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Annual Statement for the year 2019 of the HARLEYSVILLE WORCESTER INSURANCE COM PANY

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....... 16,867,123 | .... ..26.3 | ... .16,867,120 ...16,867,120 | .... ..26.3
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............. | cccevvevenee. 504,080 | ...cccovvvee. 08 [ oo 504,080 | ..ooveveererrereeereieeens | e 504,080 | ....cccocuue. 0.8
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed............c.eveucveieeicreieiseee e | cveeienienanns 2,668,397 | ..coevrnenn 42 [ 2,668,397 | ..o | e 2,668,397 | ..cvvrrrnnn 42
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NOn-GUAranteed............ccoeererrienrinrineeneiseeseesssssssssessisenssns | oeniieennns 20,217,085 | ...covvonvne 315 |, 20,217,085 [ ..o [ e 20,217,085 | ...coovonvnee 315
1.06 Industrial and MiSCElIANEOUS............c.ovvvrierrerrirreireerssseeeieiieiens | ceeniieeenns 19,370,775 | covveerenees 302 | 19,370,774 | oo [ e 19,370,774 | ..oovene. 30.2
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.........cccccveueievererresiereserseeseeeeensseeneensens | cereeennnn39,627,460 | oo 93.0 | ..n.59,627,456 | o0 | 59,627,456 |....cccvuue 93.0
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........ccccoeuvivivienenenienesssseneinsinnens
4.05 Total Mortgage Loans
Real Estate (Schedule A):
5.01 Properties Occupied by COMPaNY........ccocvevevevcrerrreeeiesieesessevenenns
5.02 Properties Held for Production of INCOME............ccovvevecrevercrenisiiennns
5.03 Properties Held for Sale
5.04 Total Real EState........cccovuvvueririeeiieieseese e
Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1).......cccocvveveivereeeieeeeee s
6.02 Cash Equivalents (Schedule E, Part 2)..........ccccvveevverveeeerverernnnns
6.03 Short-Term Investments (Schedule DA)...........ccoevevevvveererrirernnn.
6.04 Total Cash, Cash Equivalents, and Short-Term Investments...........
CONTACE LOANS.......ocvucveeieiceceeee et
Derivatives (SChedule DB)..........cccveureminrerreeinsiseesnisesessisssssssesessessesseens

Other Invested Assets (Schedule BA)..........c.cceveveveereeveceieeeeee s

. Receivables for SECUMLES..........oovveveeeiciereieie e
. Securities Lending (Schedule DL, Part 1).........cccccveveereerverneeeeieieeisieennns
. Other Invested Assets (Page 2, LINe 11).....covvrrrrenrenenrrsinensensereeseseneens

. Total INVESIEA ASSEIES........cecveveveeeeeeeeeeee e

..3,521,184

.............. 3,521,184

.............. 3,521,184

..3,632,076

.............. 3,632,076

.............. 3,532,076
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Annual Statement for the year 2019 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 2019 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 955,379
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, COIUMN 3.t 4,850

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 4,850
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 960,229
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 960,229

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year... 60,521,322
2. Cost of bonds and stocks acquired, Part 3, Column 7 22,135,128
3. ACCIUAN OF GISCOUNL.......cveovvvsceeseeisresices et 50,783
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.........ccccoevrrvnrnrrereinns (4,815)
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 22,735,834
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 344,126
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 5,000
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 59,627,458
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 59,627,458
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Annual Statement for the year 2019 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 16,867,122 | oo 17,634,258 | oo 16,823,717 | covveveveerricnens 17,000,000
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 16,867,122 | oo 17,534,258 | ..o 16,823,717 | oo 17,000,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. ..o | e 504,080 | .o 509,640 | .oviviriernriieinens 574,905 | oo 500,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 2,668,397 | .o, 3,091,900 | oo 2,874,750 | oo 2,500,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... 20,217,085 20,683,911 ...20,255,651 ...19,665,411
Industrial and Miscellaneous, 8. United States 19,370,774 19,722,390 ...19,469,165 ...19,264,626
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada....
and Hybrid Securities (Unaffiliated) 10. Other CouNtries..........occovveveene | eovveereriisereeeceseses e eteteeresersses s sssssssesenssntenns | eresssesesissesesessessesssnssnens | arsessesesistesess s s assesnsneas
11. Totals......ccoocoe. 19,370,774 19,722,390
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......comrerseeensrnnsns | onvieecninnieenins 59,627,458 | ....ccoovvrreinininn: 61,542,099 | ..o 59,998,188 | ....ccoovvirrinirirnns 58,930,037
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...... | ....cccccouvvecren. 59,627,458 | ....cooovevvrrerenn. 61,542,099 | ..oocvvvrrririnne 59,998,188
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Annual Statement for the year 2019 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

......................... 4.5

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed




Annual Statement for the year 2019 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

10.7

Totals

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)
163,983 4,681,872 530,829 657,832 16,389,076 18,836,227 ...13,863,315 2,525,761
..2,247,690 |.. 2,981,699 | ... 2,989,184 |...
7.
8.
%,
(==
(o2
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S XXXrverernne [ ereenesnssrsnsnnneens0 [ o [ 0.0 [ [V [ [V P 0
10. Unaffiliated 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.




Annual Statement for the year 2019 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)
1. Total Bonds Current Year
11 NAIC T (Ao 6,705,031 | ....ccconue. 28,016,504 |............. 18,226,415 |...ocvovvrenee 2,301,978 |..covvrren. 1,395,829 | ..o (I I 56,645,757 | ..ovveveernerrnernen95.0 | v XXX s [ XK s [ 54,119,997
2,247,690 2,981,699 | ..o 5.0 | e XXX e XXX [ 2,981,699
.0 .0
0

11.6 NAIC6 L0
11.7 TotalS....coeveveeereieies 20,474,105 |.. . .2,525,761
11.8 Line 11.7asa % of Col. 7......... 343 | i 39 |23 |00 | 10000 | b XK e XK | e XX | 998 | 4.2
12. Total Bonds Prior Year
............. 17,777,070 |............21,474,397 |...............1,896,426 |...............2,212,408 rerrereee XXX [ XXX [ 57,532,135 v 49,710,131 |l 7,822,007

.741,903 |.

..2,247,281

2,989,184

.2,989,184 |..

18,518,973

23,721,678 |..

1,896,426 | ...

12.8 Line 12.7.a5@ % 0f COl. 9. ..o | v 234 ....30.6 ...39.2 .31
13. Total Publicly Traded Bonds
................................................................................................................... 26,874,506 |.............18,054,404 |..............1,771,149
734,009 |....ccoene. 2,247,690
%,
(==
N
13,7 TOAIS. .ot nseees | sereseenneeens 6,681,940 |............. 27,608,515 |............. 20,302,094 | ... 1,771,149
13.8 Line 13.7 as a % of Col. 7..... ...48.3 ..356 |. .31
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11.........occvvevevee | covevevvverereceen 112 | 46.3 | oo 340 | i 3.0
14, Total Privately Placed Bonds

172,012

14.8 Line 14.7 as a % of Col. 7..... TP 6.8

14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........ccccceeveer | cevvrvrveiiininiennnn0.0 | oo 19 | e 0.3

(@) Includes $.....2,525,761 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $.. 0 current 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.

(¢) Includes$.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| 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.
Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....

..... 0;

NAIC 2§........

.0; NAIC3S§...

.0

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

NAIC5S.......... 0;

NAICBS......... 0.



Annual Statement for the year 2019 of the HARLEYSVILLE WORCESTER INSU RANCE COM PANY

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

.............. 5,431,571

80IS

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..

.............. 2,249,988

3,194,588 |.

A

2,249,988
7,967,097

.............. 2,249,988

17,967,097 |.

...4,037,436

.............. 5,444,576

20,217,085

............ 20,217,085

.0

6.01
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

23,090 |.

.............. 6,003,806

.106,586 | ...

.............. 6,208,935

172,012 |.
.548,616 |.

1

2,353,634

............ 12,513,223
..1,823,194
6,489,100

999,893

.............. 1,035,412
.1,490,349

............ 21,825,410

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..

8.01
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




Annual Statement for the year 2019 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY
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

Bond Mutual Funds Identified by the SVO

1 2 3 4 5 6 7 8 9 10 1 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

10.01
10.02
10.03

Unaffiliated Bank Loans
Unaffiliated Bank Loans - Issued......
Unaffiliated Bank Loans - Acquired...

.0

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds

Line 11.08 as a % of Col. 7.......

.............. 2,644,505
4,060,526 |.

............ 34,643,219
.19,457 446
.............. 1,527,515
.............. 3,999,278

.............. 1,035,412
.1,490,349

60IS

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans.

Ling 12.08 @58 % 0f COL 9.

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds

ISSUET OBlIGAtIONS. ... s
Residential Mortgage-Backed Securities...........ccccvverneininrencininnnns
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities

SVO Identified FUNAS.........ccccerireieiieieiee e
Affiliated Bank Loans.....
Unaffiliated Bank Loans.

Line 13.08 as a % of Col. 7...
Line 13.08 as a % of Line 11.08, Col. 7, Section 11

.............. 2,644,504

...4,037,436

............ 33,607,806
............ 17,967,097
...1,527,515

33,607,806
17,967,097

..1,627,515 |.

20,302,094 |.....
...35.6

.13

137,997

57,10

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds..........cccccovvverrernnne.

Affiliated Bank Loans.
Unaffiliated Bank Loans.

Line 14.08 as a % of Col. 7...
Line 14.08 as a % of Line 11.08, Col.

.............. 1,035,412

.106,586 | ...

..657,832

.............. 1,035,412
1,490,349

.............. 1,035,412
.1,490,349

.45.2

..... 1,141,998 | ...

172,012 .
.6.8

..657,832
...26.0

e 2,525,761

....100.0




Annual Statement for the year 2019 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. 1,393,217
2. Cost of short-term inVEStMENS ACGUITEA. ........c.ovivririiieieiee ettt ssssenseses | stesessnsesssensesesssesessssetesesnsesasaes 31,964,000 [ ..ottt en s | ettt ettt ettt ettt ettt sanenanes | oeeneessess e e s s s s s s s naeas 31,964,096 [ ..ooveieeeeeeeeeee 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.vurveiiueueiiriieiiieieieieieesse st sssesessssesssns | stesesssssssssssesesssssessssssesessnsesasans 20,836,129 [ ..ottt erererenes | ettt ettt ananes | orereresesesesseenss s s s s nnnnnenen 29,836,129 | ..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)........cccrvmiuririrrrrnininniiris | v ssesenns 3,521,184 | oo 0 | o 0 | o 3521184 | 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.eiiieiiisrieieissiersrssessssssssssssessesssesss | eossessesssssssessessssessesssssssessasssassans 3521184 | v, (0 {5 3521184 | v, 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

SI11, SI12, Si13, SI14, SI15, E01, E02, E03, E04, E05, E06



Annual Statement for the year 2019 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY
SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig- Current
nation Current Year's| Year's Other-
and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative | 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 Symbol | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
MA P&C Ins. Co. Community & Economic
Development Intiative LLC ......... | Boston.... .. [MA.... The Property and Casualty Initiative LLC 08/08/2013] .. .960,229 A7,028 | - e | 0.830
2599999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated .960,229 17,028 XXX
4899999. Subtotal - Unaffiliated. .960,229 17,028 XXX
17,028 XXX

5099999. Totals

.960,229

03
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Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO08, E09



Annual Statement for the year 2019 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY
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
U.S. Government - Issuer Obligation:
912828 2J 8 |U S Treasury Nt. 1 999,886 |..... 99.938 .1,000,000 999,981 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 |...102.856 ..2,057,110 .2,000,000 9,727 6,997 45,000 | 08/30/2018. | 08/15/2027.
912828  3J 7 |U S Treasury Nt. 1 ..3,955,172 |...102.043 .4,081,720 | ..... .4,000,000 6,149 | oo [ [ 2.125 .85,000 | 12/13/2017. | 11/30/2024.
912828 4D 9 |U S Treasury Nt. 1 ..3,475,266 |...102.773 ..3,597,069 | ..... .3,500,000 4806 | ..o | e | e 2.500 .87,500 | 04/12/2018. | 03/31/2023.
912828 4N 7 |U S Treasury Nt. 1 2,027,664 |...107.707 ..2,154,140 .2,000,000 (2,535) 2,875 .57,500 | 01/09/2019. | 05/15/2028.
912828 4V 9 |U S Treasury Nt 1 ..1,489,108 |...107.852 . 1,617,774 .1,500,000 73 | oo [ e | e 2.875 43,125 | 09/12/2018. | 08/15/2028.
912828 X7 0 |U S Treasury Nt. 1 ...1,976,336 |...101.371 ..2,027,422 2,000,000 3,290 | covoerierieeeienns | e [ e 2.000 . I .40,000 | 05/10/2017. | 04/30/2024.
912828 XU 9 |U S Treasury Nt. 1. 997,152 | ..... 99.965 | ... 999,648 1,000,000 999,553 975 | oo | e | e 1.500 |...... 1.599 |JD....... ..697 | .........15,000 | 07/06/2017. | 06/15/2020.
0199999. U.S. Government - ISSUET OblIGALIONS. .........cvuurieuiisiiiisieiiersenississeisssis st snssnisssnsenes | boenisenes 16,823,717 XXX | s 17,534,258 | ..o 17,000,000 | ..ocvvenes 16,867,123 [ oo 0 23,423 0 0 XXX XXX XXX | s 84,815 | ........ 388,125 XXX XXX
0599999.  TOtal - U.S. GOVEIMMENE. .. ...oieeirisseisersesessess st ees sttt | einniines 16,823,717 XXX | s 17,534,258 | ..oovv 17,000,000 | ..covennee 16,867,123 [ ..o 0 23,423 0 0 XXX XXX XXX | s 84,815 | ....... 388,125 XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
70914P  LC 4 |Pennsylvania St GO SECONA SEr........ruuuiurimiriiemiressrsssesssenssssessensssssssnssenesesens | ....... | | ............ ‘ ...... TFE| oo 574,905 |..101.928 | ..cccvvirenns 509,640 | ....... 500,000 504,080 [LES1S) ] N [OOSR 5.000 |...... 334 [ W [ 12,500 | covvnenes 25,000 | 08/26/2009. | 07/01/2020.
1199999. U.S. States, Teritories & Possessions - Issuer Obligations..............ccccceci. 574,905 XXX (7,959 0 0 XXX XXX XXX .25,000 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUaranteed)..........c.evreirerernreernseniiniieieissessersesseeeas 574,905 XXX (7,959) 0 0 XXX XXX XXX .25,000 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
681712 PQ 2 | Omaha NE GO Ref OMaha COnV Clf AreNa......eooueroeesoesesmessssse [sD.. [ [ [ AFE 2,874,750 |..123.676 | ............3,091,900 | .... 2,500,000 2,668,397 (23,245) 5.250 |.....4.020 | AO..... 04/23/2009. | 04/01/2026.
o 1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations............cccoeovorrnsnisnscsseees 2,874,750 XXX rereeenn3,091,900 | ... .2,500,000 | ............. 2,668,397 | .....cccoeuvrneean 0 (23,245) 0 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: 2,874,750 XXX ] s 3,091,900 [ ..oovivcenne 2,500,000 | ..o 2,668,397 | ..o 0 (23,245) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
646136 2B 6 | New Jersey St Trans Fd Rev Fed HWy ReIM.......cc.ccoceinrinniinciierineeeiinnns [ v o [ everienes 2| 1FE| oo 1,214,807 |..118.041 | .cccccveeeee 1,298,451 | oo 1,100,000 | ..cooovvrenne 1,181,357 [ oo | e (10,969) [ ..ovvvererrervrins [ ervverieeirneeiiseinnes [ veenas 5.000 |...... 3.701 | D | i 2,444 | ... 55,000 | 10/27/2016. | 06/15/2027.
646136 2C 4 |New Jersey St Trans Fd Rev Fed HWy Reim.......cccocviovninnnnnniinninsnnniennes | s [ [ v 2| 1FE| i 1,096,730 [...117.523 | ..ccocccvnn 1,175,230 | .ovvviienns 1,000,000 | ..cccoovneeee 1,068,631 (2] RN [N [P 5.000 |...... 3791 [ D [ e 2,222 | oo 50,000 | 10/27/2016. | 06/15/2028.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 2,311,537 XXX | s 2,473,681 | .o 2,100,000 | ..oovvvrnee. 2,249,988 | ..o (V)] (20,191) 0 0 XXX XXX XXX | e 4,666 | ... 105,000 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
3132CW AU 8 | FHLMC POOI #B0019........ourvuririrrereesseinsesiesiesesseesessssessessessssessenssssssnenes | ovenes | oo | vevesneenns 7 I L [ 8,025,587 |...103.672 | ..............8,021,939 | ....cccos 7,737,836 | .oovverneen 8,022,871 (2,718) [ oo | e | s 3.500 |...... 2.224 |MON.. 10/24/2019. | 06/25/2034.
31394W  CK 2 | FHLMC REMIC Ser 2773 Cl CD......cccovvieririiiiisnisrisiissiiesiesissiississiinnes | sovis 4. 272,189 |...103.633 ....307,558 298,936 1,530 [ oo | e | e 4500 |...... 6.359 | MON.. 07/18/2006. | 04/15/2024.
3140H5  JW 2 | FNMA POOI#BUBBTB.........oorvverirrircireissise s sssssesssessssssssssssssssnss | svssns 4].. ..3,463,952 |...101.893 | ..............3,642,939 | ... .3,575,260 | ..oovvvene 3,467,980 1,799 [ oo | e | s 3.000 |...... 3.327 | MON... 03/13/2018. | 01/25/2048.
31418C  7F 5 |FNMA POOI#MA3593.......o.vimiieicieiiesineeseeise e ssessssissessssssssssens | seiees 4].. ..4,043,501 |...105.183 .3,880,694 ..4,039,518 (3,984) [ oo | e | e 4500 |...... 2.603 |MON.. 04/11/2019. | 02/25/2049.
31418D CA 8 | FNMA Pool #MA3664. bt | aeenas 4 2,138,885 |...103.911 2,137,792 (1,093) [ oo | | s 4.000 |...... 3.135 | MON... 07/10/2019. | 05/25/2049.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. 17,944,114 XXX . 7,967,097 | oo 0 (4,464) 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment ObliGations..............cuiiiiiiniiieiisiinisissi e 20,255,651 XXX | ..........20,683,911 | ............ 19,665,411 | ........... 20,217,085 | ...oovvcniicii 0 ] e, (24,655) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
124857 AP 8 | CBS COMP ST NL...ouuieiiiiierieeieissseisssiesiesiseesssisessessessssessssessssssssssesssnee | sevsnee | oo [ eevensennes 1 2FE | o 990,330 |...104.651 | ...ccccevuunee 1,046,509 | ...coovvvnnee 1,000,000 994,702 943 [ o [ e [ e 3.500 35,000 |01/07/2015. | 01/15/2025.
31428X  BC 9 [FedeX Corp SINE...coiiiiriciecescieissississsnssssssessesssseenssssssssssssnsnnsns | eonense | oo [ oerenrens 1] 2FE | oo 1,255,467 |...103.745 .1,296,810 1,250,000 | ...oovvenee 1,252,988 (534) [ vvrrverrrrieirens | cevrerirersnieeenines [ s 3.200 .40,000 | 01/06/2015. | 02/01/2025.
369550 AU 2 | General Dynamics Corp Sr Nt.. 2| ... 1FE 2,026,476 |...101.073 ..2,021,466 .2,000,000 2,012,452 (4,570) 45,000 | 11/08/2016. | 11/15/2022.
637432 ND 3 |National Rural Utilities COOP SFNE.........oovvrinriernincincseneisnssrenssineniens | veveens | oo | everenened ] [t IFE ] i 999,390 |...102.956 999,669 B0 | oo | e [ e 2.850 .28,500 | 01/20/2015. | 01/27/2025.
69362B AY 8 |PSEG Power LLC SrNt 771,041 |...103.073 734,009 (7,894) [ oo | e | e 4.150 .29,880 | 01/12/2015. | 09/15/2021.
713448 DN 5 |Pepsico Inc Sr Nt 1,948,887 |...101.519 ...1,963,655 4,837 002375 47,500 | 11/09/2016. | 10/06/2026.
74005P BN 3 |Praxair Inc Sr Nt......... 996,170 |...102.409 997,921 376 | oo [ | e 2.650 01/29/2015. | 02/05/2025.
842400 GF 4 | Souther CA Edison Co 1st Mtg Bd..... 357,143 |..... 98.785 357,143 | oo e | e | e | ae 1.845 01/13/2015. | 02/01/2022.
87305Q CF 6 |TTX Co SrNt ..1,072,570 |...106.420 | ..............1,064,198 | ..............1,000,000 | ............. 1,035,412 (8,089) | ..o | e | s 4.150 02/10/2015. | 01/15/2024.




Annual Statement for the year 2019 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

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
907818 DN 5 | Union Pacific COrp St NL.......ccvrvuereeenerineisererieeneessssisesssenisssssensssesensnns | eonneen | oo | onervnens 1| oot IFE | i 998,220 |...101.897 | ..ccovvvvnnee 1,018,967 | .cooovvrrnnee 1,000,000 999,157 241 | s [ e [ e 2.750 |...... 2.777 |AQ...... 01/21/2016. | 04/15/2023.
92826C  AC 6 [ ViS8INC ST NE....ouuiiiiiiiiiieiiisisissi st enssnssssanses | ovenes ..1,014,500 |...102.907 1,029,069 1,000,000 ...1,006,526 [P 10PA ) N [N [ 2.800 |...... 2.569 |JD....... 01/19/2016. | 12/14/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. 12,430,194 XXX ....12,655,969 ...12,327,143 12,353,634 (16,732) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
64829K BV 1 [New Residential Mtg Ln Tr RMBS Ser 2017- | ....... | | ........... 4[ ..... M| s 1,494,860 |...104.316 ..1,499,523 1,437,483 [RRCTAS) ] IR [VRRRN IR 4.000 |...... 3.705 | MON... 04/19/2017. | 03/25/2057.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.... 1,494,860 XXX 1,437,483 (1,679) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
12594P AW 1 | Credit Suisse Mortgage Trust CMBS Ser 20 FSSTSUURSSURPURIURPUPRRRURPRRPOR RSPV U PPN’ 3 IO 1FM ..205,999 |...104.380 | .................208,759 | ....... 200,000 203,425 (770 [T USRI PP 3.565 |...... 3.082 | MON.. 12/14/2016. | 12/15/2049.
17291E AX 9 |Citigroup Comm Mtg Tr CMBS Ser 2016-P6 C.......c.cocovvererveiveineiirieinrirernninees | vevees 4 ... 1FM 154,497 {..105.011 | .... 157,517 | e 150,000 152,710 (B05) | vvveeveeiriens [ e [ 3512 |..... 3.064 |MON.. . 12/06/2016. | 12/10/2049.
36252H AE 1 | GS Mortgage Securities Trust CMBS Ser 20..........c.cvvurvenevenernerierennensninnins | eevveee | o [ everienes 4| ... M| e 1,030,000 |...104.580 | ......ccoo.ue. 1,045,800 | ....coovvenee 1,000,000 | ..ccovvveeee 1,018,715 (AT [ | e | s 3467 |...... 3.003 |MON... | .ccovrrunee 2,889 | oo 34,670 | 03/07/2017. | 03/10/2050.
61691G  AQ 3 | Morgan Stanley BAML Tr CMBS Ser 2016-C32.......cccouuvnmrrinrenemnsmisensasnnnninns | osnees | oo | oovernseeas 4] ... 1FM | s 154,491 |...104.753 157,130 ....150,000 152,664 [(724)] [T TR PR 3514 ... 3.054 |MON... 12/06/2016. | 12/15/2049.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities s 1,544,987 XXX ..1,569,206 .1,500,000 | ..o 1,527,514 | oo 0 (6,275) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
05522R DB 1 |Bank of America Credit Card Tr LBASS Ser........cccoviurerniinieinniineirnninerisnneenenes [ovene [ | verveeendt | e 1FE ..2,999,264 | ..... 99.694 ..2,990,805 3,000,000 2,999,337 T [TTOUONORN IR PO 1.740 |...... 1.755 |MON.. .13,340 | 09/06/2019. | 01/15/2025.
17305 GK 5 | Citibank Cr Card Issuance Tr LBASS S€r2.......cccocovimivsnniisrssiisnsssinnssessnianes | vereens | oo | evvsrereeidh | s 1FE 999,862 |...100.689 | .... ..1,006,887 1,000,000 999,941 L3 IR [RRTORIN IR 2490 |...... 2495 | JJ....... .24,900 | 01/25/2018. | 01/20/2023.
==X 3500999. Industrial & Miscellaneous - Other Loan-Backed and StructUred SECUNHIES.............cococrreceeeeeereseseseseseseseeeeeeeeeeeeeeeeeeeseseeeeee 3,999,126 XXX | s 3,997,692 | .o 4,000,000 | ..ooovennne. 3,999,278 | .oiviiiiiriiniinn 0 121 0 0 XXX XXX XXX | e 13,456 | e 38,240 XXX XXX
_o 3899999. Total - Industrial & Miscellaneous (UNaffiliated)..........ovreeriiiiiiiiirisisierssissssississs s sssssnsssssnssssssnsss | snseseeres 19,469,167 XXX | s 19,722,390 | oovvveee. 19,264,626 | ........... 19,370,775 | oo [\ (24,565) 0 0 XXX XXX XXX | 133127 | 504,048 XXX XXX
= Totals
7699999. Total - Issuer Obligations...........ccovwvierinriierinrnrines 35,015,103 XXX | s 36,265,448 | ....ocoo... 34,427,143 | .......... 34,643,222 | .o (V)] (44,704) 0 0 XXX XXX XXX | v 245,312 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities. 19,438,974 XXX ....19,709,753 ...19,002,89%4 .19,457,446 (6,143) 0 0 XXX XXX XXX 58,885 XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities ...1,544,987 XXX 1,569,206 1,500,000 | .. ..1,527,514 (6,275) 0 0 XXX XXX XXX | oo 4,361 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES. ........coviwiviiriiriiiiiniissnerisiens 3,999,126 XXX s 3,997,692 | .o 4,000,000 | ..ocoonnve. 3,999,278 | v 0 121 0 0 XXX XXX XXX | e 13,456 XXX XXX
8399999,  Grand TOtAl - BONGS..........cuurvererirerireerieeiieiserie ettt ssnisniasinns | onesieses 59,998,190 XXX | s 61,542,099 | ........... 58,930,037 | ........... 59,627,460 | ......ccovrrrrirnnn (V)] [ (57,001) 0 0 XXX XXX XXX | s 322,014 XXX XXX
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Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12



Annual Statement for the year 2019 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 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. it
912828 4N 7 |U S Treasury Nt 2.875% 05/15/28........cccovvimivivininirinrinsiisninissisneanes | | 01/09/2019........ 2,027,664 8,895
0599999. Total - Bonds - U.S. Government.. 2,027,664 8,895
Bonds - U.S. Special Revenue and Special A
3132CW AU 8 | FHLMC Pool #B0019  3.500% 06/25/34..........ccccovrermrnrreririrrienirnes 10/24/2019........ Morgan Stanley & Co LLC 8,025,587 | ...ooovveereeererieienreen [ T3T,836 [ 18,055
31418C  7F 5 |FNMA Pool #MA3593 4.500% 02/25/49. 04/11/2019.. JP Morgan Securities LLC.. 4,043,501 5,336
31418D  CA 8 |FNMA Pool #MA3664 4.000% 05/25/49. 07/10/2019........ JP Morgan Securities LLC.. 2,138,885 ...2,064,063 2,293
3199999. Total - Bonds - U.S. Special REVENUE NA SPECIAI ASSESSMENES. ... v reieueeriesrreesereerersseeesaesereeseesesesassseaes | eeesessseseeaseseseessesesseseeseeaeeseseeseeseese8 421 eEeEseEeeAeEeEseE a2 8o e e Eees et anten et sesanses et ees 14,207,973 | oo 13,682,593 25,684
Bonds - Industrial and Miscell
05522R DB 1 | Bank of America Credit Card Tr LBASS Ser.......cccooviiiniiiinisiieienis | | 09/06/2019........ Bank of America BISD Dealer...........cccoccovnnenen. 2,999,264 | .o 3,000,000
3899999. Total - Bonds - Industrial and Miscellaneous.. 2,999,264 ...3,000,000 |....... 0
8399997. Total - BONS - Part 3. s 19,234,901 18,682,593 | i 34,579
8399998. Total - Bonds = SUMMANY EM fTOM PAIt 5.ttt es e se et sesees e et ense | efeteeseeseeeEseseeaeeseseeEee 1o e eEoeEeEA e seEee8 421 e e e eeE e eAeE e s R eEE e e A E e A et et ee s ee et 2,900,227 | oo 2,787,540 | oo 4,158
8399999, Total - BONDS. ......ovvuiiriiiiiiiieiseierisi s nnees 22,135,128 | oo 21,470,133 38,737
22,135,128 XXX 38,737

9999999. Total - Bonds, Preferred and Common Stocks

€3




Annual Statement for the year 2019 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

vi3

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
34153P MF 2 |Florida St Bd Ed GO Pub Ref Cap Outlay S........... | 06/01/2019. | Call  101.0000...ooovsvvrsevesvrsvessnns | 505,000 | .......... 500,000 | ......... 543,165 | ........... 506,802 (1,953) | oo | s 504,849 | .coovovcers | cerren(4,849) | o (4,849) | ... 17,500 | 06/01/2024.
604129 UB 0 |Minnesota St GO St Trunk Hwy Ser B. | 0810172019 | MBHUIHY ..o | 2,250,000 | ..... 2,250,000 | ... 2,712,578 | oo 2,283,316 | .oovoverrnnn | reren(33,316) | o [ (33,316) [ covvoerrrinn | v 2,250,000 | ..ovoevereenn [ v | v | o 112,500 | 08/01/2019.
70914P  JH 6 |Pennsylvania St GO First Ser w || 03/15/2019. | Call [ SN B 2,800,000 | ....... 2,800,000 2,983,540 2,804,479 (4,479) 2,800,000 | oo | oo | o0 | e 70,000 | 03/15/2023.
882722 W4 9 |Texas St GO Wir Finl Assistance-D Preref............ .. 108/01/2019. [Call ~ 100.0000.........coorererrrrrernrreereerenns 355 000 355,000 | ..........372,543 | . 356,602 (1,602) 355,000 | ... - 0 17,750 | 08/01/2024.
882722 W5 6 |Texas St GO Wir Finl Assistance-D Preref .1 08/01/2019. | Call ~ 100.0000... B T R 145,000 | .......... 145,000 | ..ooo..... 151,143 | oo 145,563 [(515%) ) PR IS 145,000 | ovvoorvveniis | e | oo 0 | 7,250 | 08/01/2025.
882722 X8 9 |Texas St GO Wir Finl Assistance-D Unref. ... |..108/01/2019. | Call  100.0000... . 500,000 500,000 521,183 501,942 (1,942) | oo | ereereenn500,000 | oo | cevveereieenei | ceerevieneieeenn0 | 25,000 | 08/01/2025.
93974C UN 1 |[Washington St GO Var Purp Ser R 2010A............. ..101/01/2019. [ Call ~ 100.0000..........ccrererrerererererrrernne 0 oo | e 500,000 | oo | oo | oo 12,500 | 01/01/2023.
93974C KE 9 |Washington St GO Var Purp Ser 2010A................ .| 08/01/2019. [Call  100.0000.....cocovrorscriiiiies | (2,569) | ovvcerscersices | errveesses500,000 | covessceessies | eorseesseessees | cosssessressisd | coees 25,000 | 08/01/2025.
1799999 Total - Bonds - U.S. States, Territories & POSSESSIONS......vcccvvnrnirrrrens wonrrerrerveeniss (46,424) .....ccc0 | 007,554,849 |0 | (4,849) | ooveeo. (4,849) | oo 287,500 XXX
Bonds - U.S. Political Subdivisions of States
165573 H6 6 |Chester Cnty PA GO Preref. .1 07/15/2019. | Redemption ~ 100.0000.. (222) 210,000 07/15/2028.
165573 J5 6 |Chester Cnty PA GO Unref.. .107/15/2019. | Call  100.0000........... 2 ..14,966 07/15/2028.
220147 T3 6 |Corpus Christi TX ISD GO Ind Sch Dist Sc. . | 08/15/2019. | Redemption ~ 100.0000.. 500,000 08/15/2025.
303820 2W 3 |Fairfax Cnty VA GO Ref Pub Imp. .| 04101/2019. | Call  100.0000.....c.cvverrvcsvsvmmees || sanaao | ) ....500,000 04/01/2023.
927734 UM 3 |Virginia Beach VA GO Ref & Impt... woor | | 07/15/2019. | Maturity............. +...1,000,000 | ......1,000,000 )| ... 11,000,000 07/15/2019.
930863 U6 0 |Wake Cnty NC GO Public Impt GO Public Im........ ..103/01/2019. | Call  100.0000.....ccovvvcercmvmssiicmecers | 215,000 | .......... 215,000 (517) ..215,000 03/01/2023.
930863 U7 8 |Wake Cnty NC GO Public Impt GO Sch Pub | . 03/01/2019. | Call  100.000 ..1,430,000 | .......1,430,000 (1,734) 1,430,000 03/01/2024.
930863 V5 1 |Wake Cnty NC GO Public Impt GO Pub Impt......... .| 03/01/2019. | Call  100.0000... 785,000 785,000 (1,887) .. 19,625 | 03/01/2023,
2499999. Total - Bonds - U.S. Political Subdivisions of States.............ccccovuiiiiiiins o, 655,000 655,000 | ......5,014,111 | ... 4,669,460 | ..coovvccri0 | oo (14494) | ) 0. (14,494) | oo 0 [ 4,654,966 | .o i34 | o34 | 157,000 XXX
Bonds - U.S. Special Revenue and Special Assessment
190828 WF 6 |Cobb Cnty GA Wtr & Swr Rev Impt.........ccc.ccevvvnee. ..109/10/2019. | Call ~ 100.0000.........cooerrvmrerrrrrrrrrnrnnes 200,000 200,000 | .......... 216,696 | oo 201,009 (1,009) 0. 11,917 | 07/01/2026.
31394W  CK 2 |FHLMC REMIC Ser 2773 CI CD 1200172018 PaYAOWN. .o | 141,441 | ..o 141,441 | oo 125175 | coovrve 136,772 B,668 | .ovvvererccesriie | e T | i [ [0 [ s 3,162 | 04/15/2024.
3140H5 JW 2 |FNMA Pool #BJ3876 3.000% 01/25/48 e | | 12/01/2019. | Paydown 317,593 317,593 ..307,706 307,904 9,690 0 5,743 | 01/25/2048.
495289 VB 3 |King Cnty WA Swr Rev Preref...........occocooree.. .101/01/2019.{Call  100.0000.......cccccorscvrrrrrrierre, 420,000 | oo 420,000 | .......435,586 | . 420,000 0 . e 0o 10,500 | 01/01/2027.
746189 NR 6 |Purdue Univ IN Univ Rev Student Facs Sys... .107/01/2019. | Call -~ 100.0000..........cooommmvvmvveiimsnriiiias | 500,000 | ......... 500,000 | .......... 538,205 | coovvvooen. 502,278 (PV£:) ) T B 500,000 [ ..ovoorereneeeens | oo | cevereeseninns 0. 25,000 | 07/01/2023.
746189 NS 4 |Purdue Univ IN Univ Rev Student Facs Sys.......... |.. | 07/01/2019.|Call  100.0000... . 500,000 500,000 532,230 501,934 (1,934) 2500,000 | oo | oo | o0 | 25,000 | 07/01/2024.
91335V JB 3 |Univ of Pit PA COMW HgrEdu Rev Ref-Univ......... .1 09/15/2019. | Call  100.0000.......ccccoosccrcrrrrccirerres 300,000 | oo 300,000 | ..o321,486 | . 301,801 (1,801) 300,000 | .. . 0] 15,750 | 09/15/2024.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS............ .coocircvvviinniviiinssssisscssssssssssssssisssssssssssssssssss | 2,379,034 | ....... 2,379,034 | ....... 2,477,084 | ..., 2,371,698 0 7,336 [\l 2,379,034 | ................ [\ (U [— 0. 97,072 XXX
Bonds - Industrial and Miscellaneous
12650Y AG 8 |Credit Suisse Mtg Tr CMBS Ser 2015-GLPB......... - 10/01/2019. | PaydOwN.....ccooooccvevvvnccrsssssssiirirnccsensss | 2,000,000 | ....... 2,000,000 | ....... 2,047,410 | ........... 2,026,584 | ..ovvvvvvvvvrererens | e (26,584) [ cooveereerrrerere | corereee [PL5:1: 7 R I 2,000,000 | covovevvvevrerreens | weveeenenenenenenes | cosseneneienenenns 0| ....176,835 | 11/15/2034.
21870L  AA 4 |Core Industrial Trust CMBS Ser 2015 CALW.. <[ 10/01/2018. | PAYAOWN..ovsovvevvssvsvnsvsssssssnssssssn | 1,897,343 | ... 1,897,343 | ... 1,954,176 | ........... 1.914,774 | oo | o (17,431) | oo [ v U531 ) IO I 1,897,343 | oo | oo | o0 | 94,569 | 02/10/2034.
21870P  AG 2 |Core Industrial Trust CMBS Ser 2015 TEXW.. -1 10/01/2019. | Paydown..........coovvvvcvecscvvivvvvnvnncsssssc | 1,000,000 | ....... 1,000,000 1,029,975 1,013,953 | oo | o (13,953) | .... (13,953) | ... 10T X0 N RN OO | B 57,606 | 02/10/2034.
64829K BV 1 |New Residential Mtg Ln Tr RMBS Ser 2017-......... - [ 12/01/2019. | Paydown [ R 319,061 | oo 319,061 | ........331,796 | . 331167 | oo | e (12,106) | .... o ern(12,106) .. . ...319,061 | ... o 0 6,934 | 03/25/2057.
842400 GF 4 | Southem CA Edison Co 1st Mtg Bd.... | 08/01/2019. | PaYdOWN. oo | 142,857 | e 142,857 | oo, 142,857 | v, 142,857 | oo |, [ SO [ STPX. L NG (UG [ 0 | 1,977 | 02101/2022.
3899999. Total - Bonds - Industrial and MiSCEllaN@OUS.......c...cesssivvssssnsssismssiinss i | 5,359,261 | ...... 5,359,261 | ....... 5,505,914 5,429,335 | 0 | (70,074) | voovvcvinn0 | (70,074) 5,359,261 |0 o0 oo [ 337,921 | XXX
8399997. L T SRR ———— B 19,948,295 | ... 19,943,295 | ... 21,353,291 | .........20,071,766 | ...............0 | ... (123,656) | .....cc.c.0 | oo (123,656) | ... 20 ] 19,948110 |0 | (4,815) | e (4,815) ] 879,493 XXX
8399998. Total - Bonds - Summary Item from Part 5................ccoiiiiiiiiiiiiiins s | 2,787,539 | ....... 2,787,540 | ....... 2,900,227 | coovvvveereeeereccereeecs | oo | v (112,686) | coooovvvvcrernnns | i [RRPAEL))  [— 2,787,539 | .oovocvviinnnnns | e | | oo 42,714 XXX
8399999. Total - Bonds R I 22,735,834 | ... 22,730,835 | ..... 24,253,518 20,071,766 | ..o | o (236,342) 0 (236,342) 0 22,735649 |..............0 |......(4,815) | .........(4,815) | ..... 922,207 XXX
9999999. Total - Bonds, Preferred and Common Stock SRR N TN R O RRIN I 22,735,834 XXX | 24,253,518 20,071,766 | coovvveveeenn0 | e, (236,342) 0 (236,342) 0 22,735,649 |....ccccoe00 | e (4,815) | ........(4,815) | ..... 922,207 XXX




Annual Statement for the year 2019 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

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 [ PAYOWN......vovveirricirneicieriseiersnisisins | cererieenes 443225 | ...........459,708 | ............ 443225 | ............ 443,225 | oo | i (16,482) | oo [ e (16,482) [ ..o [ v [ e [ o 0 e 1,963 | ...... 1,034
31418C 7F 5 |FNMA Pool #MA3593 4.500% 02/25/49 | .. | 04/11/2019 | JP Morgan Securities LLC 12/01/2019 | PaydOWN........oovvmreerrenrereeieeiseisserisnins | veeiaes 1,967,8%4 | .........2,050,453 | ......... 1,967,894 | ......... 1,967,894 [ ..o | e (82,559) 1(82,559) | oo | e | e | 0 [10.36,373 | L 2,706
31418D CA 8 |FNMA Pool #MA3664 4.000% 05/25/49 | .. | 07/10/2019 | JP Morgan Securities LLC.. 12/01/2019 | Paydown. .376,420 376,420 o (13,645) | ..(13,645) | ..
3199999. Total - Bonds - U.S. Special Revenue and SPEcial ASSESSIMENS .......v.eu ittt ess e s s s sessssss et ss s b et sss e ses e ee st snt s e e snsensensnnsntennenss | eossssnes 2,787,540 | ........2,900,227 | ........2,787,539 | ......... 2,787,539 | .0 | (112,686) (112,686)
8399998. Total - Bonds 2,787,540 | ...co..e. 2,900,227 | ......... 2,787,539 2,787,539 | o0 | (112,686) | . (112,686)
9999999. Total - Bonds, Preferred and COMMON STOCKS. ........c.iviriiiiiirirs  weiririseisessssesessesssssessessessasssessessssesesssasssssasssessessasesessassssesesssesssssasssessasssssesssssssssessassssssssssessasssessassasssessessssssassessessassesses | oesseses 2,900,227 | ......... 2,787,539 2,787,539 | .0 | (112,686) | . (112,686)
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Annual Statement for the year 2019 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
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Annual Statement for the year 2019 of the HARLEYSVILLE WORCESTER INSU RANCE COM PANY
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. | ............ 3,521,184 | oo e . 3,521,184 | .ooovennee 3,521,184 | oo [ | s 154 | ... 2.33 |MON.. | .ccoooeucd 6,365 | .o
9099999. Total - Other Short-TEMN INVESIEA ASSEES. ... ... uuirrietisieerietis ettt erb st se | foess et et ee e E bRkttt | erbsesenens 3,521,184 | .o (U (U P (U 0 [ P03 ST [ 3,521,184 | oo (U] I 0 XXX XXX XXX [ e 6,365 [ ..o 0
9199999, Total - ShOM-TEIM INVESIMENES...........cveeveeeieiieiceieiseeeecteee ettt eee et et e e s ettt sssinnns | nenienens 3,521,184 | .oovvvv) (V] [P (0 (V] [ () P ). T [ 3,621,184 | ..o (V) [ 0] XXX XXX XXX | 6,365 | ..oovrierinn 0




Annual Statement for the year 2019 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.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25, E26



Annual Statement for the year 2019 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 10,892 | XXX
0199999. Total - Open Depositorie XXX | XXX 0 0 10,892 | XXX
0399999. Total Cash on Deposit: XXX | XXX 0 0 10,892 | XXX
0599999. Total Cash XXX | XXX 0 0 10,892 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 107,142 | 4. April 38,390 | 7. July. 25,210 | 10. October. 29,260
2. February. 62,948 | 5. May 10,954 |8. August 108,599 | 11. November. 10,787
3. March 72,159 | 6. June 9,804 | 9. September. 53,646 | 12. December. 10,892
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Annual Statement for the year 2019 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY
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

8¢d

NONE




Annual Statement for the year 2019 of the HARLEYSVILLE WORCESTER INSU RANCE COM PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4, Arkansas... Multiple. 149,038 161,777
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del Multiple 109,294 118,637
9. District of Columbia
10.  Florida. - License requirement-hv. 208,653 226,488
B PR €Yo o - OO Multiple 99,359 107,852
12.  Hawaii
13.  Idaho.
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts Multiple. 160,104 185,514
23.  Michigan.... For protection of state's ph's 298,076 323,555
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32.
33.
34. License requirement-hv. 317,947 345,125
35.  North Dakota.
36.  Ohio... For protection of state's ph's. 2,984,867 3,026,797
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
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. 223,557 242,666
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
59. Total XXX XXX 0 4,550,895 4,738,411
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
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0
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