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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS .....covvreiiiiiiiieieieieeeeeie et s 13,431,972 13,431,970 [ [ 13,431,970
1.02 All other governmMEeNts ..........cccceeveeveeieeiienieeseeseeseeseeseesseeseeseeseeseess e foeveeee 00000 [ e
1.03 U.S. states, territories and possessions, etc. guaranteed 625,000 625,000 625,000
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...t e 601,508 601,508 |-..eoeeeeceieieees [ 601,508
1.05 U.S. special revenue and special assessment obligations, etc. non-
JoLUE=T =11 (=YY [OOSR U PR RRRTTTURRTTT! OO 24,994,837 |........... 52.608 |........ 24,994,836 |.....o.coeveiens [ 24,994,836 |........... 52.608
1.06 Industrial and MISCEIANEOUS .............ccocveveveverereeeeeeeeeie e oo 6,353,194 |.......... 13.372 |........ 6,353,192 [ [ 6,353,192 |.......... 13.372
1.07 HyDFid SECUMHES .....oveviiiiieieieieictee ettt [eeeeneneeas 0.000 [ foerereeieeeeererenes oo e 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |eeeeeeeeiens 0.000 [oeeeeeeeeeeeeeeees oo oo | 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans . . .
1.11 Unaffiliated certificates of depOoSit ............cccvcveevreeiieieiereeeeeeeeieeeseeesee e oo 0.000 [ foerereeieeeeererenes oo e 0.000
1.12 Total long-term DONAS ........ccrerureeeririeieieeceeeeeseeeeeesesee e eseeees e 46,006,511 |............ 96.833 |....... 46,006,506 |.....c.coovreereeirines e 46,006,506 |........... 96.833
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoeeveveveveeererereeeeee e s 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
2.02 Parent, subsidiaries and affiliates ............ccceovrnrcnnnncinnneee o i 0.000 [eeeeeeeeerreeeieins e [ e 0.000
2.03 Total preferred STOCKS .........ccviieieeiieeeiereteeeeeeeee et es e [oeeeeeeienens 0.000 [eeeeeereeeeerenreieies frreeierneirreeens [ e 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ...............oco..foreeeeconnnis i 0.000 [eeeeeeeeeeeerenreieens frreeeerneirreeens [oerereeeeeeeeeees foeeeeieeeens 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........oovveeeeenen oo s 0.000 [..eeeeeeeeerreeeieins e [ e 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded .................coeveveueeeeec oo s 0.000 [oeeeeeeeeeeeeeeees oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnircnnnnieeere o v 0.000 [..eeeeeeeeerreeeieins e [ e 0.000
3.05 MULUAI FUNGS <....vveeeeiceccee e s s [oeeeeeeieiens 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
3.06 Unit iNVESIMENT IUSES .....evviiiciiciei e e [ 0.000 [.eeeveeererrreeiees e [ e 0.000
3.07 ClOSEA-ENA FUNAS .....covieieieiiieeeeeecec e e [ooeeeeeienens 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
3.08 Exchange traded fUNS ............coeueueeiiiininieieieeeeeeeieeeieeeee e e [ 0.000 [eeeeeeeeerreeeieins e [ e 0.000
3.09 Total COMMON SEOCKS ........cvovevivieieieiieicieteteeeeee e e [oeeeeieieiens 0.000 [eeeeeereeeeerenreieies frreeierneirreeens [ e 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGages .........c.cccooviriiiiiieie e . .
4.04 Mezzanine real eState 08NS ..........c.cceurririereinceeneeseeersene e [ 0.000 [eeeeeeeeerreeeieins e [ e 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ......c.cveueurmriiirieieieieieeeessieieieseeesese e [ 0.000 [ foerereeieeeeererenes oo e 0.000
5.02 Properties held for production of iNCOME ..............cceueveveeeeeeveeeecrereeeeeee e [ 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
5.03 Properties held fOr SAIE ............cocvcuieviuieiiieeieeeee ettt e [oerieeieens 0.000 [ foereeeeieeeeeerenes oo foeeeens 0.000
5.04 Total re@l EStALE .........ccoeeeeeeeeeececcecee e et [ 0.000 [eeeeeereeeeerenreieies frreeierneirreeens [ e 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccccerrninrienerrnineeeesseseseseeeesssesesssseeee foeeeceeenes 214,309 | 0.451 |............ 214,308 | [ 214,308 |...cocennee 0.451
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccoevvviieerverinseeeeieeenens oo 1,290,437 |............ 2.716 |......... 1,290,437 .o [ 1,290,437 |............ 2.716
6.03 Short-term investments (Schedule DA) ...........ccocooveveveveeceeeeeeeeieeeeeee e [ 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
6.04 Total cash, cash equivalents and short-term investments ....................|oeeuee 1,504,746 |.............. 3.167 |......... 1,504,745 | [ 1,504,745 ............. 3.167
7. CoNtract 08NS ...
8. Derivatives (Schedule DB) ..........cccoiiiiiiieieeeee s
9. Other invested assets (Schedule BA) ...t
10.  Receivables for SECUNties ............ccocciiiiiiiiiiiiiiiicccc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) .....cooiiiiiiiiiiieeeeeeceeees
13. Total invested assets 47,511,257 100.000 47,511,251 47,511,251 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE INSURANCE COMPANY

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........iiiitiiiiiitt ittt bbbt bbbt bbb b E b E e E e R b E £ E R bt e b e e bt e bt b e bt 2o mseeeessee e e e e e e e e eeeneeas
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........u ittt bbbt bbbt bbbt aR e e aeeresresreebesteeresaeeaeereenas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...... ..ottt e b e e ae e et e eaeeaae oeabeeabeeabe et e et e aaesaaeeabeeas eeesseesseaseenaeeseeseeaeenae s
Capitalized deferred interest and other:

o B ] = S =T i TR o 10 o e R OO PRTRPNS

3.2 TOtals, Part 3, COIUMN 12 ...t b ettt bbbt bbb b se e b e o0 b e e b e b e e e h et e b b e s b e b e saebe 22048 SRS AR SR LA RS AL e b e R e e b e b e b e b et ebesebeseseae et
FaXeTe (U= o e =Tt oTU o | OO ORPRS
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 .....cccooeevevneee..... A ...
5.2 Totals, Part 3, Column 9 .......c.ccccovvciiiiiinnne,

Total gain (loss) on disposals, Part 3, Column 19J......\GEE ...

Deduct amounts received 0N diSPOSalS, Part 3, GO mMN 16 .. e et eee et teesateeosntntasseannstaansssaanssaaansstessteessteesaseeeanteeaseeesateeeasseesasseesase Saeeeeneeeeaaeeenaseeeaeeeenneeeas
Deduct amortization of premium @Nd AEPIECIALION ...........o ittt et e e st e e st e ea e e ea e e st e st e s e easeea e e eaeeea e e es e e es e e st e st e mseenbeeabeenseemeeanten Sheeerteesteesteasseaaeenaeenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B ] = S =T i TR o 10 o e A PP PPPTPNS

9.2 TOtalS, Part 3, COIUMN T4 ..o bbbttt b et heh e b b e b b se e b e e b e e b e b e e b e e b bt e b e b e saebe 01 E SRS A RS AL A b e R L e b e b b e b e b e e b e b et eabesebese s ese et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b e b e b e bbb bt b b e b b e e b e e b et b e e eb e R e s E e R e e s e bbb e b e bbb b

0T e = R e Ty A o] [0 Ty e B O OO
Book/adjusted carrying value at end of current period (LINESs 1+2+3+4+5+6-7-8+9-10) .......cccuriiiiiiiriiitiiiii ettt bbb bbbttt sttt abe s Seeeeeeees e s ee e e e eeeeneeas
[DI=Te [0 @ o) e=T Mo o E=Te (g a 11 C=To IR= 10 o0 L OO

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbt b bbb bbb bt E bbb bt bt e bt bt e bt b Snsemseessene e e e e e e e e e e eaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT ..............ccueueveeeeeceeeeteeeeeesctetetesesessseetetesesessssesesesesessssesesesssssssesesesessssssssesassnssssaesasasassssssesasasans sestsesesesasanas 24,437,951
................. 24,252,172
....40,443

Cost of bonds and stocks acquired, Part 3, Column 7

ACCTUAL OF AISCOUNL ...ttt e et et oo e E oo h e e b e e e e e e oS e e SR e e R e e e e e e e ee e £ o e e Rt e e e e Re e et e ee e e e s e e eeeseeeeeseeseeseeeeeseeseeeeeeneenas
Unrealized valuation increase (decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ...ttt

T o= 1o 2 Y=ot 1[0 1720 0011V 'Y o Wt < TSR

4.4, Part 4, COIUMN T oottt bbb b b oo b e e b E bR bR E bbbt b bbbt R

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 .........oiuiieieeeeeceete e eeetete e e e sacaete e s eseeasaetesesesesssaesesesesensssesesesesenssessesasesnssessesessssnssessesasasensssssesasanas fesebesesesstacsesesenanas 1,537
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 .........cc.c.iiiuiiiieeeieeeeeeeteeee ettt ettt et e et ese s e s et esesses e s et eas et essaseseeseeseseeneaeeneaan 2,631,467
DedUCt AMOTHZAtION OF PIEMIUM .........vieeceeeeeeieececeeee e e ceceetete s s saeaeteteses s asaesese s s s asasseses s s asssseses s ssssssses s s sssssseesas s assssesesesassssssssesas s sssessees s s assnsnsesanas +eesstsesetesessacaes 110,512
Total foreign exchange change in book/adjusted carrying value:

R ==V G TR 7o [¥T 1 o o e PN

8.2. Part 2, SECHON 1, COIUMN T ...ttt b bbbt e b e e s SA8s8eRe s s e b e b et e bt e b b

R T o=V G2 T=or (oo 2 @70 (30 1o e I J PN

8.4, Part 4, COIUMN 15 ..ottt bbb bt bbb b oo b e e b e bt heH e b eb e e h e b £ e 4o b e e e e b e d e b e e b e e b e R e e RS EA R SRR R e AR oAb R e bR et b e s eabeseteseeesee et
Deduct current year’s other than temporary impairment recognized:

9.1, Pat 1, COIUMN T4 L.t bbb e b e b e b e bt beH b b e s b e b s 0o b e e e b et b et b e bkt bea e e LRSS R bbb

[ I o Ve G T=or oo N TR @70 (3o 1o e I AN

9.3. Part 2, SECHON 2, COIUMN T4 ...t bttt b b e bbbt et e e b e e s S80s8eResE e b e ab e b e b et st et

LS =T I 7o ¥ 4o W O OO ORR
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........coooviiiiiiiiiiiiiinisese s e 16,383
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-8-T+8-9+10) ......ceeveverureerereeieeeceeteeeseeesseaetesesesesseaesesesessssaesesesssessetesesesananes sessesesesesanas 46,006,507
(DTt [N Tet i (o) eI gTeT g F=Te o Ty (=T o JR=T 40U

Statement value at end of current period (LiNe 11 MINUS LINE 12) ........ccuiuiieioececeeeeieeeeceete e eseesctete et esesssastesesesesssaesesesesensssetesesesssssesesesssnssaesesessnsnanan ceebesesessacnas 46,006,507
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........ccooveevievicrirnrnee e 13,431,972 | 12,350,216 |.....ccoce.. 13,448,584 |................. 13,034,000
Governments 2. Canada .....cccooeieeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 13,431,972 12,350,216 13,448,584 13,034,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 625,000 525,738 625,000 625,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 601,508 626,040 666,942 580,000
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 24,994,837 23,868,800 25,238,470 25,453,764
Industrial and Miscellaneous, SVO 8. United States .....coooveveeeeeeeeeeeeeeeea e 6,303,246 |......cococnv 5,735,460 |...cccooveneneee 6,378,398 |...ccvevenn. 6,259,023
Identified Funds, Unaffiliated Bank 9. CANAUA ..o [ [ e
Loans, Unaffiliated Certificates of 10._ Other Countries 49,944 40,750 49,933 50,000
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 6,353,190 5,776,210 6,428,331 6,309,023
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 46,006,507 43,147,004 46,407,327 46,001,787
PREFERRED STOCKS 14.  United States .......cooovvveeirieirieeeee o e
Industrial and Miscellaneous 15, Canada ....cceeeiieeeieeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeee e
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals
Parent, Subsidiaries and Affiliates 24. Totals
25. Total Common Stocks
26. Total Stocks
27. Total Bonds and Stocks 46,006,507 43,147,004 46,407,327
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE 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

7

Total Current Year

1 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date
1. U.S. Governments
TANAIC T e 499,955 |............... 5,683,744 |............... 3,540,802 |............... 2,891,396

1.2NAIC2 ..

T3NAIC 3 e
TANAICA ..

1.5NAICS ..

TBNAICG ..o

1.7 Totals

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

13,431,970

............. 10,077,493

499,955

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

3. U.S. States, Territories and Possessions etc.,
Guaranteed

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..
3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

625,000

625,000

4. U.S. Political Subdivisions of States, Territories and

Possessions , Guaranteed

AANAICT (e

4.2NAIC2 ..

43NAIC3 ..o
44NAICA ..o

45NAICS ..

46 NAICE ...

4.7 Totals

.................. 601,508

.................. 601,508

601,508

601,508

607,593

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

5.1 NAIC 1
52NAIC2..
5.3NAIC3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

990,209

5,242,702

............... 3,157,341

7,615,695

............... 7,988,890

24,994,837

4,872,032

990,209

5,242,702

3,157,341

7,615,695

7,988,890

24,994,837

4,872,032

24,994,837




SCHEDULE D - PART 1A - SECTION 1 (Continued)

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE INSURANCE COMPANY

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

Over 1 Year

Through 5 Years

Over 5 Years
Through 10 Years

Over 10 Years
Through 20 Years

Total Current Year

6. Industrial & Miscellaneous (Unaffiliated)

BANAICT (e

6.2 NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

.............. 2,268,110

.............. 1,904,202
....106,166 |...

384,949
1,311,770

............... 4,557,351
1,795,842 |.

7

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

....................... 9.9
3.9 .

............... 4,957,688
3,208,143 |....

e 20.3 |...

............ 2,853,032
...1,689,676 |.

............ 1,704,319

106, 166

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

90IS

8. Parent, Subsidiaries and Affiliates

BANAICT (e
B2NAIC 2 ..o

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BBNAICE ...

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE 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 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e [(c) I 3,758,274 |............ 13,432,246 |............... 7,083,092 |............ 11,132,091 |............... 8,804,963 |....cooiieeeeeeees e 44,210,666 42,506,347 |.............. 1,704,319
12.2NAIC 2 ... . .... 106,166 |.... 1,311,770 ....99,436 |.. 278,470 |... 1,795,842 |.. ...1,689,676 |.. 106,166
12.3NAIC 3 e () i i [ [ e e s [ [ X [ XK i e
124 NAICH oo (D) e [ [ o sereeies [ e seene [eeerreereseeneeneeneenes [eeeseeneennesseeseeesieens foeeneeenns XX e e XXX e e

13.3NAIC 3 ...
13.4 NAIC 4 ...
13.5NAICS ...
13.6 NAIC6 ...

125 NAICS oo (D) e [ e [ [ e [(c) JNRSSTRURSRRRRRR RURSRIRIRIRRINI RUITIIND. o, o, CRUNUINIY IUVISITINRD 0.0 ORI RO RO

12.6 NAIC6 ... . (c)

12.7 TotalS .o e 3,758,274 |............. 13,538,412 |............... 8,394,862 |............ 11,231,527 |............... 9,083,433 | (o) ... 46,006,508 44,196,023 |.............. 1,810,485

12.8 Line 12.7 as a % of Col. 7 8.2 29.4 18.2 24.4 19.7 100.0 96.1 3.9
13. Total Bonds Prior Year

13ANAIC T e 1,691,255 |............ 11,129,324 |............... 3,364,271 |.............. 4,951,698 |....c.cocvveeee 3,258 [ e XX e e XK o 21,139,806 |........ocoveeee. 86.5 [..ccocen 19,227,516 |.............. 1,912,290

13.2NAIC 2 oo [ 1,606,320 |............... 1,094,513 [ 318,553 ..o 278,757 |oeeeeeeeeeeeeeeeeeees et X% et XXX e e 3,298,143 |..cocvv 185 [ 3,189,830 | 108,313

14.2NAIC 2 ...
14.3 NAIC 3 ...
14.4 NAIC 4 ...
14.5NAICS ...

....99,436 |.

..... 278,470 |...

1,689,676 |..

.3,189,830 |....

...1,689,676 |.

137 TotalS ..o o 1,691,255 |............. 12,735,644 |............... 4,458,784 |.............. 5,270,251 | 282,015 (b) ...... 24,437,949 ... 100.0 [.ooveneee 22,417,346 |..ooveveeen. 2,020,603

13.8 Line 13.7 as a % of Col. 9 6.9 52.1 18.2 21.6 1.2 100.0 XXX 91.7 8.3
14. Total Publicly Traded Bonds

T4 ANAIC T e 2,692,172 |.oeieeeee 13,129,138 |........c.... 6,747,983 |............. 11,132,001 |............... 8,804,963 | [ 42,506,347 |..ooiiinne 92.4 | 19,227,516 | 78.7 | 42,506,347

15.5NAICS ...
15.6 NAIC6 ...

14.6 NAIC 6
14.7 TOtalS .o e 2,692,172 |............. 13,129,138 |............... 8,059,753 |............ 11,231,527 |............... 9,083,433 |...ooieeeeees [ 44,196,023 |.......ceoevee 96.1 ... 22,417,346 |...oovv 91.7 | 44,196,023
14.8 Line 14.7asa % of COL 7 ...oovveueererereeforercccce 6.1 | 29.7 | 18.2 oo 254 | 20.6 [ o 100.0 |........... D 00 SR T D0, SR O DL R S 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 5.9 28.5 17.5 24.4 19.7 96.1 XXX XXX XXX 96.1 XXX
15. Total Privately Placed Bonds
151 NAIC T e 1,066,102 |....ccvveeneee. 303,108 |....coveeeee 385,109 [oeoiiieiceicccieieies oo [ o 1,704,319 [ 3.7 [, 1,912,290 [ 7.8 [ D0, ORI A, 1,704,319
15.2NAIC 2 ... 106,166 |.... ...106,166 |.. ....108,313 |.... 106,166
RT3 N (O Tt OO N EOO OO AU OO T PP SO OO OO OO FUOO PO URU TP RPRUYPTUI NUSTURUURORURURURURUI RVUOURUYUUPRUYUVUVUTI AEVURURURURURURURURURN ISSSURIOD 0.0, CHNUNURNUR RO OO OO PR
T54NAIC 4 oo e [t [t neeee oo oo [ [ [ereereee e |oeeeeseeseesee s [eeeeneeneeeseeeesenenes foereneerenss XK uiririeis [

15.7 Totals
15.8 Line 15.7 as a % of Col. 7
15.9 Line 15.7 as a % of Line 12.7, Col. 7,

Section 12

2.3

0.9

0.7

(a) Includes $
(b) Includes $
(c) Includes $

current year of bonds with Z designations and $
current year, $

prior year of bonds with 5G| designations and $
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

................... 1,810,485 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

........................... ; NAIC2 $

current year, $

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.

prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
........................... i NAIC3 $.iiiiiiicvceeeeee. 3 NAIC 4 $ i NAIC 5§, NAIC 6 $
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ...........cccccveevncineeenciennieene feeeiiininn.... 499,955 | 5,683,744 |............. 3,540,802 |.............. 2,891,3% |...coooveennnn816,073 [ XXX i [ 13,431,970 02922 [ 10,077,493 o 4122 13,431,970

1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...
1.05 Totals

N

. All Other Governments

2.01 Issuer Obligations ...........cccceeeueenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...
2.05 Totals

w

U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ..........ccccovreiiiniieiiesiereeee
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities ...
3.05 Totals

625,000

625,000

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

Possessions, Guaranteed
4.01 Issuer Obligations ..........ccceveeiienieiieniceeeeee,
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...

.................. 601,508

.................. 601,508

4.05 Totals 601,508 XXX 601,508 1.3 607,593 2.5 601,508
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........ccccccceuee. 2,174,800 |[...oovoeeieiieeies [, 1,332,350 [oovoveieicececies [, D.9,0 NN RO 3,507,150 [.o.eoveiieiieis 7.6 [, 3,549,542 ..o 14.5 [ 3,507, 150
5.02 Residential Mortgage-Backed Securities ... .. 3,067,902 |.. ...3,157,341 |.. 6,283,345 |... .21,487,687 |.. 1,322,491 |... ..21,487,687 |.
5.03 Commercial Mortgage-Backed Securities .......... [o.ccocooiiiiiiiiiiiins oo e o o e XK e e e o o
5.04 Other Loan-Backed and Structured Securities ...
5.05 Totals 990,209 5,242,702 3,157,341 7,615,695 24,994,837 54.3 4,872,033 19.9 24,994,837
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccceveereenieiinienieiiens |, 999,924 |......c...... 1,103,355 |...coennnee 1,411,553 oo, 99,436 |[....ccovvveenene 278,470 |............ D.9,0 NN RO 3,892,738 |cieieiiee 8.5 [ 5,396,501 [ooeoiiiiiiicins 2.1 [ 3,736,628 |...ccoovennee 156,110
6.02 Residential Mortgage-Backed Securities ........... [ 65,663 |..ooveeinn 303,108 |..ocveeieene 285,166 |...voveveirieiieiieies e e D,9, 0. CUNIN RO 653,937 oo 14 | 855,464 |.....covveieis 3.5 [ [ 653,937
6.03 Commercial Mortgage-Backed Securities .......... [............. 1,202,523 |oooveiens 603,995 |.eiieiiieireereene [ [ [, D.9,0 NN RO 1,806,518 |.cvvveeiiciiiienne 3.9 [, 2,003,866 |...coeveveriieiennns 8.2 [ 806,080 |............. 1,000,438
6.04 Other Loan-Backed and Structured Securities ... XXX
6.05 Totals 2,268,110 2,010,458 1,696,719 99,436 278,470 XXX 6,353,193 13.8 8,255,831 33.8 4,542,708 1,810,485

~

. Hybrid Securities
7.01 Issuer Obligations ..........ccceoviieriiiniieiieiieseeene

7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities ..

7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ..........ccccerieriiniieiesieseeee

8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........

8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued ...
8.06 Affiliated Bank Loans - Acquired

8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE 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 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX

10. Unaffiliated Bank Loans

60I1S

10.01 Unaffiliated Bank Loans - ISSUEd .........c.ccoooeevees oeriiiniiniiiis i oo e [eeevneeneeneeieeies o XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX

11. Unaffiliated Certificates of Deposit
11.01 Totals XXX XXX XXX

12. Total Bonds Current Year
12.01 Issuer Obligations ..........ccccoveeiieieiieeieeeeeees e 1,499,879 |.oovienen. 9,563,407 |...ccveivinnns 4,952,355 |..cooiinnn 4,948,182 ...1,004,543 |.......... XXX 22,058,366 . D.9.0 NI RUN D.0.0, ORI RO 21,902,256 .... 156,110
12.02 Residential Mortgage-Backed Securities .......... |.ccccooene. 1,055,872 |.oeeeieenene 3,371,010 |ooeeienenne 3,442,507 |..oevennne 6,283,345 22,141,624 . D,0. ¢ ST D.9,0 TN B 21,487,687 ...653,937

12.03 Commercial Mortgage-Backed Securities ........ [..c.ccoeenee. 1,202,523 ..603,995 .... 1,806,518 . D,0. ¢ SRR D,0. % G FRTRR 806,080 |................ 1,000,438
12.04 Other Loan-Backed and Structured Securities . |-
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans

12.08 Unaffiliated Certificates of Deposit

12.09 Totals oo [ 3,758,274 |.occvennne. 13,538,412 [.vciinee 8,394,862 |...ccvvennne 11,231,527 [ 9,083,433 ..o [ 46,006,508 |........ccovervennnne 100.0 [oovenene D,0. ¢ SRR D,0, & CHUI RN 44,196,023 |................ 1,810,485

12.10 Line 12.09 as a % of Col. 7 8.2 20.4 18.2 24.4 19.7 100.0 XXX XXX XXX 96.1 3.9
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccceveririnienininiiiniis foeeieeiceeen 1,002,156 |...ooevveennnne 9,882,893 |...cccvvrunnn 3,892,645 ...218,757 ... 158,252

--..855, 464
1,006,888

13.02 Residential Mortgage-Backed Securities .......... .496,215 |... 3,258
13.03 Commercial Mortgage-Backed Securities ........ . .192,884 |...
13.04 Other Loan-Backed and Structured Securities . [.........cccociivnines v
13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ... . .
13.07 Unaffiliated Bank LOGNS ..........ccccuririiiiiiiiins fooericiciciciiiciciens [oeesiesicsie e seseiene [ooesiesiese s seseesesene [ooeseeseeseeseeseeseeseesene |ooeeeeseeseeseeseesee s
13.08 Unaffiliated Certificates of Deposi

B R, 1,691,205 |.............. 12,735,645 |................ 4,458,784 |................ 5,270,251 |..ocveiiins 282,015

13.09 Totals . 24,437,950 |oeoiriiieee 100.0 Jovoveirnene 22,417,346 |....cveennee. 2,020,604

13.10 Line 13.09 as a % of Col. 9 6.9 52.1 18.2 21.6 1.2 100.0 XXX 91.7 8.3
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevreeiennccnciines oo 1,499,879 |....ccveeeee 9,457,241 | 4,902,411 |, 4,948,182 .... 1,004,543 21,902,256 20,097,877 21,902,256 |............ XXX oo

14.02 Residential Mortgage-Backed Securities .990,200 |... 3,067,902 |.. .3,157,341 6,283,345 |.. .7,988,890 .. 21,487,687 |. 1,322,491 |. 4. . 21,487,687 |.. . .

14.03 Commercial Mortgage-Backed Securities ........ [o.cccoceneenee. 202,085 |.....cceerueennenn 603,995 |...oooiieiiiieics 806,080 996,978 B I OO 806,080 |............ XXX...........

14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 TOLAIS .eeoeiiiiee e o 2,692,173
14.10 Line 14.09 as @ % Of COL. 7 ....ooviviviiiiniiiiins oo 6.1
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 5.9 28.5 17.5 24.4 19.7 96.1 XXX XXX XXX 96.1 XXX
15. Total Privately Placed Bonds
15.01 Issuer Oblgations ..........cccviiiiiiiniiiiiiinine foeeeeieeeieieicieieee oo 106, 166 ...156,110

653,937
............ XXX Lo 000,438

15.02 Residential Mortgage-Backed Securities .......... [.ccoccenieneennen. 65,663 |......ccceeeuvennnn 303,108
15.03 Commercial Mortgage-Backed Securities ........ |..cccocceee. 1,000,438
15.04 Other Loan-Backed and Structured Securities . |.
15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ....ooeeeviiiiiciicicciecics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,

Section 12 2.3 0.9 0.7 3.9 XXX XXX XXX XXX 3.9

.... 1,000,438

....... 1,006,888




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE INSURANCE COMPANY

Schedule DA - Verification - Short-Term Investments

NONE

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

Total

3
Money Market
Mutual funds

4

Other (a)

1.

12.

Book/adjusted carrying value, December 31 of prior year

Cost of cash equivalents acquired

Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

Deduct consideration received on disposals

Deduct amortization of premium

Total foreign exchange change in book/adjusted carrying value

Deduct current year’s other than temporary impairment recognized

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

Deduct total nonadmitted amounts

Statement value at end of current period (Line 10 minus Line 11)

................... 6,184,835

.................. 37,377,058

1,290,437

................... 6,184,835

.................. 37,377,058

1,290,437

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment: Qualified Cash Pool

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE INSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE

Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE

Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned
NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made
NONE
Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE 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 11 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
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-QD-3 ..... U S Treasury Bd .....cevvnvvviiinnnnnniiiinininieciinnnnn fooe e e | s TA o 2,985,648 |. 104.8910 |.............. 2,330,669 |........eunn.. 2,222,000 |..euieiennnnn 2,891,3% |..ooriiiiiiinnns foreeinnns (<7 7C) N PR PP RN 4.375 |...... 2.224 ....01/09/2020 ... |[....11/15/2039 ...
912810-TD-0 ..... U S Treasury Nt .ooeeeeeeieieiieiee e fen e 1.A ... ..814,120 |...70.3130 |... ..952,400 |.. 816,073 | [ 1,954 |oeeiiiiiiieees o e00en2.250 | 2.990 ....06/08/2022 ...|....02/15/2052 ...
912828-2R-0 ..... U S Treasury Nt 1.A ... .. 951,567 |...92.6170 |... .1,000,000 |.. G ITSATA s 05,205 | e 0000022200 2.867 ....08/30/2018 ...|....08/15/2027 ...
912828-3F-5 ..... U S Treasury Nt 1.A ... .. 745,579 1...92.2730 |..eevvunnieeennnn892,051 [oeeenieinnins 750,000 [oevevnnneeeeenn 747,714 [ e 839 | e 0000222250 | 2.317 ....11/28/2017 ...|....11/15/2027 ...
912828-3J-7 ..... U S Treasury Nt LA ,977,586 |...95.7310 |.............. 1,914,610 |..............2,000,000 |.............. 1,993,488 |...oecevrrrrrnnns foeeeinnnnnnn3,205 i o 2,125 | 2.300 ....12/13/2017 ...|....11/30/2024 ...
912828-3P-3 ... U S Treasury Nt LA .. 514,605 |...95.8480 |... 521,819 | o 1883 e e 00002 2.250 . 2.563 ...01/19/2018 ...|....12/31/2024 ...
912828-3I-8 ..... U S Treasury Nt 1.A ... .. 975,395 |...94.1640 |... .. 985,496 |oeveiiiiiiiiins oo 2578 | e 002,750 3.058 ...11/27/2018 ...|....02/15/2028 ...
912828-P7-9 ..... U S Treasury Nt 1.A ... ...99.5390 |... . 500,000 |.. 499,955 | o280 e e [l 10500 1.557 ....05/04/2016 ...|....02/28/2023 ...
912828-14-8 ..... U S Treasury Nt .. 1.4 .. ...97.0900 |. ..450,000 449,644 |.. .2.194 ....08/27/2017 .. 02/29/2024
912828-X7-0 ..... U 'S Treasury Nt .. AL ...96.4880 |. .1,000,000 .997,606 |.. .2.184 ...05/10/2017 .. 04/30/2024
91282C-DY-4 . US Treasury Nt .. 1.AFE ...85.1410 |. .958,678 |.. i 2.943 ...06/08/2022 .. 02/15/2032 ...
91282C-FY-2 ..... US Treasury Nt ... e | TAFE L 1,596,677 |...99.6090 |... o 1,596,629 [oiiiiiiiiiiiees foeeeennneeees (49) o e [2nn.3.875 ) 3.768 , ....12/20/2022 ...|....11/30/2029 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 13,448,584 [ XXX 13,431,972 XXX XXX 67,639 276,000 XXX XXX
0109999999. Total - U.S. Government Bonds 13,448,584 | XXX 12,350,216 13,034,000 13,431,972 276,000 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX
882724-0M-2 ..... |Texas St GO Txbl-Ref-State of Tx Hwy Imp ............ | ...... | ....... |2 ......... | TAFE |t 625,000 |...84.1180 |..cevvvnunaaeens 525,738 |..cevvnnniiaens 625,000 [.....cccennnnnns 625,000 ...11/14/2019 ...|....04/01/2033 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 625,000 | XXX 525,738 625,000 625,000 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 625,000 | XXX 525,738 625,000 625,000 XXX XXX
681712-PQ-2 ..... |0maha NE GO Ref Omaha Conv Ctr Arena ................. |..SD ......... | .......... | T.0FE |t 666,942 [. 107.9380 [.....cevvunnnnnns 626,040 |....oiiiiennnn 580,000 |-eevvruuniaanees 601,508 |.eevvmuneeerennnn fornnaees (6,085) ...04/23/2009 ... |[....04/01/2026 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 666,942 | XXX 626,040 580,000 601,508 (6,085) XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 666,942 | XXX 626,040 580,000 601,508 (6,085) XXX XXX
576000-XN-8 ..... Massachusetts St Sch Bldg Rev Txbl-Ref-Sub-Ser B . [... ... LACFE s 504,000 |...83.3080 |.......coeeeeenn 419,873 [onnniiinnnnnnnd 504,000 ....11/07/2019 ...|....10/15/2033 ...
576000-XP-3 ..... Massachusetts St Sch Bldg Rev Txbl-Ref-Sub-Ser B . [... ... oo |- 1.CFE ..)... .. 323,350 |...82.9220 |... ..323,350 |.. ....11/07/2019 ...|....10/15/2034 ...
59447T-MG-5 ... Michigan St Fin Auth Rev Rev Bds .........cccoeevvvvnns foun e 2. | 1R FE L 2,423,040 |. 105.8650 |... . .2,000,000 |.. ....09/14/2016 ...|....11/15/2031 ...
914119-V6-6 ..... University Cincinnati OH Rev Txbl Ref Ser B ........f...cofenees 2 teeeennns L ADFE s 505,000 |...81.5340 |....ccvuunnnnns 411,748 oo 505,000 [.....cccennnnnnns 505,000 ...11/21/2019 ...|....06/01/2034 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 3,755,390 [ XXX 3,217,043 3,332,350 3,507,150 XXX XXX
3132DN-RC-9 ...... FHLMC Pool #SD1383 .... LA .. 108,403 |...81.5820 |... ..137,703 |.. 108,571 ....11/08/2022 ...|....02/25/2052 ...
313200-C6-8 ..... FHLMC Pool #8D8193 ... LA ...81.4880 |... . 4,763,243 |.. ....4,710,498 ...01/06/2022 ...|....01/25/2052 ...
313200-DS-9 ..... FHLMC Pool #SD8213 ... LA .. 87.8760 |... ...19,352 |.. ....11/08/2022 ...|....05/25/2052 ...
313200-DT-7 ... FHLMC Pool #8D8214 ... LA ...90.9840 |... ...38,467 |.. ....11/03/2022 ...|....05/25/2052 ...
313200-E7-4 ..... FHLMC Pool #SD8258 .... LA ...98.6130 |... ... 107,678 |.. ....11/08/2022 ...|....10/25/2052 ...
313200-ET-6 ..... FHLMC Pool# SD8246 . . LA ...98.6130 |. ..9,175,946 |. . 9,305,025 ....10/056/2022 .. 09/25/2052
3138YK-HF-3 ..... FNVA Pool #AY5629 .. 4 1.A .. ...89.9090 |[. ..370,416 |. ..411,988 ...06/22/2015 .. 06/25/2045
3140H5-JNi-2 ... FNVA Pool #BJ3876 .. 4 1.4 .. ...89.8510 |. ..259,541 | ..288,856 .. ....02/28/2018 .. 01/25/2048 ...
31418C-7F-5 ..... FNVA Pool #MA3593 N LA .. 192,944 1...98.0090 |... . 185,176 |.. ....192,614 ....04/11/2019 ...|....02/25/2049 ...
31418D-CA-8 ..... FNVA Pool #MA3664 i L LA .. 124,286 |...95.1910 |... ..119,938 |.. ... 124,099 ....07/10/2019 ...|....05/25/2049 ...
31418E-CU-2 ..... FNVA Pool #MA4582 LA ...89.1410 |... ...84,244 |.. ...11/08/2022 ...|....04/25/2037 ...
31418E-D5-6 ..... FNVA Pool #MA4623 LA ...84.7950 |... ..126,898 |.. ....11/03/2022 ...|....06/25/2052 ...
31418E-HJ-2 ..... FNVA Pool #MA4732 LA ...93.8070 |... .3,141,230 |.. ....10/05/2022 ...|....09/01/2052 ...
31418E-HK-9 ..... FNVA Pool # MA4733 .... LA ...96.3560 |... .3,123,734 |.. ...10/06/2022 ...|....09/25/2052 ...
31418E-KS-8 ..... FNVA Pool #M1A4804 LA ...93.8070 |... ...11/08/2022 ...|....11/25/2052 ...
31418E-KT-6 ..... FNMA Pool #MA4805 .........vvvvivvunnnnnniinnnnnninnnnnnns fooe ven | oneeens | veeeeenis LA ...96.3560 ...11/08/2022 ... |....11/25/2052 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE 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 11 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
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
31418E-LY-4 ..... FNMA Pool #MA4842 ..........oovvvvvinnnnnniniinnnnnnnnnns fooe von | oneeens | veeeeenis LA e 88,200 |. 100.3040 |......oeeieennnnn 89,829 |...iiiiiiinnnnn 89,557 |.oiiiiiiinnnnnns 88,208 [..oiiiiiiiiiiiiin i LI U PP PPPRNN FTTTN 5.500 |...... 5.669 [MON ..... [oeeeeeeniiiinnns L [V 410 [....11/03/2022 ...|....11/25/2052 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 21,483,080 | XXX 20,651,757 22,121,414 21,487,687 5,065 XXX XXX XXX 74,017 245,671 XXX XXX

0909999999. Total - U.S. Special Revenues Bonds 25,238,470 [ XXX 23,868,800 25,453,764 24,994,837 (37,327) XXX XXX XXX 93,473 386,425 XXX XXX
036752-AP-8 ..... Anthem Inc Sr Nt . 1 .2.BFE .. 124,519 |...83.9800 |. ..125,000 124,59 |.. ....03/08/2021 .. 03/15/2031 ...
036752-AS-2 ..... Anthem Inc Sr Nt . 1 .2.BFE .. . 49,818 |...75.6180 |. ..49,824 |.. ....03/08/2021 .. 03/15/2051 ...
037735-CZ-8 ..... Appalachian Pwr Co Sr Nt Ser AA .. A1 [ TG FE L . 49,808 |...82.5290 |... ....03/09/2021 ...|....04/01/2031 ...
0427301-AC-5 ..... Arrow Electronics Inc Sr Nt ... 1 e 2.0 FE Ll .. 119,752 |...79.0930 |... ....11/16/2021 ...|....02/15/2032 ...
045054-AL-7 ..... Ashtead Capital Inc Sr Sec Nt . A1 [ 2.0 FE L .. 110,125 ]...90.8030 |... ....02/18/2021 ...|....11/01/2029 ...
125523-CN-0 ..... Cigna Corp Sr Nt ... e [ 2.AFE L 174,797 |...82.0080 |... ....08/01/2021 ...|....03/15/2031 ...
126523-C0-1 ..... Cigna Corp Sr Nt ... A1 [ 2AFE L ..59,733|...71.8360 |... . .. ....08/02/2021 ...|....03/15/2051 ...
22003B-AN-8 ..... Corporate Office Prop LP Sr Nt ... 1 e 2.0 FE Ll .. 173,744 |...75.1720 |... . 175,000 |.. ....03/04/2021 ...|....04/15/2031 ...
30040W-AL-2 ..... Eversource Energy Sr Nt A1 [ 2AFE L .. 49,807 |...82.5600 |... ...50,000 |.. ....03/08/2021 ...|....03/15/2031 ...
31620M-BT-2 ..... Fidelity Natl Info Serv Inc Sr Nt .. e 2B FE L ...78.9090 |... . 100,000 |.. ....02/23/2021 ...|....03/01/2031 ...
31620M-BU-9 ..... Fidelity Natl Info Serv Inc Sr Nt 1 .2.BFE .. ...69.4090 |. . 100,000 ....02/23/2021 .. 03/01/2041
361448-AU-7 ..... GATX Corp Sr Nt ..... 1 .2.BFE .. ...87.0380 |. ....02/22/2021 .. 03/15/2044
49271V-AN-2 ..... Keurig Dr Pepper Inc Sr Nt 1 .2.BFE .. ...69.1190 |. ....03/01/2021 .. 03/15/2051 ...
529043-AE-1 ..... Lexington Realty Trust Sr Nt .. e 2B FE L ...79.9610 |... ....08/10/2021 ...|....09/15/2030 ...
637417-AQ-9 ..... National Retail Properties Inc Sr Nt . A1 [ 2AFE L ...67.5520 |... ....03/15/2021 ...|....04/15/2051 ...
682680-AW-3 ..... ONEOK Inc Sr Nt 1 e 2.0 FE Ll ...92.7620 |... ....02/19/2021 ...|....08/15/2029 ...
68389X-CE-3 ..... Oracle Corp Sr Nt A1 [ 2B FE L ...83.2370 |... ....03/22/2021 ...|....03/25/2031 ...
84861T-AD-0 ..... Spirit Realty LP Sr Nt .. e 2B FE L ...87.1620 |... ....02/22/2021 ...|....07/15/2029 ...
84861T-AH-1 ..... Spirit Realty LP Sr Nt .. A1 [ 2B FE L ...81.8050 |... ....02/22/2021 ...|....03/15/2028 ...
84861T-AJ-7 ..... Spirit Realty LP Sr Nt .. e 2B FE L ... 74.2130 |... . ....02/22/2021 ...|....02/15/2032 ...
907818-DN-5 ..... Union Pacific Corp Sr Nt .. N | 1.GFE L ...99.3220 |... 993,219 |.... ...999,924 ....01/21/2016 ...|....04/15/2023 ...
91159H-HN-3 ..... [US Bancorp Sr MT Nt ........ . .. 1.F FE .. ...92.4670 |. ..924,670 |. ...07/19/2016 .. 07/22/2026 ...
82620K-BE-2 ..... Siemens Financieringsmat Sr Nt ........ccvvienniiiinnonn s 1o | 1LEFE L. ...81.5000 |... ...40,750 |.... ...03/02/2021 ...|....03/11/2031 ...

1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 3,894,407 | XXX 3,411,992 3,870,000 3,892,739 (3,263) XXX XXX XXX 33,137 106,409 XXX XXX

6482K-BV-1 ..... |New Residential Mtg Ln Tr RVBS Ser 2017-2A Cl A3 . | ...... | ....... |4 ......... | 1A e 664,857 |...95.0140 |...ccovuunnens 607,459 |eeveieieeennnnn 639,338 |.eevuiiiiiiennnn 653,936 |.euuiiierinnins foeeieeenes (1,180) fooeeeemmniiiieees Joeemnenieeiniis foaes 4.000 |...... 3.383 [MON ...oo [oeerenmnaiaannes 2,131 | 25,574 |....04/19/2017 ...|....08/25/2057 ...

1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 664,857 | XXX 607,459 639,338 653,936 (1,130) XXX XXX XXX 2,131 25,574 XXX XXX

GS Mortgage Securities Trust CMBS Ser 2017-GS5 Cl
36252H-AE-1 ..... ABB e [ e N 1.A ... .. 823,676 |...95.7200 |... 765,462 |.... ..799,685 |.. 806,080 e (1,837) | e el 30467 | 3.003 [MON ..... . 27,725 |....08/07/2017 ...|....03/10/2050 ...
94988M-AA-8 ..... Wells Fargo Comm Mtg Tr CMBS Ser 2013-BTC Cl A ....|...... v |4 | 1AL 1,045,391 ]...99.1300 |... 991,297 |.... .1,000,000 |.. .... 1,000,439 L (6,449) [ e |l 3544 2.901 [ MON ..... . 35,440 |....04/30/2015 ...|....04/16/2035 ...

1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 1,869,067 [ XXX 1,756,759 1,799,685 1,806,519 (8,286) XXX XXX XXX 5,263 63,165 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 6,428,331 | XXX 5,776,210 6,309,023 6,353,194 (12,679) XXX XXX XXX 40,531 195, 148 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 22,390,323 | XXX 20,131,029 21,441,350 22,058,369 (61,133) XXX XXX XXX 132,351 571,548 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 22,147,937 | XXX 21,259,216 22,760,752 22,141,623 3,935 XXX XXX XXX 76,148 271,245 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 1,869,067 [ XXX 1,756,759 1,799,685 1,806,519 (8,286) XXX XXX XXX 5,263 63,165 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE 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 11 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
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
2449999999. Total - Other Loan-Backed and Structured Securities XXX XXX XXX XXX XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 46,407,327 [ XXX 43,147,004 46,001,787 46,006,511 (65,484) XXX XXX XXX 213,762 905,958 XXX XXX
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL L 38,005,114 1B.. 1F S 3,171,989 1G.$.............. 1,049,763

..343,251




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE INSURANCE COMPANY

Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

Schedule D - Part 2 - Section 2 - Common Stocks Owned

NONE

E11, E12
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE INSURANCE COMPANY

SCHEDULE D - PART 3

RED During Current Year

Showing All Long-Term Bonds and Stocks ACQUI
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912810-TD-0 ......... U S Treasury Nt 2.250% 02/15/52 ... .|....05/03/2022 ... |Bank of America BISD Dealer ....814,120 |.. 952,400 |..
91282C-DY-4 ......... US Treasury Nt 1.875% 02/15/32 ... . . |--..05/03/2022 ... |Bank of America BISD Dealer .. .... 953,075 |.. .... 1,047,600 |..
912820-FY-2 ......... US Treasury Nt 3.875% 11730729 ..iiiiiiiiiiiiiiii st r s s s rrra s e s rrarnanes | eeeeseesnnnaees ...12/20/2022 ... [Wells Fargo Securities LLO ....iiiiiiueuiiiiiiieuniiiiiiienn i iiietue st ssisssissssssnssssssesensnsssssrnssnsssssnns |oossnnnseseeesnnnseserennnnsnesrees |oesnnseeseesnnnnnennees 1,596,677 [...ooivvvniiiiiinnnn 1,587,000
0109999999. Subtotal - Bonds - U.S. Governments 3,363,872 3,587,000
3132DN-RC-9 .. .. |FHLMC Pool #SD1383  2.000% 02/25/52 .|-...11/03/2022 ... |Bank of America BISD Dealer .. 108,403 |.. 137,708 |..
313201-C6-8 . ..|FHLMC Pool #SD8193  2.000% 01/25/52 .|--..01/05/2022 ... [Morgan Stanley & Co LLC 4,709,285 |.. .. 4,763,243 |..
313200-DS-9 .. .. |FHLMC Pool #SD8213  3.000% 05/25/52 ...11/03/2022 ... Bank of America BISD Dealer .. .. 19,352 |..
313200-DT-7 . .| FHLMC Pool #SD8214  3.500% 05/25/52 .|Wells Fargo Securities LLC ...
313200-E7-4 FHLMC Pool #8D8258  5.000% 10/25/52 .| Toronto Dominion
3132DN-ET-6 . ..| FHLMC Pool# SDB246  5.000% 09/25/52 .. 10/05/2022 ... |Goldman Sachs & Company . 9,133,464
31418E-CU-2 . ..[FNMA Pool #MA4582  2.000% 04/25/37 11/03/2022 ... |Goldman Sachs & Company . .. 73,819
31418E-D5-6 . ..|FNVA Pool #MA4623  2.500% 06/25/52 11/03/2022 ... |Morgan Stanley & Co LLC . . 103,561
31418E-HJ-2 ......... FNVA Pool #MA4732  4.000% 09/01/52 ... .|....10/05/2022 ... |Morgan Stanley & Co LLC ....
31418E-HK-9 ......... FNVA Pool # MA4733  4.500% 09/25/52 .. .|--..10/05/2022 ... |Wells Fargo Securities LL
31418E-KS-8 ......... FNVA Pool #MA4804  4.000% 11/26/52 ... .|....11/03/2022 ... |Barclays Capital Inc
31418E-KT-6 ......... FNVA Pool #MA4805  4.500% 11/25/52 ... .|--..11/08/2022 ... [Nomura Securities Intl LLC ...
31418E-LY-4 ......... FNVA Pool #MA4842  5.500% 11/25/52 ... ...11/03/2022 ... [Wells Fargo Securities LLC ...
0909999999. Subtotal - Bonds - U.S. Special Revenues 20,470,974
2509999997. Total - Bonds - Part 3 23,834,846 24,702,456
2509999998. Total - Bonds - Part 5 417,326 425,742
2509999999. Total - Bonds 24,252,172 25,128,198
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks XXX
5989999997. Total - Common Stocks - Part 3 XXX
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks XXX
5999999999. Total - Preferred and Common Stocks XXX
6009999999 - Totals 24,252,172 XXX 24,295
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE INSURANCE COMPANY

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description i Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
3138YK-HF-3 .. |FNMA Pool #AY5629  3.000% 06/25/45 ..12/01/2022 . | Paydown ... ... 19,668 (540) .... 1,007 |..06/25/2045 .
3140H5-JW-2 ...|FNMA Pool #BJ3876  3.000% 01/25/48 . . [--12/01/2022 . [ Paydown . 72,958 |.. .2,208 |... ..01/25/2048 .
31418C-7F-5 .. |FNMA Pool #MA3593  4.500% 02/25/49 . . [-.12701/2022 . [ Paydown . 97,789 |.. (3,936) |... ..02/25/2049 .
31418D-CA-8 .. | FNMA Pool #MA3664  4.000% 05/25/49 ..12/01/2022 .| Paydown ... .... 56,204 , ... (1,953) ..05/25/2049 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 306,619 306,619 311,073 310,844 (4,226) (4,22) 306,619 XXX
124857-AP-8 .. |CBS Corp St Nt 3.500% 01/15/25 ...voeereeec [ evnve. .04/18/2022 . Cal| 103.2766 ... ...516,383 ...500,000 |..... 495,165 |.... 498,346 M7 [ [ 498,463 ..01/15/2025 .
GS Mortgage Securities Trust CMBS Ser 2017-
36252H-AE-1 .. [GS5 CI AAB  3.467% 03/10/50 ..vveceeecees | v |- 12/01/2022 [ Paydonn ...vveereeceeee e o 187,135 [ 187,135 | oo 192,749 |ceoeene. 189,062 (1,926) |oevoeeireeirees forereienns 187,135 [oveieiecins ..03/10/2050 .
New Residential Mtg Ln Tr RMBS Ser 2017-2A
64820K-BV-1 .. |Cl A3 4.000% 03/25/57 ......ceeevvuuaaeeeeennn | eeeees ..12/01/2022 .| Paydown ...195,588 .. 195,588 |............ 203,3% |..oeeunnnnnn 200,399 (A8 | s 195,588 ..03/25/2057 .
92826C-AC-6 .. |Visa Inc Sr Nt 2.800% 12/14/22 ........cooo | eeneens .. 12/14/2022 . | Maturity 1,000,000 . 1,000,000 [......... 1,014,500 |......... 1,002, 156 o (2,156) | [ 1,000,000 , .. 12/14/2022 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 1,899, 106 1,882,723 1,905,809 1,889,963 (8,776) (8,776) 1,881,186 1,537 1,537 63,655 XXX
2509999997. Total - Bonds - Part 4 2,205,725 2,189,342 2,216,882 2,200,807 (13,002) (13,002) 2,187,805 1,537 1,537 68,014 XXX
2509999998. Total - Bonds - Part 5 425,742 425,742 417,326 8,417 8,417 425,742 3,421 XXX
2509999999. Total - Bonds 2,631,467 2,615,084 2,634,208 2,200,807 (4,585) (4,585) 2,613,547 1,537 1,537 71,435 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX
6009999999 - Totals 2,631,467 XXX 2,634,208 2,200,807 (4,585) (4,585) 2,613,547 1,537 1,537 71,435 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE INSURANCE COMPANY

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
3132DN-RC-9 ...[FHLMC Pool #SD1383  2.000% 02/25/52 . ..11/03/2022 .|Bank of America BISD Dealer ... |..12/01/2022 .|Paydown ....
3132DW-C6-8 .. [FHLMC Pool #SD8193 ~ 2.000% 01/25/52 . .01/05/2022 . | Morgan Stanley & Co LLC ..12/01/2022 . | Paydown
313200-DS-9 ...[FHLMC Pool #SD8213  3.000% 05/25/52 . .11/03/2022 . |Bank of America BISD Dealer ... |..12/01/2022 .|Paydown
3132DW-DT-7 .. [FHLMC Pool #SD8214  3.500% 05/25/52 . .11/03/2022 .| WlelIs Fargo Securities LLC .... |..12/01/2022 .|Paydown
31320W-E7-4 .. [FHLMC Pool #SD8258  5.000% 10/25/52 . |....... ..11/03/2022 .| Toronto Dominion .................. .12/01/2022 .|Paydown ....
3132DW-ET-6 .. [FHLMC Pool# SD8246  5.000% 09/25/52 . |....... ..10/05/2022 .| Goldman Sachs & Company .........[..12/01/2022 .|Paydown ....
31418E-CU-2 .. [FNMA Pool #MA4582  2.000% 04/25/37 ... |....... ..11/03/2022 .| Goldman Sachs & Company .........|..12/01/2022 .|Paydoun ....
31418E-D5-6 .. [FNVA Pool #MA4623  2.500% 06/25/52 ... |....... ..11/03/2022 . |Morgan Stanley & Co LLC .........|..12/01/2022 .|Paydown ....
31418E-HJ-2 .. [FNMA Pool #MA4732 ~ 4.000% 09/01/52 .. |....... ..10/05/2022 .|Morgan Stanley & Co LLC .........|..12/01/2022 .|Paydoun ....
31418E-HK-9 .. [FNVA Pool # MA4733  4.500% 09/25/52 . |....... ..10/05/2022 .| Wlel s Fargo Securities LL . |..12/01/2022 .| Paydoun ....
31418E-KS-8 .. [FNMA Pool #MA4804  4.000% 11/25/52 .. |....... ..11/03/2022 .|Barclays Capital Inc ............ ..12/01/2022 . |Paydoun ....
31418E-KT-6 .. [FNVA Pool #MA4805  4.500% 11/25/52 ... |....... ..11/03/2022 . |Nomura Securities Intl LLC ..... .12/01/2022 . | Paydoun .... . ... . . . . .
31418E-LY-4 .. [FNMA Pool #MA4842  5.500% 11/25/52 ... |....... ..11/03/2022 .|VWells Fargo Securities LLC .... |..12/01/2022 .|Paydoun .... 443 ... .436 4“43.... L 443 ...

0909999999. Subtotal - Bonds - U.S. Special Revenues

425,742

417,326

425,742

425,742

2509999998. Total - Bonds

425,742

417,326

425,742

425,742

4509999998. Total - Preferred Stocks

5989999998. Total - Common Stocks

5999999999. Total - Preferred and Common Stocks

6009999999 - Totals

417,326

425,742

425,742

8,417

8,417




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE INSURANCE COMPANY

Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
Bank of New York Mellon .....cccoeeuennnene ... New York, NY XXX,
Univest Bank and Trust Company Souderton, PA XXX,
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 214,309 | XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX 214,309 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash

XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January....o..n 10,516 4. 7. , 10.  October.
2. February..|os 15,176 5. 8. . 11.  November... ,
3.  March 10,649 6. 9. September 11,889 12.  December 214,308
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

...................... | Nationwide Cash M L LT T T PPl RO 14 L P < 1 Al T D I L Y.L A AP AP PP PP PP 241

8409999999. Subtotal - Qualified Cash Pools Under SSAP No. 2R 1,290,437 4,088

8¢

1,290,437

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number

1A 1C.8 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE INSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

For protection of all ph's

Workers compensation
License requirement-hv
License requirement-hv

..59,817 |...

55,364 |.

207,417
................. 77,781

..99,3%4 |.

.95,848

............... 215,876
................. 80,954

1. Alabama

2. Alaska ..

3. ArZONa ....oooeiiiiieee

4. Arkansas ...,

5. California .

6.  Colorado ........coovririiiiiiiiiine

7. Connecticut .......cceceeeieiieiiiiees

8. Delaware ........

9. District of Columbia
10, Florida .....cccooveviiiiiiiiiiiiiciiee
11.  Georgia .
12, Hawalii .cccoooovieiiiiiiiiiicicices HI
13, 1daho ..o ID
14. lllinois ... L
15, Indiana .......cccoeiiiiiiii e, IN
16, 1OWA .o 1A
17, Kansas ......cccceveeieieeneeieeeeen KS
18.  Kentucky .....ccccoveiiiiiiiiiiiis KY
19.  Louisiana .......cccceeveieeiieneeieeens LA
20. Maine ....cccocveiiiiiii e ME
21. Maryland .....ccccoooviiiiinnieneenens MD
22. Massachusetts ..........cccoceevvennenne MA
23.  Michigan .......ccccooeniiinnienieee Ml
24. MiIiNNesota .......cccceviieienicnnens MN
25.  MiSSISSIPPI «ovveeveriieniieieeeeeen MS
26.  MiSSOUN ...oovvieiieiiiiicicececeic e MO
27. Montana ......cceveeieeiieiieeeees MT
28. Nebraska .........ccccoevieiiiciiiicnnn, NE
29. Nevada
30. New Hampshire .......cccceevveennnnne NH
31, New JEersey ......coceveeveniesienienns NJ
32. New MexXiCO ......ccoeevvivirviinennn, NM
33, New YOrK ..coooviiiiieiienieeiceies NY
34. North Carolina .........cccoevvvrinnnnens NC
35. North Dakota .......cccccoeeuereennene ND
36.  ONIO .oovvieiiiirir OH
37.  Oklahoma ......ccccceveiiiiiiiieiees OK
38, Oregon ....cccovrininiiiiineeenes OR
39. Pennsylvania .......c.cccoceiinieniene PA
40. Rhode Island .........c.ccceeiiviinnens RI
41.  South Carolina ........cccceeveeneennene SC
42.  South Dakota .........ccccceuevverienennn. SD
43. TenneSSEe ......cccvvereeneeneenennnns
44, TeXaS .eooovieiieiiieieeeeeeees
45, Utah .o
46.  Vermont ........ccccoeeveviiniinecnieen.
47, Virginia .....coooeeeeeeeeeeeeeee
48.  Washington .........ccccocvvvirnennnn.
49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiiieiceiceiee
51. WYoming ......cccoceeveeiieeiienienienns
52. American Samoa
53, GUAM ..oceiiiiiiieeee e
54. Puerto RiCO ......cccovveviiiiiiiiiicen,
55. U.S. Virgin Islands
56. Northern Mariana Islands ........... MP
57. Canada .......ccccooveeieeiiiiiniens CAN
58. Aggregate Alien and Other ......... oT
59. Subtotal

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)
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