....98.688 | ..............1,973,750 | ..... .2,000,000 | .ooorveneee 1,977,735 149 | i [ [ 2125 |...... 2.300 |MN...... 12/13/2017. | 11/30/2024.
912828 P79 |U S Treasury Nt. . 498,166 ....500,000 498,597 259 [ i [ e [ 1.500 |...... 1.557 |FA...... 05/04/2016. | 02/28/2023.
912828 W4 8 |U S Treasury Nb.......ccocverrerineeirineinerienenceenissesenssssensensssssssessesssnenenes | S0t | oo | ovrvvenne | vevrenens T | e 447,998 |....99.012 | ................445553 | ... 450,000 448,207 209 | oo | e | e 2125 |...... 2.194 |FA...... 03/27/2017. | 02/29/2024.
912828 WN 6 |U S Treasury Nt. ..322,183 ....325,000 323,562 402 [ oo [ e [ e 2.000 |...... 2.135 |MN...... 06/25/2014. | 05/31/2021.
912828 X7 0 |U S Treasury Nt. ..988,168 .1,000,000 989,187 1,019 | L | v 2.000 |...... 2.184 |AO...... 3425 | .. 05/10/2017. | 04/30/2024.
0199999. U.S. Government - Issuer OblIgationS..........uuuuuiesereusiessemsirisssisssrssessssens s 6,476,161 | XXX | . 8,475,196 | e 6,525,000 | ..ocovrnees 6,481,497 | .o 0 2,391 0 0 XXX XXX XXX | s 23,605 | ......cc.. 50,281 XXX XXX
0599999. Total - U.S. GOVEINMENL.........cooiiiiiiciisiicii s 6,476,161 | XXX | ....6475196 | ..o 6,525,000 | ............. 6,481,497 | .o 0 2,391 0 0 XXX XXX XXX | s 23,605 | ... 50,281 XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
373384 JQ 0 | Georgia St GO Ser B. 2| 1FE 527,095 |...103.523 | ..cccoovvrernnns 517,615 | oo 500,000 503,288 (3,151 [ oo | e | e 5.000 |...... 4.321 | e | 12,500 | .oovvenee 25,000 |02/05/2009. | 01/01/2026.
70914P LW 0 |Pennsylvania St GO First Ser A..........ccccouvivmivnriverneninrinnsenninesnennsnesnsenns | 900 [ | vveviiivens [ e 1FE| oo 577,515 |...100.408 | .................502,040 | ....... 500,000 501,308 | ..ovvvirerirerierins | e (10,589) [ .ovvvvrerrererins [ v [ e 5.000 |...... 2.830 |FA...... 01/27/2010. | 02/15/2018.
882722 W4 9 | Texas St GO Wir Finl Assistance-D Preref..........couneunrenerneeinerneeinesiseesins [ woveees 2| 1 115,436 |...105.291 | .ooovereeerrn 115,820 | i 110,000 111,320 (790) | cevevmereernerrens [ erreerremiseeserienns [ e 5.000 |...... 4.209 |FA....... rerenenD,500 | 03/31/2012. | 08/01/2024.
882722 X7 1 |Texas St GO Wir Finl Assistance-D Unref.........c.ccccviiiniiiniiniiiiciisiisnicsiins SD.. 2| 1FE 409,273 |...105.291 | ...............410,635 | ....... 390,000 394,679 (2,800) | oo [ [ 5.000 |...... 4.209 |FA...| coern8,125 | s 19,500 | 03/31/2012. | 08/01/2024.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............c.ccoenieneens 1,629,319 XXX 1,500,000 (17,330) 0 0 XXX XXX XXX .75,000 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed)............ouevrvrirunrerrnsesrisiseieississiereissesneas 1,629,319 XXX 1,500,000 (17,330) 0 0 XXX XXX XXX .75,000 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
052396 RT 7 |Austin TX GO Pub Ppty Fin Contractual.............ccoeeuevverniiernnriemineiseneneninns | veveene | oo | evverenine | e 1FE| oo 766,654 |...100.275 | .........c...... 701,925 | oo 700,000 700,000 (5,531) [ cooveererrrrerrerins | vevrveeneriseninenns | cveees 5.000 |...... 3.780 |MS...... .35,000 | 04/23/2008. | 09/01/2018.
165573  H5 8 | Chester Cnty PA GO Preref...........cccovviveiiniiivcriniiniinicnsicciens SD.. 2| 1 221,440 |..105.082 | ................231,180 | ....... 220,000 220,813 (A97) [ v e [ s 5.000 |...... 4748 | JJ....... .11,000 | 09/15/2016. | 07/15/2027.
165573  H8 2 | Chester Cnty PA GO Preref.... SD.. 2| 1 258,691 |...105.082 | .................267,959 | ....... 255,000 257,069 (1,271) [ oo | e | s 5.000 09/15/2016. | 07/15/2029.
165573  J4 9 | Chester Cnty PA GO Unref. 2| 1FE 55,360 |...105.160 55,203 (124) ......5.000 09/15/2016. | 07/15/2027.
165573  J7 2 | Chester Cnty PA GO Unref. 2| 1FE 65,941 |...105.145 65,527 (324) | covevererinens [ [ 5.000 09/15/2016. | 07/15/2029.
220147 T3 6 | Corpus Christi TX ISD GO Ind Sch Dist Sc 2| 1FE 498,880 |...105.337 499,373 (S1C ST USRI DO 5.000 01/27/2009. | 08/15/2025.
303820 2W 3 |Fairfax Cnty VA GO Ref Pub Imp ..1,010,800 |...103.094 ..1,001,572 (1,209) .....4.000 01/14/2009. | 04/01/2023.
643272  8R 1 |New Castle Cnty DE GO Ser A, . 407,524 |...101.911 400,523 (938) | evevverrrireriens [ e [ e 5.000 01/06/2009. | 07/15/2027.
681712 PQ 2 | Omaha NE GO Ref Omaha Conv Ctr AreNa........c.oveeuiiesiensrserississsissssisssieens SD.. [ [ [l TFE | i 666,942 |...123.900 629,651 (4,987) 5.250 04/23/2009. | 04/01/2026.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations 3,952,232 XXX 4,011,135 | . 3,775,000 .(14,815) 0 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions. 3,952,232 XXX 4,011,135 | ... .3,775,000 | . (14,815) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
052476  TL 2 | Austin TX Wir & Wastewtr Rev WHr & SWI ..o | s 2| ... 1FE 249,688 |...105.998 | .................264,995 | ....... 250,000 249,822 | ..o | e 18 | s [ [ 5.000 |...... 5.010 |MN...... 01/09/2009. | 11/15/2026.
190828 WF 6 | Cobb Cnty GA Wir & SWr REV IMPL........oveiiiiircieieieceeei e | even 2| 1FE 541,740 |..104.910 | ................524,550 | ...ccocccvnnne 500,000 507,420 ) [ e | e [ 5.000 |...... 3.971 | J....... 07/29/2009. | 07/01/2026.
246428 XX 9 |Delaware St Trans Auth Rev Sys Rev Sr Se.. 2| 1FE 562,885 |...105.031 | .................525,155 | ....... 500,000 511,090 ) [ e | e | 5.000 |...... 3470 |W....... 09/22/2009. | 07/01/2026.
403760 GY 1 |Gwinnett Cnty GA WIr & SWrREV SEr A. ..o | eeenns 2| 1FE 522,250 |...103.501 | ..cccvieeernn517,505 | oo 500,000 504,133 V[ e | e [ e 4.000 |...... 3.459 |FA....... 10/08/2009. | 08/01/2023.
59447T MG 5 |Michigan St Fin Auth ReV REV BUS........c.vvvriiireieineieiiisisneessiessssssines | covenes 2| 1FE 2,423,040 |...116.057 | .............2,321,140 | ....ccc....co. 2,000,000 2,376,181 ) [ e | e [ 5.000 |...... 2.611 |MN...... 09/14/2016. | 11/15/2031.
60636U  BY 4 |Missouri St Env Impt Engy Rev Unref St R.......cocvvinininnsnnnsninnissssnsssnnens | e [ [eonsnnnnns | oovees TFE| oo 523,245 |..100.291 | .................500,000 | ....... 500,000 | ... 500,000 )] N [TORORPRIR VN 5.000 |...... 2.669 |JJ....... 12/08/2015. | 01/01/2018.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 4,822,848 XXX . . 4,250,000 | ............. 4,648,646 | ... 0 ) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3138YK  HF 3 IFNMA POOIHAYSB29. ..o s | ....... | | ........... 4| [ 1,548,758 |...100.148 ..1,639,744 1,537,467 ...1,5648,182 (LK) [T TR PR 3.000 |...... 2.883 |MON... 3,844 05/22/2015. | 06/25/2045.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities . 1,548,758 XXX ..1,539,744 1,637,467 | .. 1,548,182 | 0 (173) 0 0 XXX XXX XXX 3,844 XXX XXX
3199999. Total - U.S. Special Revenue & Special AssesSment OblIGatioNS. ... ... v ssssnsenes 6,371,606 XXX s 6,193,089 | ..o 5,787,467 | oot 6,196,828 | ..o 0 s (63,107) 0 0 XXX XXX XXX | s 64,052 | ... 253,624 XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
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Annual Statement for the year 2017 of the HARLEYSVI LLE I N S U RAN C E CO M PANY

SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
124857 AP 8 | CBS COP S NE...oouiieiiicciccisceeeccessissseiseseisessissnessssssssssssensinnnenes. | eeenns | oo | eevennenns | e FE | i 495,165 |...100.370 | ..cccoovvernees 501,850 | ..ovvverrenenne 500,000 496,425 439 | s [ e [ 3.500 |...... 3.616 [JJ...... 01/07/2015. | 01/15/2025.
69362B  AY 8 |PSEG POWer LLC SrNL.......coociiciccsccscccesesessnssnssnnnes | ceneees .535,445 |...104.288 521,441 | ... 500,000 520,542 (BATT) | oo e | e 4150 |...... 2970 [MS..... 01/12/2015. | 09/15/2021.
907818 DN 5 | Union Pacific COMP S NE...........riiiiiiirciiiciieeeeseeseseeseeeseieseiseseienees | s . ..998,220 {...100.391 | ......cc....c. 1,003,911 | oo 1,000,000 998,680 229 [ e | e [ e 2.750 |...... 2.777 |AO...... 01/21/2016. | 04/15/2023.
91159H  HN 3 [US Bancorp St MT Ni......ocvuviunriininiiiereinsinninsisenesessssessisssnessenenenss. | seviees | oo [eovsneenne | e TFE | i 992,680 |..... 94.152 | covvrerins 941,523 | oo 1,000,000 993,629 B61 [ .o [ e [ e 2.375 |...... 2.458 | JJ....... 07/19/2016. | 07/22/2026.
92826C  AC 6 [ ViSAINC ST NL...cooiveiieiecieeresesresscesssssssissssssssssssssssssssssssssssssssssnsssssses | evieens | [oovsnieenn] | oo TFE | i, 1,014,500 |...101.465 ..1,014,651 1,000,000 [RISESL:) ) IR [PTRRTORN e 2.800 |...... 2.569 |JD....... 01/19/2016. | 12/14/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer ODIGAtoNS. ... 4,036,010 XXX ..3,983,376 | ..... 4,000,000 | ...........4,019,953 | ..o (5,846) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
64829K BV 1 ‘ New Residential Mtg Ln Tr RMBS Ser 2017- | ....... | | ........... 4‘ ..... M| e 2,289,959 |...103.361 ..2,276,067 | ..... .2,202,064 (1,814) [ oo | e | s 4.000 |...... 3.697 | MON... 04/19/2017. | 03/25/2057.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 2,289,959 XXX .2,276,067 | ..... 2,202,064 | ... 2,288,145 | oo (1,814) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
36252H AE 1 | GS Mortgage Securities Trust CMBS Ser 20...... FSUROUPUPRONPUROOR IVPUOORN DU IROUPRORPOR 3 IO 1FM ..1,030,000 |...103.122 .1,031,215 1,000,000 (3,066) [ ...ovvevveiieiis | e | s 3467 |...... 3.003 |MON.. .26,003 | 03/07/2017. | 03/10/2050.
94988M  AA 8 | Wells Fargo Comm Mtg Tr CMBS Ser 2013-BT........cccocoouriinnniinsniivsnnisnniinnns | eovnnne | oo | conneeennh | oo 1FM ...1,045,391 |..102.372 | .... ..1,023,716 1,000,000 (5,584) | ..ovvvvrinniinins | e | e 3544 |...... 2.901 |MON... 04/30/2015. | 04/16/2035.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES. ..o v 2,075,391 XXX | e 2,054,931 | .............. 2,000,000 | .............2,057,839 | .....cccoeuvrn.... (8,650) 0 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ..o 8,401,360 XXX s 8,314,374 | ..o, 8,202,064 | .............8,365,937 | .o | i (16,310) 0 0 XXX XXX XXX XXX XXX
Totals
7799999. Total - Issuer Obligations............ccocwereriernrieeaneees 20,916,570 XXX [ 20,669,162 | ............ 20,050,000 | ........... 20,490,422 | .ooooovvviininennd0 [ (98,534) 0 0 XXX XXX XXX XXX XXX
7899999. Total - Residential Mortgage-Backed SECUFHIES..........couiriiiriiiriiississsicsniisnii 3,838,717 XXX 3,815,811 | ... .3,739,531 (1,987) 0 0 XXX XXX XXX XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMHES. ... | coisnniesaa 2,075,391 XXX | ... .2,054,931 | ... .2,000,000 . (8,650) 0 0 XXX XXX XXX XXX XXX
8399999,  Grand Total - BONGS...........ciiuuiiiiiiriiiciisis s | s 26,830,678 XXX | 26,539,904 | ........... 25,789,531 | .......... 26,384,588 | ....occoooviiennn0 | (109,171) 0 0 XXX XXX XXX XXX XXX




L3

Annual Statement for the year 2017 of the HARLEYSVI LLE I N S U RAN C E CO M PANY

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
Current Year's

F Rate per Unrealized Other-Than- Total Foreign

or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC

ei|  Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment BJ/AC.V. Change in Desig- Date

CUSIP Identification Description Code [gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B./A.C.V. nation | Acquired

NONE
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Annual Statement for the year 2017 of the HARLEYSVI LLE I N S U RAN C E CO M PANY

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's

F Rate per Other-Than- NAIC

or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market

ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB./A.C.V. (a) Acquired
9899999. Total CommON and Preferred SOCK. ..o eoereseeeniesseees 0 XXX (V) I ([ 0 0 0 0 (V) (U 0 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0

NONE
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Annual Statement for the year 2017 of the HARLEYSVI LLE I N S U RAN C E CO M PANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. it
912828  2J 8 |USTreasury Nt 1.500% 07/15/20.. 08/07/2017........ Barclays Capital INC..........cuuverereireireiiisieie e 999,886
912828  3F 5 |U S Treasury Nt 2.250% 11/15/27.. 11/28/2017.. HSBC Securities USA Inc. 745,579
912828  3J 7 |U S Treasury Nt 2.125% 11/30/24.. 12/13/2017........ Bank of America BISD Dealer... 1,977,586
912828 W4 8 |U S Treasury Nt 2.125% 02/29/24.. 03/27/2017........ Bank of America BISD Deale 447,998
912828 X7 0 |U S Treasury Nt 2.000% 04/30/24.. 05/10/2017.. Deutsche Bank Capital.. 988,168 ,000,000 598
0599999. Total - Bonds - U.S. Government............ 5,159,217 ...5,200,000 [ .ooivivereiiieee 4,592
Bonds - Industrial and Miscell
36252H  AE 1 | GS Mortgage Securities Trust CMBS Ser 20.........cc.cccooveviirinriiiniinns 03/07/2017........ Goldman Sachs & Company............cc.cccueerinrieniineienes 1,030,000 | ..o 1,000,000
64829K BV 1 | New Residential Mtg Ln Tr RMBS Ser 2017-........ccccovnninnn. 04/19/2017........ Bank of America BISD Dealer...........cccoccovnnenen. 2,289,959 | .o 2,202,064
3899999. Total - Bonds - Industrial and Miscellaneous.. 3,319,959 ...3,202,064
8399997. Total - BONS - Part 3. s 8,479,176 ...8,402,064
8399998. Total - Bonds = SUMMANY EM fTOM PAIt 5.ttt es e se et sesees e et ense | efeteeseeseeeEseseeaeeseseeEee 1o e eEoeEeEA e seEee8 421 e e e eeE e eAeE e s R eEE e e A E e A et et ee s ee et S17,811 | oo 497,936 | oo 1,328
8399999. Total - BONS.......ouoiiiiiiiiiiiniiiiisi s 8,996,987 | ..o 8,900,000
9999999. Total - Bonds, Preferred and Common Stocks 8,996,987 XXX
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Annual Statement for the year 2017 of the HARLEYSVI LLE I N S U RAN C E CO M PANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 5 6 7 8 10 Change in Book/Adjusted Carrying Value 17 20 21
1 12 13 14
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Foreign Stock Stated
i Prior Year Valuation Year's Temporary | Total Change Exchange Dividends | Contractual
g Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Gain (Loss) Received Maturity
CUSIP Identification Description n Name of Purchaser Shares of Stock | Consideration Par Value Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) on Disposal During Year Date
Bonds - U.S. States, Territories and Possessions
341150 XN 5 |Florida St GO Dept of Trans...........ccocoovumviiiniiinnne . .|Redemption  101.0000.........ccoovvrrimsun | 505,000 | ......... 500,000 | .........530,135 | coooccorm 501,957 3,043 | oo | eveeereenn505,000 | oo | e | eeeeneiieneeens0 | e 26,250 |07/01/2019.
341150 XP 0 |Florida St GO Dept of Trans. .|Redemption  101.0000.. 505,000 | ......... 500,000 | .........524,675 | cccoevvrrr. 501,611 3,389 | oo | eerreeeneen 505,000 | oo | eeevereeeeenies | eveverinniiennn0 | s 26,250 | 07/01/2020.
419791 ZY 7 |Hawaii St GO SerDJ 5.000% 04/01/20 100.0000......cvceevvecerrcsrmssienees | 720,000 | 720,000 | ... 772,949 | o 722107 (2,107) O 18,000 | 04/01/2020.
419791  ZZ 4 |Hawaii St GO SerDJ 5.000% 04/01/20 100.0000........cooemvrirriiiriiinns 280,000 280,000 280,819 (819) O 7,000 | 04/01/2020.
677520 YA 0 | Ohio St GO Infrastructure Impt Ser A, 100.0000 500,000 | ........ 500,000 500,727 (T27) | oo | v 500,000 | oo, 0 ... 12,500 | 09/01/2021.
882722 TT 8 |Texas StGO SerB 5.000% 10/01/17... | | 1012017, | MaURRY o | 500,000 ..508,628 (8,628) 0| 25,000 | 10/01/2017.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS.........cocvevrrriniiiirs e ,015,849 (5,849) , 0. 115,000 XXX
Bonds - U.S. Political Subdivisions of States
412486 2T 8 | Harford Cnty MD GO Cons Pub Impt........cccooe.... | 580,163 (5,163) 0 ..28,750 | 12/01/2018.
2499999. Total - Bonds - U.S. Political Subdivisions of States.............cccccovuiiiiiiinns v ..580,163 (5,163) 0. 28,750 XXX
Bonds - U.S. Special Revenue and Special Assessment
3138YK HF 3 | FNMA Pool #AY5629  3.000% 06/25/45.............. | . ‘ 12/01/2017. | Paydown ..192,321 (1,352) 06/25/2045.
3199999, Total - Bonds - U.S. Special Revenue and Special Assessments 192,321 (1,352) XXX
8399997. Total - Bonds - Part4..... 3,788,333 12,364) XXX
8399998. Total - Bonds - Summary Item from Part 5 (19,875) . 6,918 XXX
8399999. Total - Bonds ,788,333 (32,239) [ oo [ 8,273,905 | 0 [0 | 0 | 153,785 XXX
9999999. Total - Bonds, Preferred and Common Stock 3,788,333 (32,239) | ..o | 4,273,905 | .. 0 i |0 153,785 XXX
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Annual Statement for the year 2017 of the HARLEYSVI LLE I N S U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - Industrial and Miscellaneous
New Residential Mtg Ln Tr RMBS Ser
64829K BV 1 |2017- .. | 04/19/2017 | Bank of America BISD Dealer................. 12/01/2017 | Paydown ..497,936 ..497,936 .(19,875) ...(19,875)
3899999. Total - Bonds - Industrial and Miscellaneous ..497,936 ..497,936 .(19,875)] .. 19,875)
8399998. Total - Bonds s v 497,936 .(19,875) | .. 20 [ (19,875) | ...
9999999. Total - Bonds, Preferred and COMMON STOCKS. ..........cciiiiiiiiiis ottt et ae et sttt b s a et st b b st s st et ssssssesnsesesessssssansssesesessnsesensnsesessssesessnnsessssnesessnsnnes | cvererenseneD T 18T | i 497,936 | ...........497,936 | ...ccccoeeeenn0 | s (19,875) | oo (0 [ IO (19,875)
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Annual Statement for the year 2017 of the HARLEYSVI LLE I N S U RAN C E CO M PANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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Annual Statement for the year 2017 of the HARLEYSVI LLE I N S U RAN C E CO M PANY

SCHEDULE DA - PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized BJ/AC.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest

NONE
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Annual Statement for the year 2017 of the HARLEYSVI LLE I N S U RAN C E CO M PANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior | Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of o Valuation Exchange | CurrentYear's [  Carrying Quality of | atInception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B./A.CV. Accretion | Hedged ltems Exposure Entity end (b)

NONE




613

Annual Statement for the year 2017 of the HARLEYSVI LLE I N S U RAN C E CO M PANY

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative Hedge
Indicate Prior Year(s) | Current Year Effectiveness
Exercise, Strike Price, | Initial Cost of | Initial Cost of | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of Item(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Numberof |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d [ Increase Change in | (Amortization) | Termination | Value of | Termination -| Termination
Description for Income Generation or Replicated | Identifier (a) or Central _Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease) | B./A.C.V. / Accretion | Recognized | Hedged Item| Deferred (b)

NONE
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Annual Statement for the year 2017 of the HARLEYSVI LLE I N S U RAN C E CO M PANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

Ticker
Symbol

Number of
Contracts

Notional
Amount

Description

Description of Item(s) Hedged,
Used for Income Generation or
Replicated

Schedule /
Exhibit
Identifier

Type(s) of
Risk(s)
(@)

Date of
Maturity or
Expiration

9

Exchange

10

Trade
Date

11

Transaction
Price

12

Reporting Date Price]

Fair Value

Book/Adjusted
Carrying Value

Highly Effective Hedges
15 16 17
Change in
Variation
Margin Gain
Cumulative Deferred (Loss) Used to
Variation Variation Adjust Basis of
Margin Margin Hedged Item

Cumulative
Variation
Margin for All
Other Hedges

Change in
Variation
Margin Gain
(Loss)
Recognized in
Current Year

20

Potential
Exposure

21

Hedge
Effectiveness
at Inception
and at Year-
end (b)

22

Value of One
(1) Point

NONE
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Annual Statement for the year 2017 of the HARLEYSVI LLE I N S U RAN C E CO M PANY

SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19 20
16 17 18 Hedge
Schedule / Type(s) Date of Indicate Exercise, | Cumulative Variation Gain (Loss) Gain (Loss) Used to Effectiveness at
Number of Description of Item(s) Hedged, Used for Exhibit of Risk(s) Maturity or Trade Transaction Termination Termination Expiration, Maturity Margin at Recognized in Adjust Basis of Inception and at Value of One (1)
[Ticker Symbo| _Contracts Notional Amount Description Income Generation or Replicated Identifier (a) Expiration Exchange Date Price Date Price or Sale Termination Current Year Hedged Item Deferred Termination (b) Point

NONE




Annual Statement for the year 2017 of the HARLEYSV"—LE INSU RANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit
Master | Support Contracts with Contracts with
Agreement| Annex | Fair Value of Acceptable| Book/Adjusted Carrying | Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) | (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure
1. Offsetper SSAPNo.64 e e | s
2. Net after right of offset per SSAPNo.64 ] s (O 0

¢cd

NONE
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Annual Statement for the year 2017 of the HARLEYSVI LLE I N S U RAN C E CO M PANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1

Exchange Counterparty or Central Clearinghouse

2

Type of Asset Pledged

3

CUSIP Identification

4

Description

5

Fair Value

6

Par Value

7

Book/Adjusted
Carrying Value

8

Maturity
Date

9

Type of Margin
(,Vorlv)

NONE




Annual Statement for the year 2017 of the HARLEYSV'LLE |NSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E.)
2

1 3 4 5 6 7

NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §......... ONAIC2: §........ ONAIC3: §....... 0 NAIC4: §.......... ONAICS: §.......... ONAICG: §......... 0

NONE

E24



Annual Statement for the year 2017 of the HARLEYSV'LLE |NSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page).

1 2 3 4 5 6 7

NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
The Bank Of New York Mellon. NEW YORK;, NY....oovieiieiiieiieesiieisseissssssesses e sessesssssssssssssssnssennsens | coveneens 92,039 | XXX
0199999. Total - Open Depositorie: XXX | XXX 0 0 92,039 [ XXX
0399999. Total Cash on Deposit XXX XXX 0 0 92,039 | XXX
0599999. Total Cash XXX | XXX 0 0 92,039 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 100,413 | 4. April 75,997 | 7. July. 45,063 | 10. October. 11,443
2. February 166,891 | 5. May. 148,549 | 8. August 128,755 | 11. November. 71,202
3. March 132,534 | 6. June 95,494 | 9. September. 145,579 | 12. December. 92,039
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Annual Statement for the year 2017 of the HARLEYSV"—LE INSU RANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO

092480 71 8 [BlackRock Liquidity Funds T-FUND PORFOL..........c..vrirrireiriicieisceiesisse e sssneenes

316175 10 8 | Fidelity INSHEUIONAI GOVE F # 57........couiverrirriiciieiesie sttt

61747C 70 7 [Morgan Stanley Inst Liquidity MONEY MarK...........ccvureveiiiiriieiiiiieisieessiessssse s 12/05/2017....... 1.206 265.943
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO.............ccccocoinnnrinnnns s . 1,687,836
8899999. Total-CashEquivalents e s . 1,687,836

12/04/2017....... 1.187 229,377
12/04/2017....... 1.165 . 1,192,516




Annual Statement for the year 2017 of the HARLEYSV' L LE | NS U RAN C E CO M PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AasKa.......ccoooeronrenrenreereen AK |
3. Arizona
4. Arkansas... For protection of state's ph's. 313,719 326,402
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del . | Workers compensation 100,131 101,911
9. District of Columbia
10.  Florida. - License requirement-hv. 217,121 247,800
11, GEOMGi@.u e License requirement-hv. 81,420 92,925
12.  Hawaii
13.  Idaho.
14.  lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts. Multiple. 217,121 247,800
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire. License requirement-hv. 54,280 61,950
31, New Jersey....
32. . [ Multiple. 448,207 445553 772,780 789,789
33.
34. License requirement-hv. 797,265 782,065
35.  North Dakota.
36.  Ohio... Multiple 497,077 492,949 1,989,091 1,971,250
37.  Oklahoma..
38.  Oregon Multiple. 270,353 275,160
39.  Pennsylvania. Multiple 2,007,641 2,072,732 100,370 105,125
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | .
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia License requirement-hv. 500,786 515,470
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59. Total XXX XXX 2,952,925 3,011,234 5,414,437 5,517,647
DETAILS OF WRITE-INS
5801.
5802.
5803, s | s
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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