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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE PREFERRED INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1

Amount

2

Percentage
of
Column 1
Line 13

Amount

4
Securities
Lending
Reinvested
Collateral
Amount

5

Total
(Col. 3 +4)
Amount

6

Percentage
of
Column 5
Line 13

Long-Term Bonds (Schedule D, Part 1):

1.01 U.S. governments

1.02 All other governments

1.03 U.S. states, territories and possessions, etc. guaranteed

1.04 U.S. political subdivisions of states, territories, and possessions,
guaranteed

1.05 U.S. special revenue and special assessment obligations, etc. non-
guaranteed

1.06 Industrial and miscellaneous

1.07 Hybrid securities
1.08 Parent, subsidiaries and affiliates
1.09 SVO identified funds
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit

1.12 Total long-term bonds
Preferred stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and miscellaneous (Unaffiliated)

2.02 Parent, subsidiaries and affiliates ..............cccocooviiiiiiiii
2.03 Total preferred stocks
Common stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)

3.02 Industrial and miscellaneous Other (Unaffiliated)

3.03 Parent, subsidiaries and affiliates Publicly traded
3.04 Parent, subsidiaries and affiliates Other
3.05 Mutual funds
3.06 Unit investment trusts
3.07 Closed-end funds
3.08 Exchange traded funds

3.09 Total common stocks

Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial mortgages

4.04 Mezzanine real estate loans

4.05 Total valuation allowance ...
4.06 Total mortgage loans
Real estate (Schedule A):
5.01 Properties occupied by company

5.02 Properties held for production of iNCOME .........ccccoeeiriiiiiiiniienieneenen

5.03 Properties held for sale
5.04 Total real estate

Cash, cash equivalents and short-term investments:

6.01 Cash (Schedule E, Part 1)
6.02 Cash equivalents (Schedule E, Part 2)
6.03 Short-term investments (Schedule DA)

6.04 Total cash, cash equivalents and short-term investments

Contract loans
Derivatives (Schedule DB)
Other invested assets (Schedule BA)
Receivables for securities
Securities Lending (Schedule DL, Part 1)..

Other invested assets (Page 2, Line 11)

Total invested assets

......... 2,077,206

........ 17,747,452
......... 6,778,933

................ 9,744

......... 2,077,205

........ 17,747,453
......... 6,778,934

................ 9,744

......... 2,077,205

........ 17,747,453
......... 6,778,934

................ 9,744

51,226,080

100.000

51,226,081

51,226,081

100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE PREFERRED INSURANCE COMPANY

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE

S102
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE PREFERRED INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........iiiiiiiiitiiti ittt bbb bbb bbb b E e E e E e E e E £ E AR bt ARt e bt bt e b bt 2eemse e e essene e e e s e e e e e eeneeas
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uiiiiiiiiii ittt bbbt bbbttt aR e e aeeresbesreeaesteeresaeeteareanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ittt e e e e e e et e eaeeaae oeabeeabeeabe et e et e s b e aaeeabeeas eeesseesseaseenaeenseeaeeaeenaean
Capitalized deferred interest and other:

B ] = S =T i TR o 10 o e RO PPPTRPNS

3.2 TOtals, Part 3, COIUMN T2 ...t b bbb h bbb b se e b e e0 b £t b e e b e b s e e b b e s b e b e saebe 220 HE SRS AR SR L e R oA L e b e R e e b e b e e b e b et ebesebese s se et
P aNeTe (U= o e =Tt oTU o | OO R
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 ......cccoeevvenneeee...... A ...
5.2 Totals, Part 3, Column 9 .......c.ccccoviviiiinnne,

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

Deduct amounts received 0N diSPOSalS, Part 3, GO mN 16 . e et eee et ttesatetasntatassseannssaansssaanssaaansstessteessseesaseeessteeaseeesateeeasseeaabeeesase Saeeeenneeeeaaeeenaseeeaeeeenneeean
[DI=Ye [0 =Toqlo) g (V=Y iTo o le) f o 4=Taa 1IN g g I=Ta o lo =T o] =T or - o] o PP PR
Total foreign exchange change in book/adjusted carrying value:

LS B ] = S =T i TR o1 10 o e A OO PPRTPNS

9.2 TOtalS, Part 3, COIUMN T4 ...ttt bbbt h bbb e b e b e s oo b e e b e e b e e b e e e b e b e b b e e b e b e saebe 2281 E SRS SRS E LA b oA e e b e b e e b e b e e b e b e ats esbesebese s es et s et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb bbb e b bbb e s b bt b b e s e b e e b et b e ek oA e SR e R e e s e b e b e bbbt b e

O e = 3 e Ty A o] [0 Ty W B O OO RPS
Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiriiiiiitiie ittt bbbttt sttt sttt abe s Seeeee e e eeesee e e e e eeeneeas
[DI=Te [0 8 o) e=T Mo o E=Te (g a 11 C=To 1= 0 g T 0L RPN

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbt b bbb bbbt bbbt bbb e bt bt e bt b 2mmemneessese e e e e e e e e eeennenes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT .............ccueueveeeeeceeeeteieeeesctetetesesessseetetesesessssssesesesessssesesesesessssesesesassssssesesassnssssaesasasassnsesssasasns <estsesesesasanas 44,870,187
................. 10,501,195
.... 79,266

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

J oo (U= o) e =TotoTU o | USSR P PP

Unrealized valuation increase (decrease):
4.1. Part 1, Column 12

4.2. Part 2, SeCtion 1, COIUMN 15 ...ttt ettt

LT o= Ta 2 Y=Yot 1[0 1720 0011V ]2 Yo Wt < TSN

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

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 .........ouiuiuiieieeeeeceetetee e eeectete et eeees e ete et e s eessaetetesesesssssaesesesessssssesesesessssssesesasassssssesesesasssssesesesesnssansesass esesebesesatasseaetenetanas (879)
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 5,790,791

DedUCt aMOTHZAtION OF PIEIMIUM ........vieececeeteee e ceeeeteee e e ceetetete s s saesesete s s sssassesesesessssssesesesasssssssses s essssssesesasnsssnsssess s sssnsesesesamsssssesess s nsnsseesesasssssanses Shesesesatsceesetannas 163,538

Total foreign exchange change in book/adjusted carrying value:

R ==V B TR 7o 11T o o e PN

8.2. Part 2, SECHON 1, COIUMN T ...ttt d bbbt b bt bee b e e s SA8sReReaE e b e b e b e bbbt b

R T o=V QS Y= or oo 2 @70 (30 1o e I TSN

8.4, Part 4, COIUMN 15 ..ottt bbb b bbb e oo b e e b e b et Eeh e b e b e e E e b d e 4o b e e e b e e b et b et bea e e RS ES RS EAE SRR oAb R e bR b e s eabeseseseeesee et ens
Deduct current year’s other than temporary impairment recognized:

LS = B R o] VT T T SO TP PO PP SOP PO PETPOTETPOTRPPPRTION

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

9.3. Part 2, SECHON 2, COIUMN T4 ... d bt b bbb bt eb e e b e et S80aReResE e b e b e b e b et e bt ens

LS =T I 7o 11T 4o O OO OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cooviiiiiiiiiiiiiiiisese e 32,711
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-8-T+8-9+10) ......ceevevreruerereeeeeeceeteieseeesecsetesesesesssaesesesessseaesssesesssstesesesananes setsesesesesanas 49,528,151
(DTt [N let i (o) =TI gTeT g F=Te o Ty (=T o JR=T 4o USRS

Statement value at end of current period (LiNe 11 MINUS LINE 12) .........ccuiuiioieececeeieieeeececte et eeeesctete et esesseastetesesessssesesesesessssesesesssensssesesesssnssassesesensnanan 2hebesesessacnas 49,528,151
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE PREFERRED 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 22,924,559 |.oooiine 21,582,652 |..cccvnnvee 22,755,496 |......cocvn.. 22,981,000
Governments 2. Canada .....cccooeieeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 22,924,559 21,582,652 22,755,496 22,981,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 2,077,206 2,133,860 2,374,070 2,000,000
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 17,747,452 15,841,158 17,907,246 17,608,885
Industrial and Miscellaneous, SVO 8. UnNited States ..cooeoveveeeeeeeeeeeeeeeeeeen oo 6,778,934 |..cooevene 6,580,558 |......cccveveneee 6,903,931 |.cooeenen. 6,758,167
Identified Funds, Unaffiliated Bank LS TR 7 g F- o = Tt ) SO H PR RN
Loans, Unaffiliated Certificates of 10.  Other Countries
Deposit and Hybrid Securities -
(unaffiliated) 11.  Totals 6,778,934 6,580,558 6,903,931 6,758,167
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 49,528,151 46,138,228 49,940,743 49,348,052
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 49,528,151 46,138,228 49,940,743

Sl04
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE PREFERRED 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

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 4,488,284 |............. 6,943,090 |.............. 8,341,911 |, 1,927,164 |.............. 1,224,110

1.2NAIC2 ..

T3NAIC 3 e
TANAICA ..

1.5NAICS ..

TBNAICG ..o

1.7 Totals

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)

22,924,559

............. 19,321,940

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

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

Possessions , Guaranteed
4.1 NAIC 1
42NAIC 2 ..

43NAIC3 ..o
44NAICA ..o

45NAICS ..

............... 2,077,205

..2,077,205

......................... 4.2

.............. 2,104,611

......................... 4.7

............... 2,077,205

4B NAIC B ...
4.7 Totals 2,077,205 XXX 2,077,205 4.2 2,104,611 4.7 2,077,205
5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
S5ANAIC T (e 2,475,495 |....cocee. 7,771,569 |ocicenne 3,701,982 |............... 2,427,575 | 1,370,832 D.0.0 SN N 17,747,453 | 35.8 [ 10,757,535 oo 24.0 ... 16,747,453 |............. 1,000,000
5.2 NAIC 2 oot e [ [ [ foeeeneenees X oo e s 2,207,273 |....

5.3 NAIC 3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

2,475,495

7,771,569

3,701,982

2,427,575

1,370,832

17,747,453

12,964,808

16,747,453

1,000,000




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

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE PREFERRED 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

7

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

.............. 2,588,096

............... 3,388,177

.................. 802,661

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)

............... 6,778,934

............... 9,482,135

....996,692 |....

............... 3,124,120

............... 3,654,814

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 PREFERRED 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
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 9,551,875 |............. 20,180,041 |............. 12,846,554 |............... 4,354,739 |.............. 2,594,942 ..o e 49,528,151 | 1000 [ XX e XXX e o 44,873,337 | 4,654,814
12.2NAIC 2 ... .. ..

123 NAIC 3 .o
124 NAIC A ...
125 NAIC5 ...
12.6 NAIC6 ...

12.7 TotalS .o 9,551,875 |...c.... 20,180,041 |............. 12,846,554 |............... 4,354,739 |.............. 2,594,942 | (o) ... 49,528,151 44,873,337 |...ooce 4,654,814

12.8 Line 12.7 as a % of Col. 7 19.3 40.7 25.9 8.8 5.2 100.0 90.6 9.4
13. Total Bonds Prior Year

13ANAIC T e 4,297,945 |............. 24,072,819 |.............10,532,405 |.............. 2,638,935 | 124,117 | [ XX e XXX e fo 41,666,221 |...oovvcreee 92.9 [ 37,796,981 |.............. 3,869,240

132 NAIC 2 ettt | 3,208,965 |..ocvcvieeciieeeiees e [ oo e XX e oo XXX e e 3,203,965 |....ooveveeeiene TA 3,203,964

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

137 TOtalS .o e 4,297,945 |............. 27,276,784 |............. 10,532,405 |.............. 2,638,935 |.cocvee 124,197 | o D,9,0, SRR RPN XXX v (b) ..... 44,870,186 |.........covvecuneee 100.0 [.ooveneee 41,000,945 |.............. 3,869,241

13.8 Line 13.7 as a % of Col. 9 9.6 60.8 23.5 5.9 0.3 XXX XXX 100.0 XXX 91.4 8.6
14. Total Publicly Traded Bonds

T4 ANAIC T (e 7,421,131 | 18,924,961 |............. 11,577,564 |.............. 4,354,739 | 2,594,942 | [ 44,873,337 |..ooeoene 90.6 |ooeeeenne 37,796,981

14.2NAIC 2 ... .. .. .. .3,203,964 |....

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

14.6 NAIC 6
14.7 TOtalS .o e 7,421,131 |............. 18,924,961 |............. 11,577,564 |............... 4,354,739 |............. 2,594,942 41,000,945
14.8 Line 14.7asa % 0f COL 7 ..voveveeveeereeneforeii 16.5 XXX
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 15.0 38.2 23.4 8.8 5.2 90.6 XXX XXX XXX 90.6 XXX
15. Total Privately Placed Bonds
151 NAIC T e 2,130,744 |............. 1,255,080 |.............. 1,268,990 [ovoveeiiiieicieeeees e eeeees e [ 4,654,814 | ..coocve 9.4 | 3,869,240 | 8.6 |........... DA0, 0, O A 4,654,814
15.2NAIC 2 ... .. .

15.3NAIC 3 e
154 NAIC 4 oo
15.5NAICS ...
15.6 NAIC 6 ...
15.7 Totals ..ccoeveveeiieeee,

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 4.3 2.5 2.6 9.4 XXX XXX XXX XXX 9.4
(@) Includes $  oorrrreenene 4,654,814 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ current year of bonds with Z designations and $  ........cccceereinccncnne 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.
(c) Includes $ currentyear, $ ..o prior year of bonds with 5GI designations and $ .........c.cccceeeeveineccnnene currentyear, $ oo 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§ ......ccccviiiinne TNAIC2 $ s P NAIC3 B T NAICA $orieeees P NAICS $ o : NAIC6 $




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE PREFERRED INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 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
. U.S. Governments
1.01 Issuer Obligations ............cccoveeirecineeneineienens e, 4,488,284 |.............. 6,943,090 |...ococeeinnnn 8,341,911 | 1,927,164 |...ocoeeene 1,224,110 . F I R 22,924,559

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

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............ccccooiiiiiniiiiiiiecicniciis e foeeieieeiens 2,077,205 [ooeeoeeiieieiieieiees [ e D,0. & SRR TR 2,077,205 [.oooveieiieee 4.2 [ 2,104,611 [ 4.7 |, 2,077,205
4.02 Residential Mortgage-Backed Securities ... . .. . RO
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals 2,077,205 XXX 2,077,205 4.2 2,104,611 4.7 2,077,205

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

5.01 Issuer Obligations ...........ccccceeuenee PR TR 64,204 |.............. 2,654,167 |....ccvvnnee 953,283 |..eveiiieiiieiieiieies e o D.9,0 NN RO 3,671,654 ..o T4 |, 2,840,479 |...oovoiiieie 6.3 [ 2,671,654

5.02 Residential Mortgage-Backed Securities ... . 5,117,401 |.. .. 2,748,699 |.. . . .14,075,798 |.. 10,124,329 |... .. 14,075,799 |.

5.03 Commercial Mortgage-Backed SeCUNties .......... |oociivioiiiiiiiieiiiiis foeeeeeieceieeceiieee Joeveeeeeeeceeeeeieeies feeeeeeeeeieececieiieiee Joeeeieeieeieeieceeeiee foeeeeeere s XK et e eceeceeieeieee feeeeeee e eieeiee [oreeeeeieeeireeieeiesiieees |eereeeeeeeeeee e eeeeies foreeeeeeeee e e eieeens

5.04 Other Loan-Backed and Structured Securities ...

5.05 Totals 2,475,4% 7,771,568 3,701,982 17,747,452 35.8 12,964,808 28.9 16,747,453

6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccceeeireeinenineiineeineees [eeieieieeeeeeeeseeseeees Joveeeiieinenens 1,998,569 [...viveiiieiiiiiiieies e oo [, D 0.0 ST 1,998,569 |..cvovvevieiiiine 4.0 [ 4,995,995 |.coiiiiiiine L P O O 1,998,569 |..oovoveeiieiiriiine
6.02 Residential Mortgage-Backed Securities ... JO 65,663 |..ooveeinn 303,108 |..ocveeieene 285,166 |...voveveirieiieiieies e e Do 0.0 SN 653,937 oo 1.3 [ 855,464 |.....covveieis 1.9 [ [ 653,937
6.03 Commercial Mortgage-Backed Securities .......... |.............. 2,522,433 oo 603,995 |.eiieiiieireereene [ [ [, D.0.0 SN 3,126,428 |....coveiee 6.3 [ 3,627,367 [ooeoeeeeieiieis 8.1 [ 1,125,551 |, 2,000,877
6.04 Other Loan-Backed and Structured Securities ... 482,505 517,495 XXX 1,000,000 2.0 1,000,000 2.2 1,000,000
6.05 Totals 2,588,096 3,388,177 802,661 XXX 6,778,934 13.7 10,478,826 23.4 3,124,120 3,654,814

~

. 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 ............ccccceeeeuene
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene

8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE PREFERRED 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
10.01 Unaffiliated Bank Loans - Issued
10.02 Unaffiliated Bank Loans - Acquired
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 4,552,488 |....covenee 13,673,031 [ooeeiiiinnne 9,295,194 |.ooiiiinn 1,927,164
12.02 Residential Mortgage-Backed Securities .......... |.ccccooene. 2,476,954 |.....cccoeees 5,420,509 |................ 3,033,865 |...ccverieannnn 2,427,575
12.03 Commercial Mortgage-Backed Securities ........ [..c.ccoeenee. 2,522,433
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 [ 9,551,875 |.ocvevenn 20,180,040 |.....coceeee 12,846,554 |...ccoevennnnn 4,354,739 [.coviinne 2,594,942 .o [ 49,528, 150
12.10 Line 12.09 as a % of Col. 7 19.3 40.7 25.9 8.8 5.2 100.0 XXX XXX XXX 90.6 9.4

............ XXX et XX |, 20,671,987 ... 1,000,000
............ XXX foerieete XXX i | 14,075,799 ... 653,036
................ 2,000,877
................ 1,000,000

... 1,224,110
....1,370,832

30,671,987
14,729,735
....3,126,428 B e XXX o XXX [ 1,125,551
1,000,000 |.

60I1S

13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccceveririnienininiiiniis foeeieeiceeen 1,002,156 |...cocnveee 18,722,069 |.....cvevvnveee. 7,590,055 |.oeeeenennen 1,948,745
13.02 Residential Mortgage-Backed Securities .......... .2,801,824 |... . .. .

13.03 Commercial Mortgage-Backed Securities ........ . .493,965 |... ,
13.04 Other Loan-Backed and Structured Securities . [........ccccccevnvniines e . . . . ..
13.05 SVO Identified Funds . " . SR . . . SRR RPN
13.06 Affiliated Bank Loans ... . . . . . ..
13.07 Unaffiliated Bank LOGNS ..........cccuiiriiininiiins fooeieiciciciciciciii foeeriesicicscsesesesene Jooesiesiesesescsesesene Joeesesesesseesesesesene Joeseseseseseseseseene Joenenenss XKKiiiininns fovenrenenns XK foreeneees XXX oo
13.08 Unaffiliated Certificates of Deposi .
13.09 Totals R RO 4,297,945 |.......c...... 27,276,783 |....cocunve 10,532,405 |.......con.ee. 2,638,935 |....coeeriene 124,117 o o D.9,0 SN XXX ovvvvreee [ 44,870,185 |...oveeeeeee 100.0 Jovoveirnene 41,000,945 |................ 3,869,240
13.10 Line 13.09 as a % of Col. 9 9.6 60.8 23.5 5.9 0.3 XXX XXX 100.0 XXX 91.4 8.6

29,263,025
.10,979,793 |.

29,263,025
. 10,124,329 |..

...... ) 1,000,000

14. Total Publicly Traded Bonds
14.01 Issuer Obligations ..........ccccevieiiieeiiieieieeeees e 4,488,284 |.............. 13,203,565 |...ccverveenns 8,828,865 |.......ccoenvee 1,927,164
14.02 Residential Mortgage-Backed Securities 2,411,201 |... ...5,117,401 |.. .2,748,699 2,427,575 |..
14.03 Commercial Mortgage-Backed Securities ........ [o.cccoceneenee. 521,556 |.veeveeiiiiins 603,995 |...oooiieiiiieics
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

.............. 29,671,988
. 14,075,798 |..
................ 1,125,551

... 1,224,110
.1,370,832

29,671,988
.. 14,075,798 |.
....... 1,125,551

29,263,025
. 10,124,320 |.
....... 1,613,591

14.09 Totals ....ocvevrveiieiiciieceee 421, ,924, 577,564 ... 4,354,739
14.10 Line 14.09 as @ % Of COL. 7 ....oovvviviininininins e 165 | 42,2 |0 2508 e 9.7
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12 15.0 38.2 23.4 8.8 5.2 90.6 XXX XXX XXX 90.6 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........ccccvviirininiininiiiniens foeeeecicicieeee 64,204 |....cooiies 469,466 ....466, , 0 | ....999,
15.02 Residential Mortgage-Backed Securities .......... [.ccoccenieneennen. 65,663 |......ccceeeuvennnn 303,108 855,464 . ....653,937
15.03 Commercial Mortgage-Backed Securities ........ |..cccocceee. 2,000,877 |eeeeeeeceieieieiee e e e Joenenenns XK o 2,000,877 40 2,013,776 B XXX [ 2,000,877

15.04 Other Loan-Backed and Structured Securities . |. .1,000,000
15.05 SVO Identified Funds

15.06 Affiliated Bank Loans

15.07 Unaffiliated Bank LOGNS ..........cccoviiiiiininiiiis foeeieiiiciciciciciees foeiesicicscscseseiene [ooesiesiesesesesesesene [ooesiesieseeseeseseesesene JoeeseeseseseesesesesreneJoesesenss KKK iiiininnn fooriciciciciciciciins foeeieiesescscscieiens Joecseseesesessssiesene Jooeseeseseseseesesesen Joesenenns XK iiiiins fooeieiciciciceccee
15.08 Unaffiliated Certificates of Deposit

15.09 Totals ....ccocuviiiiciiciicccceceeecseenees [ 2,180,744 [ 1,255,079 | 1,268,990 [ [ [ oo 4,654,813 o904 [0 3,869,240 BB [ XK XK [ 4,654,813
15.10 Line 15.09 @s @ % 0f COl. 7 ....c.ooveiverenvneencenns oo 8508 [ 270 | 2723 i oo [ v 10000 it XXX [ XX o XXX o XK foeii 100.0

15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12 4.3 2.5 2.6 9.4 XXX XXX XXX XXX 9.4




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE PREFERRED 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 PREFERRED 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)

................... 5,297,829

13,454,016

1,688, 186

................... 5,297,829

13,454,016

1,688, 186

(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 PREFERRED 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 PREFERRED 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 TA i 1,989,984 |. 104.8910 |........eenn.. 1,653,430 |oovuennnnnnns 1,481,000 |..eoeevennnnn 1,927,164 |ooovvniiieiiiiis e (21,881) [eoveeeiiiiiininns fovvveiiiieeiiinnn e 82375 | P2 1 FORR 8,412 ....01/09/2020 ...|....11/15/2039 ...
912810-TD-0 ..... U S Treasury Nt 1.A ... 1,221,180 |...70.3130 |... . 1,428,600 |.. e 1228110 [ e 2,980 |oeeeeeeeeeeiies feeeeeeeii [000022.250 . 2.990 [FA ...... e 12,141 | ....06/08/2022 ...|....02/15/2052 ...
912828-2R-0 ..... U S Treasury Nt 1.A ... ...92.6170 |................. 926,172 |..eeeteen.. 1,000,000 [oeeeennnnnnnnn 973,474 | o 5,205 |oviiiiiiiiiiiinn e [0 2.250 ol R TN | R AR 8,499 |... ....08/30/2018 ...|....08/15/2027 ...
912828-3J-7 ..... U S Treasury Nt 1.A ... ...95.7310 |... e LB e o 2125 2.300 ....12/13/2017 ...|....11/30/2024 ...
912828-3II-8 ..... U S Treasury Nt 1.A ... ...94.1640 |... . reeeeneenennn 3,000,000 [oanniiinnnnnn 2,984,350 i e 2,799 o oo 02,750 L 2.860 ....12/11/2018 ...|....02/15/2028 ...
912828-4L-1 ..... U S Treasury Nt 1A ...99.4020 |... 2,982,069 |.... e 2,998,499 | [ 4491 s o 2,750 2.904 ...05/22/2018 ...|....04/30/2023 ...
912828-4N-7 ... U S Treasury Nt LA ...94.5310 |... 1,417,970 |.... ... 1,612,572 e () | e | 2,875 2.706 ....01/09/2019 ...|....05/15/2028 ...
912828-4V-9 U S Treasury Nt 1.A ... ...94.3520 |... 1,415,274 |.... ... 1,493,454 e 1,055 e e | 2,875 2.960 ....09/12/2018 ...|....08/15/2028 ...
912828-G3-8 ..... [U S Treasury Nt .. 1.4 .. ...96.0780 |. 1,921,562 |. 1,979,007 |.. 10,785 |. .2.830 ....07/10/2018 .. 11/15/2024
912828-83-5 ..... [U S Treasury Nt .. 1.A .. ...98.4300 |. .. 1,476,446 |. . 1,489,785 |.. .2.763 ....06/26/2018 .. 06/30/2023
912828-X7-0 ..... [U S Treasury Nt .. 1.4 .. ...96.4880 |. .. 2,894,649 |. .2,993,866 |.. oo 2.157 ...05/24/2017 .. 04/30/2024 ...
91282C-8S-9 ... US Treasury Nt ... LA ) . ...87.0470 |... 870,469 |.... . 913,518 [ e 7,108 [ e e 12250 | 3.047 [MS .oooen |oeeeniieeeeens 3,194 |... ....07/13/2022 ...|....03/31/2028 ...
912820-DY-4 ... US Treasury Nt ...ooovviiiiiiivninnnniiiiinnnnecinnnnnns foee ven | oneeees | ceeeeenns CAAFE L 1,429,612 ]...85.1410 [......ceunnnn. 1,337,899 |.............. 1,571,400 [.............. 1,438,016 |..oovvvnninvennnn oo 8,404 [ Joiiennniiinnnns [ 1875 [anlns 203 FA oo e 11,129 ...06/03/2022 ... |....02/15/2032 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 22,755,496 | XXX 21,582,652 22,981,000 22,924,559 XXX XXX 128,599 522,473 XXX XXX
0109999999. Total - U.S. Government Bonds 22,755,496 | XXX 21,582,652 22,981,000 22,924,559 XXX XXX 128,599 522,473 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds XXX XXX XXX XXX
681712-PP-4 ..... Omaha NE GO Ref Omaha Conv Ctr Arena .... ... SD.. .. 1.CFE ..|... 1,224,170 |. 105.4480 |.........e.... 1,054,480 |.... e 1,040,128 s [ (16,913) . A0 ...... e 13,125 ... . 52,500 |....09/18/2009 ...|[....04/01/2025 ...
681712-PQ-2 ..... Omaha NE GO Ref Omaha Conv Ctr Arena .... . |.. SD.. I .. 1.CFE ..|... 1,149,900 |. 107.9380 |.............. 1,079,380 |.... ....1,087,083 |....oooiiiiiinins foriiinns (10,492) |. AO ... . 13,125 ... . 52,500 |....04/23/2009 ...|....04/01/2026 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 2,374,070 | XXX 2,133,860 2,077,206 (27,405) XXX XXX XXX 26,250 105,000 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 2,374,070 | XXX 2,133,860 2,000,000 2,077,206 (27,405) XXX XXX XXX 26,250 105,000 XXX XXX
Lower Colo Riv Auth TX Rev Jr Lien Seventh Suppl
548100-3N-4 ..... [Ser .iiiiveiiiiiiiiiirr e [ e | e [ I TEFE |t 509,675 . 106.6380 |.......cccvunnnns 506,528 |..evuuniiiinnnnn 475,000 [.ooieiivnnnnnnns 486,954 |..eveniiiiiiiinns foeniiinnns {729 (075 1 R FOPPRRRR RN 4.750 |...... 30t [V R FN 1,281 [ 22,563 |....02/03/2009 ...|....01/01/2028 ...
646136-2B-6 ... [.eeerrniiiiiiii e [ e 2 i L1GFE Lo 1,214,807 |. 105.6550 [........ceeeen 1,162,203 |....oeeeeeen 1,100,000 [...oveevennnn 1,145,917 | e (12,248) |vvveeeeiiiiiines o s 5.000 |...... 37010 ceveven v 2,444 [l 55,000 (....10/27/2016 ...|....06/15/2027 ...
646136-2C-4 ..... GFE ... .. 1,096,730 |. 105.2880 |... ..1,052,877 |.... 01,088,783 o e (10,324) Lo o 4022225.000 .. 3.791 .50,000 |....10/27/2016 ...|....06/15/2028 ...
910208-AA-5 ..... United Elec Securitization Sec Nt .. AFE ... .. 1,000,000 |...98.4360 |... ..984,362 |.... +o1,000,000 [...iiiiiiniiiiiee forernnnneneeennee foneeeeeeeneniinees foreereneiaaeeeeeee ennn5.109 | 5.096 voo |--..12/07/2022 ...]....06/01/2031 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue 3,821,212 | XXX 3,705,970 3,575,000 3,671,654 XXX 127,563 XXX XXX
3132C-AU-8 FHLMC Pool #B0019 N LA 1,353,319 [...96.7060 |[.............. 1,261,820 |.... .1,304,7% |.. e 1,350,345 [ e (979) [ e 2222280500 |- 1.553 . 45,668 |....10/24/2019 ...|....06/25/2034 ...
313205-6D-9 ..... [FHLMC Pool #SB8068 . 4 1.4 .. ...86.9200 |. ..2,740,098 |. . 3,152,422 .3,217,883 |.. .0.883 ...08/19/2020 .. 10/25/2035 ...
3132DN-RC-9 ......[FHLMC Pool #SD1383 . LA ...81.5820 |. 72,219 |. 88,523 ..69,79 |.. .3.846 ....11/08/2022 .. 02/25/2052
313200-A6-0 ..... [FHLMC Pool #SD8129 . LA ...85.3760 |. ..876,378 |. . 1,026,489 .1,080,029 |.. .1.152 ....01/20/2021 .. 02/25/2051
313201-C6-8 . FHLMC Pool #SD8193 . LA ...81.4880 |. ..3,105,193 |. . 3,810,595 .3,768,3%8 |.. .2.103 ...01/05/2022 .. 01/25/2052 ...
313200-CT-8 . FHLMC Pool #SD8182 . LA ...81.5510 |. ..629,124 .556,117 |.. ......3.307 ...05/11/2022 .. 12/25/2051 ...
313200-DS-9 ..... FHLMC Pool #SD8213 ... LA .. 87.8760 |... en 9,676 e 8,214 oo e e e 42222232000 |- 4.602 ...11/08/2022 ...|....05/25/2052 ...
313200-DT-7 ... FHLMC Pool #8D8214 ... LA ...90.9840 |... 28,850 |iiiiiinenn 25,390 [ v 18 e [ 40022230500 |l 4.573 ...11/08/2022 ...|....05/25/2052 ...
313200-E7-4 ..... FHLMC Pool #SD8258 .... LA ...98.6130 |... 88,523 | 85,978 [ e 10 e e ]-222225.000 |- 5.358 ....11/08/2022 ...|....10/25/2052 ...
3140KD-G4-6 ..... FNVA Pool #BP5618 LA ...85.5930 |.......eeeeennnn805,507 ouniniiiiinnnnnn 356,929 [ooiiiiiinnn 870,894 s [ (98) | e 000022500 . 1.415 ....06/18/2020 ...|....06/25/2050 ...
31400D-6N-9 ... FNVA Pool #CA6276 LA . ...82.1370 |... 254,078 [ e (B6) e e 1022222.000 .. 1.571 ....06/18/2020 ...|....07/25/2050 ...
3140XG-5K-1 ..... FNVA Pool #FS1749 LA .. 289,499 |...84.8100 |... 289,854 | o385 | e 002222500 . 3.668 ....06/11/2022 ...|....04/25/2052 ...
3140XG-PS-2 ..... FNVA Pool #FS$1332 LA ...91.0620 |... 118,682 |.... 124,955 | o089 e e 12222230500 . 3.853 ....08/30/2022 ...|....03/25/2052 ...
31418C-7F-5 ..... FNVA Pool #MA3593 LA ...98.0090 |... 544,466 |.... o STT8A2 s e (83) e e 040500 1.582 ...04/11/2019 ...|....02/25/2049 ...
31418D-CA-8 ..... FNVA Pool #MIA3664 .. 1.A .. ...95.1910 |. ..228,340 |. .248,198 |.. ......1.563 ....07/10/2019 .. 05/25/2049 ...
31418D-WR-9 ..... FNVMA Pool #MA4255 LA .. 1,267,779 )...81.9200 |.............. 1,006,673 |.... ... 1,266,572 | v (836) | foviiiiiennnn J102.222.000 ).l 1.540 ...01/20/2021 ...|....02/25/2051 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE PREFERRED INSURANCE COMPANY

SCHEDULE D - PART 1

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

1Cc

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-CU-2 ..... FNVA Pool #MA4582 .........cevvvvivinnnnniiniinnnnnnnens fooevee | e | e [ 1A 49,213 1...89.1410 |.....oeveinnnnnn 50,064 [ooecnnninnnn 56,183 |oeneniiiinnnnnn 49,307 [ e 94 [ e [20222.000 .. 3.932 ....11/03/2022 ...|....04/25/2037 ...
31418E-D5-6 ..... FNVA Pool #M1A4623 L..84.7950 |..oeeiiiiieeeenn 66,217 | 78,001 [ 83,808 e e T8 s e 1222222500 . 4111 ....11/03/2022 ...|....06/25/2052 ...
31418E-E6-3 ..... FNVA Pool #MIA4656 ...96.3560 |.......coeeeennnn260,428 |ouniniinnnnnnnn 270,277 [ 269,677 v e 33 s e 40500 . 4.532 ....08/30/2022 ...|....07/01/2052 ...
31418E-HJ-2 ..... FNVA Pool #MA4732 ... ...93.8070 |..eevvrnieeeeenn 257,836 |ounnnieeennnnn 274,858 [ 269,421 s e B0 e e 122240000 . 4.297 ....08/30/2022 ...|....09/01/2052 ...
31418E-KS-8 ..... FNVA Pool #MA4804 ... ...93.8070 |...cevvnnniennnnn 65,084 |ouiiniiiiinnn 69,381 [ 82,979 | e 80 | e 00240000 . 4.827 ....11/03/2022 ...|....11/25/2052 ...
31418E-KT-6 ..... FNVA Pool #MA4805 ... ...96.3560 |...cevuniiieeeennn 38,156 |ounniiiiiinnnn 89,5099 [ 87,067 e e T e e el 40500 5.088 ...11/08/2022 ...|....11/25/2052 ...
. 100.3040 |......ooeeeennnna 49,905 | 49,754 49,002 s o e oo 000.5.500 L 5.669 ...11/08/2022 ... |....11/25/2052 ...
Backed Securities 14,086,034 | XXX 12,135,188 14,033,885 14,075,798 (1,874) XXX XXX XXX 21,752 284,147 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 17,907,246 | XXX 15,841,158 17,608,885 17,747,452 (26,554) XXX XXX XXX 46,112 411,710 XXX XXX
61746B-DZ-6 ..... |Morgan Stanley Sr Nt ...oiviiiiiiiiiiiiiniis | ...... | ....... |1 ........... 1.GFE | 1,995,900 |...96.8230 |.............. 1,936,452 |.oovvennnnnnns 2,000,000 |..eevennnens 1,998,569 [...ooivvvvniiniins fovviinnnnnnns B | o 3.875 [...... KV [ R 33,153 |iveeeiiiinns 77,500 |....01/22/2016 ...|....01/27/2026 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 1,995,900 | XXX 1,936,452 2,000,000 1,998,569 431 XXX XXX XXX 33,153 77,500 XXX XXX
6482K-BV-1 ..... |New Residential Mtg Ln Tr RVBS Ser 2017-2A Cl A3 . | ...... | ....... |4 ......... | 1A e 664,857 |...95.0140 |...ccevuunnnnns 607,459 |eevuniieeennnn 639,338 |.oevuiiiieiennnn 653,936 |.euuiiieeinniins foeeieeenes (1,180) fooeeeemmniiiieees Joeemnenieeiniis foaes 4.000 |...... 3.383 [MON ...oo [oeermmmnnraennes 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 ..... LT PP UPUPTRRRPPUUPT RPN R, 4 i | 1.A .. ...95.7200 |..ceerriinaanns 765,462 |eeveeeeeeennnnn 799,685 e (1,837) | e s 3.467 |...... 3.003 [MON ..... ....08/07/2017 ...|....03/10/2050 ...
466410-AW-7 ... JPMBB Comm Mtg Sec Tr CMBS Ser 2014-C19 CI ASB ... [... ] eeennns L R 1.A ... ...98.6010 |...ccvvnnnnnns 314,680 |...ouuniiiiinnnnn 319,144 |ovvvenennnh319,471 [ e (TT3) [ e [ 3.584 |...... 3.116 | MON ..... ....04/29/2014 ...|....04/15/2047 ...
94988M1-AA-8 ..... Wells Fargo Comm Mtg Tr CMBS Ser 2013-BTC Cl A ....[...ccf.eeeees 4 s | 1A e 2,090,781...99.1300 |...euuunnnnens 1,982,594 |..ooeennnenens 2,000,000 |.eeveunnaannns 2,000,877 |eevnnneeeeennns fooeeeeeen (12,898) |oovvnniniieieiis fooiieiiieiiiianes oo 3.544 |...... 2.901 [MON ..... ...04/30/2015 ...|[....04/16/2035 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Commercial Mortgage-Backed Securities 3,243,174 [ XXX 3,062,736 3,118,829 3,126,428 (15,508) XXX XXX XXX 9,170 110,221 XXX XXX
15032T-BE-5 ..... |Cedar Funding Ltd CLO Ser 2013-1A CI ARR ............ | ...... | ....... | ............ TAFE | 1,000,000 |...97.3910 [.....ccounnnnnnns 973,911 | 1,000,000 J......oeeneen 1,000,000 J.oeenvviivnnnnns fovvvviiiiiniiins Jovviininiiiinnn o e 5.323 |...... 5.357 [JADD ... foiiiiiiinnnnnns 10,793 [.oovvivennnnnns 21,533 |....03/24/2021 ...|....04/20/2034 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 1,000,000 | XXX 973,911 1,000,000 1,000,000 XXX XXX XXX 10,793 21,533 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 6,903,931 | XXX 6,580,558 6,758,167 6,778,933 (16,207) XXX XXX XXX 55,247 234,828 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 30,946,678 | XXX 29,358,934 30,556,000 30,671,988 (6,237) XXX XXX XXX 206,362 832,536 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 14,750,891 | XXX 12,742,647 14,673,223 14,729,734 (3,004) XXX XXX XXX 29,883 309,721 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 3,243,174 [ XXX 3,062,736 3,118,829 3,126,428 (15,508) XXX XXX XXX 9,170 110,221 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 1,000,000 | XXX 973,911 1,000,000 1,000,000 XXX XXX XXX 10,793 21,533 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 49,940,743 | XXX 46,138,228 49,348,052 49,528, 150 (24,749) XXX XXX XXX 256,208 1,274,011 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 206 1D .8 . TE.LS s 486,954 1F .$ i 1G.8 4,183,269
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE PREFERRED 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 PREFERRED INSURANCE COMPANY

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
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 .. ... 1,221,180 |.. .... 1,428,600 |..
91282C-8S-9 ......... US Treasury Nt 1.250% 03/31/28 .... ....07/13/2022 ... |Morgan Stanley & Co LLC .. 906,410 |.. .... 1,000,000 |..
912820-DY-4 ......... US Treasury Nt 1.875% 02/15/32 1iivuuiiiiiiiiiiis it s s e s rrre e s rrnanssseans | eeeseesnnneeenees ..05/03/2022 ... [Bank of America BISD DEaler ........ceeeiiiiiiiuuusiiiiiiuuiiiiiiiieniiisiensnesrrsinsnnsssssressnsssssernnnnsersens |sersnnnserseesnnnseesresnnnnneerees |oosssseessernnnnneeeees 1,429,612 |vveniiiiiiiins 1,571,400
0109999999. Subtotal - Bonds - U.S. Governments 3,557,202 4,000,000
3132DN-RC-9 .. .. |FHLMC Pool #SD1383  2.000% 02/25/52 .|-...11/03/2022 ... |Bank of America BISD Dealer .. ..
313201-C6-8 . ..|FHLMC Pool #SD8193  2.000% 01/25/52 .|--..01/05/2022 ... [Morgan Stanley & Co LLC ... 3,767,428 |..
313200-CT-8 . ..|FHLMC Pool #SD8182  2.000% 12/25/51 ...05/11/2022 ... |Bank of America BISD Dealer .... 555,005 |..
31320-DS-9 .. . |FHLMC Pool #SD8213  3.000% 05/25/52 .|Bank of America BISD Dealer
313200-DT-7 FHLMC Pool #8D8214  3.500% 05/25/52 .|Wells Fargo Securities LLC ...
313200-E7-4 . ..|FHLMC Pool #SD8258  5.000% 10/25/52 11/03/2022 ... | Toronto Dominion ..........
3140XG-5K-1 . ..|FNVA Pool #FS1749  2.500% 04/25/52 05/11/2022 ... |Morgan Stanley & Co LLC .
3140XG-PS-2 . ..|FNMA Pool #FS1332  3.500% 03/25/52 . 08/30/2022 ... |Wells Fargo Securities LLC
31418E-CU-2 ......... FNVA Pool #MA4582  2.000% 04/25/37 ... .|-...11/03/2022 ... | Goldman Sachs & Company
31418E-D5-6 ......... FNVA Pool #MA4623  2.500% 06/25/52 ... . |--..11/03/2022 ... |Morgan Stanley & Co LLC ....
31418E-E6-3 ......... FNVA Pool #MA4656  4.500% 07/01/52 ... .|...08/30/2022 ... |Morgan Stanley & Co LLC ....
31418E-HJ-2 ......... FNVA Pool #MA4732  4.000% 09/01/52 ... .|--..08/30/2022 ... [Nomura Securities Intl LLC ...
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 ... veer|....11/03/2022 ... [Nomura Securities Intl LLC ... .. 39,599 [..
31418E-LY-4 ......... FNVA Pool #MA4842  5.500% 11/25/52 ... ..|....11/03/2022 ... Wells Fargo Securities LLC ... s .. .. 49,754 |..
910208-AA-5 ......... United Elec Securitization Sec Nt 5.109% 06/01/31 orrniiiieiiiiie e i eeeeiiaseeererneaeeeernnnnnsseerrnnnaes | eeerernnnnnennees ..12/07/2022 ... [Jefferies & COMPANY INC .....iiiersiisiieiununseeermneueaasaennnnesasaennnnnsasaennnnnnssennnnsnnsseennnnnnsseennnnnnses |oennnnnssesnnnnnnnseeennnnnsesenens |oannnsseeennnnnnneeeees 1,000,000 |.oevvvnnniiireennnnnnns 1,000,000 Jeevvneneeerennineeeeennieaeees
0909999999. Subtotal - Bonds - U.S. Special Revenues 6,707,022 6,920,381 4,134
2509999997. Total - Bonds - Part 3 10,264,224 10,920,381 20,995
2509999998. Total - Bonds - Part 5 236,975 243,385 134
2509999999. Total - Bonds 10,501,199 11, 163,766 21,129
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 10,501,199 XXX 21,129
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE PREFERRED 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 eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
3132CW-AU-8 .. |FHLMC Pool #B0019  3.500% 06/25/34 .... ..12/01/2022 . | Paydown ... .. 426,542 ... 442,404 .. (15,210)f... ..426,542 |.... ..06/25/2034 .
3132D5-6D-9 ...| FHLMC Pool #SB8068 1.500% 10/25/35 ..12/01/2022 .| Paydown . . 496,268 |.. ..485,255 |. ..10/25/2035 .
3132DI1-A6-0 .. |FHLMC Pool #SD8129  2.500% 02/25/51 ..12/01/2022 . | Paydown . ..175,248 |. ..02/25/2051 .
3140KD-G4-6 .. |FNMA Pool #BP5618  2.500% 06/25/50 . ..12/01/2022 .| Paydown . 44,307 |. ..06/25/2050 .
3140QD-6N-9 ...|FNMA Pool #CA6276 ~ 2.000% 07/25/50 ........ |....... .12/01/2022 . | Paydown ... .. 31,125 ... ..07/25/2050 .
31418C-7F-5 .. |FNMA Pool #MA3593  4.500% 02/25/49 .........|.cee... ..12/01/2022 .| Paydown ... . ..293,368 |.... ..02/25/2049 .
31418D-CA-8 .. |FNMA Pool #MA3664  4.000% 05/25/49 .........|....... ..12/01/2022 . | Paydown ... . .. 116,484 . s s N ..112,409 |.... ..05/25/2049 .
31418D-WR-9 .. |FNMA Pool #MA4255  2.000% 02/25/51 ...coeuee|unnnne ..12/01/2022 .| Paydown 128,366 |...eunnnnne. 132,433 |............ 132,363 [eeeeeeeeeeiiieeee foeeeeennnns [T 70] R TR, (3,997) |+ eeeeeeeeeeenn [ 128,366 ..02/25/2051 .
Lower Colo Riv Auth TX Rev Jr Lien Seventh
548100-3N-4 .. |Supp| Ser  4.750% 01/01/28 ....eoeevvvvvnnnns | oenens ..01/01/2022 .| Cal | 100.0000 .....eeeeeieerenninnaes foereeeeennns 140,000 |....ennneeees 140,000 |............ 150,220 [..oceennnnns 144,145 | fooeeennneneeeins Jereieeeeeiniinees forreriinineeiiii foeenineneeenens feeieeeenns 144,145 | o (4,145)[........... (4,145) e 3,325 ..01/01/2028 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,836,620 1,836,620 1,905,963 1,897,823 (57,085) (57,085) 1,840,765 (4,145) (4,145) 23,563 XXX
124857-AP-8 .. | CBS Corp Sr Nt 3.500% 01/15/25 .........ccoef e ..04/18/2022 .| Cal | 103.2711 o |eeeeeeeeeeeeee feeeeeees 1,082,711 |........e. 1,000,000 |............ 990,330 |............ 996,692 |..evnneeeeennies ot 285 |oeeeeeeeeenieeeee foeeerneeees P U ISR 996,926 [....ccvvnuiieeeer Jounnaeeeens 3,074 |............ 3,074 [ 56,881 [..01/15/2025 .
GS Mortgage Securities Trust CMBS Ser 2017-
36252H-AE-1 .. [GS5 CI AAB  3.467% 03/10/50 ...vorveeereenns | e 12/01/2022 . [Paydown ...ceereeieeee e o 187,135 [ 187,135 | oo 192,749 |ceoeene. 189,062 |-vocvovereineeins [reneeenns (1,926) s vecenenies e (1,926) |oevoeeeireeienes forereienns 187,135 [oeoveceieeies [ [ [ 3,653 [..03/10/2050 .
JPMBB Comm Mtg Sec Tr CMBS Ser 2014-C19 CI
466410-AN-7 .. [ASB  3.584% 04/16/47 ..o | e 12/01/2022 . |Paydomn ..o e oo 295,352 [ 295,352 | oo 304,210 |..evveeen. 296,369 [..orvireeinans [ [672)] U SR (326) [ooevrc [ 296,083 [.ovvecieicenn [ (7)) — (692)]..vveenne 5,797 |..04/15/2047 .
Lockheed Martin Corp Sr Nt 2.900%
539830-BE-8 .. [03/01/25 ....eoreeeeieieeieeeeeee e | s ..05/11/2022 . Cal | 100.0000 v fovoeceicieicieis [ 1,000,000 |-......... 1,000,000 [............ 997,140 ... 999,009 [-vovervrereeieis [ 107 oo o 107 oo v 999,116 [.evveerieceee [orreeieiennns 884 [ T8 20,139 |..03/01/2025 .
New Residential Mtg Ln Tr RMBS Ser 2017-2A
64829K-BV-1 .. |Cl A3 4.000% 03/25/57 ......ccevvvuuaneeeeennn | eeeees .12/01/2022 .| Paydown .eeeeeeeeeeennnes foeeeee s e 195,588 |..cevvnennnns 195,588 |..evvnnnnnee 203,3% |..eeuunnnnns 200,399 |eeeeeeeeiniees o (4,811)] e Joreeeeees (4,811) |oeeeeeeeiiees [oeeeeennnns 195,588 |.eevveeeieeennn feoeeeeeeis e [ 3,538 |..03/25/2057 .
92826C-AC-6 .. |Visa Inc Sr Nt 2.800% 12/14/22 ........coo. | eeneens .. 12/14/2022 . | Maturity ....ocooveeeiinins foovvnnninniniiiiinns Joinnnns 1,000,000 |.......... 1,000,000 ......... 1,014,500 |......... 1,002,156 [.oovvveenniiiiinnnn fooennnnnns (2,156)[ciiiiinnnnninns fooviininnnns (2,156) |.oevvvnniiiiinnn fooeenns 1,000,000 [..oeeveeniiiiiinn fooniniiiiiiinnnnns foveniinniiiiinns foonniniiinnns 28,000 |..12/14/2022 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 3,710,786 3,678,075 3,702,324 3,683,687 (8,877) (8,877) 3,674,808 3,266 3,266 118,008 XXX
2509999997. Total - Bonds - Part 4 5,547,406 5,514,695 5,608,287 5,581,510 (65,932) (65,932) 5,515,573 (879). (879)] 141,571 XXX
2509999998. Total - Bonds - Part 5 243,385 243,385 236,975 6,412 6,412 243,385 2,228 XXX
2509999999. Total - Bonds 5,790,791 5,758,080 5,845,262 5,581,510 (59,520) (59,520) 5,758,958 (879). (879)] 143,799 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 5,790,791 XXX 5,845,262 5,581,510 (59,520) (59,520) 5,758,958 (879). (879)] 143,799 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE PREFERRED 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 .|Paydoun .... 3 N I
3132D1-C6-8 .. [FHLMC Pool #SD8193  2.000% 01/25/52 . .01/05/2022 .|Morgan Stanley & Co LLC ..12/01/2022 . |Paydoun . ..187,260 |.. 189,405 |.
313200-CT-8 .. [FHLMC Pool #SD8182  2.000% 12/25/51 . .05/11/2022 .|Bank of America BISD Dealer ... |..12/01/2022 .|Paydoun . 19,840 |..
313200-DS-9 ...[FHLMC Pool #SD8213  3.000% 05/25/52 . .11/03/2022 .|Bank of America BISD Dealer ... |..12/01/2022 .|Paydoun . 2T
313200-DT-7 .. [FHLMC Pool #SD8214  3.500% 05/25/52 . |....... ..11/03/2022 .|VWells Fargo Securities LLC .... |..12/01/2022 .|Paydoun .... ... 103
3132DW-E7-4 .. [FHLMC Pool #SD8258  5.000% 10/25/52 . |....... ..11/03/2022 .| Toronto Dominion .. |-.12/01/2022 .|Paydoun .... ....473
3140XG-5K-1 .. [FNMA Pool #FS1749 ~ 2.500% 04/25/52 ... |....... ..056/11/2022 .|Morgan Stanley & Co LLC .........|..12/01/2022 .|Paydoun .... 11,052
3140XG-PS-2 .. [FNMA Pool #FS1332  3.500% 03/25/52 ... |....... ..08/30/2022 .|VWells Fargo Securities LLC .... |..12/01/2022 .|Paydoun .... . 5,430
31418E-CU-2 .. [FNMA Pool #MA4582  2.000% 04/25/37 ... |....... ..11/03/2022 .|Goldman Sachs & Company ......... ..12/01/2022 . |Paydoun ....
31418E-D5-6 .. [FNMA Pool #MA4623  2.500% 06/25/52 ... |....... ..11/03/2022 .|Morgan Stanley & Co LLC .........|..12/01/2022 .|Paydoun ....
31418E-E6-3 .. [FNMA Pool #MA4656  4.500% 07/01/52 .. |....... ..08/30/2022 .|Morgan Stanley & Co LLC .........|..12/01/2022 .|Paydoun ....
31418E-HJ-2 .. [FNMA Pool #MA4732 ~ 4.000% 09/01/52 .. |....... ..08/30/2022 .|Nomura Securities Intl LLC ..... ..12/01/2022 . |Paydoun .... . 5,040
31418E-KS-8 .. [FNMA Pool #MA4804  4.000% 11/25/52 .. .11/03/2022 .|Barclays Capital Inc ....... 12/01/2022 .| Paydoun . .289 |..
31418E-KT-6 .. [FNMA Pool #MA4805  4.500% 11/25/52 ... .11/03/2022 .|Nomura Securities Intl LLC .. 12/01/2022 .|Paydoun . L219 |.. .
31418E-LY-4 .. [FNMA Pool #MA4842  5.500% 11/26/52 ... ..11/03/2022 .|VWells Fargo Securities LLC .... |..12/01/2022 .|Paydoun .... L. 246 ... L 282 .46 ).... L2246 )....
0909999999. Subtotal - Bonds - U.S. Special Revenues 243,385 236,975 243,385 243,385
2509999998. Total - Bonds 243,385 236,975 243,385 243,385
4509999998. Total - Preferred Stocks
5989999998. Total - Common Stocks
5999999999. Total - Preferred and Common Stocks
6009999999 - Totals 236,975 243,385 243,385 6,412 6,412 2,228 134




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE PREFERRED 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 PREFERRED INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 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 oo New York, NY Loooiiiiiiiiiiiieiiiienie | veeiiees forreesiieesieesne foeeeiieesin s cesiieene feeesieesineesieeesneesineenne |esnreenree e e e nneen 9,744 | . 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 9,744 | 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 9,744 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash XXX XXX 9,744 | XXX

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

1. January....o..n 49,531 4. 7. 10.  October.
2. February..|os 10,337 5. 8. . 11. November...
3.  March 10,623 6. 9. September 18,036 12.  December

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE PREFERRED INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2

Description

3

Code

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
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 I T

............................... 1,688, 186

. Subtotal - Qualified Cash Pools Under SSAP No. 2R

1,688, 186

1,688, 186

. Line
Number
1A

1C..$.

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HARLEYSVILLE PREFERRED 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

1. Alabama ... AL [ | e e e [reesnee s e e ssneeninnees |eerneennee e e e sreenee ereesir e e s e e e e nne [rreere e

2. AIESKA ..o A AR ] s [ [

3. Arizona

4. Arkansas

5. California

6. Colorado

7. Connecticut

8. Delaware ........cccocevieviiieeicnnene

9. District of Columbia
10.  Florida ....cocoveeveveeieeeenieneenienee FL o B...... License requirement-hv ........cccooiviiiiiiciiieie e oeeieeeeeeeeeeeees e 220,378 |.ocoveae. 205,906
11.  Georgia .....cccoceeeeeevevererereeen. GA | B...... Workers compensation ...........cccoceoovoveieieieveiccices feeeeeeeeeeeeeeeeeee [ [ 84,557 | 80,039
12, HaWaii oo HE ] e e e e [
13.
14.
15.
16.
17.
18.
19.
20.
21, Maryland .....ccoeeeeiiniiiienenes MD || e [ [ e
22. Massachusetts ..............cccococue..e. MA |..... B...... MUTEIPTE i e [ [ 3,124,823 |............ 3,091,673
23.  Michigan .......ccccooeniiinnienieee
24. Minnesota
25. Mississippi ....
26.  MiSSOUM ...occvveiiiiiiiiiiciiciecie
27. Montana
28. Nebraska ..
29. Nevada
30. New Hampshire .......cccceevveennnnne NH o] e [ [ e [
31, NeW JErSeY ..ccoeeeereeneeeeeened N i | e [ [
32, New MeXiCO .....ccoovevvenvenveeecetd N || e [ [
33, New YOrK ..coooviiiiieiienieeiceies
34. North Carolina
35. North Dakota
36.
37.
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........c.ccceeiiviinnens
41.  South Carolina
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington .........ccccocvvvirnennnn.
49. West Virginia
50. Wisconsin
51. WYoming ......cccoceeveeiieeiienienienns
52.  American Samoa ..........ccccceeeeeee . AS o i
53.
54. Puerto Rico PR |
55. U.S.Virginlslands .........cccccceeeennen VI o
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooveeieeiiiiiniens CAN [t e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 2,993,866 2,894,649 4,101,535 4,013,883

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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