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Annual Statement for the year 2019 of the HARLEYSV"_LE |NSURANCE COMPANY OF NEW YORK

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... 7,072,354 | ... L2107 . ..1,072,354 7,072,354 | .. 217
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | ooceveeeereeevceeenes [ v, 0.0 [ e | e (1 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUATANTEE. ......covoereeeeceeeeiteceeieiieeiseieeeeeseeeessnees | seereeseesesesssssssssssseess | eesneeeeesennes 0.0 | e [ | e (] I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed...........c.covvureerrenreneeneieeeeeseiseesesssssssesssnsens | covsiiissins 7,086,332 | ..oovvnne 27.8 | oo 7,086,332 | .o [ e 7,086,332 | ..o 27.8
1.06 Industrial and MiSCElANEOUS............oceverrerrenrieieeineiseiseisessseins | v 8,774,159 | ..o 34 | 8,774,159 | oo | e 8,774,159 | ..ooooevennn 344
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNAS........ccoorvenriinriirriirniininnierieeieeiseissessesseensennes | eevnsssnssssnsssssssssenses | eerimneenninned0000 [ [ [ v (1N ST 0.0
1.10 Unaffiliated Bank LO@NS..........cccoeureeneeneieencincinineneneeeeeneensineenennes Leerssrssessesssesssssesssenes | seensessnenensss 000 [ Lo | s U 0.0
1.11 Total Long-Term Bonds.........cccccveuevvererereesieieseseeseeeeessseeneensnns | cereeennn22,932,845 [ ooniin89.9 [ ..n.22,932,845 | 0 | 22,932,845 | ... 89.9
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........ccoeverririercieiieieceesieees | e | evvereeiesinnns 0.0 [ e | e (0] I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SIOCK.........ovurierririnineieeneineieeseiseesessesesessessessnees | seeeesesnsensesesssseneens (VN I (V0 I I (U1 IO (U1 IO (1N I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | ceoveeveeeieeiceiien | eveieieiiis 0.0 [ e | e (0] I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [ e | e (0] I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.............coovnnninnenniineens [ e | e 0.0 | oo [ | e (V1N I 0.0
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.
4. Mortgage Loans Schedule B):

4,01 Farm MOMQAgES. ......ccvverreuiiirieieieiesieie st sessssns
4,02 Residential MOMgages. ..o ssssessenns
4.03 Commercial MOMGAQES. ..ot esssians
4.04 Mezzanine Real Estate LOans..........cocvcuvinirnecrniineenersineresnineine
4.05 Total Mortgage Loans

5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY........cccovvvverercrerersersieseeisssesen | ceeresesisesssesessensns | evesveesennnnns 0.0 [ e | e (01 I 0.0
5.02 Properties Held for Production of INCOME..........c.cevveveeveieereeniienens | eevrereseeesieseeienens | eveeriereninnnns 0.0 [ e | e (01 I 0.0
5.03 Properties Held for Sale...........cccevveereveeeesieeseeeesieeeeseseeesisnens Levssnessessssssensssssesenss | eersnrereereens0:0 roriiisiisiniisisieieiinies | oveeresisissessesisssiesiess | coresesissessesssssinens 0] i 0.0
5.04 Total Real EState.........coocrvveneeneenerncrrernsrinseneenerneninennesisssissssinns | eeenernesnsennenneensedd | vvrnneinnnnn 0.0 | 0 [ 0 | i (1N ST 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)......ccccoenrnmenmrnninneniennensenseeseeseeseens | coreeeeeenneennees 10,553 | oo 0.0 [ v 10,553 | .ovoeeerrerrerireeinnns [ e 10,553 | .o 0.0
6.02 Cash Equivalents (Schedule E, Part 2)...........cccoeeeveveereevereeiereens | eeveeseieesieseseessnns | eveevesrennnnns 0.0 [ e | e (0] I 0.0
6.03 Short-Term Investments (Schedule DA)..........cccooveevveverrevereerieenens Lo 2,569,423 | ... 101 [ 2,569,423 | ..o |, 2,569,423 |.............. 10.1
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| ccccocvneee. 2,579,976 | ...coconc.. 101 [ 2,579,976 | coooveererercreein (V)N 2,579,976 | ..coovvnee. 10.1
7. CONTACt LOBNS......couiiririeiierisrieisesissieissississessssesssssssssessssssessesssssssssessessss | sesssssessssssssssssssssnsnsss | sesssssessessnnes 0.0 | e | e (] I 0.0
8. Derivatives (SChedulE DB)........cc.covririnrrrininrnnieessessississessesessesssssssesns [ sesessesssssssessssessssssnsses | snsessessssenens 0.0 | v [ | e (0] I 0.0
9. Other Invested Assets (SChedUIE BA).........ovierrinrnrinrieinsisecssinsiseens [ erreessnsissessssesssennsns | conveseeessnnens 0.0 | oo [ | e (0] I 0.0
10. ReCEIVaDIES fOr SECUMHES. ......vererrerrerrirnrireirereesieessessessssessssssssssssssssesss | sesssessessssssssssssssssnesnss | sovessessssesens 0.0 | v v | e (] I 0.0
11. Securities Lending (Schedule DL, Part 1)........cccovveuernrirrrnrnninenneneeinens | corereesensensesssssnsennns | oovesserssnnenns (V01 ST PSS ). 0.0 G I ) 0.0, G P XXXoovee
12. Other Invested Assets (Page 2, LINE 11).....verrerernensineneensessisnsenses [ ssesssssssssessssssssssssssnss | oosessessssaseans 0.0 | oo | e 0] i 0.0
13. Total INVEStEd ASSES........iiiieiieiisi s essssssessnsnnes | oenesnians 25,512,821 |........... 1000 |............ 25,512,821 [ oo 0 i 25,512,821 |............ 100.0
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Annual Statement for the year 2019 of the HARLEYSV"_LE |NSURANCE COMPANY OF NEW YORK
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

S102




Annual Statement for the year 2019 of the HARLEYSV"_LE |NSURANCE COMPANY OF NEW YORK
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

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.........ivirierriiceieiieeesisesis sttt
3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0
4. ACCIUAI OF GISCOUNT.......vovevereieieiesesis it
5. Unrealized valuation increase (decrease):
5.4 Totals, Part 1, COIUMN 13 NNE ............................
5.2 Totals, Part 3, ColUMN 9......ccovvvenrrrrirerrreriincrnerisseisensneneseeree o) -1 e 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, December 31 of prior year... 23,588,752
2. Cost of bonds and stocks acquired, Part 3, Column 7 8,262,740
3. ACCIUAN OF GISCOUNL.......cveovvvsceeseeisresices et 22,982
4. 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 0
5. Total gain (loss) on disposals, Part 4, Column 19............cceevervierverrieinenne
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 8,823,053
7. Deduct amMOrtiZation Of PIEIMIUM...........eveverurrirrrerieiseseesseisesssseseseessssseese st sssse et ess s ess s s st see a8 ee s sEee s s s s ee e se eSS £ s e R e e bR en e sen s st 118,576
8. 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 0
9. Deduct current year's other-than-temporary impairment recognized:
91 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94  Part4, Column 13 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cceiiurreiniireinineneecseiesesseise e ssssssesenns
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 22,932,845
12, Deduct total NONAAMItIEA GMOUNTS.........c..eiuieiiiicirrcie bbbkt
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 22,932,845
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Annual Statement for the year 2019 of the HARLEYSV"_LE |NSURANCE COMPANY OF NEW YORK

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........coueevvcrrnens | corvevenerineriinnens 7,072,354 | oo 7,401,538 | oovoorirricinne 7,057,824 | oo, 7,150,000
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 7,072,354 | oo 7,401,538 | .o 7,057,824 | oo 7,150,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
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........... 7,086,332 7,104,115 .7,089,824
Industrial and Miscellaneous, 8. United States 7,775,734 7,938,374 .7,810,151
SVO Identified Funds, Unaffiliated Bank Loans 9. CANAUA. ... | et | et | crie ettt
and Hybrid Securities (Unaffiliated) 10. Other Countries 998,425 1,057,733 997,570
11. Totals......ccoocoe. 8,774,159 .8,996,107 8,807,721
Parent, Subsidiaries and Affiliates 12, TOAIS....cviviccreiieeiiiiesicceeis | et saensness | eressssessssssesessssesessssessnsssesens | sessssessssesessnsesessssesesnsesasnns
13. Total BONGS......cmrerseeessrnnns | ovveeecninnieenins 22,932,845 | ..o 23,501,760 | ..ooovvreirricienns 22,955,369
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. 22,932,845 | ..o 23,501,760 | ..ovvvvrrrirenne 22,955,369
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Annual Statement for the year 2019 of the HARLEYSVILLE INSURANCE COMPANY OF NEW YORK

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 11.7

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
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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)

Industrial and Miscellaneous (unaffiliated)
3,376,545 4,390,535 7,767,080 . 10,805,873
497,351 |.. R ..1,007,079 |... . 1,012,091

90IS

9.7 TOAIS.....eieieitiri e | crreenes XXX | v D09, SO [P 0,9, SOOI [ XXX | s XXX | v 0 [ oo [V OO 0.0 [ [V R 0.0 | e 0 [ e 0

Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.

10.7 Totals
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Annual Statement for the year 2019 of the HARLEYSVILLE INSURANCE COMPANY OF NEW YORK
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)

Total Bonds Current Year

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

Total Bonds Prior Year

............... 7,723,513
.515,211

............. 10,144,635

496

,880 |..

............. 22,576,663
1,012,091

19,536,787

.1,012,090 |..

Line 12.7 as a % of Col. 9.

10,641,515
...45.1

Total Publicly Traded Bonds

............... 8,668,259
509,728

9,110
..497

,084
,351

Totals
Line 13.7 as a % of Col. 7.....
Line 13.7 as a % of Line 11.7, Col. 7, Section 11

............... 9,177,987
...40.0

................. 336,519
.15

Total Privately Placed Bonds

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

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

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

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

Includes §......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes $.. 0 current year of bonds with Z designations and $.
Includes §.......... 0 current year of bonds with 5GI designations, $..........

0 prior year of bonds with 5G| designations and $.....
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; NAIC2$

.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.

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

0; NAIC3S§...

.0

NAIC4S.......... ;

NAIC5S......... ;

NAICBS......... 0.
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SCHEDULE D - PART 1A - SECTION 2

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 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

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

1.01

1.02

U.S. Governments

Issuer Obligations..........ccccccevievriernnnne.
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

.............. 1,999,532

.............. 3,430,000

.............. 7,062,275

.............. 7,072,354

4.01
4.02
4.03
4.04
4.05

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

5.01
5.02
5.03

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

................. 501,550

601

6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals

.............. 1,516,254
1,397,141 | .
472,909 |...
499,971

.............. 4,030,838
..565,920 |.
291,128 |.

.............. 5,559,279
1,951,698
3,807,040

499,947

.............. 3,886,275

............ 11,817,964

7.01

7.02
7.03
7.04
7.05

Hybrid Securities
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..

801

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Affiliated Bank Loans - Issued
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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 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued......
10.02 Unaffiliated Bank Loans - Acquired...
10.03 TOtAIS. ...cvvireiisit ettt

1. Total Bonds Current Year
11.01 ISSUEK OblIGAtioNS.........cvevieeieiiecieieicee et | eeaesennseens 1,999,532 |..............3,159,076 |.............. 7,460,838
11.02 Residential Mortgage-Backed Securities... 1,793,714 |. 1,855,469
11.03 Commercial Mortgage-Backed Securities............ccvuvrrenenrcncnreneons | cvevennenenieneenend0 | iiiniieennd72,909 | e 291,128
11.04 Other Loan-Backed and Structured Securities
11.05 SVO Identified Funds
11.06
11.07
11.08
11.09 Line 11.08 as a % of Col. 7.......

60IS

12. Total Bonds Prior Year
12.01 Issuer Obligations
12.02 Residential Mortgage-Backed Securities
12.03 Commercial Mortgage-Backed Securities
12.04 Other Loan-Backed and Structured Securities..
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans.
12.08 TOtAIS......covviveiicreiece et
12.09 Line 12.08 @5 @ % 0Of COL 9. s

13. Total Publicly Traded Bonds
13.01 ISSUEr OBlGAtIONS.........cvviviieireieiieieiere et | eresniennns 1,999,532 |...coovvnens 3,159,076 |...cccvvrnen 7,460,838 | ..o | e | e ) 0.9 G IO 12,619,446 | ..o 55.0 |.oivinnnne 17,330,069
13.02 Residential Mortgage-Backed Securities............cocovvvvierenrcnrienennnns LWT93714 5,046,033 |..............1,855469 |..............336,519 | ..oceeee e 17,658 | o XXX i | e, 9,049,393 | .o 5 | 1,951,697
13.03 Commercial Mortgage-Backed SECUMHES. ........cvvveurrrirerrirrneireeis | verreieieisesiseseeneennens . 472,909 |... 764,037 | ... 3. ..767,164
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNAS.........cccerireiriicieircereee s
13.06 Affiliated Bank Loans.....
13.07 Unaffiliated Bank Loans. . .
13.08 Totals.......corvrrrerrerennns . v 9,607,435 | ... .336,519
13.09 Line 13.08 as a % of Col. 7... )
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

14, Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities...
14.03 Commercial Mortgage-Backed Securities.....
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds............cccovvvvrrernnne
14.06 Affiliated Bank Loans. . .
14.07 Unaffiliated Bank Loans. v L e v | e
14.08 Totals......cocoevrreerieirnnns
14.09 Line 14.08 as a % of Col. 7...
14.10 Line 14.08 as a % of Line 11.08, Col.
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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. 1,135,832
2. Cost of short-term inVEStMENS ACGUIFET. .........c.oviveiriiieieiiee ettt sesseses | sresesssessssssssesssesessssstesessnsesnnaes 13,389,053 | .ottt etetes | ettt sttt et et ee s s s e s s s s nnnnnnnnnsnsnnans | stetesereseteseteteteteteteteteteteretetetenas 13,389,953 | ..eeeieiecececccccc 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 T1,056,302 | ...ecveececececececececececececectetceeseeeaeeessseseseseseseaes | eeeseseseseseseseseseses s s eses s s ennsssnsnnnnnsnsnanans | suesetesesetesetetetetetetetetetetetetetetenas 11,956,302 | ..ot
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)........cccvruiuririrrrinininreinis | v eseesenns 2,569,423 | ..o 0 | o 0 | o 2,569,423 | ..o 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.euiiiiiiisrieisrssererssessssssssssssessesssesss | sossessessssssessessssessesssssssessassssassans R L T (0 {5 2,569,423 | ..o 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

Sch. E - Pt. 2 Verification
NONE

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

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

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

"

U.S. Government - Issuer Obligation

912828 2J 8 |U S Treasury Nt 1 999,886 |..... 99.938 .1,000,000 | ... 999,979 38 | e [ [ 1.500 .15,000 | 08/07/2017.| 07/15/2020.
912828 3W 8 |U S Treasury Nt 1 3,421,752 |...106.613 .3,500,000 ...3,430,000 7,545 00 2.750 .96,250 | 12/11/2018. | 02/15/2028.
912828 M8 0 |U S Treasury Nt 1 650,866 |...101.129 ...650,000 | ... 650,378 (/25 USSR RPN PO 2.000 113,000 | 12/18/2015. | 11/30/2022.
912828 X7 0 |U S Treasury Nt 1 ..988,168 |...101.371 1,000,000 | ... 992,444 1,645 | | e | e 2.000 .20,000 | 05/10/2017. | 04/30/2024.
912828 XU 9 |U S Treasury Nt. 1 997,152 |..... 99.965 .1,000,000 | ... 999,553 975 .1.500 .15,000 | 07/06/2017. | 06/15/2020.

0199999. U.S. Government - Issuer Obligation: 7,057,824 XXX 7,150,000 | ....ccceees 7,072,354 | oo 0 | s 10,078 0 0 XXX ...159,250 XXX XXX

0599999. Total - U.S. GOVErNMENL........cocuuriiniicniisiissisisnissis s 7,057,824 XXX 7,150,000 | ..cccoonnve. 7,072,354 | oo 0] s 10,078 0 0 XXX XXX XXX | v 48,625 | ........ 159,250 XXX XXX

0L3

U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdlwsnons - Residential Mortgage-Backed Securities
3132CW AU 8 | FHLMC POOI #B009.......cocvvimrirrireiriieiiierienissesssissssssessesssessssssssssessennes | serenes [P I Z ) I L [ 4,458,659 |..103.672 | ..cccouueene 4,456,633 | ....cooonne 4,298,798 | ...ccovvnvs 4,457,151 (1,509) [ oo | e | s 3.500 |...... 2.224 |MON... | .ccovuneee 12,538 10/24/2019. | 06/25/2034.
31418C  TF 5 | FNMA POOI#MA3593.......ooiimiieieiieiiesineeseeise s ssessssissssssssssssssnss | aeiees ..1,347,834 |...105.183 ..1,360,613 1,293,565 ...1,346,506 (1,328) [ .oooeeveeeeirenis | eevrneineiisseineenns | e 4500 |...... 2.603 |MON... 4,851 04/11/2019. | 02/25/2049.
314180 CA 8 |FNMA POOI#MAZBB4.........coouiveirriiiiiiiiniisisiesississsissssssssenssesisssissenssnsinnes | cvvene 4] . ..1,283,331 [...103.911 | ... ..1,286,869 1,238,438 ..1,282,675 (656) | .vvveveririnninens [ [ 4.000 |...... 3.135 | MON... 4,128 | .. 07/10/2019. | 05/25/2049.
2699999. U.S. Special Revenue - Residential Mongage-Backed Securities.......... . [ 7,089,824 XXX | s 7,104,115 | s 6,830,801 | ..oovvvrn. 7,086,332 | oo 0 (3,493) 0 0 XXX XXX XXX | s 21517 | s 84,524 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ .. SRR 7,089,824 XXX | e 7104115 | .............. 6,830,801 | ............. 7,086,332 | .ooovvrena 0 (3,493) 0 0 XXX XXX XXX | e 21517 | .. 84,524 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
124857 AP 8 | CBS COMP ST NL...ouiieuiiiieiiiieeiecseeissise st sesssissninns | seiis [ I 1 2FE | i 495,165 |...104.651 | ...............523,255 | .coooviiunnccn. 500,000 | ... 497,351 AT [ s [ e [ 3.500 |...... 3616 |Jdoiee | 8,089 | o 17,500 | 01/07/2015. | 01/15/2025.
29364D AU 4 |Entergy Arkansas INC 1St MG Bd.........ccooeuiuiiniiiiiniinieicnencese e | eves [N [FSUOOTORI  IUV 1FE ..1,028,380 |...105.496 21,000,000 | ...ocooveuee 1,018,479 (2,631) [ oo e s 3.500 |...... 3.172 |AO...... .35,000 | 01/26/2016. | 04/01/2026.
341081  FM 4 | Florida PWr & Lt CO NL.......couuriiieciierieeiscesssieesieseseesssisessessesssesssninns | seeees [P ISR IOV 1FE]| .. 532,800 |...105.078 ....500,000 | ... 521,582 (3,363) [ ..ouerurererrerin | rerrrrinerienineeis | s 3125 |...... 2.339 |JD....... v 15,625 | 07/21/2016. | 12/01/2025.
69362B  AY 8 | PSEG POWET LLC SINE.....ovieiieiiiieicicee e sesnnns | seneens [ [ 1 2FE| oo 535,445 |..103.073 | .................515,364 | ....... 500,000 | ... 509,728 (5,482) [ 1vvvveverreervninns [ vrereernrinensenniens [ s 4.150 |...... 2970 {MS......| v 8,110 | e 20,750 | 01/12/2015. | 09/15/2021.
91159H  HN 3 [ US BaNCOMP SIMT Nb......oouvirierceirinirierieriseessseisssiesiesseesssssssssensenssenss. | cevees [P ISP IOV 1FE 992,680 |...100.312 ..1,003,123 1,000,000 | ... 995,001 894 [ e [ e [ e 2.375 | ... 2.458 |JJ....... .23,750 | 07/19/2016. | 07/22/2026.
92826C  AC 6 | VIS8 INC ST L.ttt | criies JO IR IOV 1FE]| .. ..1,014,500 |...102.907 | .... ..1,029,069 1,000,000 | ..coovvrenne 1,006,526 (2,102) [ oo | e | e 2.800 |...... 2.569 |JD....... ceernn28,000 | 01/19/2016. | 12/14/2022.
902133 AT 4 | Tyco Electronics Group St NE........cooviiiiriiiinininiissiisenissessnississensenessnssniens | weenes [] IR {1 TFE| i 997,570 |...105.773 | ..cccvvrs 1,057,733 | oo 1,000,000 | ... 998,425 2753 [ RPN PO 3.700 |...... 3729 [FA....o| v 13,978 | .ooovenes 37,000 | 01/25/2016. | 02/15/2026.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..........ccrveireisrenseessirneeens s 5,596,540 XXX | s 5,708,895 | ..o 5,500,000 | ..oovvernnes 5,547,092 | oo (V)] (12,188) 0 0 XXX XXX XXX | s 50,021 | ... 177,625 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
9497EN AE 3 ‘ Wells Fargo Home Eq Tr RMBS Ser 2005-3 C. 1,938,750 |..... 99.971 | v 1,999,418 | .o 2,000,000 | ..oovvernnes 1,963,060 [ ...ovovrrnnrrerinnins | v 11,363 | oo [ [ 2,737 |...... 3.233 [MON... | ccoovvrencnnad 908 | ...ccoe.. 65,192 | 12/15/2016. | 11/25/2035.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 1,938,750 XXX ] 1,999418 | ... 2,000,000 | ............. 1,963,060 | ..covrvirernnnn (| I 11,363 0 0 XXX XXX XXX | o 908 | ......... 65,192 XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities

36252H AE 1 IGS Mortgage Securities Trust CMBS Ser 20...... [FSSTTROURTURTN [OTOOTRl D e 3 [pvvery | 1Y ISR 772,500 |...104.580 764,036 [RIPL:) ] N [N [ 3467 |...... 3.003 | MON... 03/07/2017. | 03/10/2050.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. . 772,500 XXX ..764,036 (3,128) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities

17305 GK 5 l Citibank Cr Card Issuance Tr LBASS Ser 2........ccooviivininninnnsnnnnnsnnnnsinnes |eeeens | on | eovnnennneddh | et IFE | i 499,931 |...100.689 499,971 24 | [ [ 2490 |...... 2495 |JJ....... .12,450 | 01/25/2018. | 01/20/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 499,931 XXX ..499,971 24 0 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 8,807,721 XXX ..8,774,159 (3,929) 0 0 XXX XXX XXX XXX XXX
Totals
7699999. Total - Issuer Obligations... . 12,654,364 XXX 12,619,446 (2,110 0 0 XXX XXX XXX XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHIES. ......c..iviirreiiiiiiniissinsi s 9,028,574 XXX ...9,049,392 7,870 0 0 XXX XXX XXX XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMIES. ... ittt sensnees | snsersessenneas 772,500 XXX ..764,036 (3,128) 0 0 XXX XXX XXX XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities... . 499,931 XXX ..499,971 24 0 0 XXX XXX XXX .12,450 XXX XXX
8399999,  Grand TOtal = BONGS..........curerriuiriririierisisiesisisiesie sttt enins | ensnerenes 22,955,369 XXX .22,932,845 2,656 0 0 XXX XXX XXX ...525,044 XXX XXX




Annual Statement for the year 2019 of the HARLEYSV"_LE |NSURANCE COMPANY OF NEW YORK

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

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

E11, E12
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SCHEDULE D - PART 3

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

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. Special R e and Special A

3132CW AU 8 | FHLMC Pool #B0019  3.500% 06/25/34.........cccovvrermrinririrrrerinirsnienns 10/24/2019........ Morgan Stanley & Co LLC 4,458,659 | ..oocviiiees 4,298,798

31418C  7F 5 |FNMA Pool #MA3593 4.500% 02/25/49. 04/11/2019........ JP Morgan Securities LLC.... 1,347,834 .....1,293,565

31418D  CA 8 | FNMA Pool #MA3664 4.000% 05/25/49. 07/10/2019........ JP Morgan Securities LLC.... 1,283,331 1,238,438

3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 7,089,824 .....6,830,801

8399997. Total - BONMS = Part 3.t 7,089,824

8399998. Total - Bonds = SUMMANY HEM fTOM PAM 5.ttt sssstesessess s ess s ess e ess s ess s essse 4210888 eeEseE 88088108 E 8488188108888 E b 172,916 | oo 1,128,053

8399999, Total - BONS.......oveuiiiviiiiiiriireisi e 8,262,740 | v 7,958,854

9999999. Total - Bonds, Preferred and Common Stocks 8,262,740 XXX
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Annual Statement for the year 2019 of the HARLEYSVILLE INSURANCE COMPANY OF NEW YORK

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
70914P  JH 6 |Pennsylvania St GO First Ser - 03/16/2019. | Call  100.0000.. R T B 1,000,000 | ....... 1,000,000 | ....... 1,065,550 | .....ooo 1,001,600 | coooccererree (1,600) | coovrreeerre | o 1,000,000 | oo | oo | eeeeeiererseeiO | 25,000 | 03/15/2023.
882722 W5 6 |Texas St GO Wtr Finl Assistance-D Preref.. .. 1 08/01/2019. | Call 100.000! 265,000 265,000 | .ovovinn 276,227 .“26&029 (1 Y029) . ...265,000 ....... 131250 08/01/2025.
882722 X8 9 |Texas St GO Wir Finl Assistance-D Unref........... - 08/01/2019. | Call  100.0000.. Sl I R 735,000 | ......... 735,000 | ......... 766,139 | oo 737,854 | .. (2,854) e 735,000 | ... 0| 36,750 | 08/01/2025.
928109 VL 8 |Virginia St GO SerB  5.000% 06/01/23.............. - | 06/01/2019. | Redemption  100.0000...c..vvvssvvvessons | i 580,000 | ........ 580,000 | .......... 673,583 | ..o 584,621 | .ooovcrssccrne [CX-2) ) I P 580,000 | ...oooveessc | coscensssesesss | cessssesseenes 0. 14,500 | 06/01/2023.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. ...o.c.vvvvvvrssivrsss wovsissessisssssssessisssssssssssssssssssssssssssssssssssssssssessnes | 2,580,000 | ... 2,580,000 | ... 2,781,499 | .......... 2,590,104 | oo 0 .ne10,108) | oo 0 | (10,104) | oo 0] 2,580,000 | ..o 0 | [ 0. 89,500 | XXX
Bonds - U.S. Political Subdivisions of States
101547 TY 3 |Boulder Valley CO GO Sch Dist #RE-2 Boul......... | ..| 06/01/2019.| Call  100.0000.. . 615,000 | ..o 615,000 | ..o 627,792 615,648 | ....... (648) (648) [ o | corrrecsn 815,000 | v [ | o0 [ 15,375 | 12101/2029.
930863 U7 8 |Wake Cnty NC GO Public Impt GO Sch Pub |....... ..103/01/2019. [ Call  100.0000.. 615,000 | .......... 615,000 | .......... 648,827 | ... 615746 | ... (746) (746) . . . 0l 15,375 | 03/01/2024.
930863 V6 9 | Wake Cnty NC GO Public Impt GO Pub Impt +| 03/01/2018. | Call  100.0000 385,000 | ...... 385,000 | ........ 406,176 | .......... 385467 | ..... (467) (€70 S P 385,000 | oo | s | s [ 9,625 | 03/01/2024.
2499999. Total - Bonds - U.S. Political SUDIVISIONS 0 StAES........ovsvssvivsvss ottt | 1,615,000 | ...... 1,615,000 | ...... 1,682,795 | . 1,616,861 | o L p— (1,861) 0 (1,861) U — 1,615,000 | e 0 [ [ — 0]...40375 | XXX
Bonds - U.S. Special Revenue and Special Assessment
403760 GY 1 | Gwinnett Cnty GA Wir & Swr Rev SerA............... | . ‘ 09/26/2019. | Call  100.0000........ccuwrrrmrerererrierreriens | _____________________________________ 500,000 | ........ 500,000 | ........ 522250 | cooviiirirr 501,550 | oo | e 1,550) | oo Lo 1,550) | oo | v 500,000 | oo | eoveeeeeeeeeeeeeii | oo | 23,056 | 08/01/2023.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES........... ....ooeivvvivienriiiesiisssssssssissssssssssssissssssssssssns | 500,000 | ........ 500,000 | ........ 522250 | coooovorir 501,550 | vovvvevevrereenn0 | e (1,550) | o0 [ (1,550) | o0 | v 500,000 | o0 | oo | o0 | 23,056 XXX
Bonds - Industrial and Miscellaneous
12650Y AG 8 | Credit Suisse Mtg Tr CMBS Ser 2015-GLPB......... | - ‘ 10/01/2019. | Paydown | . 3,000,000 | .......3,000,000 | ....... 3,070,665 X (39,875) [ ovvevveirenns [ eerieennea(39,875) [ v | 10000000e3,000,000 | oo [ oo | evvesriieniennnn0 [ e 265,253 | 11/15/2034.
3899999. Total - Bonds - Industrial and Miscellaneous..............c..cvvveerireererncinennns s | 3,000,000 | ...... 3,000,000 | ....... 3,070,665 | .........3,039,875 | v 0 | (39,875) . 0l. 0. 265,253 XXX
8399997. Total - BONS - PAM 4. e | 7,695,000 | ...... 7,695,000 | ...... 8,057,209 | 1.0 7,748,390 | o0 | s (53,390) | o0 | ooienn(53,390) |0 | s 7,695,000 [ ..o [ E— [ E— 0]...418184 | XXX
8399998, Total - Bonds - Summary Hem flom Part §........oocvvs st st | 1,128,053 | ...... 1,128,053 | ...... 172,916 | o [ | e (44,864) 1,128,053 1 RS (S J 15,842 | XXX
8399999. R ] I 8,823,053 | ...... 8,823,053 | ...... 9,230,125 7,748,390 | o0 [ s (98,254) | . o P— 8,823,053 | .0 [eonriinnn | o0 | e 434,026 | XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS......ovsvsvssvssvsvssvsiosi vt | 8,823,053 XXX | 9,230,125 7,748,390 | o0 | (98,254) | . 0 [ (98,254) | O — 8,823,053 | .vorrr0 [ | 0 | 434,026 | XXX
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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
3132CW AU 8 |FHLMC Pool #B0019 3.500% 06/25/34. | .. | 10/24/2019 | Morgan Stanley & Co LLC...........cccccuurvuuee 12/01/2019 [ PaYdOWN......coovvvrirricinreierneiennninninns | cveernrerni 246,236 | o 255,393 | ............ 246,236 246,236 | ...coooverviinns | e (IS Y4 T T PO (9,57) [ v [ evrrireniini [ e | i, 0 1,091 | o 575
31418C 7F 5 |FNMA Pool #MA3593 4.500% 02/25/49 | .. | 04/11/2019 | JP Morgan Securities LLC 12/01/2019 | PaydOWN..........coourveerinreneereerseiserisnins | rreeennnn8685,965 | i 683,484 | ............ 655,965 | ............ 655,965 | ....cvvrerirerinins | crirens (27,520) | .vovvvrrinn ..(27,520) | ..
31418D CA 8 |FNMA Pool #MA3664 4.000% 05/25/49 | .. | 07/10/2019 | JP Morgan Securities LLC.. 12/01/2019 | Paydown. . ..234,039 225,852 225,852 (8,187) (8,187)] ..
3199999. Total - Bonds - U.S. Special Revenue and SPEcial ASSESSIMENS .......v.er ittt ettt es st seerssessssns et ss st bt sas e sessnser e sns ettt ensen e snsensensensnsennenss | eossesnes 1,128,053 | ......... 1,172,916 | ......... 1,128,053 | ......... 1,128,053 | ..ol | o (44,864)
8399998. TOHAI = BOMAS. vtttk ekt s Rkttt nnsensesnsnnssnssnseneennnnsns | oeneeees 1,128,058 | v 1,172,916 | ......... 1,128,053 1,128,053 | v [ (44,864) | .
9999999. Total - Bonds, Preferred and COMMON STOCKS. ... ....c.ivuiiiiiirirs  werrieiseisessssesessessessessessessasssessessssesesssssssssasssessessasesessassssssesssesssssasssessasssssesssssessessassssssssssessasssessassasssessessssssassessessansesses | oesseses 1,172,916 | ......... 1,128,053 1,128,053 | o0 | (44,864) | .
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Annual Statement for the year 2019 of the HARLEYSVILLE INSURANCE COMPANY OF NEW YORK
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.
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
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Annual Statement for the year 2019 of the HARLEYSVILLE INSURANCE COMPANY OF NEW YORK
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 | ........... ‘ . | 12/31/2019. | Various......... 12/30/2020. | ............ 2,569,423 | oo e . 2,569,423 | ..o 2,569,423 | ..o | e | e 154 | ... 2.33 |MON.. | oo 5,924 | .o
9099999. Total - Other Short-TEMN INVESIEA ASSEES. . ... vuirririisiieeriitiseeest sttt ser sttt erb st se | foess et et ses e b8 E bR bbbttt entanes | erbsesenens 2,569,423 | ..o, (U (U P (U 0 [ 20,3 ST [ 2,569,423 | ..o (U] I 0 XXX XXX XXX [ e 5924 | .o 0
9199999, Total - ShOM-TEIM INVESIMENES...........cveueveeeieieeiceiriseeeecteee ettt eee feess et e bbbttt sssienns | neeissens 2,569,423 | ....ovvviviri) (V] [P (0 (V] [ () P ). T [ 2,569,423 | .coovvvvirinnn, (V) [ 0] XXX XXX XXX | 5,924 | .o 0
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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.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25, E26
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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
Bank of New York Mellon NEBW YOTK, NY .ottt es st sssen s snsnens | cesenens 10,553 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 10,553 | XXX
0399999. Total Cash on Deposit: XXX XXX 0 0 10,553 | XXX
0599999. Total Cash XXX XXX 0 0 10,553 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 104,043 | 4. April 35,145 | 7. July. 10,496 | 10. October. 19,563
2. February 10,312 | 5. May. 97,960 |8. August. 10,164 | 11. November. 10,320
3. March 15,724 |6. June 10,137 | 9. September. 10,615 | 12. December. 10,553

E27
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Annual Statement for the year 2019 of the HARLEYSVILLE INSURANCE COMPANY OF NEW YORK
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

cusip

2
Description

3
Code

4
Date Acquired

5
Rate of Interest

6
Maturity Date

7
Book/Adjusted Carrying Value

8
Amount of Interest Due & Accrued

9
Amount Received During Year

NONE
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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. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida . .
11, GeOrgia. ... GA|.. For protection of state's ph's. 35,020 35,395
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32.
33. For protection of all ph's 300,175 303,387
34.
35.  North Dakota.
36.  Ohio... For protection of state's ph's. 2,991,976 3,012,734
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41.  South Carolina...........cccevvrrereree.SC | . For protection of state's ph's. 150,087 151,693
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
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 300,175 303,387 3,177,083 3,199,822
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

E29
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