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Annual Statement for the year 2020 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY

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. GOVEMMENLS.......cooiiriireicieieeissise s ssssssesses | eeiesinees 13,871,986 | ..ccovvvenee. 234 | 13,871,985 | oo [ e 13,871,985 | ..o 234
1.02 All Other GOVEIMMENTS..........cuuiiieeiierierierisreesiesiensesssssessens | coneesseessesessssnsssneens | oeeesseesseenees 0.0 [ [ e | e (1N [P 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. [ e [ cevvnenninnnn 0.0 [ [ e | e (1N [P 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0ssessions, GUAranteed..........ccvureeeneereereernceneeeenesneiseesssssesssnees | ceeereeneines 2,644,142 | oo 45 | e 2,644,142 | ..o | e 2,644,142 | oo 45
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAraNtBE..........c.evvriicieiieiese e [ ereseiees 17,487,079 | oo 295 | 17,487,079 | oo | e 17,487,079 | oo 29.5
1.06 Industrial and MiSCEIANEOUS.............vvververrerriereiireireiresissesseiseeiees [ erieiis 18,886,789 | ..ccovvvenee. 319 | 18,886,788 | ....cvververenrineineinns | e 18,886,788 | ...cocovvenee. 31.9
1.07 Hybrid Securities.............
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNGAS..........cooverieriirireesee e
1.10 Unaffiliated Bank LOANS............coueueerneenieneiineineneieeseiseieese s
1.11 Total Long-Term Bonds..........cccoevreeneirrineneeneieeeeneiseeseessessseseeeesees
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)....
2.02 Parent, Subsidiaries and Affiliates...........c.ccoerrurrnrineneneiineneneies
2.03 Total Preferred StOCK.........ocvierrerriinincieeeseiseseieeesese e
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ........cc. | coeereneenenrnninininn | e 0.0 | oo v | e (1] I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) .............cccvvvereenn.
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other.............cccoceveeviveirerrirerenaen,
3.05 MUtUI FUNGS......ociiiiicieccce ettt
3.06 Unit INVESIMENE TIUSES. ......ooveeieirececereie e
3.07 CloSed-ENd FUNGS........ccovurriinineireiriscneiseess et seseeenns
3.08 Total COMMON SOCKS. .......crerrerirrireieieesneeneeseeseieeseseseseessssessseenees
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAGES......vvueereeerereeereieesnesnseeeseessssssessssessesssssssssssssssnssssss | weeessessessessssssessessnssnns | corssessssensenn 0.0 | oo v | e (U] I 0.0
4.02 Residential MOMGAGES. .....cccvvurerrrrrerenirnsensessesnssnsssssssessssssssssssssesssns | eesesesssssessssssessessnnssns | conssessssessens 0.0 | ervrrerrrrrerrennnnns v | v (1] I 0.0
4.03 CommErcial MOMGAgES........veverurrerneereirenerneereessseseseessssssssssssssssenes | weessssssessessnsssessessensnne | coresessesensens 0.0 | oo v | e (1] I 0.0
4.04 Mezzanine Real EState LOANS.........cocovevvrereenienrinnesiesnsseinssnsenees | woneeseessssessnsssessnssnnenns | coeesessnsennen 0.0 | v v | v (1] I 0.0
4.05 Total Valuation AlIOWANCE. ........c.overemerererrereiseernsesseseesssssssseessesssnens |ersssssssssessssssssessssesss | osssessassseses 0.0 | o | e (L I 0.0
4.06 Total MOrgage LOaNS.........cceuerrrunrieinrinsiseiessessssessssssessessssssessenss | sevessesssssssesssessenens (V1N (U0 (0] O (U] I (U] I 0.0
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY.......cccoeverieieiesereseiseieseeseeseseens | eeresesessesessssessssesens | ceverssesinnnns 0.0 [ | e | e (1} I 0.0
5.02 Properties Held for Production of INCOME..........ccoeeveveereeieerersienes [ veereeeeesieeesieens | cevereieinann 0.0 [ | v | s (1] I 0.0
5.03 Properties Held for SAlE..........ourrrurrerienrenrireirnensissieessssssssesssssssnnes | essssessssssssssssssessssesss | eosssessssssesns 0.0 | o | e (L] I 0.0
5.04 Total Real EState..........vverieriimieniiiereineeiseeineissesseesssessessessesseenns | svessessssssssesnenens (U [P 0.0 [ oo (U1 (V1 [ (1N [P 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)......cccoceveineineiieinssississsessssiens [ revveenenneis 10,429 | .o 0.0 [ 10,429
6.02 Cash Equivalents (Schedule E, Part 2)..........cccceeveeeeveveerceiereeens | covererens 5,398,957 | ..ovvvrrrnnnn 91 [ 5,398,957
6.03 Short-Term Investments (Schedulg DA)..........ccocveveevevrereeveerieniens [rorierisiiesisiesesisiisnens | eoersiessinnans (ORI
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| .cccoovueeee. 5,409,386 | ..coovvrrennn 91 [ 5,409,386
7. CONACE LOBNS. ... ssesssessessensensens [ eessesssesssensnesnesnesnens | oneesnessnennnnd (VO
8. Derivatives (SChedUlg DB).........ccccevuriererreiieisissinsessssessssssssessssesssssens | cosssesssssssssssessssessnnss | sesiessessnssnens (00
9. Other Invested Assets (Schedule BA)..........cccovvervceeeeieeeeeeereeeeens | eveeveeieienns 960,653 | .oovvrrrnnne 16 | o 960,653
10. Receivables for SECUMLIES..........uvrieererirerirnereesssseessissseseenees | seveessessessesesssenies | ceeeesesesennnens 0.0 [,
11. Securities Lending (Schedule DL, Part 1).......cccoceeeverernerieiesnsiieiienienes [ eoneevesissessssissessniens | coevvesssssnen (0
12. Other Invested Assets (Page 2, Line 11)........ccocevvvvvvnnenerveinnnnceviesnnscensins Lo, [ vinnsnnnnnn00 o,
13. Total Invested Assets 59,260,035 59,260,033
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Annual Statement for the year 2020 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI. ...ttt e et ss s s s8Rttt

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cvirierrirriririreiseeeie ettt st sssseseas

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........corririnrircreseeese et esaees

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt s sttt bttt s b eesennas

3.2 Totals, Part 3, COIUMN 1 ...ttt et sttt e sttt s bt sesennas
4. Total gain (10Ss) 0N diSPOSAIS, PArt 3, COIUMN 18........ouiviieiiicieietcteee ettt et a ettt bbb a b a et s st et b bbb e b s sa et s st st n e
5. Deduct amounts received on disposals, Part 3, Column 15....................] - = ' ..
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ieiieireieiecsiees sttt

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

74 Totals, Part 1, COIUMN 12. ... sss st n s

7.2 Totals, Part 3, COIUMN 10........oiimiiriirieeiee e sessssee st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ...ttt

8.2 Totals, Part 3, COIUMN O.......vvuuirirriiuciiereiicsiresisesess sttt
9. Book/adjusted carrying value at end of current period (LINES 14#2+3+4-5+8-T-8).........ccovuierrririeieiisissiieissesse sttt sttt bses
10.  Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiiii bbb bbb
11.  Statement value at end of current period (Line 9 MINUS LINE 10).........cueiviiviieieiiesiicieiesssse ettt s s bbbt s bbbt

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PO YEAI.........c..cuiveiveiicieieeeetcie ettt bbbt

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cccceieiueeicieieeee ettt bbbt ssenaas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cocueieieiirieicse e

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 2.ttt bbb bbb bbb sttt bbb an
3.2 Totals, Part 3, COIUMN 1 ...ttt bbb bbbt a bbb seen s

4. Accrual of discount

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 9.ttt bbb bbbt bbbt saes

5.2 Totals, Part 3, Column 8........c.coovevereeeeceseeeeese s
6. Total gain (loss) on disposals, Part 3, Column 18.........c.ccceovevviverereirnnne
7. Deduct amounts received on disposals, Part 3, Column 15
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES...........ouuiurirririr ettt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 3.ttt bbb s bbbttt been s

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

10.1 Totals, Part 1, COIUMN 1. ..ottt sttt a st a ettt sas st saes et

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cccerrurrrrrireuncereirsineseseseseeeeeeeseeseeseeeees
12, TOLAl VAIUGLON GIOWEANCE........ceurerrirrirerriseiineeseseise sttt ss e ss st st s s s8R 882848 s et ren
13, SUDLOLAI (LINE 11 PIUS LINE 12)....cuuceuieiiresieisesissesetseesessssesseessessssssessessesssssssesessessssssessessassssssesssssssessessessssssessessassssssessassasssessessessasssnssessassnssessessessusssnssessnssnssnssessneas
14, Deduct total NONAAMILE @MOUNTS.........c.riurerririierirrie ettt sttt s s8££ b st en s
15. Statement value of mortgages owned at end of current period (LiNe 13 MINUS LINE 14)........cvcvirieeieircreieiereee ettt sa s benen
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Annual Statement for the year 2020 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA.........c. ittt sttt s s s E ettt

960,229

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st
3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e

4. ACCIUAI OF QISCOUN.......ovoeieceeececicteee ettt b s bbb bt s et s s s s s A bbb s s s b s bbb s s e s s s st et s s st s b et e s e ss et et s sttt s s baes

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13 ...ttt bbb st a et s sttt a e s s saes e 424
5.2 Totals, Part 3, COIUMN O.........vuieieiieecteee ettt ettt e sttt st en e bes s sse s s sneenas

424

Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19..........ciiiiiriieiciieesie sttt sttt a bbb st es s b bbb e s e s b st bbb s s b en s e s st enas

Deduct amounts received on disposals, Part 3, COIUMN 16...........cccvveeiireieie ettt ettt ss bbb bbb s e sa bbb bbb en st e s s s e st enes

Deduct amortization of premium @Nd EPIECIALION. ..........c.cuiveie ettt a bbb st s bbb se et b b st s s st s s bt s e seneaes

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17ttt bbbt bbb
9.2 Totals, Part 3, COIUMN T4.......oiiiieie ettt ettt bbbt

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15.......ociiices sttt bbb r s
10.2 Totals, Part 3, COIUMN T1.. ..ottt bbb b bbbt r s

0

11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10).........cccccerrerererirerieiesseie sttt baees

960,653

12, Deduct total NONAAMIEEA AMOUNES..........cveiiiriieieieiece ettt s bR s R £t s R sttt s s s

13. Statement value at end of current period (LiNE 11 MINUS LINE 12)........ccviiiieiiiieieisciese sttt sttt b bbbttt

960,653

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA. ...t isessssssesssessssssessee s st ss st sse st s s s st es s s E e s st es sttt

59,627,458

Cost of bonds and Stocks aCQUIFE, Pt 3, COIUMN ..ottt sttt bbb s sttt et bbbt e st s et et en s s baen

8,043,253

ACCIUAL OF QISCOUNL......vecvvveirieiscisesies sttt s8££ 8848 R e b s en

62,761

> wDn

Unrealized valuation increase (decrease):

A PAMET, COIUMN 12, .t
4.2 Part2, SECtion 1, COIUMN 5.ttt
4.3 Part2, Section 2, COIUMN 3.t s
44 Partd, COIUMN TR

0

Total gain (10ss) on diSPOSalS, Part 4, COIUMN 19..........ciiiiiiiieieiiesie ettt s st s e st

298,573

Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7..........cccuiriieisiesee ettt st nes

14,761,238

Deduct aMOTHZAtION Of PIEMIUML.........cciieiciiieee ettt et s e bbbttt b e b e s b st s st et e e b b e s s be s s st et n bttt s s et s st s s st ettt enen

380,811

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 PArt 1, COIUMN 5.ttt
8.2 Part 2, SECHON 1, COIUMN 19. ...ttt bbb
8.3 Part 2, SECHON 2, COIUMN 16..........eiuuuirirreimirieeiiseeisress st bbb bbb
8.4 Part 4, COIUMN 15, .ot s bR

9. Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN 14 .ottt
9.2 Part 2, SECHON 1, COIUMN 17 .....cuouiiiririreiiisieeisessie iR
9.3 Part 2, SECHON 2, COIUMN T4......coouiiiieieeiiiieceies st sss bbb
94 Part4, Column 13

10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2..........ccvueirieciiieeiciie s

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10

)

52,889,997

12. Deduct total nonadmitted amounts......

13. Statement value at end of current period (LIN 11 MINUS LINE 12).........cccieieiiieieecieie ettt sttt s a bbb s bbb bbbt

52,889,997
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Annual Statement for the year 2020 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY
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... ...13,871,987 ...15,442,737 ....13,857,157 ....13,222,000
Governments (Including all obligations 2. Canada........
guaranteed by governments) 3. OthEr COUNTIES.......cvecvriiieis [ erriieieiesietesesesiisisssssssines | aesessesisssssesssssssssssssssssssesins | svessessesssssessssssesssssssessessnsens | sressossessssssessssnsessessssansassess
4. Totals.............. ....13,871,987 ....15,442,737 ....13,857,157 ....13,222,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ...t | ereiisieseiisiesesssississenersnies | erresiesissessesssssssssesserssseniesins | eriesessessessessssassesessstesessntens | srossessesisssstes st st ens st enaenaens
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtalS. ..o | e 2,644142 | oo 3144850 | ......cocvuuna 2874750 | ......ccvvevnn. 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. TotalS. .o | e 17,487,079 | oo 18,233,281 | oo 17,559,752 | oo 17,037,338
Industrial and Miscellaneous, 8. United States..........cocovvvvvenes | e 18,886,788 | ......cocvverieninas 19,960,541 | ..oovvvviiirnne 19,016,436 | ..ccoovvvverirerinans 18,823,791
SVO Identified Funds, Unaffiliated Bank Loans 9. CANAUA........cvieieeiceteveiees | et einies | ettt estenns | sreesestese sttt s et bens | cressesies st ns
and Hybrid Securities (Unaffiliated) 10, Other COUNIES. .....veveiiieriens | eereiisisiessissiesessssssiesissssss | sonssssessessssensesssssnsessassssensasse | essessesansessessnsessessesensessessnses | sesassessessssessassessnsassessessnsasses
11, TOtalS. e | v 18,886,788 | ...ooovveeririens 19,960,541 | .ooooovvvravinens 19,016,436 | .ooooovvvrnveennnens 18,823,791
Parent, Subsidiaries and Affiliates 12, TORAIS. ... | | eesesssens s sens st sentes | cbessens st ens s snnies | chinb st
13. Total Bonds....
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...
Parent, Subsidiaries and Affiliates 18. Totals......cocvvineinniennes
19. Total Preferred Stocks..
COMMON STOCKS 20. United States...............
Industrial and Miscellaneous (Unaffiliated) 21. Canada........
22. Other Countries...........ccc.....
23. Totals......coveviiiiiiiiinisiini | i 0 s 0 [ o 0
Parent, Subsidiaries and Affiliates 24, TOtAIS......veiieiieiicisiiiciieis e | s | srrenni e
25. Total Common StOCKS.....ees | oviiiiiiiniiiiicissisiian 0 [ o 0 [ oo 0
26. Total StoCKS......cnrermrersernsenns | i 0 [ oo (O R 0
27. Total Bonds and Stocks...... | ...cccccouvvvennen. 52,889,996 | ....coovvrrirrriinnns 56,781,409 | ...ccooovevrrrerennn. 53,308,095
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Annual Statement for the year 2020 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY
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 Column 7 as a 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
1.1 476,686 |.............. 5,439,854 |............... 2,955,446
1.2
1.3
14
15
1.6

1.7

2.1
2.2
2.3
24
25
2.6

2.7

GOIS

3.1
3.2
3.3
3.4
3.5
3.6

3.7 Totals..

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

4.7 Totals

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

5.1 NAIC T | s 3y 104,044 | i.ii....6,360,638 | ... 2,701,820 |.....cc00rnnn2,067,696 | ..o 423,958 | it XXX | 000000 15,258,006 | o288 (120,217,084 |0 339 | 15,258,066 | ....ovvvriririieririniinn:
5.2 coee [ [ 2,229,023 | ..o [ | e XK 00000 2,229,023 |2 [ e 00 [ 2,229,023

53

5.4

55

5.6




Annual Statement for the year 2020 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

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

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% 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)

6.1

Industrial and Miscellaneous (unaffiliated)

............... 1,274,789
725,852

............... 2,828,862

............. 14,913,415
............... 3,973,374

............. 16,389,076
............... 2,981,699

............. 12,713,734
............... 3,973,373

............... 2,199,680

Totals

90IS

Parent, Subsidiaries and Affiliates
NAIC 1.

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Unaffiliated Bank Loans
NAIC 1
NAIC 2
NAIC 3
NAIC 4
NAIC 5
NAIC 6
Totals




Annual Statement for the year 2020 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 Column 7 as a 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

1121 NAIC Tttt [(C) o 4,978,833 | ..o 22,609,575 |....ccconn.. 13,614,678 |..cccovvenne 5,060,555 | ..oeoverrirnenes 423,958 | ..o (010 O 46,687,599 | ..o 88.3 | .o XXX e [ e XXX e [ e 44,487,917

11.2 NAIC 2 725,852 |..oovvirnnee. 3,247,522 | .o 2,229,023 6,202,397 | oo LT | b XXX e XXX [, 6,202,396

11.3 NAIC 3... .0 .0 .0

114 NAICA.....oiieenenecnennenseeesessenesssnssssssessesssees | (Q)eenrinieinnineienen0 | e [0 | 0 | 0 | 0 | 0 | 0.0 | b XXX e e XXX [ e 0

11.5 NAIC 5..icrnnrnereeenenesessiessesesessssssessesssnesens | (Q)ereeneneineininn | o0 | 0 | 0 | 0 | 0 | ()0 | 0.0 | e XXX s [ e XXX s | e 0

11.6 NAICB..eoccecsreneeeseeeeesssnenssssnsesssssessessssees | (Qennenininsininienn0 |0 [0 {0 | |0 | (€ | viiiiiininiinennd0.0 |t XXX e XXX | v {0 I 0

117 TOtAIS. oo eseeessesiseesenessenis | ceeeneeneenensD, 104,685 | ............25,857,007 | .............15,843,701 |............... 5,060,555 | ...oovoriiinnenes 423,958 | ..o 0| (b).......52,889,996 | ...coovvvvvrreneen100.0 | oot XXX [ e XXX e [ e 50,690,313 |...ccovvunen. 2,199,680

11.8 Line 11.7a52 % 0of COl 7...ovvvvvviercenieiescsisissssninnssninnnes | vecnnennnensennnennee 108 | 89 | e300 | i 9.6 | i (R I (U015 S [0 X0 I [T 0.0, SRR SRR 0.0, SRR RN o0 SO TR LK I I 4.2
12. Total Bonds Prior Year

121 NAIC T eissssssessssseseessssssssesens | eonennenenneens0, 109,031 [ i 28,016,504 18,226,415 | .o 2,301,978 | 1,395,829 | e [ ) 0.9 GO PR XXX ooovverene [ erreennnn 56,645,757 | o950 [ 54,119,997 |...cooovvnnee 2,525,761

12.2 NAIC 2.ttt | rebessesestssinesenessenes | esieiesenins 734,009 2,247,890 | .oocvurieiieieennnneins | e [ e | e ) 0.9 SO I XXX 2,981,699 | 5.0 e 2,981,699 | .covvoviieieieens

12.3 NAIC 3
124 NAICA4...
12.5 NAIC 5
12.6 NAIC 6
12.7 Totals . . 2,301,978
12.8 Line 12.7a58 % 0f C0l. 9....coouiiiiiiiiiiicisicsisicsisisisiies | v 12 | i 482 | i, 34.3 | s 3.9

LOIS

13. Total Publicly Traded Bonds
131 NAIC T snsens | srensessesenea 4,891,948 |............. 21,181,448 |............. 12,967,420 |....ccon..... 5,023,142 | oo 423,958 | .o | e 44487916 | ..o 841 [ 54,119,997 | oo 90.8 [ .oovrrnns 44,487,916 |........... ) 0.9 SR
13.2 2,229,023 | ..oooieevirieeereiieieieies | e [ e | e 6,202,397 | oooveriiern Y A P 2,981,699 O e 6,202,397 |........ XXX..oevucnee.
13.3
134
13.5
13.6
13.7
13.8 Line 13.7asa % of Col. 7..... -
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11...........c..........

............. 24,428,970 |............15,196,443 |..............5,023,142 | ................423,958
..482 » . 9.9 . ..0.8
............... ...46.2 99 [ 0.8

14. Total Privately Placed Bonds
14.1
14.2
14.3
14.4
145
14.6
147 TOAIS. ...ttt sessessents | sressssssesessenes 86,883 |..coccerernn 1,428,127 | oo, 647,257 | coovvvvreririnns 37,413
14.8 Line 14.7asa % of Col. 7..... - .39 ..649 | ... ..29.4 A7
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11......ccorerrcrriane | corerrnsvsrniininnead 0.2 | oo, Y I 1.2 | e 0.1

.0
............... 2,199,680 . 2 | XXX 2,199,680
1000 |.. . 100.0
......................... 4.2 PO /)

G

Includes $.....2,199,680 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S...... 0; NAIC3S..... 0; NAIC46§...... 0; NAIC5S.......... 0; NAIC6S......... 0.

=



Annual Statement for the year 2020 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2
All Bonds Owned December 31

2 3 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

Maturity Distribution of
1

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

101

1.02
1.03
1.04

U.S. Governments
Issuer Obligations

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

..5,476,686 |...

5,439,854 |.

..2,955,446 | ...

..13,871,986

..26.2 ...
.00 ..
.00 ...

..16,867,120

.13,871,985 |.

............ 13,871,986

o 16,867,120

... 13871985

0
.0
.0

0

301

3.02

Issuer Obligations

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

U.S. States, Territories and Possessions, Guaranteed

acked Securities...

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.

80IS

5.01
5.02
5.03
5.04
5.05

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..

.............. 2,229,023
............ 15,258,056

.............. 2,249,988
............ 17,967,097

.............. 2,229,023
............ 15,258,056

601

6.02
6.03
6.04
6.05

Issuer Obligations

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

Industrial and Miscellaneous (unaffiliated)

..2,999,586 | ...

.............. 1,521,048

...3,999,576 |.

......... 14,019,872

............ 16,687,108

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

Issuer Obligations

Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
Affiliated Bank Loans - Issued

Parent, Subsidiaries and Affiliates
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Annual Statement for the year 2020 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

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 orLess 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....
9.02 Bond Mutual Funds Identified by the SVO...
9.03
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUE...........c.cccevievevreereiiiiesieeicesseene
10.02 Unaffiliated Bank Loans - Acquired..
10.03 TOtAIS......coviecriiiicieiii et
1. Total Bonds Current Year
11.01 1SSUET OblIGAtIONS......cvurerverirrirrieisiieseseeiesesessieessssssssssssssessssssnssssses | cnneseeseneensnss868,092 | vovvnnnn.. 14,833,544 | ........... 12,281,654 5 e e XX e e XX | s 29,911,634 |.............. 1,027,061
11.02 Residential Mortgage-Backed Securities.. . . ....3,349,077 |. . . . .15,258,056 | .. 1,172,619
11.03 Commercial Mortgage-Backed Securities.... ..212,970 ...1,621,048 .
11.04 Other Loan-Backed and Structured Securities...........ccccoeeeeeeeceiecececees [roeeeenn999,990 | .0itiiii2,999,586 | oo ...3,999,576
11.05 SVO Identified Funds...........ccocvvvvrerrrnes
11.06 Affiliated Bank LOANS..........ccccereveirieieisiiciee e
11.07 Unaffiliated Bank LOANS............ccceviiveueiiiieisice e
11.08 Totals.......coovevvrerrrreinnnnn.
11.09 Line 11.08 asa % of Col. 7......
12 Total Bonds Prior Year
12.01 ISSUET ODlGAtIONS.........covveveeicrieeieicees et | creveesensnns 2,644,505 |............15,439,823 | ............ 16,558,891 B 33,607,806 |.............. 1,035,412
12.02 Residential Mortgage-Backed Securities.. ..4,060,526 |... . . ....3,366,600 . . 17,967,097 |.. ....1,490,349
12.03 Commercial Mortgage-Backed Securities............cvvvrerrerenrenenirenes [eovrenenenencsieincs e 978,899 | 548,616
12.04 Other Loan-Backed and Structured SecUrities.........ccccvevevreeviieriens [eovvivrierennieniessieniens | vrieineenneen 3,999,278 | v
12.05 SVO Identified Funds..........ccccoevvrrerrnnnes
12.06 Affiliated Bank Loans...
12.07 Unaffiliated Bank Loans...
12.08 Totals......corerrrrerrerrrrrnnans
12.09 Line 12.08 as a % of Col. 9
13. Total Publicly Traded Bonds
13.01 IsSUEr OblIGAtioNS.........cevriiueieieieieiieeie e
13.02 Residential Mortgage-Backed Securities..
13.03 Commercial Mortgage-Backed Securities.....
13.04 Other Loan-Backed and Structured Securities..
13.05 SVO Identified Funds...........cccevrvrrrrninnes
13.06 Affiliated Bank Loans...
13.07
13.08
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 I1SSUET OBlIGAtIONS.......eovvrieiiririeieieieeeiee st sssssens | cressesessssesssssssnsessees | cennsessesees 1,027,062
14.02 Residential Mortgage-Backed Securities.. - ...86, ..401,065 |..
14.03 Commercial Mortgage-Backed Securities
14.04 Other Loan-Backed and Structured Securities
14.05 SVO Identified Funds...........ccocvviverernnes
14.06 Affiliated Bank Loans...
14.07 Unaffiliated Bank LOANS............ccceviiveveiirceisicceeeesses s
14.08 Totals
14.09 Line 14.08 as a % of Col. 7..
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11

2,301,978 | ...

................. 868,052 |............13,806,482 cerverenennn 2,955,446 cereennn29,911,634
..3,704,044 |... ...6,360,538 |.. ...2,701,820 |..... 2,067,696 |.... e XXX ..15,258,056
....... \ ..1,262, . ..212, e XXX ...1,521,048

............ 33,607,806
17,967,097
1,627,514
.3,999,278

............ 29,911,634
. 15,258,056 |..
...1,521,048 |..
...3,999,576 |..

1,027,062
1,172,618

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

..................................... 2,199,680
. el ..100.0
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Annual Statement for the year 2020 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

10.

1.

. Cost of short-term investments acquired

. Deduct current year's other-than-temporary impairment recognized

. Book/adjusted carrying value, December 31 Of PriOr YEaI...........cvvueirriirienieeesee s

. ACCIUAL O BISCOUN.......cvvieicieiicc e bbbt b bbb s enas

. Unrealized valuation iNCrease (ECTEASE)..........cveviuirrireiiiriieieissie ettt

. Total gain (I0SS) ON AISPOSAIS...........vuuivurirriiiiiciirieriei e

. Deduct consideration received 0N diSPOSAIS. ...ttt

. Deduct amortization Of PrEMIUM..........c.eriririee ettt

. Total foreign exchange change in book/adjusted carrying ValUe..............cccevieiiinieieinieescee s

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

Deduct total nonadmitted amounts




Annual Statement for the year 2020 of e HARLEYSVILLE WORCESTER INSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI11, SI12, SI13, Si14



Annual Statement for the year 2020 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3 4
Total Bonds Money Market Mutual Funds Other (a)

GLIS

1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAI.......c..ciiuiireiiiriieicieieie ettt ss s anss | ebsebsessssessesse b e s s st s bbb bbb bbbt en e 0

2. Cost of cash equivalents acquired

3. ACCIUAL OF QISCOUNL......ooviiiiiieiieii ittt | Hbebb bbb bbb 0 [ s | e | Sh et bbb
4. Unrealized valuation INCIEASE (AECIEASE).........uuivreiriiriieieiieieie ettt bbb sa bbbt b s s s bt essessnssnss | Sebsessssessessesesses e s s s s s bbb s s bt s bbb n s s b sses 0 | oottt ettt | ebetesa st s et s ettt s et n s st en s s bnta | Hietstebset et e st R e b bR Rttt ann
5. Total gain (I0SS) ON QISPOSAIS..........cevevireriiircteisieie sttt ettt s e b b s bbb bbb b s s s e b b s et e s s st s st ebesssaebasans | oaebessassesesssseses s sese b s e s e s s s e et b ae bbb st et s e st s ens 0 [ ettt st ssaetes | cheseeaet e s bbb bbb s b bbbt s e s et s s s eaesasaebebenne | Hbsaebesasaeae b st ettt bbb e At st b et bbbt et s e
6. Deduct consideration reCeIVEd ON QISPOSAIS..........ccccviuereiireriiireteiitee et b bbb a s s st bbb s st b ssebes s sssebasans | bebessesessssssesesssesesssssbebessesesssssaebessnseeas 23,838,442 | ...t nes | ettt ettt et s et s st ssseae s setetes | ebessebesaseaetes et et es et b et s e b s e tenan 23,838,442
7. Deduct amOrtiZation Of PIEMIUM.........cciiueiicteiei ettt bbb bbb s b s st s s s b s s et e s s seaebnns | saesesssssesesssseses s sse b s e s e s s s aebessn s s b st et s s s s ees 0 [ ettt et tes | chebisea et s et b b s et s s b bbbt seea b s e st et s et benne | Hbsaeteses et st a st b R s e e bbb s bbbt s e
8. Total foreign exchange change in boOK/adiUSEA CAITYING VAIUE............cccveveviieeicicceese ettt s st s s ssesas | stesissessssssssssssssssssssesssssssesses s bessesasbnssssesanasseesas 0 [ ettt e seaetes | chesisea et st e b st s s bbb b s a et s e st s ansebebenne | Hbsaeteseseae b st e bt et b s s e a bbb st s et s e
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........ccceuieviieiireisiieee ettt | eresetssissesessss s et sssb et es s es s ses et ensns b s st enenseaesnsnns 0 | ittt ettt n s sa bt erensnaetes | chetiseaeteseret et ssaetebnsetes st et benseretessesebessnsetessssnteranse | 4bstetessseaetasestetessaet et e A e b es e ea et s At et s h et st b s naeee

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

11. Deduct total NONAAMItIEA AMOUNLS............cccuiiiieieiiciccce ettt s s s b s s b s s s s ssssesessnsesesas | oebebssesesssnsesessesesessasetes et eb et s et ebensesenessnsetensnsenas 0
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Annual Statement for the year 2020 of e HARLEYSVILLE WORCESTER INSURANCE COMPANY

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO01, E02, EO03, E04, EOS5, E06



Annual Statement for the year 2020 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

.04

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC Desig-
nation, NAIC Current
Designation Current Year's| Year's Other-
Modifier and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
SVO Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative Originally | and Less Increase | (Amortization) | Impairment | Interestand | 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./AC.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...........ccco.uuue. MA..... | The Property and Casualty Initiative LLC........... | .o 08/08/2013............. 957,333 960,653 960,653 S | 0.830
2599999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated. ..........cocoorioioinnininiinsec s 957,333 960,653 960,653 .. XXX
4899999. SUDLOTAI = UNGFFIAIEA. ...ttt fHE LRk 957,333 960,653 960,653 | ..o 424 |0 i |0 |0 022,237 | 0 XXX
5099999, TOAIS..........vveeeeeeiceeeceei s b 957,333 960,653 960,653 | ..o b4 | 0 | 0 | 0 |0 [ 22,237 | 0 XXX
Book/Adjusted Carring Value by NAIC Designation Category Footnote:
1A s 0 1B 0 1C s 0 D s 0 1E e 0 1F 0 1G s 0
2A ) 0 2B 0 20 0
BA 0 3B 0 3C 0
AN 0 4B 0 AC s 0
BA e 0 5B 0 BC i 0
B 0




Annual Statement for the year 2020 of e HARLEYSVILLE WORCESTER INSURANCE COMPANY

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

E08, E09



Annual Statement for the year 2020 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 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
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive 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 Obligations
912810 QD 3 |U S Treasury Bd. 1A. 2,985,648 |...151.227 3,360,255 2,955,446 (30,202)| ... . 12,622 01/09/2020. | 11/15/2039.
912828 2R 0 |USTreasury Nt.............. 1A. .1,903,133 |...110.883 2,217,656 1,926,066 | .....coooovereerivriins | s 10,003 [ .o e [20002.250 [.....2.867 | FALooo| o 16,997 08/30/2018. | 08/15/2027.
912828 4D 9 |U S Treasury Nt.. 1A. ...105.297 3,685,392 3,488,429 4,948 |.... 04/12/2018. | 03/31/2023.
912828 4N 7 |U S Treasury Nt.. 1A. ...115.859 2,317,188 2,022,414 (2,7115)] .... 01/09/2019. | 05/15/2028.
912828 4V 9 |U S Treasury Nt.. 1A. ...116.160 ....1,742,403 1,491,374 995 09/12/2018. | 08/15/2028.
912828 X7 0 |USTreasury Nt.............. ...105.992 ...2,119,844 1,988,257 3,369 05/10/2017. | 04/30/2024.
0199999. U.S. Government - Issuer Obligations XXX 5,442,738 ...13,871,986 ...(13,602) .370,338 XXX XXX
0599999. Total - U.S. Government XXX ..15,442,738 .13,222,000 ...13,871,986 .(13,602) | o0 0] XXX | XXX | XXX e 82,580 370,338 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc (Direct and Guaranteed) - Issuer Obligations
681712 PQ 2 |0maha NE GO Ref Omaha Conv Cir AreNa........ouuuerseressessenssnssssesenessens |SD.. | . | ............ | 1.CFE i | o 2,874,750 |..125.794 | .covvenn. 3,144,850 | oo 2,500,000 2,644,142 (24,255) [ evoevereiinniinns [ ..5.250 |...... 4.020 |AO...... | coovnns 32,813 | ..o 131,250 | 04/23/2009. | 04/01/2026.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations. ... | sorerienes 2,874,750 XXX s 3,144,850 | oo 2,500,000 2,644,142 (24,255) | oo, 0 o 0 XXX XXX XXX | s 32,813 | .. 131,250 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS. ........cuuuirrereeresierssrisssrssssrssenssenssssesseesssssssssssssssess | nesssssssncs 2,874,750 XXX ] s 3,144,850 | oo 2,500,000 2,644,142 (24,255) | .ovvvviniins (V)] [ 0 XXX XXX XXX | s 32,813 | ... 131,250 XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Ac and Authorities of Gover ts and Their U.S. Political Subdivisions - Issuer Obligations
646136 2B 6 | New Jersey St Trans Fd Rev Fed HWy ReIM..........coocvcinvienniineinncincinnis | eveee [ oo | cevrinninns 2|2AFE. i | s 1,214,807 |..119.211 | oo 1,311,321 | oo 1,100,000 1,169,972 | oo | e (11,385) 10/27/2016. | 06/15/2027.
646136 2C 4 | New Jersey St Trans Fd Rev Fed Hwy Reim........ccoovvniniioniiiniinniniiinnis | conene | oo | vvienniead 2|2AFE. i | o 1,096,730 |...118.251 ....1,182,510 1,059,051 (9,580)] .... 10/27/2016. | 06/15/2028.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations e snenennnenns | e 2,311,537 XXX . 2,493,831 | ... . 2,229,023 (20,965) XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3132CW AU 8 [FHLMC P00l #B0019.........cooeeereuerierieerieeisecsesssessessessssessessssssssssenes. | cvsees 1A. 4,773,521 |...105.932 4,875,369 ...4,602,370 4,768,942 (2,963) | .... 10/24/2019. | 06/25/2034.
3132D5 6D 9 | FHLMC POOI #SBBOBS..........ccovvrveireireiieiieisesisisisesssssissssssssssssssssesssnes | senee 1A. .2,986,573 |...102.927 3,005,761 ...2,920,296 2,985,166 (1,407)] .... 08/19/2020. | 10/25/2035.
31394W  CK 2 |FHLMC REMIC S€r 2773 Cl CD.....couvvrrirrireeiseisersereeeisesssssisessesisenes. | eeens A e | e 173,360 |...104.067 | ...cccoovvrrnnee 203,854 195,887 .191,358 963 |.... 07/18/2006. | 04/15/2024.
3140H5  JW 2 | FNMA POOI #BU3BTB.......cocvvriireriririieississiesisiesise s sssesessesssssssnsns | oevene 1A. .2,460,245 |...104.856 ....2,662,609 ...2,539,300 2,462,846 (260) | ... 03/13/2018. | 01/25/2048.
3140KD G4 6 | FNMA POOI #BP5B18.........ccoeerceeieeiieiieeissieisesssss s issisessssssneens | aeveene LA1AL .1,187,328 |...105.507 ....1,204,438 ...1,141,576 1,186,750 (578)] ... 06/18/2020. | 06/25/2050.
3140QD 6N 9 [FNMA POOI #CAB2T.........cooeverrerriirieerieriesiseesseissieessesesesessssssssnsses | wennne | oo | revereeens A11A s | s 719,197 |...103.888 | .....cocoornvene 730,609 703,263 .718,980 (217)] ... 06/18/2020. | 07/25/2050.
31418C  TF 5 | FNMA POOI #MA3593.........eoeeeeeeeeveeeeee s esssesssesnseennes | oenees 1A. .1,934,820 |...108.405 2,012,994 | ..o 1,856,917 1,932,044 (869)] ... 04/11/2019. | 02/25/2049.
31418D  CA 8 | FNMA POOI #MA3BB4........cooovvieririiiiriesiisiisissisersnsssesersssssesenssssssssansensnns | nneae 1,013,171 |...106.759 | .. 1,043,816 977,729 1,011,970 (684)] ... 07/10/2019. | 05/25/2049.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMHIES. ... sessssssens | seessneans 15,248,215 XXX | s 15,739,450 | .oovvs 14,937,338 | .coovvnnee 15,258,056 | ..oooovvrinrincnnnc0 | e (6,015) XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGatioNS. ... ..ccivrerririiiiiererinierssssssssssssesesssssssessssssssnes | ossssssne 17,559,752 XXX | e 18,233,281 | ............ 17,037,338 | ........... 17,487,079 (26,980) XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligations
124857 AP 8 | CBS COMP S NL...uiicicicceiees st ssssssssnssssssssnes | evvene | e | seerensnes 1|2BFE i | v 990,330 |...109.703 | ...ccccevenne 1,097,029 | ..covonnee 1,000,000 .995,679 977 | ... 01/07/2015. | 01/15/2025.
31428X  BC 9 [FedeX Corp SINE....ccuieeecrieeieeieeieieeiessessseissessessessssessesssssssensns | aveinee | oo | evverinees 1|2.BFE......... .1,255,467 |...109.744 ....1,371,801 ...1,250,000 1,252,437 (551) ] ... 01/06/2015. | 02/01/2025.
369550 AU 2 | General Dynamics COMp St NE........ccociuieriiriinisiieeieessesississssesienens | sevee 2|1.FFE .2,026,476 |...103.151 ....2,063,026 | ... ...2,000,000 2,007,784 (4,668)| ... 11/08/2016. | 11/15/2022.
637432 ND 3 |National Rural Utilities COOP S NL..........veuurererinirierierineessnieninessensnees | ceevene | oo | veerinnins T 1LEFE s | i 999,390 |...108.684 | .......c...... 1,086,838 | ...covvvennee 1,000,000 999,731 | oo [ e 62 01/20/2015. | 01/27/2025.
69362B  AY 8 |PSEG POWEr LLC S NL......coviiiiiiiiiciissiciessisciesiseeissississiieenins | eviene | e [ evseiiens 1|2.AFE......... ...171,041 |...101.480 ...730,652 720,000 725,852 (8,157) 01/12/2015. | 09/15/2021.
713448 DN 5 |PepPSICO INC ST NL.....oocveeciieiiieciiceseiesiesee s sssssiens | orviens 2|1EFE... .1,948,887 |...109.016 2,180,314 | oo 2,000,000 1,968,635 4,980 11/09/2016. | 10/06/2026.
74005P BN 3 |Praxair INC SrNte.....cooorieieieiecciniin ..108.289 | ...cccovenee 1,082,889 | ...ccoevuueee 1,000,000 .998,307 386 01/29/2015. | 02/05/2025.
842400 GF 4 | Southern CA Edison Co 1st Mtg Bd... ...100.216 ..214,748 214,286 214,286 01/13/2015. | 02/01/2022.
87305Q CF 6 |TTX Co SrNt ...109.723 1,097,231 | oo 1,000,000 1,027,061 (8,351)] ... 02/10/2015. | 01/15/2024.
907818 DN 5 | Union Pacific Corp Sr Nt ...104.687 ....1,046,868 ...1,000,000 .999,406 249 | ... 01/21/2016. | 04/15/2023.
92826C AC 6 |VisaInc SrNt ...104.642 ...1,046,415 ...1,000,000 1,004,368 (2,157)] .... 01/19/2016. | 12/14/2022.




Annual Statement for the year 2020 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY

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

10

1 2 Codes 6 7 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
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive 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
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OblGAtIONS. ...........irerrirniiiieiieiiseissseis e seisssnsnnes | sessasneans 12,287,337 XXX | s 13,017,811 | coovvs 12,184,286 | ........... 12,193,546 | .oovvveriiariinninad 0 | e, (17,230) | ovvorvrrins (V] [ 0 XXX XXX XXX | s 109,419 | ... 353,334 XXX XXX
Industrial & Miscell (Unaffiliated) - Residential Mortgage-Backed Securities
64829K BV 1 | New Residential Mtg Ln Tr RMBS Ser 2017-.........cccccocuveninieas | AAAAAAA | . | AAAAAAAAAAA 4 | TAFM. | s 1,184,988 [...108.135 | .....cccoo.uue 1,232,199 | .o 1,139,505 1,172,619 (8,793) | .ooouvvveeriiiriies | i ...4.000 |...... 3.391 |MON... | cooovens 3,798 | oo 45,580 | 04/19/2017. | 03/25/2057.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUNIES........c..iiwuiiiniiiniiniississinsrserisseessnins | wosnessseens 1,184,988 XXX s 1,232,199 | oo 1,139,505 1,172,619 0 [CHEK)] I— (V)] [ 0 XXX XXX XXX [ e 3,798 | e 45,580 XXX XXX
Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
12594P AW 1 | Credit Suisse Mortgage Trust CMBS Ser 20.........c..oevvrrereerirenereeererenneens . AFMe | v 205,999 |...108.463 | .......cconeenn. 216,927 200,000 .202,520 (905) | everrererrrrrnes [ e [ 200 3.568 [ 3.082 |MON... 12/14/2016. | 12/15/2049.
17291E  AX 9 | Citigroup Comm Mtg Tr CMBS Ser 2016-P6 C.. ...154,497 |...109.064 ...163,596 150,000 .152,086 (624) | .o [ e 2003512 [ 3.064 |MON... 12/06/2016. | 12/10/2049.
36252H AE 1 | GS Mortgage Securities Trust CMBS Ser 20. .1,030,000 |...109.111 1,091,109 | ... ...1,000,000 1,014,419 (4,297)] .... .003 |MON... 03/07/2017. | 03/10/2050.
61691G_ AQ 3 | Morgan Stanley BAML Tr CMBS Ser 2016-C32. [ I ...154,491 |..109.244 | .. ...163,866 150,000 152,023 (641) [ ovveerenenanninnns [ [0 3.514 | 3.054 |MON... 12/06/2016. | 12/15/2049.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. ..........oovreninvninninnnns SR RRORRN STRRRN 1,544,987 XXX ] s 1,635,498 | ..o 1,500,000 1,521,048 0 (LY I 0 XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
05522R DB 1 |Bank of America Credit Card Tr LBASS Ser.........ccccoeumrrmerimreneeinnircrinens | rveens [ 41 AFE. oo | s 2,999,264 |...102.460 | .............. 3,073,803 | .cooovvvrnees 3,000,000 2,999,586 249 | oo | e 1740 1.755 [MON... [ ccoouuven. 2,320 | oo 52,200 | 09/06/2019. | 01/15/2025.
17305E  GK 5 | Citibank Cr Card Issuance Tr LBASS SEr 2......cccouuuimiiinsrsisriinssississeesssninnes | seneens I I 4 1AFE i | oo, 999,862 |...100.123 ...1,001,229 ...1,000,000 2999,990 | i [ e 49 ..2.490 |...... 2495 | o | s 11,136 | ..........24,900 |01/25/2018. | 01/20/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities.........ccouivniiiiiiiniinns o 3,999,126 XXX . 4,075,032 | ... ...4,000,000 3,999,576 0 298 | ... L0 XXX XXX XXX | o 13,456 | ..........77,100 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)........ .. wuuriurreerisieisiesisseis sttt sesssnsnns | sesssesans 19,016,438 XXX | s 19,960,540 | ..covenne 18,823,791 | oo 18,886,789 | ...ovvivriiriinninad 0 | . (32,192) | oo (V)] 0 XXX XXX XXX [ s 131,034 | ........ 528,354 XXX XXX
Totals
7699999, T0tal = ISSUET ODIIGALIONS. ... vvrresereseesserseesssees etttk | nnssnens 31,330,779 XXX [ s 34,099,230 | ..o 30,006,286 30,938,697 0 | s (76,052) | ..veorveniinns (V)] 0] XXX XXX XXX [ s 229,478 | ....... 959,922 XXX XXX
7799999. Total - Residential Mortgage-Backed SECURIES.................oorirvveeieeericissseesi s eessssssesssssssessssssssessssssssessssssssssssssss | sosisnees 16,433,203 XXX | s 16,971,649 | oo 16,076,843 | ........... 16,430,675 | oo [ (14,808) XXX XXX XXX | s 41,727 | ... 446,581 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMHES.............orv.eerveeeceeeeceeeeseeeseseeeessesesseseessesessesesssesessesessessssnessssessnnene | eiseeseienes 1,544,987 XXX ....1,635,498 ...1,500,000 1,521,048 0 (6,467)] ... XXX XXX XXX ..4,361 | ........52,340 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHIES. ........ i ssnsssssssssnsssnsnns | eones 3,999,126 XXX . 4,075,032 | ... ...4,000,000 3,999,576 0 298 | ... .0 XXX XXX XXX 13,456 | .........77,100 XXX XXX
8399999,  GraNd TOAl - BONGS........ccvuuressirseiseiseise e st esese s nnns | seesannians 53,308,095 XXX | 56,781,409 | ............ 51,583,129 52,889,996 (U (97,029) | ..o (V1 TR 0] XXX XXX XXX | e 289,022 | ... 1,535,943 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 35,823,285 1D ... 1,004,368 1E .. 2,968,366 1F s 4,033,152 1G .. 214,286
2A . 954,281
3A . 0
4A .




Annual Statement for the year 2020 of e HARLEYSVILLE WORCESTER INSURANCE COMPANY

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

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

E11, E12



Annual Statement for the year 2020 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY

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. Government
912810 QD 3 |U S Treasury Bd  4.375% 11/15/39.....ciiiininiinniinisnines 01/09/2020. Wells Fargo SECUMIES LLC.......oviiiisiiiiesiseisiissieni s nessnsssnssnsene | onesensssssssssnssenssnsssssensenssnssenssnnsnnsnsnes | sosesssneses 2,985,648 2,222,000 14,956
0599999.  TOtal - BONAS = U.S. GOVEIMMENL........o.cvuiviiieiiseisitesieteiseessetsessstessessstssesssessessssessesssssssessessessssassessssassessesse  tassessesssssssessessesassessesssssssessessesessessesassessessessesassessesassessessessssassessesassessessessssessessesassesssssesessessessssassessessesessessessssassessessnsessessesassasse  sebsessssessessesassessesssssssessessnsansessesnsssses | susessssones 2,985,648 2,222,000 14,956
Bonds - U.S. Special R e and Special A
3132D5 6D 9 | FHLMC Pool #SB8068 1.500% 10/25/35................ 08/19/2020........ Wells Fargo SECUMHES LLC.........ovuuivreiiiiiiiiieiseiieissieeniiseess s | ceresssssss s bbb tsenes 2,986,573 2,920,296 1,947
3140KD G4 6 |FNMA Pool #BP5618 2.500% 06/25/50 06/18/2020 Bank of America BISD Dealer 1,187,328 141576 | e 1,427
3140QD 6N 9 | FNMA Pool #CA6276  2.000% 07/25/50........ccireirmrisierirniisersnsssssissseenes 06/18/2020........ Morgan Stanley & Co LLC 719,197 703,263 860
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 4,893,098 4,765,135 | oo 4,234
8399997. Total - Bonds - Part 3, 7,878,746 6,987,135 19,190
8399998. Total - Bonds - Summary Item from Part 5....... 164,507 159,865 153
8399999. Total - Bonds 8,043,253 7,147,000
........................ 8,043,253 XXX

9999999. Total - Bonds, Preferred and Common Stocks

€3




Annual Statement for the year 2020 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY

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
] 12 13 14 15
F Current Bond
4] 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. Government
912828 2J 8 |USTreasury Nt 1.500% 07/15/20...c..c.vcsvve o+ | OTMSI2020. | MAUIIY. oo | 1,000,000 | ....... 1,000,000 | ......... 999,886 999,979 VA I IO V41 I D 1,000,000 0 07/15/2020.
912828 3J 7 |USTreasury Nt 2.125% 11/30/24.... - | 03/05/2020. | Bank of America BISD Dealer................ . . 4,267,330 | ....... 4,000,000 | ....... 3,955,172 | vvove 3,967,649 | ..oovoccvveres | e 1,109 | oo N 3,968,758 | ..ovvvccirvvers | oo 298,573 | ....... 298,573 11/30/2024.
912828 XU 9 |US Treasury Nt 1.500% 06/15/20.... .| 06/15/2020. Maturity 11000'000 ,000,000 ) .997,152 q991553 447 .1’000’000 0 06/15/2020.
0599999. Total - Bonds - U.S. Government......... 6,267,330 | ..... 6,000,000 | ..... 5,952,210 | oo XTI AL — 0 (K0 0 5,968,758 | ....ooccooond 0...298573 | ...... 298,573 XXX
Bonds - U.S. States, Territories and Possessions
70914P  LC 4 |Pennsylvania St GO Second Ser.......c.cvwrsvvsse [ - 071012020 [MBHUIiY ..o || oo 500,000 | ... 500,000 | ... 574,905 504,080 | oo | o [0 F— (301 500,000 0 25,000 | 07/01/2020.
1799999. Total - Bonds - U.S. States, TrTitories & POSSESSIONS.......cvvsvvivivss ottt | 500,000 | ... 500,000 | ... 574,905 504,080 L — (4,080) 0 (4,080) ] E— 500,000 [ 0 0 0]...25000 |  XXx
Bonds - U.S. Special Revenue and Special Assessment
3132CW AU 8 | FHLMC Pool #0019 3.500% 06/25/34 | 1201/2020. | PaYAOWN...oovvvssssivsnssin | ] 3,135,466 | ...... 3,135,466 | .......3,252,066 3,250,966 [ .vovcvsvrcs | o (115,500) | oo | o (115,500) | oo | o 3,135,466 0 | ......61,744 | 06125/2034.
31394W  CK 2 |FHLMC REMIC Ser 2773 CI CD « || 12/01/2020. | Paydown... . 671 | o 671 | o 98,829 108,541 3,131 . 3,131 111,671 0| oo 2632 | 04/15/2024.
3140H5  JW 2 |FNMA Pool #BJ3876  3.000% 01/25/48............. o+ | 1210172020 | PAYAOWN. .o . | 001,035,959 | ... 1,035,959 | ...... 1,003,707 | oo 1,004,874 { v | o 31,085 1,035,959 0 |....19,051 | 01/25/2048,
31418C  7F 5 |FNMA Pool #MA3593  4.500% 02/25/49... - 12/01/2020. | Paydown... 2,023,778 | ...... 2,023,778 | ... 2,108,681 2,108,604 | ..oocccrrrccrrr | corrn (82,826) e 2,023,778 0 | o 44,421 | 02/25/2049.
31418D CA 8 |FNMA Pool #MA3664 4.000% 05/25/49............ | . | 12/01/2020. | Paydown... 1,086,334 | ... 1,086,334 | ...... 1,125,714 | .........1,125,139 (38,805) . 1,086,334 0 |.....22,527 | 05/25/2049.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment 7,393,208 | ...... 7,393,208 | ...... 7,588,997 | .. 7,596,124 | o0 | (202,915) | o0 | 10es(202.915) [0 | s 7,393,208 | . [ F— (o 0]...150375 | XXX
Bonds - Industrial and Miscellaneous
64820K BV 1 |New Residential Mig Ln Tr RMBS Ser 2017-........ | 1200172020, | PAYAOWN....oocvsvvvsvvsvsvssscssssssn | 207,978 | ... 207,978 | ... 309,872 308,937 | v | o (10,959) [ oo 0 | 6,709 | 03/25/2057.
842400 GF 4 | Southem CA Edison Co 1st Mtg Bd - | 0B/01/2020. | PaYAOWN...oo vt | s | v 142,857 | oo 142,857 | oo 142,857 142,857 0 ] 1,977 | 02/01/2022.
3899999. Total - Bonds - Industrial and Miscellaneous..................c....... ..440,835 440,835 | . 452,729 )| ... e 0 8,686 XXX
8399997. Total - BONdS - Part 4. | ...14,601,373 | .....14,334,043 | ....14,568,841 ) e . o0 | ..298573 | .....208,573 | ....229,088 | XXX
8399998 Total - Bonds - Summary ltem from Part 5 159,865 | ... 159,865 | ....... 164,507 )] I P [CR7K) ) I — 159,865 860 | XXX
8399999, Ll I 14,761,238 | ....14,493,908 | ...14733,348 | ........ 14519179 | v 0]... (221,020)] o0 |.......(221,020) 0 |, 14,462,666 | ............. 0]...298573 | ...... 298,573 | ....220,948 | XXX
9999999. Total - Bonds, Preferred and Common Stocks................ o ...14,761,238 XXX | e 14,733,348 | ........ 14,519179 | oovveve 0 /.. (221,020 . 0 |........(221,020) 0 14,462,666 | ....ooooc..... 0...298,573 | ...... 298,573 | ...229,948 | XXX




Annual Statement for the year 2020 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY

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
o} 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.JA.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - U.S. Special Revenue and Special A it
3132D5 6D 9 |FHLMC Pool #SB8068 1.500% 10/25/35] .. | 08/19/2020 | Wells Fargo Securities LLC.............cc....... 12/01/2020 | PaydOWN..........coouvvniirerireirneissiseeiisnsiens | neiiniins 79,704 81,513 79,704 79,704 | oo | s (1,809) | ..o 0
3140KD G4 6 |FNMA Pool #BP5618 2.500% 06/25/50. | .. | 06/18/2020 | Bank of America BISD Dealer.................. 12/01/2020 | PAYAOWN.........cveuvemrirerercereeiseeserinerieee | coveeisinnns 58,424 60,765 58,424 58,424 (2,342) | ..... 0
3140QD 6N 9 |FNMA Pool #CAB276 2.000% 07/25/50 | .. | 06/18/2020 | Morgan Stanley & Co LLC 12/01/2020 | Paydown ..21,737 22,229 21,737 21,737 (492)]..... 0
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 159,865 | ... 164,507 | .o 159,865 | ....coceeo 159,865 | oo | e [CXX)) 0. 0 0 0 0
8399998. TOAl = BONAS. ...t eese et eeseeeass eeseeesesssseessesssesssssseeessseesseessessasssssessesesseessasssssssssssseesssessseesssssssesssessseessseesssssssssaesssesssssessesssssesseess | eovsesrsies 159,865 | ..oovv. 164,507 .. 159,865 | .0 | (4,643) 0 0 0 0
9999999. Total - Bonds, Preferred and COMMON STOCKS...........cccovuiiiiiiiii ettt eninnes | oevinniienen 164,507 0 0 0 0
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Annual Statement for the year 2020 of e HARLEYSVILLE WORCESTER INSURANCE COMPANY

Sch.D -Pt. 6 - Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

Sch. DA - Pt. 1
NONE

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

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



Annual Statement for the year 2020 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 3 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 NEW YOrK, NY ..o ssssnsssssnnes | coseeees 10,429 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 10,429 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 10,429 | XXX
0599999. Total Cash XXX XXX 0 0 10,429 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 10,110 | 4. April 10,212 | 7. July. 10,356 | 10. October. 10,400
2. February 10,317 | 5. May. 10,974 |8. August. 10,110 | 11. November. 10,545
3. March 53,422 | 6. June 10,851 | 9. September. 59,499 [12. December. 10,429
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Annual Statement for the year 2020 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

8¢3

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
Other Cash Equivalents
I Nationwide Cash Management Co...........ccoowvvvvvevvvvrinnne. 12/31/2020.....ccccovers | i 0487 | i | 5,398,957 532
8799999, TOHal - OHNEE CASN EQUIVAIBNES. .....voce e 88118 AL AR AR R SRR s s || 5,398,957 | woooooooereeeeeeeeese s ) 532
8899999, Total-CashEquivalents e | 5,398,957 | oo [ 532
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 0 {1 0 1D s 0
1E 0
2A 0
3A 0
4A 0
5A 0
6 0




Annual Statement for the year 2020 of the HARLEYSVILLE WORCESTER INSURANCE COMPANY
SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 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
1o AIBDAMA.. .o AL | it [ e
2. Alaska
3. ANZONA...... .
4. Arkansas..........cccoeeeeviieieenen AR [ L Bloio [ MUIIPIE. ... 149,137 | o 174,240
5. California...
6.  Colorado.... .
7. ConNECHCUL........cveveciererircrinns CT | cioerrrne | e
8. Delaware . | Multiple. 109,367 | ..covvevrreirnnen 127,776
9. District of Columbia . .
10, Florida....cooevvieeicceiceens FL{..... B.... | License requiremMent-V...........coueueuiuniininieininieessinee e ssesenees 208,792 ....243,936
PR 7T o OO GA ... B.... | Multiple 99,425 ....116,160
12.  Hawaii Hi
13.  Idaho.......... ID [ oot | et
14.  lllinois L
15.  Indiana IN|..
16. lowa A
17.  Kansas KS|..
18, Kentucky.......ccoevveeveereerereieieens KY]..
19, LouiSiana.......cccvvveverirernririnend LA | oot | et
20.  Maine..... ME|..
21, Maryland.......ooooveeenireinencis MD .. .
22.  Massachusetts...........ccocveernrenes MA]|..... Buooo [ MUIIPIE. ... 158,649 | ..o 188,691
23.  Michigan.... For protection of state's ph's 298,275 ....348,481
24, Minnesota........ccocoveernveeenene MN | L,
25, MISSISSIPPI. .. vveverereerererernenne e IS [ it [ i
26.  Missouri.
27.  Montana....
28.  Nebraska.........ccccceververrivereren NE | i
29.
30.  New Hampshire.
31, New Jersey......coovvivniicnniinas
32.  New Mexico...
33.  New York
34.  North Carolina... . | License requirement-hv. 318,160 ..371,713
35.  North Dakota.
36. . | For protection of state's ph's 2,999,464 | .................. 3,278,438
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania.
40.  Rhode Island
41.  South Carolina
42.  South Dakota
43, Tennessee.......cocovmreirerninnne TN ..
44,  Texas TX] ..
45,
46.
47.  Virginia... . | License requirement-hv. 223,706 ....261,360
48.  Washington
49.  West Virginia..
50.  Wisconsin..
51.  Wyoming....
52.  American Samoa
53.  Guam.
54.  Puerto Rico
55.  US Virgin Islands.
56.  Northern Mariana Islands...........
57, €anada......cooovercreererened CAN | it | e
58.  Aggregate Alien and Other. XXX XXX 0 0 0
59.  Total.irrirrirrerins XXX XXX 0 4,564,975 | ... 5,110,795
DETAILS OF WRITE-INS
BBOT. ettt | chneineia | eeeei et
5802.
5803.
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)........cc.cocveiiiiiiniians XXX XXX 0 0 0
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