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Annual Statement for the year 2018 of the HARLEYSVILLE WORCESTER INSURANCE COM PANY
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. re@SUNY SECUMHES........vvuveereeecieeieeieeieesseisesssise e sesseesssessnssns | sevesseens 14,816,033 | .......... 235 | e 14,816,033 | .ooooveerereneiiens | e 14,816,033 | .......... 235
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 agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
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..............cceeveeiees | ovvvivinns 8,113,311 | ........ 129 | o 8,113,311 [ | e 8,113,311 | ........ 129
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 7,361,102 7,361,102
1.43 Revenue and assessment obligations 4,197,202 4,197,202
1.44 Industrial development and similar obligations.............ccccevveeerieicciiiens | eeververesisieienienns | crvereereeend0L0 | [ e | e 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. 3,774,085 | ............. (20 I 3,774,085 | ..o | e 3,774,085 | ............ 6.0
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.........ccccoove | ovvvrrirninnns 434179 | ..o 0.7 | e T I £ R ISR 434179 | .o 0.7
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 ssessensns | sresssnennes 6,489,100 | ........... 10.3 | v 6,489,100 | ..evvvvverirrirerrnnreins | e 6,489,100 | ........... 10.3
2. Other debt and other fixed income securities (excluding short-term):

© o N o

. Total invested assets

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
Equity interests:
3.1 Investments in mutual funds
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated
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
Real estate investments:
5.1 Property occupied by COMPANY........cccovviieieiiieieieesieesessese s
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)............cccocoviviereinisiieeseeie e
Property held for sale (including $......... 0 property acquired in
satisfaction of debt).........ccoeeiiiieecc
CONFACE I0BNS.......oocereeerceceei ettt essnena
DEMIVALIVES.......oeiiriiieiset bbb

3.3

34

3.5

53

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments............coccoevvenenennininineinnenns
. Other invested assets

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

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

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

.......................................... 0.0 | e [ | 0 | 0.0
.......................................... 0.0 | i [ | 0 | 0.0
.......................................... 0.0 | e [ | 0 | 0.0
.......................................... 0.0 | [ | e | 0.0
.......................................... 0.0 | i [ | e 0 | 0.0

............. 0.0 | e [ | e | 0.0

............. (VXU USRI INRND. 0, R IRND. 0,9, CRIIN IRRNY 0,0,
............ 1,470,005 | .....ccce2.3 | e 1,470,005 | oo | e 1,470,006 | 2.3
............... 955,379 | .o 1.5 | iiii000865,379 | | 000,985,379 | i 1.6
.......... 62,946,706 | ........100.0 | ..........62,946,706 | .........ccceeeeo....0 | .............62,946,706 | .........100.0

S101




Annual Statement for the year 2018 of the HARLEYSVILLE WORCESTER INSURANCE COM PANY
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, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. Total gain (10ss) 0N diSP0OSalS, Part 3, COIUMN 18.........c.ciiiiieiiccicie ettt bbb s bbb bR bbbt bbbt nen
5. Deduct amounts received on disposals, Part 3, Column 15....................| . ‘ .
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

6.2 Totals, Part 3, COIUMN 13. ...ttt
7. Deduct current year's other-than-temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt
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 NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
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. ACCIUAI OF QISCOUNL.......o.oeiicicteie ettt b bbb a8 s b4 88 b2 s e 484t s s st s s bbbt s s bbb s bbb s bbb s an

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O........ouiiiiiieiiere bbb bbb

52 Totals, Part 3, Column 8..........cccovvuiiiinininincscicciesieens
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccoeeverveieririnnens
7. Deduct amounts received on disposals, Part 3, Column 15
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt

9.2 Totals, Part 3, COIUMN 13, ...ttt
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 1.t es st

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st
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 2018 of the HARLEYSVILLE WORCESTER INSURANCE COM PANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s 961,773
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, COUMN 13.......ouiieieeeeie sttt es ettt bttt b sttt s s s et en st bt s s e s st sse st (3,835)

5.2 Totals, Part 3, COIUMN ..ottt sttt a s bbbt b et ettt s s bt seasan st anea (3,835)
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 2,559
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 955,379
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 955,379

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year... 59,790,726

Cost of bonds and stocks acquired, Part 3, Column 7 11,742,837

ACCIUAL OF QISCOUNL. .....vovvervsiseesicteeises sttt s st s b8 s b8 808888822 E AR e bR bR bbbt en 37,435

Eal

Unrealized valuation increase (decrease):
41 Part1, Column 12..............
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11

Total gain (loss) on disposals, Part 4, Column 19..........cccccvevevververerennnn.

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

10,700,836

DedUCt AMOTHZALION OF PIEMIUM........uiviiveieeicieeteic ettt st s st s bbb s s s s s b bt b bbb s b e b st b b et bbb s b b st s e et s e st st n et en s rae 348,840

® N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part 2, Section 2, Column 16.
8.4 Part4, Column 15

9. Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94  Part4, Column 13

10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LiNE BR(2).......cruurinrereirineneiieineineieeseisesssseeese s ieeesessinns

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 60,521,322

12. Deduct total NONAAMITEEA GMOUNLS............cciueieicicisiie ettt bbb bbb b s bbb a s bbb b st b s e s s bbb bbb bbb st n st

13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 60,521,322
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Annual Statement for the year 2018 of the HARLEYSVILLE WORCESTER INSURANCE COM 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........ovuvevmerervces | crvrvvveverincrinnns 14,816,033 | .coooovrverrienns 14,780,371 | covveoeceins 14,796,053 | coooocverrrriens 15,000,000
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...oerrseesnises | v 14,816,033 | ..o 14,780,371 | oo 14,796,053 | ...covvivicrnenas 15,000,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ioieeiieiiiesesieies | et 8,113,312 | oo 8,172,966 | ..o 8,931,087 | oo 8,050,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 7,361,102 | o 7,700,480 | .o 7,888,861 | .ooovvevecra 7,155,000
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 8524761 | ..o 8,361,851
Industrial and Miscellaneous, 8. United States ...21,975,815 ..21,623,887
SVO Identified Funds, Bank Loans 9. Canada
and Hybrid Securities (Unaffiliated) 10, Other COUNMIIES........cocviverecis [ erreiiiiiesieiesicesiesesenenesns | eesvesessissesesessessssssesesssssens | seresessessesssssssssssssessessssessens | srosessessssssessesisssssesssssssnens
11. Totals
Parent, Subsidiaries and Affiliates 12, TOAIS.....coiviiereieeiieieeecereis | iesissens | esseesesssssesesessessssssssessnssssens | cresesessessesssssssssssssessessssessens | crossessessmssssessessssssesssssssnenns
13. Total BONGS......ccmrerseeessrnnsns | ovveeecninsneennns 60,521,322 | ...ooovvririincnenns 60,410,483 | ..o 62,116,577 | ..covvvvvirrnininnns 60,190,738
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...... | ....ccccoouvrennren: 60,521,322 | ...oovvvierrirenne 60,410,483 | ...cocvverrinne 62,116,577
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Annual Statement for the year 2018 of the HARLEYSVILLE WORCESTER INSU RANCE COM 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

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 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

GoIS

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 2018 of the HARLEYSVILLE WORCESTER 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 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
745,867 6,074,722 612,010 863,359 18,836,227 18,592,625 ...11,014,220 7,822,007
...2,247,281 2,989,184 | ... 2,996,470 |...
7.
8.
%,
(==
(o2
9.
10. Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
10.7 Totals




Annual Statement for the year 2018 of the HARLEYSVILLE WORCESTER INSU RANCE COM 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 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
11 NAIC T [(C) e 14,171,834 |............ 17,777,070 | ..ocvvnvene. 21,474,397 | .o, 1,896,426 |......ccocoone. 2,212,408 | oo (I I 57,532,135 | covvvvernernennen 951 |t XXX s [ XX i [ 49,710,131

2,247,281 | o | 0 | 0 002,989,184 | L9 b XX XK b KK 2,989,184

.0

2,989,184

.0

L0
23,721,678 |..

11.8 Line 11.7asa % of Col. 7.........

12. Total Bonds Prior Year

............................................................. 56,794,258
2,996,470

............. 48,366,062
22,996,470 |

............. 25,858,380 |.............18,917,001 | ...ccccceoeec. ceverreneenenn 1,111,623
..749,581 ..2,246,889 |..

.26,607,961 |..... 21,163,890

12.8 Line 12.7 as a % of Col. 9. | s 17.0

L0IS

..44.5 ..354

13. Total Publicly Traded Bonds
................................................................................................................. 13,278,526 |.............20,232,578
741,903 |...coovvnne. 2,247,281

13.7 TOtAIS.....vececveice e | crerenerenns 13,565,561 |....cccovue. 14,020,429 |............. 22,479,859 |....ccovvvne. 1,284,416 |.....cceon.... 1,349,049
13.8 Line 13.7 as a % of Col. 7..... . ..26.6 | ... . 24
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11.........occvvvvevees | covevevevviveiececece228 | o 232 | oo K N 2% I 2.2

14, Total Privately Placed Bonds

..... .1,241,819
..15.9
......................... 2.1

14.8 Line 14.7 as a % of Col. 7.....
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11

(@) Includes $.....7,822,007 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes$.......... 0 current year of bonds with Z designations, §.......... 0 prior year of bonds with Z designations and §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the
statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(c) Includes§$.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5* or 5GI designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S.......... 0; NAIC3S........ 0; NAIC4§ .0; NAIC5S......... 0; NAIC6S......... 0.




Annual Statement for the year 2018 of the HARLEYSVILLE WORCESTER INSU RANCE COM PANY

SCHEDULE D - PART 1A - SECTION 2

ed December 31

Maturity Distribution of All Bonds Own
1 2

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
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 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments

1.1 Issuer Obligations 5477194 |... 9,338,839 |. .14,816,033 7,931,365 .14,816,033 |.

1.2 Residential Mortgage-Backed SECUMEIES...........ccvvrururiierieesiieiiies [ oreieisiiesinseenninees [ coesisnssnsssesssneens | sreessnsssssssesssssensnns | soessesssssssesesssssssenses | sessesessssnssssnseessssnsns | serenns XXKurernrrnnnns | wveennsmnsssnsnerernnnns0 | vvveienieisinineeend0000 [ | e 0.0 [

1.3 Commercial Mortgage-Backed Securities.....

1.4 Other Loan-Backed and Structured SECUMIES............vuueverrrrereircrniinis [eorremensissessmssissinsnies | eensenemsssssssssssssnsssens | ernssesssnssssnsssssssesssns | sersersssssessessnssnsssenens | ooneneenenonssnensnssssansane | seseenens s X0 eseesenenene | nonensessensnsnsssnernensQ [ ovninninsnsninnnnenen 000 i | onnissseenn000 [

5,477,194

.............. 9,338,839

.............. 7,

931,365

............ 14,816,033

2.1

22
23

All Other Governments

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

3.1

32
3.3

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities

U.S. States, Territories and Possessions, Guaranteed

80IS

3.4 Other Loan-Backed and Structured Securities
3.5 TOtAIS....ovvieicieieeseessese s ssnsssenenensnsenesssssnsens | eoensrenienns [OIHATO | i, 1,018,840 | oo [0 RO 0 I ISR 0], XXX e
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1sSUET OblIgatioNS.........ccverecrrerinrirereiernrineiseressrinennesnissinesensensnnene | eernnenenendy 188,083 o e 3,208,048 | oo | e | s ) .9 S
4.2 Residential Mortgage-Backed SECUNTIES. ..........crirrrininicreiniieins | eerinrinennessinnineenins | erveeesissesesesssnssenns | eenesesessssssenesesenes | seressesinesesessnssensens | cossesesessesssssnenessnssnns | seererenes XXX

4.3 Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.. 0. . ..
L A4,155,053 | [V I 3,206,048 | ..ooooveveiirieeeenn | 0 [ b XXX [l 361101 | 0122 [ 13,125,881 | oo 22.0 |, 7,361,102 | coovieicciian 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBlGALIONS. ........ocveieieecieiiiecicieie et | ereseesanins 1,927,023 [ ..o [ e 2,270,179 | ovoveeverereeseeeiiens | erreereerieseesseniesisnens | eveereere XK [eeeieeeenndy 197,202 | 8.9 | 4,807,224 | oo 8.0 [, 4,197,202 | oo

..249,421

................. 584,610

598,714

.............. 4,208,264

" 61

6.2

Issuer Obligations

Industrial and Miscellaneous (unaffiliated)

5,126,875

....122,886
5,032,517 | ...
.999,893 | ...

" 81

8.2
8.3
8.4
8.5

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

Totals

Parent, Subsidiaries and Affiliates




Annual Statement for the year 2018 of the HARLEYSVILLE WORCESTER INSU RANCE COM 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

60IS

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 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
SVO Identified Funds
.......... XXX | e XK [ e e XX i [ e XX i [ e XXX s | e | cevveeneinennnsneneens0 | e 0000 [ |00 | e | e
.......... XXX vveneenens e XX e e XX e | v e XX [ XK [ | vrenssesnissssseen0 [ iviininnnnn000 | |00 [ [
.......... XXXvvenrenens [ e XX e e XXX | e XX [ XK [0 |0 |00 | 0 | 0.0 |0 |0
. Bank Loans
10.1 BanK LOANS = ISSUBA.......coovuiiiiriircirieieieisessieseisnse s | ereseenisssssssesnsssesens | erersssssinssssessnsssesnsnes | siesneesssnmessssssesennnes | sosmnssesnssssesssnsesssnses | sressesssnsessssssesnmenes | sensesines 9,9, GO IO [0 R 0.0 [ XXX vivrinees [ v XXXvtrireiriee et | e
10.2 Bank LOANS = ACQUITE........cueuririreiiiiiririireisieieieisieesissseisssssesessnessesees | eosreenssssessnsssssssnsnernns | ersrsnssssnsssssnsssnnnns | eosrsmsessnmsssssssesnnnes | eonrnssssssssssnssersssnses | srssesnsnssessnssesssssees | sesssersnes XXX vvrinis | v [ I 0.0 [ 0.0, SO P XXX
103 TOAIS...vvceereei et snssssessnsenssssessenssnsnssens | snessssensssssnsensanenssQ | coviiseissssesnesssaseans [V (O I [V 0 |, DY T IO O 0.0 | . S XXX............
Total Bonds Current Year
111 1SSUET OBlIGAtIONS. ......vvveiececieie et sntnes | ceneennnees 13,316,139 | ............ 11,622,909 | ............ 22,061,821 | .o L1 (VN [ ). 0.9, SO DR 47,000,869 | ..ovovvvrerirenns 717 | ) .0 SO I ) 0.0 SO IS 45,957,369 |....coovrrenne 1,043,501
11.2 Residential Mortgage-Backed SeCUMIES...........o.vverrerrurinceneireisinenees [ cereineneies 276,042 |..oovveenne. 863,653 |...covevereinns 782,928 |...oovenne. 1,896,426 |.............. 2,212,408 | .......... ) 0.0, SO PR 6,031,457 | oovevreens 10.0 | .o )., SO I ) 0.0, S IS 4,208,264 |.............. 1,823,194
11.3 Commercial Mortgage-Backed Securities...........cccovveveenenenrcncininens | crervenirennend79,653 [ iiii005,032,517 | ooiiieeeen876,930 | o0 | 0 e b XXX 006,489,100 | v 107 | ) 0.9 RN PR XXX ovveneee [eorirennennn 1,533,790 | 4,955,311
11.4 Other Loan-Backed and Structured Securities.............cocoveeevvivcviciie | ceveeiiieieeeeeenias 0 | 999,893 | ..o (U I 0 | o0 ek XX 00000999,893 | el LT [, XXX [ XXX e 999,893 | o 0
11.5 SVO Identified FUNDS.........cvveieiieiniiniiieeineisereieisesesesssiseiseeenins | seeneraes D..9 R R )0, SO R )., GO IR XXX [ errrrenee XXX i | e | 0 | 0.0 e )., SO IO XXX | e | s 0
11.8 BANK LOANS.......cvuieeciiiciseie ettt sensensenies | riensssississnssssnenens {0 I [V {0 I 0 im0 [ XK [0 | 0.0 | 0., S D, 0 S [PTOTORRROON | I [FOTR OO 0
117 TORAIS. oo | e 14,171,834 | ............ 18,518,972 | ............ 23,721,679 | ..o 1,896,426 |.............2,212,408 | ..cooovvviviririnrnnnnd0 | 000060,521,319 | 1000 e )9, SO IO XXX | vereennn52,699,316 | oo 7,822,006
11.8 Line 11.7.85:@ % 0f COl. 7...oviiiiiiiiiiniinirsississise s senssnssnessnseens | oveenssssssenenenesns 234 | s 30.6 | i 39.2 | e 3 i3 T | 0.0 | i 100.0 [ e XXX [ D0, ST [P 2,0, SR [FVRTONONRORTRTIOR. 1 2 I [FVPRPRROR OO 12.9
Total Bonds Prior Year
12.1 1SSUET OBlGALIONS. ......voveiececie e stnes | eeessessnens 9,931,161 | ............ 20,644,548 | .......... 19,684,606 | .......cccovvne. 14,961 | oo | v )00, SR A ) .0, SO I D 0.0 SO U 50,275,276 | c.oovvererrrininns 84.1 | 49,223,938 | ....coouennne 1,051,337
12.2 Residential Mortgage-Backed SECUMIES..........co.everrerrerineerrirriisinenees [ ceereineinnees 210,995 | .o 528,544 |......ccoonvenn. 285,560 |......ccoe....... 750,237 | ... 1,111,523 | o ) 9.9, SO R )., C I ) 0,0 I IS 2,886,859 | ..vvrrrririeirnn 4.8 | 598,714 | .o 2,288,145
12.3 Commercial Mortgage-Backed SECUMLIES...........uvererrrereereierneireirnines e [ eeereereenees 5,434,869 |...cccoeen.. 193,724 | oo [ e | cvrieenns ) 0.9, SO A )., N IS ) 0,0 S IS 6,628,593 | .ovoverririeins % 1,539,879 | ..coovvrernne 5,088,714
12.4 Other Loan-Backed and Structured SECUMHES............criurireeuniniiiienes [ | cereeneinseeeensnsennees | enernssennsinssesennssnsens | seenseenssessessenssessennes | seeneenseenesssnssensensses | reneernes XK Kurmeureennns | revveenens )%, 0. GO D D%, 0. GO ISR [0 0.0 [ oo | e
12.5 SVO Identified FUNDS........ccovverrerrerininrrenrinrneneieesnnneseessnnneseensenes | seneenee XK rririnnn [ erreeeee XX e | e e XK | e XK | e XX [ e [ e ) 0.0, C IR P 0.0 SO IS (O 0.0 [ o [ e
12.6 BanK LOANS.......cooveereeeeernineincieiseineineeneniecensinensessnensenenssssessnessensessens. | sesnemnese XK eerernsnnnnes | ronennens X iinninennne | onnnee e XX | enrene e XK [ XK [ XX [ .0 S P PO, S P 0., S 0.0 S DS S P XXX
12.7 TOtAIS...coceeeeceeee s nessnssseseeensessssssenesssnsnsnnees | eoneenennnn 10,142,156 | ............26,607,961 | ............21,163,890 | ...coooeeerern. 765,198 | e 1,111,523 | 0 [ ) 0., SO IO D 0,9, SO IR 59,790,728 | .....covvirreneen 100.0 | .ccoovenee 51,362,531 | ..ccorernennn 8,428,196
12.8 Line 12.735@ % 0f Col. 9...ovviviiriininincininnnsiissnsssessnisnssinenesnens | censnssssnsnens 100 | 4B | 354 | i 13 |19 |00 | 0.0, S P00 S S 100.0 .o D00, S [P 85.9 | i 14.1
Total Publicly Traded Bonds
13.1 Issuer Obligations..........ccoeveveeernreneercrernineneennnseerennenenecnsnens [ everneneens 13,316,140 | 100 11,622,910 | v 21,018,319 | s [ | e XX i e 45,957,369 | ...ocovvreriininne 75.9 | .0 49,223)938 | oo 82.3 | s 45,957,369
13.2 Residential Mortgage-Backed Securities... 740,767 |... 584,610 |. ...4,208,263 |.
13.3 656,859 |... ..876,930 |. ceennen XXX 5. 6. 1,533,789 |.
134 1999,893 | oo . 0 999,893
135
13.8 BANK LOANS.......euecerriiieceneieiieessceeeeessseetseesssessss s esessessssssssssssensnns | srsessssssssssssenssssssssenss | aesssssnssssssssssansanssnes | nassssssssssssenssnssessensans | onssessssssnsssssssanssnses | srssessnsenssnsnnsenssnsanss | seenneseseXXKernnnsennnnes | connnsnsssnsenssessnnsensnsd | connennessnensensneness0:0 | conrernes XK ersirnrinnens [eonmnnee e XXX iisienins | o 0
13.7 52,699,314
13.8 Line 13.7.85@ % Of COl. 7...ovevmieeiiieicreieiseinese et sssseineieeens | oeeessessssenessnenas 25.7 | v 26.6 | oo A2.7 | 2B | 28 | 0.0 | 100,00 [ XXX e XX K e XX XK i | e 100.0
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11...........ccccoeeuveerereeveies | coverieiienenas 224 | e, 232 | v 37.1 . . . A itk XXX i e ek XX etk XK | e 87.1
Total Privately Placed Bonds
14.1 1SSUET OBlIGAtIONS. ......vuveivrirciciieiitee s | ceeniess st 1,043,501 1,051,337 1,043,501
14.2 Residential Mortgage-Backed Securities... .26,621 1,823,194 2,288,145 1,823,194
14.3 Commercial Mortgage-Backed Securities
14.4 Other Loan-Backed and Structured Securities
14.5 SVO Identified FUNDS........ccoovverrrernnenrnrrsnnneneeeneneeseesseesnnennees | seneenes X% rrinrnnen [ vevereeed XX | e XX | e XK | e XK [ [ o0 | v 000 | 0 | 0.0 [t XXX s [ e
T4.6 BaANK LOANS......cocvuiviieiiicieiicie et sse st sssesens | srssessssssssensssessssnsesess | aresessssssessnsesessssesenens | soesessssessssssesessnsessssns | evesenseressnseessnsesessnses | snsnseressssnassnseensnsnres | severessss XOKurersnrnenes | wverernnsnrersnsnerensnnesQ | vorveversnrersrsnnerersd00 | orereee e XXX rieriis [enrene el XK [errireeeeed XK | cvvieisisceiseienns
14.7 Totals 606,274 |.......c...... 4498544 | ... 1,241,819 812,010 | 863,359 | ..o (V18 A 7,822,006
14.8 Ling 14.7.835@ % 0f COL. 7...ovevieeieeeeeneieisesesee e teessieiseiens | veteieeessesaneenees T8 | e 57.5 159 | 78 | oo 110 | o 0.0 | v 100.0 [ .oovereee e XXX e [ e XX [ e XXX [ e e XXX e | e
14.9 Line 14.7 as @ % of Line 11.7, Col. 7, Section 11.......cocveieinrnnnninninns | covnrineiisinnnniens 1.0 | s TA | i 2.1 | s 1.0 ] s 14 | s 0.0 | i (VA D 0.0, T IS 0.0, ST SR 0.0, SRS FRRNTND 0.0, GRS [FOTORRRn




Annual Statement for the year 2018 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term inVEStMENS ACGUITET. .........c.ovivririiieieiiee ettt ssssenseses | sresessnssssssssesesssssessssstesesnsesasans B7,408,040 | ...ttt es | eeeree ettt st e et et e st et e st et e e st saenenatennss | eeetetereeeet e st e e s et et ere st eae e enarans 67,408,040 | ..o
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.vurueiiueueiireieiiiieisieieieisse st se s sessssesssns | sresesssssssssssesesssssessssssesessnsesssans 66,014,823 | ..ottt erenenes | ettt anannnes | orereresesenesesesnsnnsnnnnnnnanan 66,014,823 | ..o
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
<2
3 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)........cccvviuririrrirnininreinis | v senns 1,393,217 | oo 0 | o 0 | o 1,393,217 | oo 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.eiiiiiiisrieerssiersrssesssssessssssessesssesss | eossessessssssessessssessesssssssesassssassans 1,393,217 | e (0 {5 1,393,217 | et 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI11, SI12, SI13, Si14



Annual Statement for the year 2018 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

GLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAN.........curuurereeeirireeireire et ssesee et essss s eessss s sessessessssssessens | stssssessessossssssessessasssssessassansssssnssessassnnes I 7 OO OO 189,772 | oot
2. Cost of cash equivalents acquired B907,543 [ oottt bnas | ettt 4,907,543
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 reCeived ON QISPOSAIS...........c.cucuiveieicieiicie ettt et s b bes s sssans | ssesssessessssasteses s b es b bessessesssesse s sanea 8,067,315 | .ottt sen et ensre s snaetns | evereiet ettt ettt en ettt sennaesenen 8,067,315 [ .ooeveeeeeeieecrceeee ettt
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)........c.cceiuiiiriiireieiieiieeie s eieisniens | cteviessssese st s bbbt snse e s 0 | oot 0 | e 0 [ 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)......ciiiiiiiiiiiiiieiitisissictetes st sseeaessssesessssbessssssessssssess | ssesessssssessssssesessssessssssssessesessssnsesessssesessssssassnsesens 0 | o 0 | oo 0 | et 0
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO01, E02, EO3, E04, E05, E06
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Annual Statement for the year 2018 of the HARLEYSVILLE WORCESTER INSU RANCE COM PANY

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
NAIC
Desig-
nation
and Current
Admini- Current Year's| Year's Other-
strative Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Symbol Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
/ Market| 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 Indicator| Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B/A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
MA P&C Ins. Co. Community & Economic
Development Intiative LLC ... Boston........cccocovinnns MA..... The Property and Casualty Initiative LLC.........ccccovuvies | cervirennee. 08/08/2013] ............ .955,379 EIRTTT - - - 20,280 | - e | 0.830
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffillated. ..ottt eestsntensee st ess st sne st ensessssnsantenas . .955,379 0 (| I (] 0].. 20,280 0 XXX
4499999, SUDLOtAL = UNGFFIIBIEM. ... vttt eris ettt 4888 R 88880818ttt en st entsnnnnsensnens | serenseneses DD 30 OG | wrasrsrerarees 955,379 0 (V] [ (U 0.. 20,280 0 XXX
4899999, TOMAIS........vveeveoeiesieseeeseesseets s es bbbt b e HieeRE RSttt ennt st s ssnnsnnnnsnienns | cnenieeesss: 0D 1,388 | wevirerireens 955,379 0 (V] [P (O [ 0. 20,280 0 XXX




Annual Statement for the year 2018 of the HARLEYSVILLE WORCESTER INSU RANCE COM 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

803

NONE
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Annual Statement for the year 2018 of the HARLEYSVILLE WORCESTER INSU RANCE COM PANY

Showing Other Long-Term Invested
5 6 7

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and B/A.C.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
MA P&C Ins. Co. Community & Economic Development
Intiative LLC Boston.......cccoeiniinnens MA. | Distribution.........cocorerniiniinne 08/08/2013. [ 05/11/2018. | .......c.... 2,559 - =i | 7 e, 0 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated.... 0 0 0 0 0
4499999. Subtotal = UNAFfilIAEA. .. ... eveeeiererii it fnnianes 0 0 0 0 0
4699999, TOAIS.........cvouerreerieeiieee ettt eerienes 0 0 0 0 0




Annual Statement for the year 2018 of the HARLEYSVILLE WORCESTER INSU RANCE COM 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
4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:
912828 2J 8 |U S Treasury Nt. 1 999,886 .1,000,000 999,941 38 | o [ s [ 1.500 |...... 1.504 |JJ....... 16,929 .15,000 | 08/07/2017.| 07/15/2020.
912828 2R 0 |U S Treasury Nt. 1 1,903,133 ..1,935,546 .2,000,000 3,203 6,997 08/30/2018. | 08/15/2027.
912828  3J 7 |U S Treasury Nt. 1 ...3,955,172 ..3,904,220 | ..... .4,000,000 6,030 | oo [ s [ 2.125 12/13/2017. | 11/30/2024.
912828 4D 9 |U S Treasury Nt. 1 ...3,475,266 |...100.012 ..3,500,410 3,500,000 3,410 | oo [ s [ 2.500 43,750 | 04/12/2018. | 03/31/2023.
912828 4V 9 |U S Treasury Nt 1 1,489,108 |...101.547 ..1,523,204 .1,500,000 299 2,875 09/12/2018. | 08/15/2028.
912828 X7 0 |U S Treasury Nt. 1 ..1,976,336 |..... 97.359 2,000,000 . K37, T I DU DO 2.000 cvern.40,000 | 05/10/2017. | 04/30/2024.
912828 XU 9 [USTreasury Nb.......coovomvieveeieieissiessieesisssisssisssesssesssssssssssssssssssssesssssssnnss | eovsnns | e | esssinses | oonveennes 1 997,152 1,000,000 | . 998,577 960 | .o | e | 1.500 599 [UD.cee | o 701 | 15,000 | 07/06/2017. | 06/15/2020.
0199999. U.S. Government - Issuer Obligation . .14,796,053 ...15,000,000 | .......... 14,816,032 | ..oooovoevveererean | e 17,163 0 0 XXX XXX XXX ........198,750 XXX XXX
0599999.  Total - U.S. GOVEIMMENE. ...couivesiiesiisiieeieiiesesissessenss sttt | deoeniones 14,796,063 | XXX | .. 14,780,372 | . 15,000,000 | ...ccovenee 14,816,032 | oo | i 17,163 0 0 XXX XXX XXX | e 77,596 | oo 198,750 XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
34153P  MF 2 |Florida St Bd Ed GO Pub Ref Cap Outlay S........c.ccocuvvivnerirmreneriirneieirenins | veves 2| 1FE 543,165 |...102.216 | ..ccccvvvrrnecs 511,080 | ....... 500,000 506,802 (4,585) [ ..oocvvnrirrireris | e | s 5.000 |...... 4.001 |JD.ccre | e 2,083 | .covvenee 25,000 |08/26/2009. | 06/01/2024.
604129 UB 0 |Minnesota St GO St Trunk Hwy Ser B............ SD. | [ | e 1FE| oo 2,712,578 |...101.876 | ............ 2,292,210 | ........ 2,250,000 2,283,316 | oo | e (55,985) [ .ovvvrrereererins [ errerrneeneniinines [ e 5.000 |...... 2430 |FA o] o 46,875 | ........ 112,500 | 08/03/2010. | 08/01/2019.
70914P  JH 6 |Pennsylvania St GO First Ser. SD.. 2| 1FE 2,983,540 |...100.667 | .............2,818,676 | ....cc........ 2,800,000 2,804,479 (21,799 [ v [ e [ e 5.000 |...... 4.190 |MS...... 03/10/2009. | 03/15/2023.
70914P  LC 4 |Pennsylvania St GO SECONA SEr.........cccverururerirerireeserinererieresseessssssssenens | vevenee | oo | eeveverinens | ovene TFE| oo 574,905 |..104.531 | ................522,655 | ....... 500,000 512,039 (7,700) [ oo | e | s 5.000 |...... 3.341 | W....... 08/26/2009. | 07/01/2020.
882722 W4 9 | Texas St GO Wir Finl Assistance-D Preref...........ccocuvineinneineenninneieeiieninnes | e 2| 1 372,543 |..101.876 | ...cccc00.rr..361,660 | oo 355,000 356,602 (P15 Y4 T SRR [NV IO 5.000 |...... 4.209 |FA....... 03/31/2012. | 08/01/2024.
882722 W5 6 |Texas St GO Wir Finl Assistance-D Preref.........ocovvvineiinrnerernninsnssnenisinns | vevee 2 IR 1 151,143 |...101.876 145,563 (933) [ everrrerrrreerens | eevreriersnreeenines [ s 5.000 |...... 4.319 |FA....... 03/31/2012. | 08/01/2025.
882722 X8 9 |Texas St GO Wir Finl Assistance-D UNref.........ccoveveeereieenerinneineeneninsinens | e 2| 1FE 521,183 |...101.905 . 501,942 (B,217) [ oo | e | s 5.000 |...... 4.319 |FA...... 03/31/2012. | 08/01/2025.
93974C  IJN 1 |Washington St GO Var Purp Ser R 2010A.........cc.oevumrerinneineiesiiesissessssenns | covee 2| 1FE 535,455 |...100.000 | .................500,000 | ....... 500,000 500,000 (A814) [ s | e | s 5.000 |...... 4.090 |Jd....... 06/09/2009. | 01/01/2023.
93974C  KE 9 |Washington St GO Var Purp Ser 2010A.........ouiirmminieinississnsserssenssensnne | coves 2| . 1FE 536,575 |...101.888 | .................509,440 | ....... 500,000 | ... 502,569 (LK) IR [VRRRN IR 5.000 |...... 4.100 |FA....... 07/31/2009. | 08/01/2025.
1199999. U.S. States, Territories & Possessions - Issuer Obligations...............ccccccov...... 8,931,087 XXX | 8,172,966 | .............. 8,050,000 | ............. 8,113,312 | .0 | (105,553) 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed)...........cerirninsinrinissierssisssssessnssneenes 8,931,087 XXX ] 8,172,966 | e 8,050,000 | ............. 8,113,312 | o0 | i (105,553) 0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
165573  HE6 6 | Chester Cnty PA GO Preref...........cocueviimiiniineiineseiseiiesiesessssssssisssssssins | cones 2| 1 211,135 |...101.723 210,222 (B98) | evevveverieriiens [ e [ 5.000 08/12/2016. | 07/15/2028.
165573  J5 6 | Chester Cnty PA GO UNIEf........ccviveeiiieicriirieinciiseiesieeiseessessssssessenins | cevne 2| 1FE 14,957 |...101.674 14,964 KT TR ORI PPN 5.000 08/12/2016. | 07/15/2028.
220147 T3 6 | Corpus Christi TXISD GO Ind Sch Dist SC.........ceueervmrrrriierirneeiseiseiiesiineens | e 2| 1FE 498,880 |...101.970 499,442 | ..o | B9 | s [ 5.000 01/27/2009. | 08/15/2025.
303820 2W 3 |Fairfax Cnty VA GO Ref PUD IMP......oiviiiiiriiiieinicnieinseiesissnieniesinees | s 2| 1FE 505,400 |...100.546 500,158 | ..evveerierinrenrnies | eerverrrenienenn(828) v [ e [ 4.000 01/14/2009. | 04/01/2023.
681712 PQ 2 |Omaha NE GO Ref Omaha Conv Ctr AreNa........c..eceueeeureeenerseeirecesersseinseniens SD. | [ | e 1FE ..2,874,750 |...119.948 2,691,642 | oo | e (22,389) [ e [ e [ e 5.250 04/23/2009. | 04/01/2026.
927734 UM 3 |Virginia Beach VA GO Ref & Impt.. SD.. ..1,162,890 |...101.739 ...1,010,536 ......5.000 01/20/2010. | 07/15/2019.
930863 U6 0 |Wake Cnty NC GO Public Impt GO PUDIC IM........ccovemerierinieneeriniseinneriienins | e 239,122 |...100.539 215,517 | e | rvrrenenne(3,125) s [ e [ 5.000 06/01/2010. | 03/01/2023.
930863 U7 8 |Wake Cnty NC GO Public Impt GO SCh PUD L.......vvurireiieieieiieineieeisees | e 2| . 1FE 1,508,655 |...100.539 | ..............1,437,708 | .............1,430,000 | ............. 1431734 [ s | oo (10,459) | e [ [ 5.000 06/01/2010. | 03/01/2024.
930863 V5 1 |Wake Cnty NC GO Public Impt GO Pub Impt.. SD.. 873,072 |...100.519 786,887 | ..o [ oo (A1) [ i | o 5.000 06/01/2010. | 03/01/2023.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.............ccocoerreiisnrsceiseenes 7,888,861 XXX |........7,700,480 | ..............7,155,000 | ............. 7,361,102 0 0 XXX XXX XXX
2499999, Total - U.S. Political Subdivisions of States, Territories & Possession .. 7,888,861 XXX | ,700,480 | .............. 7,155,000 | ............. 7,361,102 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
190828 WF 6 | Cobb Cnty GA Wir & SWr ReV IMpt......c.evvciirieinieeieeieeeenns 216,696 |...101.553 | .................203,106 | ....... 200,000 201,009 (1,959) [ oo | e | s 5.000 07/29/2009. | 07/01/2026.
495289 VB 3 |King Cnty WA Swr Rev Preref. 435,586 |...100.000 420,000 (1,990) [ ..oovevnreeerieris | eevrveinerieeineens | s 5.000 07/28/2009. | 01/01/2027.
646136 2B 6 | New Jersey St Trans Fd Rev Fed Hwy Reim. 1,214,807 |..112.127 ..1,233,397 ..1,192,326 (10,577) ......5.000 10/27/2016. | 06/15/2027.
646136 2C 4 |New Jersey St Trans Fd Rev Fed Hwy Reim. ..1,096,730 |...111.425 | ... 1,114,250 ...1,077,852 (8,884) [ ..o [ e s 5.000 10/27/2016. | 06/15/2028.
746189 NR 6 | Purdue Univ IN Univ Rev Student Facs Sys.......... 538,205 |...101.623 | ..cccoovvrrrnns 508,115 502,278 (4,421) | oo | e | e 5.000 05/08/2009. | 07/01/2023.
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1'0L3

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
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
746189 NS 4 |Purdue Univ IN Univ Rev Student Facs Sys.......... ceeveereeenseis [ s . 2| 1FE 532,230 |...101.623 | ..cccoovvrrrnns 508,115 | .ocvvrerercenns 500,000 | ... 501,934 (3,749) [ oo | e | s 5.000 |...... 4.210 | ddeoie | o 12,500 | .ovvvenee 25,000 |05/08/2009. | 07/01/2024.
91335V JB 3 |Univ of Pit PA COMW HgrEdu Rev Ref-UNiV........ccvirirninrirnrnnisnnnnsrisnssenes | coveees . 2] ... 1FE 321,486 [..102.443 | ................307,329 | ....... 300,000 | ... 301,801 (2,479) 5.250 |...... 4.370 [MS......| oo 4,638 | o 15,750 | 06/24/2009. | 09/15/2024.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 4,355,740 XXX .4,294,312 14,020,000 ..4,197,200 (34,059) 0 0 XXX XXX XXX ..201,750 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31394W  CK 2 |FHLMC REMIC Ser 2773 Cl CD......couivemerirerieririrererieesssessenssesessessssssessenes | sevees | | 397,364 |...102.174 ...448,998 | ... 434,179 1748 | oo | e | e 4.500 07/18/2006. | 04/15/2024.
3140H5 JW 2 | FNMA Pool #BJ3876 4 3,771,657 |..... 97.525 ..3,796,493 .3,892,853 | .. ...3,774,085 2,428 ......3.000 03/13/2018. | 01/25/2048.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . . . 4,169,021 XXX .4,255252 | ... 4,341,851 4,208,264 | ..o 0 4,176 0 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ . [ETR PO 8,524,761 XXX s 8,549,564 | ..o 8,361,851 | oo 8,405,464 | ..o (V)] (29,883) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
124857 AP 8 | CBS COMP ST Nttt esisssssseniens | cvvens [P I (A 2FE | o 990,330 |..... 95.315 | .ovreriins 953,148 | ..cvcvovee 1,000,000 | ... 993,759 909 [ e [ e [ e 3.500 |...... 3.616 |JJ....... 01/07/2015. | 01/15/2025.
31428X  BC 9 [FedeX COMp ST NE....cuiiiceicieciieeieeteeise sttt essssessans | eeenns [P I 1 2FE| s 1,255,467 |..... 96.733 ..1,209,160 1,250,000 | ..cooovvrenee 1,253,522 (518) 3.200 |...... 3.149 |FA..... 01/06/2015. | 02/01/2025.
369550 AU 2 | General Dynamics COMp St NL........ccuuvierirerireiineieeiiesiessesss s ssessenssessses | soeees . 2| 1FE 2,026,476 | ..... 97.568 ..1,951,358 | ..... .2,000,000 | .... 2,017,022 (4,482) 2.250 |...... 2.005 |MN...... . 11/08/2016. | 11/15/2022.
637432 ND 3 |National Rural Utilities Coop Sr Nt . IO I [P I (. TFE| oo 999,390 |.....96.437 | ....cccenee...964,371 | oo 1,000,000 | ... 999,609 B8 | coverererneereninens [ e [ e 2.850 |...... 2.857 | | 12,192 | e 28,500 |01/20/2015. | 01/27/2025.
69362B  AY 8 |PSEG POWEN LLC ST NL......iiiuiiiiiiiiiciciieiies e ssessenesssssssinnns | eveees [ I 1 2FE| i 771,041 ...720,000 | ... 741,903 (7,678) [ cooevevereeerveines v [ s 4150 |...... 2.970 |MS...... .29,880 | 01/12/2015. | 09/15/2021.
713448 DN 5 |Pepsico Inc Sr Nt JESTI B . 2| 1FE 1,948,887 |.....91.805 | ..............1,836,098 | ..... .2,000,000 | .oovvreneee 1,958,818 ATNT | s | e | e 2.375 |..... 2,671 |AO...... ceerenen 47,500 | 11/09/2016. | 10/06/2026.
74005P BN 3 [ Praxair INC SINL.....oouuiiciisiec st | eeeias [ I (. 1FE| oo 996,170 |....94.624 | .................946,235 | .............. 1,000,000 | ... 997,545 366 [ oo | e [ e 2.650 694 [FA......| oo 10,747 | e \ 01/29/2015. | 02/05/2025.
842400 GF 4 |Southern CA Edison CO 15t MEg Bd.........ocvvvriererniieieriiisisiersesesssieines | veveees [N [T I IO 1FE 500,000 |....97.261 | .................486,305 | ....... 500,000 | ... 500,000 [ ..ooeveeerrirreierninns | e [ [ | 1.845 845 |FA..... 01/13/2015. | 02/01/2022.
87305Q  CF 6 | TTX CO SINE..ouiiceiciiieiieeieete ettt sssssnsens | cenenes [P ISR IOV 1FE]| .. ..1,072,570 {...100.717 | .............1,007,165 | ..o 1,000,000 | ..ccoovvrenne 1,043,501 (7,836) [ .oooernrererrerins | cevrreineeierineens | e 4.150 208 [JJ....... 02/10/2015. | 01/15/2024.
907818 DN 5 |Union Pacific COrp SINL........ovvviriieiriierssese e nssissensseinns | seveees [ 1 e TFE| 998,220 |....97.677 | ..coee00e0nnn 976,772 | oo 1,000,000 | ... 998,916 235 [ oo | | e 2.750 777 |AO...... 01/21/2016. | 04/15/2023.
92826C  AC 6 [ViSAINC ST NL...ouuiiieiicieiiecis s sssessssssssssssssssssssesssesssns | cvienns | | boensienns {1 1FE ...1,014,500 1,000,000 ...1,008,627 (P20 ) ) Il (RN pro 2.800 .569 |JD....... 01/19/2016. | 12/14/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OBIGALIONS............covueieeieiiiiiiecieicieei et 12,573,051 ...12,470,000 12,513,222 | .o (V] [P (16,278) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
64829K BV 1 ‘ New Residential Mtg Ln Tr RMBS Ser 2017- | ....... | . | ........... 4‘ ..... FM]| s 1,826,656 |...100.923 1,756,544 [PXVLE) ] N [N IR 4.000 04/19/2017. | 03/25/2057.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities . . 1,826,656 XXX 1,756,544 | ... 1,823,194 [ i 0 (2,015) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
12594P AW 1 | Credit Suisse Mortgage Trust CMBS Ser 20 SOOI IOV | 1FM 205,999 |...100.680 200,000 | ... 204,302 (851) | ceveveeereerneinens [ eeeereeineiseiiienes [ e 3.565 12/14/2016. | 12/15/2049.
12650Y AG 8 |Credit Suisse Mtg Tr CMBS Ser 2015-GLPB..........ccccvvvuivinrieerierierenieiseines [ vvenes | 1FM ...2,047,110 |...100.471 2,000,000 | ..ocvorneen 2,026,584 (7,020) [ ..o | e | s 3.811 12/04/2015. | 11/15/2034.
17291E  AX 9 | Citigroup Comm Mtg Tr CMBS Ser 2016-P8 C.........cccovevvrieeererneereriseenneinnennns [ eovveen | | ovreinennd | e 1FM 154,497 |...101.218 ....150,000 | ... 153,315 (587) | ceverneerereseinnens [ eveernenineiserienes [ e 3512 12/06/2016. | 12/10/2049.
21870L  AA 4 |Core Industrial Trust CMBS Ser 2015 CALW.........ovvvvveirernrvnrennisernninerinsnnnee | veveens | oo | vevnreneneidh | s 1FM 1,954,176 |..... 99.675 11,897,343 1,914,774 e (17,356) [ .evvnvererrrirceens | cemreeerseirennninee [ 3.040 03/31/2015. | 02/10/2034.
21870P  AG 2 |Core Industrial Trust CMBS Ser 2015 TEXW. . || 1FM ..1,029,975 |..... 99.069 1,000,000 ..1,013,953 (4,487) 3.329 04/02/2015. | 02/10/2034.
36252H AE 1 | GS Mortgage Securities Trust CMBS Ser 20...... JESTTRRRRTO IO | 1FM ...100.035 .1,000,000 | ....ccooeuee 1,022,886 (4,048) [ ..o | e | s 3.467 03/07/2017. | 03/10/2050.
61691G  AQ 3 |Morgan Stanley BAML Tr CMBS Ser 2016-C32 et | s ] 1FM] .. ...101.081 150,000 | ... 153,286 (603) [ oo [ [ 3.514 12/06/2016. | 12/15/2049.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securitie et 6,576,248 XXX 6,397,343 | ... 6,489,100 | ..ooovorriine. 0 [ (34,952) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
17305E GK 5 ‘ Citibank Cr Card Issuance Tr LBASS Ser 2 ..999,862 .1,000,000 | ... 999,893 32 | s [ [ 2.490 495 |UJ....... . 01/25/2018. | 01/20/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 999,862 1,000,000 | ..ooovrerrnnnnd 999,893 | i 0 32 0 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s 21,975,817 XXX | s 21,207,101 | oo 21,623,887 | ....o..cc. 21,825,409 | .o (V)] (53,213) 0 0 XXX XXX XXX
Totals

7799999. Total - ISSUET OBlIGAtIONS........veuoeesiiisiiiiiieit ettt | beoeniined 48,544,792 XXX | s 46,994,090 | ............ 46,695,000 | ........... 47,000,868 | .....cccooiviiniann 0| (706,191)| 0 n| XXX | XXX | XXX | ........ 501,447 | ... 1,520,605 XXX XXX




Annual Statement for the year 2018 of the HARLEYSVILLE WORCESTER INSU RANCE COM 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
NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
7899999. Total - Residential Mortgage-Backed SECUMHES. ..o rrrirririmsiisisiiissiserisesissesserssssssseneenes 5,995,677 XXX | 6,028,007 | oo 6,098,395 | ..ot 6,031,458 2,161 0 0 XXX XXX XXX [ e 17,271 | 178,056 XXX XXX
7999999. Total - Commercial Mortgage-Backed SBCUMTIES. ..ot ssssessssnsensss | evsesssnees 6,576,248 XXX 6,397,343 ..6,489,100 | .0 | s (34,952) 0 0 XXX XXX XXX ...221,686 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities... 999,862 XXX .1,000,000 ..999,893 32 0 0 XXX XXX XXX 11,758 XXX XXX
8399999.  Grand Total - BONGS............ccouiiiiiiiiiiiiiiiicic s | e 62,116,579 XXX ...60,190,738 .60,521,319 (238,950) 0 0 XXX XXX XXX | ......548,147 | ..... 1,932,105 XXX XXX

AV




Annual Statement for the year 2018 of the HARLEYSVILLE WORCESTER INSURANCE COM PANY

Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12



Annual Statement for the year 2018 of the HARLEYSVILLE WORCESTER INSU RANCE COM PANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6

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. t

912828 2R 0 |US Treasury Nt 2.250% 08/15/27.. B T L e ——— PR Rl D X X N [ — 1,957

912828 4D 9 |USTreasury Nt 2.500% 03/31/23.. 04/12/2018........| Deutsche Bank Capital. . 3,475,266 3,108

912828 4V 9 |US Treasury Nt 2.875% 08/15/28.. 09121201800 | CHIGTOUD...crrereseseseseertseseesesesesesese ettt 1,489,108 3,398

0599999,  Total - BONGS = U.S. GOVEIMMENL. .. ..ttt ettt sttt e1 et es e ee e e o8 ee e see e84 2 eEeEe  4E1e8e08eE e E L e oeEeE8eE e 4L 8401 S0 848 SR8 £ 08 4L 0S8 eE e EH 284 E 1S E 4L E e e A E et bttt an e er s 6,867,507 | ..o 7,000,000 8,463
Bonds - U.S. Special R e and Special A

3140H5  JW 2 | FNMA POOI #BU3TE  3.000% 01/25/4B.....crccsscssesesssesesessrsssetsesrssrsees [ [ 03/13/2018....... | Nomura Securities Intl LLC | BTT1657 | corerresmssssse 3,892,853 3,893

3199999. Total - Bonds - U.S. Special REVENUE aNd SPECIAI ASSESSMENES. ... . iuieieereiteeiseiieeseseeieesseaeeeessesesesstsaeats | eestasseseeaseseseeseeseeaeeeeseeeeseseesee£EseEee8eEAeEseE s a8 eE 1 e e eeE e e s e e e neE et ee e et eesee et st ansenserntes Y A 3,892,853 3,893
Bonds - Industrial and Miscell

17305€ GK_5 | Citibank Cr Card Issuance Tr LBASS Ser 2 | I | 999,862 | .oroeersmessess 1,000,000

3899999. Total - Bonds - Industrial and Miscellaneous.. 999,862 ...1,000,000 |....... 0

8399997, Total - BONGS - PAM 3..pc.ocs sttt 11,639,026 11,892,853 | oo 12,356

8399998. Total - Bonds = SUMMANY EM fTOM PAI 5.ttt es e st ees e seeanes | eeseseemesseeeeseseeseeeEeeEee 1o e e seEee8 e £ e o842 A e EA e e e e e8 421 £ A e 4L 8o e A e neE e s e e e et eesee et ansensernten 103,811 | oo 107,147 107

I 11,742,837 | o 12,000,000 ... 12,463

11,742,837 XXX ... 12,463

9999999. Total - Bonds, Preferred and Common Stocks

€3




Annual Statement for the year 2018 of the HARLEYSVILLE WORCESTER INSU RANCE COM PANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. States, Territories and Possessions
83710D X6 0 |South Carolina St GO Economic Dev-SerA.......... o [ 0410172018 | MBIUIIY ..o | 3,000,000 | ... 3,000,000 | ... 3,526,320 | ... 3,017,943 | oo | (17,943) | v | o (17,943) e | 3,000,000 | oo oo | eoreesensesinn 0| 75,000 | 04/01/2018.
97705L  SJ 7 |Wisconsin St GO SerA  5.000% 05/01/20........... - | 06/01/2018. | Redemption  100.0000...csvvvessvvvessvoes | i | 500,000 | ......... 500,000 | ....... 541,315 | ... 501,641 | oo | o (1,641) (X)) P 500,000 | oo | eoscersssress | ceeseessceenes 0. 12,500 | 05/01/2020.
1799999, Total - Bonds - U.S. States, Territories & POSSESSIONS. ...o...ovvvvrsiivrnss covsiisvnssissnsissnssisssssssssssss s || 3,500,000 | ...... 3,500,000 | ....... 4,067,635 | .......... 3,519,584 | cooooovocd 0 ... (19,584) | oo 0 | (19,584) | .ooooe 0. 3,500,000 | ............... 0 | [l 0 ... 87,500 | XXX
Bonds - U.S. Political Subdivisions of States
05239 RT 7 |Austin TX GO Pub Ppty Fin Contractual.. | 090112018, | MEIUIIY-...o oot | i | 300,000 | ..o 300,000 | ... 328,566 | .vovorn 300,000 [ | o N IS DO 300,000 [ v | s 09/01/2018.
088365 CV 1 |Bexar Cnty TX GO Hosp Dist Ctfs Oblig............. | . | 02/15/2018. | Redemption  100.0000.. 235,000 235,000 235115 | . (115) (115) | o | s 235,000 | o | o ) 02/15/2022.
235219 FJ 6 |Dallas TX GO Preref Ref & Impt Ser A.........ccccoeeene .1 02/15/2018. [ MAUFIY.......cveeeriereiicere e 5.000 | o, 5,000 | oo 5490 | o 5,014 | (14) (14) 5.000 125 | 02/15/2018.
235219 FR 8 |Dallas TX GO Unref Ref & Impt Ser A | 0211572018, | MUY ..ot | 2,995,000 | ....... 2,995,000 23,003,447 | cooevrrsirnnsns | e (8,447) (BA4T) | e | 002,995,000 | v | covvenrsneneis | cevvnnrsinnnss0 | o 74,875 | 02/15/2018.
812626 D4 8 | Seattle WA GO Ref & Impt-Ltd Tax-Ser - | - | 08/01/2018. | Maturity 00::2,125,000 | ......2,125,000 | .......2,496,110 153,738 ... (28,738) (28,738) | oo | 02,125,000 | v [ | 0 | 106,250 | 08/01/2018.
2499999. Total - Bonds - U.S. Political SUDIVISIONS O StAES........ovsvssvivsvss ottt | 5,660,000 | ...... 5,660,000 | .......6,369,569 5,697,314 | 0] e (37,314) | e 0 (37,314) |0 | 005,660,000 | o0 | | s | 202,125 | XXX
Bonds - U.S. Special Revenue and Special Assessment
31394W  CK 2 |FHLMC REMIC Ser 2773 CICD......ocrvrvrvrirrerine .. | 12/01/2018. | Paydown . 172,655 .172,655 ..152,800 166,284 | ... 6,371 6,371 . 4,011 | 04/15/2024.
576047 RE 6 | Massachusetts St Wr Rs Aut Rev Prerefund....... -+ | 08/01/2018. | Maturity. 000 570,000 | .........570,000 | .........647,378 | . 575,961 | | s (5,961) (5,961) . . 0. 27,075 | 08/01/2018.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENS.....o..ci. wosvvssvssnsinssvsssssvssvss vt s | 742,655 | ... 742,655 | ... 800,178 | oo 742,245 | oo 0 410 0 410 [ 742,655 | oo [ F— [ 0] 31,086 | XXX
Bonds - Industrial and Miscellaneous
21870L  AA 4 | Core Industrial Trust CMBS Ser 2015 CALW....... | 0BI01/2018. | PaYAOWN....oovvvvvsvsvsvsssvssvssne | 102,657 | ... 102,657 | oo 105,732 | oo 104,540 (1,882) | oo | oo L0737 A8 R IS D 0 0211012034,
64820K BV 1 |New Residential Mg Ln Tr RMBS Ser 2017 | 12/01/2018. | Paydown 445,520 463,303 62,936 | v [ e (1T416) | o [ (31 ——— 03/25/2057.
842400 GF 4 |Souther CA Edison Co 1st Mtg Bd .| 08/01/2018. | Paydown 142,857 . 142,857 142,857 0 02/01/2022.
3899999. Total - Bonds - Industrial and Miscellaneous r00691,034 | .......691,034 | ........711,892 710,333 0] 0(19,298) | o0 [ L) E— 0 XXX
8399997. Total - Bonds - Part 4... - s | 10,593,689 | ....10,593,689 | .....11,949,274 10,669,476 | ..o o - (75,786) | oo ) — (75,786) | .o 0 XXX
8399998. Total - Bonds - Summary Item from Part 5...............ooovviiriiiriiiniiiiniis i | 107,147 | ... 107,147 | ... 103,811 | covrereereeeeeeeere | o 3,336 3,336 XXX
8399999. TOtal - BONGS .o s | 10,700,836 | .....10,700,836 | .....12,053,085 | ......... 10,669,476 | ...ooooccc.e 0. (72450) | ..oovoc 0 | (72450) | ..o 0 XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS..........cc.cvvvvrsivvmsirnssiis v | 10,700,836 XXX | 12,053,085 | ......... 10,669,476 | ..ovvvvcreee 0 X)) — 0 [ (72,450) | oovveee 0 XXX
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Annual Statement for the year 2018 of the HARLEYSVILLE WORCESTER INSU RANCE COM 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 - U.S. Special Revenue and Special A t
3140H5 JW 2 |FNMA Pool #BJ3876 3.000% 01/25/48. ‘ . | 03/13/2018 | Nomura Securities Intl LLC.............cccoeoee. | 12/01/2018 | PaydOwn.......cocovvivciinniinincninniinninniinnns | coreennee 107,147 | i 103,811 | oo 107,47 | e 107,147 KR R [ 3,336 [ | e | e | s 0 . 1,364 | .. 107
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments .. 103,811 ....107,147 0 3,336 0 3,336 | o0 | 0 [0 0 s 1,364 | ......... 107
8399998. Total - Bonds.. ..103,811 107,147 0 3,336 0
9999999, Total - Bonds, Preferred and Common Stocks 103,811 ....107,147 0 3,336 0




Annual Statement for the year 2018 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY
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
12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
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.
m
-_—
(=2}
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date

CUSIP Identification

Name of Lower-Tier Company

Name of Company Listed in Section 1
Which Controls Lower-Tier Company

Total Amount of Intangible Assets

Included in Amount Shown in
Column 8, Section 1

5

Number of Shares

6

% of Outstanding

NONE




3

Annual Statement for the year 2018 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY
SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
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 Notin Default | Accrued | Rate of | Rateof | Paid | During Year Interest

Other Short-Term Invested Assets
Nationwide Cash Mgmt Partn...........cocueieimrinminsiseisssrissesessssseseisssninns | ........... ‘ . | 12/31/2018. | Various........... 12/31/2019. | oo 1,393,217 [ v e | | | connenenes 1,393,217 | oo 1,393,217 [ oo | e | e 237 | 1.19 [MON.. | oo YA
9099999. Total - Other Short-TEM INVESIEA ASSEES. .. ... uuirriirutisieierietiseeeit sttt erb st ss foessees et ses e s eE e E b1 E e E bbbt bt entnes | erbseseneas 1,393,217 | oo (U (U P (U 0 [ 20,3 ST [ 1,393,217 | oo, (U] I 0 XXX XXX XXX | s YA IS 0
9199999, Total - ShOM-TEIM INVESIMENES...........cveiveeieieeiceieiseeeecteeei ettt teiene et et es e s ettt sssinns | nenissens 1,393,217 | v (V] [P (0 (V] [ () P ). T [ 1,393,217 | v (V) [ 0] XXX XXX XXX | s YA [ 0




Annual Statement for the year 2018 of the HARLEYSVILLE WORCESTER INSURANCE COM PANY

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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



Annual Statement for the year 2018 of the HARLEYSVILLE WORCESTER INSU RANCE COM PANY

SCHEDULE E - PART 1 - CASH

1 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
Bank of New York Mellon NEBW YOTK, NY .ottt es st sssen s snsnens | cesenens 76,787 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 76,787 | XXX
0399999. Total Cash on Deposit: XXX | XXX 0 0 76,787 | XXX
0599999. Total Cash XXX | XXX 0 0 76,787 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 8,105 | 4. April 10,337 | 7. July. 10,341 | 10. October. 30,682
2. February. 10,970 | 5. May. 10,722 |8. August 9,756 | 11. November. 52,245
3. March 10,565 | 6. June. 68,044 | 9. September. 21,277 | 12. December. 76,787

E26




Annual Statement for the year 2018 of the HARLEYSVILLE WORCESTER INSURANCE 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 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
09248U 71 8 |BlackRock Liquidity FUNGS T-FUNG POMOL..........ccuuiiuuiiriiiieisiisisiie it S48 etk b bbbt | seeenbeeniienes 11/02/2017....... 2.487 532
8599999. Total - Exempt Money Market Mutual Funds as 1dentified DY the SVO...........c. et S ee s bbb aens | Seres b s 539
All Other Money Market Mutual Funds
316175 10 8 | Fidelity INSHIUIONGI GOVE F # 57..........uiuueiiriirieseieieeiie s8££ b e e bR bbbttt 11/27/2017....... T e TS DT 400
61747C 70 7 [ Morgan Stanley Inst LiGUIdity MONEY MAIK.............rivuuuiiiiiiiisiiiiissin it .| 11/0212017....... 2.500 [ oo [ 511
8699999. Total - All Other MONEY MAIKEE MUIUAI FUNGS.............covuiiiiiiiiii L0080 L0118 8L | Q] 0 911
---------------------------------------------------------------- 0 | e 1,443

8899999. Total - Cash Equivalents

L23




Annual Statement for the year 2018 of the HARLEYSVILLE WORCESTER INSU RANCE COM PANY

OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

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. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas... Multiple 152,221 152,814
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del Multiple. 111,629 112,064
9. District of Columbia
10.  Florida. . License requirement-hv. 213,109 213,940
B PR €Yo o - OO Multiple 101,481 101,876
12.  Hawaii
13.  Idaho.
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts Multiple. 161,499 179,922
23.  Michigan.... For protection of state's ph's 304,442 305,628
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32.
33.
34. License requirement-hv. 320,769 321,661
35.  North Dakota.
36.  Ohio... For protection of state's ph's. 2,981,539 2,931,524
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania. Multiple 1,502,399 1,510,005 100,160 100,667
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. 227,370 228,913
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 e 1,502,399 1,510,005 4,674,219 4,649,009
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
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

E28




2018 ALPHABETICAL INDEX -- PROPERTY & CASUALTY ANNUAL STATEMENT BLANK

Assets Schedule P-Part 2H-Section 2-Other Liability-Claims-Made 58
Cash Flow 5 Schedule P-Part 21-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Net Investment Income 12 | Schedule P-Part 2K-Fidelity, Surety 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2M-International 59
Five-Year Historical Data 17 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
General Interrogatories 15 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Jurat Page 1 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 61
Notes To Financial Statements 14 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 61
Overflow Page For Write-ins 100 | Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 1 E01 | Schedule P-Part 2T-Warranty 61
Schedule A-Part 2 E02 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule A-Part 3 E03 | Schedule P-Part 3B—-Private Passenger Auto Liability/Medical 62
Schedule A-Verification Between Years 8102 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 1 E04 | Schedule P-Part 3D-Workers' Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Part 2 E05 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule B-Part 3 E06 | Schedule P-Part 3F-Section 1 -Medical Professional Liability—-Occurrence 63
Schedule B-Verification Between Years SI02 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 63
Schedule BA-Part 1 EQ7 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Part 2 E08 | Schedule P-Part 3H-Section 1-Other Liability—-Occurrence 63
Schedule BA-Part 3 E09 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1 E10 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3M-International 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 3 E13 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part 4 E14 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 5 E15 | Schedule P-Part 3R-Section 1-Products Liability-Occurrence 66
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3R-Section 2—-Products Liability—Claims-Made 66
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3S-Financial Guaranty/Mortgage Guaranty 66
Schedule D-Summary By Country Sl04 | Schedule P-Part 3T-Warranty 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DA-Part 1 E17 | Schedule P-Part 4B-Private Passenger Auto Liability/Medical 67
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4D-Workers' Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB—Part A-Verification Between Years SI11 | Schedule P-Part 4F-Section 1-Medical Professional Liability—-Occurrence 68
Schedule DB—Part B-Section 1 E20 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 68
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB—Part B-Verification Between Years SI11 | Schedule P-Part 4H-Section 1-Other Liability—Occurrence 68
Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4H-Section 2-Other Liability-Claims-Made 68
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
Schedule DB—Part D-Section 1 E22 | Schedule P-Part 4J-Auto Physical Damage 69
Schedule DB-Part D-Section 2 E23 | Schedule P-Part 4K-Fidelity/Surety 69
Schedule DB-Verification Sl14 | Schedule P-Part 4L-Other (Including Credit, Accident and Health) 69
Schedule DL—Part 1 E24 | Schedule P-Part 4M-International 69
Schedule DL—Part 2 E25 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 1-Cash E26 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Part 2-Cash Equivalents E27 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
Schedule E-Verification Between Years SI15 | Schedule P-Part 4R-Section 1-Products Liability-Occurrence Il
Schedule E-Part 3-Special Deposits E28 | Schedule P-Part 4R-Section 2—Products Liability—Claims-Made 71
Schedule F-Part 1 20 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 71
Schedule F-Part 2 21 | Schedule P-Part 4T-Warranty 71
Schedule F-Part 3 22 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F-Part 4 27 | Schedule P-Part 5B-Private Passenger Auto Liability/Medical 73
Schedule F-Part 5 28 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 74
Schedule F-Part 6 29 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation) 75
Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5E-Commercial Multiple Peril 76
Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5F-Medical Professional Liability—Claims-Made 78
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5F-Medical Professional Liability—Occurrence 77
Schedule P-Part 1-Summary 33 | Schedule P-Part 5H-Other Liability-Claims-Made 80
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5H-Other Liability-Occurrence 79
Schedule P-Part 1B-Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5R-Products Liability-Claims-Made 82
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 5R-Products Liability-Occurrence 81
Schedule P-Part 1D-Workers’ Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6C—Commercial Auto/Truck Liability/Medical 84
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 40 | Schedule P-Part 6D-Workers’ Compensation (Excluding Excess Workers Compensation) 84
Schedule P-Part 1F-Section 2-Medical Professional Liability—Claims-Made 41 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6H-Other Liability—Claims-Made 86
Schedule P-Part 1H-Section 1-Other Liability-Occurrence 43 | Schedule P-Part 6H-Other Liability-Occurrence 85
Schedule P-Part 1H-Section 2-Other Liability-Claims-Made 44 | Schedule P-Part 6M-International 86
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 6R-Products Liability—Claims-Made 88
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 6R-Products Liability-Occurrence 88
Schedule P-Part 1M-International 49 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule P Interrogatories 93
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule T-Exhibit of Premiums Written 94
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1R-Section 2-Products Liability-Claims-Made 54 | Schedule Y-Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1S-Financial Guaranty/Mortgage Guaranty 55 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P-Part 1T-Warranty 56 | Schedule Y-Part 2-Summary of Insurer's Transactions With Any Affiliates 98
Schedule P-Part 2, Part 3 and Part 4 - Summary 34 | Statement of Income 4
Schedule P-Part 2A-Homeowners/Farmowners 57 | Summary Investment Schedule Slo1
Schedule P-Part 2B—Private Passenger Auto Liability/Medical 57 | Supplemental Exhibits and Schedules Interrogatories 99
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 57 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 57 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2E-Commercial Multiple Peril 57 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2F-Section 1-Medical Professional Liability-Occurrence 58 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 2F-Section 2-Medical Professional Liability-Claims-Made 58 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58 | Underwriting and Investment Exhibit Part 3 1"
Schedule P-Part 2H-Section 1-Other Liability—Occurrence 58

INDEX




	SUMMARY INVESTMENT SCHEDULE
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - SUMMARY BY COUNTRY
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1 FOOTNOTE
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE DA - VERIFICATION
	SCHEDULE DA - VERIFICATION FOOTNOTE
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION FOOTNOTE
	SCHEDULE A - PART 1
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE B - PART 1
	SCHEDULE B - PART 2
	SCHEDULE B - PART 3
	SCHEDULE BA - PART 1
	SCHEDULE BA - PART 3
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 2 - SECTION 1
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 3
	SCHEDULE D - PART 4
	SCHEDULE D - PART 5
	SCHEDULE D - PART 6 - SECTION 1 FOOTNOTE
	SCHEDULE DA - PART 1
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART A - SECTION 2
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 2
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 2
	SCHEDULE DL - PART 1
	SCHEDULE DL - PART 2
	SCHEDULE E - PART 1
	SCHEDULE E - PART 2
	SCHEDULE E - PART 3
	SCHEDULE E - PART 3 WRITE-INS
	INDEX

