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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HARLEYSVILLE INSURANCE COMPANY OF NEW YORK

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 ..............cccocooiiiiiiiiiii
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 ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
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
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

......... 6,410,168
........ 28,197,230

......... 6,410,168
........ 28,197,231

......... 6,410,168
........ 28,197,231

57,829,906

100.000

57,829,906

57,829,906

100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HARLEYSVILLE INSURANCE COMPANY OF NEW YORK

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other than temporary impairment recognized:

A B e = S =T i TR o 10 o e PP PRRTPNS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt

FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column Q .......oeeiieiieeee e e oo

5.2 Totals, Part 3, Column 8 .......c.ccovvvvvve. A .. B ...

Total gain (loss) on disposals, Part 3, Column 18
Deduct amounts received on disposals, Part 3, CHEmn G- ...
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ..o bbb bbb bbb e bbb

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bbb e b e b bbb E b bt e b e b e e b et b e e eb oA e SR oA e e b e b e b et bbbt

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
TOtal VAIUBION @IIOWANCE ...t b et e e e et oot oo e e et S e oo Rt SR e £ Rt £ e oS Re £ R e £ Ee 4R e SR e SR e o e e e e e £ R e £ e e £ R e e eeeE e e R e eR e e Re e e e eRe e aeeeeee e eeeeaeae SR e R e e e bbbt
ST o] ol = I (g T= Y B o TU T RS
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e e e e e e e £ e e e e e e R e e R e £ R e SR e S E e £ R e e R e SR e £ R e e Re e e e e R e e Ee s e e eheeee s eeebeeeeaae s S0esE e b e b e et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......cuiiiiiiiiiiii bbbt bbb sb oo e e e e e aeaees
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HARLEYSVILLE INSURANCE COMPANY OF NEW YORK

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiuiiiiiiiiitiit ittt bbbttt b bbb b b E b E e E e E e E £ E e E b bt ARt e bt e bt bt bt et 2eemme e e e e eeee e e e e e e e eeneens
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uii ittt bbb bbbttt aR e e aeeaesbesreebesaeeaeeaeereeaeanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e e e et e eaeeaae eeabeeabe e et e et e e be s b s s Reesbeeas eeesseesseaseeaseeseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T TR o1 10 o e RSP PPRRPPS

3.2 TOtals, Part 3, COIUMN 12 ...t b bbb bt bbb e b e se e b e 0 b e e b o0 b e e e b e he e b e b e e b e b e saebe S04 E SR e AR SR L LR oA L e b e R e e b e b e e b e b et ebesebeset st
FaXeTe (U= o e =TotoTU o | O OO S
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ......cccoeevvevveeee...... A ...
5.2 Totals, Part 3, Column 9 .........ccccovciiiinnne,

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

[DI=Te [0e1g=Tga ol0 gl R (=Ter=TAV=To Mol Wol I oTo k= T o= Ty S TN @2 010 .41 T K drrrrws SO e s U SR rrre S rrreerrrererrrewrre BN
Deduct amortization of premium @nd AEPIECIALION ...........oiiiiiiiie ettt et e et e e s ee e st e es e e ea e e st e st e s e eaeeea b e eaeeem e e es e e ea e e st e st e mseenbeenseenseenseantes Sheeerteesteesseaseeaseeassenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B o] = S =T i TR o1 10 1o e I AP PPRTRPS

9.2 TOtalS, Part 3, COIUMN T4 ...t b et b et b bbb e b b se e b e e b e e b e e b et e b e se e b e b e s b e b e saebe 22840 SRS AR SR L e b oA e e b e b b e b e b e e b e b et esseseabese s ese s
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b b e b et b e b b e b bt e b bt b b e b b e e b et b e e eb o8 e SR e R e e b e b e b e bbb e st n e

O e = T e Ty A A o] [0 T W B OSSR
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiiiiiiiitiie ettt bbb bbbttt ettt e abe s Seeeeseseeee e e e e e e eeeneeas
[DI=e [0 8 (o) e=T Mo o E=Te (g g 11 C=To IR= a0 o0 L ORI

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbttt bbb bbbt bbb bbbt bt bt bt bt s bt b Smsemmeessens 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 .............ccueueveeeeereeteteeeeeescaetetesesessssetetesesessssesesesesesssaesesesss s sssesesesesssssssesassssnsssesasesassnsesesasasans sestscsesesasanas 48,331,533
................... 9,815,924
...133,294

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

JaXeTe (U= o) e =TotoTU o | USSP PSRRI

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

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

LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN

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

Total gain (loss) on disposals, Part 4, Column 19
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 .........cc.ciioiiieieieieeeeeee ettt ettt et e et eae s e s et ese e et e s eseasesessasesseeeeseseeneseeneaen 2,037,654
DedUCt aMOTHZAtION OF PIEMIUM .........ieeceeeeeei e eececeete et ceacaete s e s caeaete s s s ssssaese s s s sssseeees s s ssssseeesesssssssssses s s sssssssesas s ssssseses s s ssssseses s s ssansnsesassasansesasas 2eettscseeesesassacaes 86,553
Total foreign exchange change in book/adjusted carrying value:

I ==V B TR 7o [¥T o o e PPN

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

LT o=V G2 Y=o oo 2 @70 (30 1o e I TP

8.4, Part 4, COIUMN 15 ..ot b b h b bbb e b e oo b e e bbb b b e E e b £ e 4o b e e e e b e e b e e bt bea e e RS A RS ES R SRR b et b et e s eabeseteseeesee et
Deduct current year’s other than temporary impairment recognized:

LT I = B R o] [T T T OO T OTT TP TO PP PP PETOTEPOPRPPTRRION

[ I oV S Y=o oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN T4 ...t b et e bbb bbb b e b e e b e e e 280 s8eResE e b e e s e b e s et e et e b

LS =V B 7o [¥T 4o e OO OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cociiiiiiiiiiiiiii i oo
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-8-T+8-+10) ......ceeveeereruererereeeeeceeteeeseeesesetesesesesssaesesesessssaesssesesssetesesesananes setsesesesesanas 56,156,544
(DTt [N Tet i o)l gTeT g F=Te o Ty (=T o JR= T 4o USSR

Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........ccueuiieioececeeeeieeeececte et eseesctete et es s eaetetesesessssesesesesessssesesasesessssesesesessnsssssesesansnanan ceebesesessncnas 56,156,544
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HARLEYSVILLE INSURANCE COMPANY OF NEW YORK

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........ccoovvevvevicriviiee e 21,549,145 | 20,531,050 |..coovvienenee 21,471,642 (... 22,143,000
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 21,549,145 20,531,050 21,471,642 22,143,000
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
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 6,410,168 6,143,034 6,408,111 6,655,496
Industrial and Miscellaneous, SVO 8. United States .....coooveeeeeeeeeeeeeeeeeee e 21,012,083 |................. 18,942,055 |................. 21,069,114 |.ocooveee. 21,100,385
Identified Funfi& Unaffilia}ted Bank 9. Canada ..o 954,755 .o 867,582 ..o 974,614 |..ooev 900,000
Loans, Unaffiliated Certificates of 10._ Other Countries 6,230,392 5,741,767 6,228,362 6,230,000
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 28,197,230 25,551,404 28,272,110 28,230,385
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 56, 156,543 52,225,488 56,151,863 57,028,881
PREFERRED STOCKS 14.  United States .......cooovvvieiiieerieeeee e e
Industrial and Miscellaneous 15, €Canada ....cceoeeieeeieeeeeeeeeee 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 ........cccceeiiiieeeeeeeeen
(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 56,156,543 52,225,488 56,151,863

Sl04
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HARLEYSVILLE INSURANCE COMPANY OF NEW YORK
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

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 999,400 |.............. 5,125,125 |............ 12,967,513 |.ooovoeceeeeees [ 2,457,106

1.2NAIC2 ..

T3NAIC 3 .o
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)

21,549,144

............. 14,391,643

999,400

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 ..
3.3 NAIC 3 ..
3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

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

Possessions , Guaranteed

AANAICT (e

4.2NAIC2 ..

43NAIC3 ..o
4A4ANAICA ..o

4.5NAICS ..

46 NAICGE ...

4.7 Totals

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

SANAICT (i

5.2NAIC 2 ..
5.3 NAIC 3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

.................. 893,248

............... 2,707,660

............... 1,394,033

.............. 6,410,168

.............. 6,246,125

.............. 6,410,168

893,248

2,707,660

1,394,033

927,104

488,123

6,410,168

6,246,125

6,410,168




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HARLEYSVILLE INSURANCE COMPANY OF NEW YORK
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

Q0IS

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)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 594,423 |............... 3,603,856 |....ccunnvn 2,396,998 | [ o XXX e 6,595,277 oo 17 [, 6,240,465 |........c.oeee.... 129 [ 5,035,969 |.............. 1,559,308
6.2 NAIC 2 .. 443,445 |... 2,927,163 |.... .. 13,770,587 .. . . .21,601,954 |.. . ...21,453,298 |.... .16,693,655 |.. . 4,908,299

6.3 NAIC 3
(SR NN (2 ! A N OO KO TRUPURSPRROURRRPR RUTTTTRTTRTTRTPRRURUR SRR . O GO A SO SO KOS RO OR PR SRR
B NAIC S oo |t [ere e e
6.6 NAIC 6
6.7 Totals 1,037,868 6,531,019
7. Hybrid Securities
7.1 NAIC 1
7.2 NAIC 2
7.3 NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals
8. Parent, Subsidiaries and Affiliates
BANAIC T e
B2NAIC 2 .o
8.3 NAIC 3 ..
8.4 NAIC4 ..
8.5NAIC 5 ..
B.BNAIC B ..ot
8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 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 ...
10.5NAIC 5 ...
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 2023 OF THE HARLEYSVILLE INSURANCE COMPANY OF NEW YORK
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

12.5NAICS ...
12.6 NAIC6 ...

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 2,487,071 |............. 11,436,641 |............. 16,758,544 |.................. 927,104 |.............. 2,945,229 oo e 34,554,589 32,995,281 |.............. 1,559,308
122 NAIC 2 ... 1 443,445 |... 2,927,163 |.... .. 13,770,587 ...3,392,088 |.. ..1,068,671 |... . .16,693,655 |.. . 4,908,299
12.3NAIC 3 i () i e [ [ [ o e [ [ X [ XK e
124 NAIC A oo (D) e [ e o eseeees [ e seene [reerreneese s [eeeseeneesnesseesseesieens foeeneennss XX e e XXX e o

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

12.7 Totals ..oooeieeeeeeeeeeeeeeeeeseseneeene 2,930,516 | 14,363,804 |............. 30,529,131 |.............. 4,319,192 |.............. 4,013,900 |.ovoeriieiceieieene (b) ..... 56,156,543 49,688,936 |............... 6,467,607

12.8 Line 12.7 as a % of Col. 7 5.2 25.6 54.4 7.7 7.1 100.0 88.5 11.5
13. Total Bonds Prior Year

13ANAIC T e 1,273,837 | 6,786,113 |............. 14,315,627 |....cocvere. 971,540 |............... 3,531,116 26,878,233 | 55.6 |ceeeenns 25,728,579 |.............. 1,149,654

13.2NAIC 2 oo [, 2,197,907 |..ocoee. 14,790,765 |.............. 3,346,849 |............... 1,117,777 21,453,298 |.......coevneee. 44 ... 16,120,879 |............... 5,332,419

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

.339,466 |...

1,180,152 |....

. 11,713,278

...2,392,088 |..

..1,068,671 |...

.16,693,655 |..

...16,120,879 |....

.16,693,655 |..

137 TotalS ..o e 1,273,837 |...oovevee 8,984,020 |............. 29,106,392 |.....coeeeeee 4,318,389 |.ceeeennnn 4,648,893 48,331,531 | 100.0 [.ooeeneee 41,849,458 |............... 6,482,073

13.8 Line 13.7 as a % of Col. 9 2.6 18.6 60.2 8.9 9.6 100.0 XXX 86.6 13.4
14. Total Publicly Traded Bonds

T4 ANAIC T e 2,051,376 |............. 10,769,261 |............. 16,302,311 [ 927,104 .o 2,945,229 | [ 32,995,281 .o 58.8 [.oeneee 25,728,579 | 53.2 [ 32,995,281

15.5NAICS ...
15.6 NAIC6 ...

T4B NAIC B ..o
14.7 TOtalS .o e 2,390,842 |............ 11,949,413 |............ 28,015,589 |.............. 3,319,192 ..o 4,013,900 |o.ovoviiieeeeeees e 49,688,936 |.........ocovnvne. 88.5 [ 41,849,458 |...ocove 86.6 |............ 49,688,936
14.8 Line 14.7asa % of COL 7 ...ocvveueurereeee forreccccc 4.8 | 24.0 | 56.4 | [T 8.1 | e 100.0 |........... D 00 SR NS D0, &. SO DL R U 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 4.3 21.3 49.9 5.9 7.1 88.5 XXX XXX XXX 88.5 XXX
15. Total Privately Placed Bonds
151 NAIC T e 439,090 | 667,380 |[...oceceeeenne 456,233 ..o oo [ o 1,559,308 |....ccvveriree 2.8 | 1,149,654 ..o 2.4 ... D9, ORI A, 1,559,308
15.2NAIC 2 ... . . 1,747,011 |.... .. 4,908,299 |.. 5,332,419 |.... . 4,908,299
T5.3 NAIC 3 oo seees [oree s sres [eeeree s s ferree s [ ree e nes e e [eeeeeesee e senes[erse s sees[eeesee e seseenefeeresesieseseseesnsnsiee [oesesesnes XX ersiesiesies oo
T54NAIC 4 oo e [t [t e e [ [ sneens et snennne[oeeeeseesee e [oeeneeenneeseeessenenes foeeneeren XK e [

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

1.0

4.3

4.5

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

current year, $

current year of bonds with Z designations and $

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 $§

................... 6,266,337 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 $.viiiiiiivceeeeee. 3 NAIC4 $ .. NAIC S $.icivcvveeeeee.. ; NAIC 6 $



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HARLEYSVILLE INSURANCE COMPANY OF NEW YORK
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 ............cocveoieieeieeieeeeieeeceiees o 999,400 |...covevennns 5,125,125 |.coenes 12,967,513 [ooveeiies [, 2,457,106 |........... D,9,0 NI RUR 21,549,144 ..o 38.4 | 14,391,643 [...ooeii 29.8 [ 21,549,144 [

1.02 Residential Mortgage-Backed SeCUrties ............ |ioiiiiiiiiiiiiiiiiiiies foeieieieseceseciesie foeeiesesesese s sesees [oeeiesiesesesesesiesens Joresresesesesesesesees |oeeeinans XXX veovveie [ e [ o [ [
1.03 Commercial Mortgage-Backed SeCUrties .......... |.ioiioiiiiiiiiiiiiiiiiiies foeiiseeeseseseseeie foeeiesese s s sesees [oreeiesiesesesiesesesens Joreeresesesesesesesees |oeeeieins XXX veoiveie [ e [ o [ e
1.04 Other Loan-Backed and Structured Securities ... XXX
1.05 Totals 999,400 5,125,125 12,967,513 2,457,106 XXX 21,549,144 38.4 14,391,643 29.8 21,549,144

2. All Other Governments
2.01 Issuer Obligations ...........ccccceoeiiiciiiiiinieiienieeies e oo o e e [ XXX eivevin forreeiiieiiieiiiciiiies i [ [ [ [
2.02 Residential Mortgage-Backed Securities ............ oo oo e e e XXX veoiveie [ e [ o [ e
2.03 Commercial Mortgage-Backed Securities .......... [o.coooiiiiiiiiiins oo e e e XXX veiveie [ e [ o [ [
2.04 Other Loan-Backed and Structured Securities ... XXX
2.05 Totals XXX

3. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ...........cccccooeioiiiiiiiieiieiiciicnieies e o o o e XXX eivevain e i [ [ [ [
3.02 Residential Mortgage-Backed Securities ............ oo o e e e XXX veoiveie [ e [ o [ e
3.03 Commercial Mortgage-Backed Securities .......... [o.coooiiiiiiiiiins o e e e XXX veoiveie [ e [ o [ e
3.04 Other Loan-Backed and Structured Securities ... XXX
3.05 Totals XXX

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations .........cccceveeiieiiiicniieeie e,
4.02 Residential Mortgage-Backed Securities ..
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ... XXX

4.05 Totals XXX

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

893248 2707660 1394033 927104 488123 B R 6410168 ............... 6246125 6410168 -

5.05 Totals 893,248 2,707,660 1,394,033 927,104 488,123 6,410,168 1.4 6,246,125 12.9 6,410,168

o

. Industrial and Miscellaneous
6.01 Issuer Obligations .............cccceveveveveeeeeeveeeeeeens fovveiieenenn 679,219 | 5,741,365 |............. 15,404,936
6.02 Residential Mortgage-Backed Securities ............
6.03 Commercial Mortgage-Backed Securities
6.04 Other Loan-Backed and Structured Securities ...

.............. 3,392,088 |............. 1,068,671 |.....ccoo. XXX oo 26,286,279 | 46,8 [.ll0.26,632,390 ..ol 5300 20,919,331

,910,951

6.05 Totals 3,392,088 1,068,671 XXX 28,197,230

~

. Hybrid Securities
7.01 Issuer Obligations ..........cccocviieriiiieiienieseeene
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 ..........cccocviieiiiiienienieseee
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 ............ccccceeeeneene
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene

8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HARLEYSVILLE INSURANCE COMPANY OF NEW YORK
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
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
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 .........ccccovveevees fooriiiniiniiniis s [ o [ foeieee, XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccccevrevncnncenccines oo 1,678,619 |............. 10,866,490 |.............. 28,372,449 |.......c....... 3,392,088 ....3,525, 771 47,835,423 |...ooveiiie 85.2 [ XXX [ XXX oo oo 42,468,475 |................ 5,366,948
12.02 Residential Mortgage-Backed Securities .......... |.o.cccoc..........893,248 | 2,707,660 |.......ocnce. 1,394,083 | 927,104 488,123 |............ XXX oo [ 6,410,168 |...ocevveercienene L D A D.9,0 SN XXX oo [ 6,410,168 |....cveeeeerciieice
12.03 Commercial Mortgage-Backed Securities ........ ..789,653 .762,649 RV R D,0. % SRR RN 1,910,951 e XXX e e XX e 810,293 |.ocoeeiine 1,100,658
12.04 Other Loan-Backed and Structured Securities . [........c.cccocevviniines fooeiiiiiiiice . XXX. e | .
12.05 SVO Identified FUNAS .......cccoveeieeneeienieeienies oo XXX o e XX [t XX et XXX e e XXX o
12.06 Affiliated Bank LOANS .........cccoeieiieniiniiniiiiiinies foeeieieiciciciciciin Jooeiiesicscicsesesciene [oeeeesieseseseseseseene [oeeseeseeseeseeseesesesene JooeseeseseseesesesesnnJovenenrenns XK iiiiiins fooereiecicscicccicee

12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit
12.09 Totals

.............. 14,363,803 |.............. 30,529,131 |................4,319,102 |................4,013,000 [....ccceoerriiriinnnnes |orrnnnene.....56, 156,542 49,688,936 |................ 6,467,606

60I1S

12.10 Line 12.09 as a % of Col. 7 25.6 54.4 7.7 7.1 100.0 XXX XXX XXX 88.5 11.5
13. Total Bonds Prior Year

13.01 Issuer Oblgations ..........cccoviiimininiiininiiine foeereeeneieiescceieee foeeeeeeeceeeeas 5,735,064 |.............. 27,376,208 |................ 3,346,849 ....3,565,912 8 | 34,641,672 | 5,382,361

13.02 Residential Mortgage-Backed Securities .......... 1,122,274 ... . .. ....966,006 . .1,082,981 . . .

13.03 Commercial Mortgage-Backed Securities ........ . .151,563 |... 764,178

13.04 Other Loan-Backed and Structured Securities . |. voe e

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

13.07 Unaffiliated Bank LOGNS ..........cccoiiiriiiiiniiiis fooeieiiiciciciciciii [oocsiesicsieiesesesesene [oeeseesiesesee s seesesene [oeeseeseeseeseeseeseeseeseene [ooeeeeseeseeseeseeseesee e

13.08 Unaffiliated Certificates of Deposi .

13.09 Totals woe e 1,273,837 [ 8,984,020 |........c..... 29,106,392 |....cvevvenene 4,318,389 |...ocveunnee 4,648,893 48,331,531 | 100.0 Joeoveienene 41,849,459 |.......c.c..... 6,482,072

13.10 Line 13.09 as a % of Col. 9 2.6 18.6 60.2 8.9 9.6 100.0 XXX 86.6 13.4
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevrienennccnccines oo 1,338,866 |................ 8,946,555 |............... 26,265,189 |................ 2,392,088 ....3,525, 771 42,468,475 34,641,672 42,468,475

14.02 Residential Mortgage-Backed Securities .893,248 |... 2,707,660 |.. .1,394,033 ..927,104 |.. 488,123 6,410,168 |. 6,246,125 |. ...6,410,168 |..

14.03 Commercial Mortgage-Backed Securities ........ [..cccooeneenee. 158,727 oo 295,199 oo 356,367 810,293 961,662 0 o 810,293

14.04 Other Loan-Backed and Structured Securities . JRTT O

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit

14.09 TOtalS ..o o 2,390,841 |.coiennne 11,949,414 [.............. 28,015,589 |.....coceenee 3,319,192
14.10 Line 14.09 @as @ % of Col. 7 .....c.ccovviiviriciicins forveneenicccicce, 4.8 | 240 [oeiiiiieiee 56.4 [ 6.7
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12 4.3 21.3 49.9 5.9
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........ccccevririniiiininiiiiins foeeeeiciceeens 339,758 .o 1,919,935 | 2,107,260 |...cocvneee 1,000,000 [ e XXX oo 5,366,948 906 05,382,361 o T U XK X
15.02 Residential Mortgage-Backed Securities .......... [oooiiiiiiis s s e feereeieeeneeneeneenes oeeeeeneees XXt s o s e e XX e
15.03 Commercial Mortgage-Backed Securities ........ 199,022 | 494,454 | 806,282 i e s D.9.0 TN FUN 1,100,658 |-..ovoveiiiiceeen 2.0 o 1,099,711 |23 s D.9.0 NN RUN 1,100,658

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 ...oooeveiiiiciicicceics
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 1.0 4.3 4.5 1.8 1.5 XXX XXX XXX XXX 1.5

................... 539,675
......................... 8.3




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HARLEYSVILLE INSURANCE COMPANY OF NEW YORK

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 2023 OF THE HARLEYSVILLE INSURANCE COMPANY OF NEW YORK

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)

................... 1,105,551

158,542,651

1,575,912

................... 1,105,551

158,542,651

1,575,912

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HARLEYSVILLE INSURANCE COMPANY OF NEW YORK

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HARLEYSVILLE INSURANCE COMPANY OF NEW YORK

SCHEDULE D - PART 1

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

(1=

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
912810-1D-0 ..... U S Treasury Nt ..oooevvveiiiiiiiiiiniiiiiinneeeeennns o een [ | s | TA i 2,442,274 |...69.6560 [.............. 1,990,150 [oeriiennnn 2,857,100 |[...ccvvvennnns 2,457,106 [.oooeevnniiiiins o 8971 [ i [0.2.250 ol 2.990 [FA ...... ....06/03/2022 ...|....02/15/2052 ...
912828-3II-8 ..... U S Treasury Nt .. SD.. 3,421,752 |...95.6330 |... .3,500,000 |.. e 3,462,332 oo e 80488 [ e 0022750 | 3.030 [FA ...... ....12/11/2018 ...|....02/15/2028 ...
912828-X7-0 ..... U S Treasury Nt .. SD.. .. 988,168 |...98.9180 |... 1,000,000 |eevenneeeennnnnn999,400 [oiiiiiiiiiii v 1,795 [ s 00022222000 | 2.184 (A0 ...... ....05/10/2017 ...|....04/30/2024 ...
912828-79-4 ..... U 'S Treasury Nt .. .. SD.. .. 2,678,721 ...87.2500 |... .2,500,000 |-eevuneeeennn 2,612,605 [oooeeiiiiiiiiiiie e (17,910) [ e eeenn 1500 | 0.746 |FA ...... ....04/08/2020 ...|....02/15/2030 ...
912820-85-9 ..... US Treasury Nt ... .. 1,626,480 |...89.7580 |... 1,800,000 |.evvunneennnn 1,662,794 [ | 27,074 [ i e 12250 | 3.183 [MS ...... ....04/10/2023 ...|....03/31/2028 ...
91282C-DY-4 ... US Treasury Nt ... 2,859,315 |...86.1410 |... . 3,142,900 |.. e 2,902,024 [oieiiiiiiieeeee e 25,899 [ e e 1875 | 2.943 |FA ...... ...06/08/2022 ...|....02/15/2032 ...
912820-FY-2 ..... US Treasury Nt ... .. 797,836 |...99.9690 |... ..793,000 |.. 797,207 [ooveeeeiininnnnee fovvvnnneneenn (B04) i o 0000230875 | 3774 [MN ...... ... 12/20/2022 ...|....11/30/2029 ...
91282C-HT-1 ..... US Treasury Nt ... .. 534,963 |. 100.0780 |... ..550,000 |oeeerrnnneeeennn535,420 [oiiiiiiiiiiees e 857 e e 22230875 | 4. 213 [FA ...... ....08/16/2023 ...|....08/15/2033 ...
912820-JG-7 ..... US Treasury Nt ... e | TAFE L 6,122,133 [. 105.9530 |... .. .6,000,000 |.. ....6,120,257 P O G ) O PPN FPPC I8 14 T MO 4.530 [AO ...... . oo |....11715/2023 ...]....10/31/2030 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 21,471,642 [ XXX 20,531,050 22,143,000 21,549,145 52,259 XXX XXX 166,755 327,068 XXX XXX
0109999999. Total - U.S. Government Bonds 21,471,642 | XXX 20,531,050 22,143,000 21,549,145 52,259 XXX XXX 166,755 327,068 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX XXX XXX
313200-AU-8 ..... FHLMC Pool #B0019 O 948,720 |...97.0080 |.................887,334 |....ccooeeiinnnd 914,704 945,010 (1,625) ....10/24/2019 ...|....06/25/2034 ...
313205-6D-9 ..... FHLMC Pool #SB806S .... 1,721,104 |...87.3120 |... . 1,682,909 |.. ,715,348 co feeeeeennn (2,508) | ...08/19/2020 ...|....10/25/2035 ...
3132DN-RC-9 ...... FHLMC Pool #8D1383 .... .. 351,322 |...81.8040 |... 353,769 e 1,905 ). ....11/03/2022 ...|....02/25/2052 ...
313200-DS-9 ..... FHLMC Pool #SD8213 ... ... 46,751 |...88.4730 |... ....11/08/2022 ...|....05/25/2052 ...
313200-DT-7 ... FHLMC Pool #8D8214 ... .. 119,850 |...91.7790 |... ....120,226 ....11/03/2022 ...|....05/25/2052 ...
31320N-E7-4 ..... FHLMC Pool #8D8258 ...99.1260 |... ...326,928 ....11/08/2022 ...|....10/25/2052 ...
3137FL-N9-1 ..... [FHLMC Ser K091 CI A2 . ...96.2360 |. 766,748 |.. ...06/25/2023 ..
3140XG-PS-2 . FNVA Pool #FS1332 .. ...91.9270 |. ..82,226 |.. ....08/30/2022 ..
31418C-7F-5 ..... FNVA Pool #MA3593 .. ...98.5800 |. 167,410 |.. ....04/11/2019 .. .
31418D-CA-8 ..... FNVA Pool #MA3664 .. 166,578 |...95.9950 |... ....166,346 ....07/10/2019 ...|....05/25/2049 ...
31418E-CU-2 ..... FNVA Pool #MA4582 .. 221,331...89.5320 |... ....223,339 ....11/03/2022 ...|....04/25/2037 ...
31418E-D5-6 ..... FNVA Pool #MA4623 .. 318,710 |...85.1520 |... ....320,550 ....11/08/2022 ...|....06/25/2052 ...
31418E-E6-3 ..... FNVA Pool #MA4656 .. 181,533 |...97.0430 |... ....181,552 ....08/30/2022 ...}|....07/01/2052 ...
31418E-HJ-2 ..... FNVA Pool #MA4732 .. 182,598 |...94.6820 |... ....182,6% ....08/30/2022 ...|....09/01/2052 ...
31418E-KS-8 ..... FNVA Pool #MA4804 .. 327,643 |...94.6510 |... ....328,420 ....11/03/2022 ...|....11/25/2052 ...
31418E-KT-6 ..... FNVA Pool #M1A4805 ..210,411]...97.0430 |... 218,201 |.... ...210,712 ...11/08/2022 ...|....11/25/2052 ...
31418E-LY-4 ..... FNVA Pool #MA4842 I 271,875 1. 100.5790 |.....covunnnnnnns 277,656 271,933 ...11/08/2022 ... |....11/25/2052 ...
0829999999. Subtotal - Bonds - U.S. Special Revenue
Backed Securities 6,408,111 | XXX 6,143,034 6,655,496 6,410,168 6,067 XXX 17,041 192,806 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 6,408,111 [ XXX 6,143,034 6,655,496 6,410,168 6,067 XXX 17,041 192,806 XXX XXX
026650-EB-3 ..... American Honda Fin Sr MTN . veo |- 1.GFE ... .. 498,875 |...90.4140 |... 452,072 |.... . 500,000 |.. ....499,173 ....01/11/2022 ...|....01/12/2029 ...
031162-DF-4 ..... Amgen Inc Sr Nt cee |- 2.AFE )., .. 412,684 |...84.6990 |... 351,500 |.... ....412,759 ...02/17/2022 ... |....02/22/2052 ...
036752-AP-8 ..... Anthem Inc Sr Nt . |- 2.BFE ... .. 124,519 |.. 86.7670 |... ..108,459 |.... ... 124,641 ....03/08/2021 ...|....03/15/2031 ...
036752-AS-2 ..... Anthem Inc Sr Nt . .2.BFE .. . 49,818 |...78.6730 |. 39,336 | ..49,828 |.. ....03/08/2021 .. 03/15/2051
037735-CZ-8 ..... Appalachian Pwr Co Sr Nt Ser AA .1.GFE .. . 49,808 |...85.7910 |. ..49,856 |.. . ....03/09/2021 .. 04/01/2031
0427301-AC-5 ..... Arrow Electronics Inc Sr Nt ... . .2.CFE .. ...84.89%0 |. 119,795 |.. L2 | ....11/16/2021 .. 02/15/2032
045054-AL-7 ..... Ashtead Capital Inc Sr Sec Nt ........ccovviviiviinnnisfoun on .2.CFE .. ...93.3870 |. .103,979 |.. (2,187) | ....02/18/2021 .. 11/01/2029 ...
049560-AR-6 ..... Atmos Energy Corp Sr Nt ....cooeimiiiiiiieiiiiieeeeeeenn e e . 1.GFE .. ...91.0210 |. . 500,000 .505,011 |.. ...(846) . ...01/11/2022 .. 09/15/2029 ...
092113-AT-6 ..... Black Hills Corp Sr Nt .... e [T | 2LAFE L . ...84.1590 |... . 600,000 |.. ...585,034 ....01/27/2022 ...|....06/15/2030 ...
096630-AJ-7 ..... Boardwalk Pipelines LLC Sr Unsecured Nt .........cco.fooev]iennnes 1 s L 2.C0FE |t 824,200 |...88.8350 [.................732,891 |..........co..ld 825,000 [....ccceennnnnnns 824,331 ...02/09/2022 ...|....09/01/2032 ...
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125523-CN-0 ..... Cigna Corp Sr Nt L 2AFE L 174,797 |...85.4760 |.....ovveeennnn 149,584 |....oovennnnnnnn 175,000 |oevveeniieiinnnnn 174,850 [oovvvvvniiiiiiinn o 19 [ s e 2.375 |...... 2.388 ....03/01/2021 ...|....03/15/2031 ...
125523-C0-1 ..... Cigna Corp Sr Nt cee |- 2.AFE )., ..59,733 |...74.1350 |... A48T 80,000 [ 59,748 e [ B e [ s 3.400 |...... 3.424 ....08/02/2021 ...|....08/15/2051 ...
22003B-AN-8 ..... Corporate Office Prop LP Sr Nt ... v |- 2.CFE ... 173,744 1...81.2870 [...ooovvnnnennn 142,252 |oevninieeennnn 175,000 [oncevnnnnnn s 174,061 |ocennnnniiiiins o 114 s s s 2.750 |...... 2.83%2 ....03/04/2021 ...|....04/15/2031 ...
264420-8G-8 ..... Duke Energy Corporation 1st Mtg Bd . vee |- 1.F FE ). ....99,939 |...87.4530 |... . e 99,949 L D e e e 2.850 |...... 2.857 ....08/01/2022 ...|....03/15/2032 ...
29364D-AU-4 ... Entergy Arkansas Inc 1st Mtg Bd .... veo |- 1.F FE L), 1,028,380 |...97.2850 |... .1,000,000 |.. ,007,070 [ooeevieiiiiiiiins Joveneeenn (2,984) o i e 3.500 |...... 3.172 ....01/26/2016 ...|....04/01/2026 ...
3003411-AB-2 ..... Evergy Inc Sr Nt oo |--2.BFE ... .. 502,680 |...90.5660 |... 500,000 |oeeerrnnneeeennn502,075 founeieiiiiiiines eeeeenieeee (345) | o e 2.900 |...... 2.818 ...01/27/2022 ...|....09/15/2029 ...
30040W-AL-2 ..... Eversource Energy Sr Nt ... veo |- 2.AFE L) ... 49,807 |...84.6650 |... +..50,000 Joeeeviiininennnnnn49,856 [oiiiiiiiiienns v 18 e [ e 2.550 |...... 2.5%4 ....03/08/2021 ...|....03/15/2031 ...
31620M-BT-2 ..... Fidelity Natl Info Serv Inc Sr Nt .. |--2.BFE ... ..99,379 |...84.6530 |... 100,000 [oeeeennnieeeeennn 99,541 | e B8 [ e e 2.250 |...... 2.320 ....02/23/2021 ...|....03/01/2031 ...
31620M-BU-9 ..... Fidelity Natl Info Serv Inc Sr Nt .2.BFE .. ..99,395 [...74.7110 |. . 100,000 .3.100 |......3.141 ....02/23/2021 .. 03/01/2041
361448-AU-7 ..... GATX Corp Sr Nt ..... .2.BFE .. . 50,873 |...94.2460 |. .5.200 |...... 3.455 ....02/22/2021 .. 03/15/2044
37940X-AG-7 ..... Global Payments Inc Sr Nt . .2.CFE .. 102,119 |...92.1200 |. . . .2.150 |......5.360 ....02/14/2023 .. 01/15/2027 ...
436893-AC-5 ... Home Bancshares Inc Sub Nt Fix to Float oo |--2.BFE ... ..415,000 |...75.4580 |... 313,151 |.... 15,000 |eeenieeieis e e e e 3125 |...... 3.125 ...01/13/2022 ...|....01/30/2032 ...
465685-A0-8 ..... ITC Holdings Corp Sr Nt voo |- 2.BFE ... .. 401,736 |...88.1930 |... 352,772 |.... 801,393 s e (208) | e e 2.950 |...... 2.888 ....01/27/2022 ...|....05/14/2030 ...
46590X-AN-8 ..... JBS USA/Food/Finance Sr Nt .. vee |--2.CFE ... .. 850,981 |.. 86.0800 |... 791,071 |.... 853,466 oo feeee 2,485 | e e 3.750 |...... 4.846 ...08/22/2023 ...|....12/01/2031 ...
46590X-A0-9 ..... JBS USA/Food/Finance Sr Nt veo |- 2.CFE ... .. 427,278 |...74.3730 |... ..371,863 |.... L A27,686 e [ 408 L [ e 4.375 |...... 5.379 ....08/22/2023 ...|....02/02/2052 ...
49271V-AN-2 ..... Keurig Dr Pepper Inc Sr Nt oo |--2.BFE ... . 59,774 |...74.5740 |.coovvnnneeeenn 44744 | ii0060,000 [t 59,787 s oD e e e 3.350 |...... 3.370 ....03/01/2021 ...|....03/15/2051 ...
529043-AE-1 ..... Lexington Realty Trust Sr Nt .. voo |- 2.BFE ... ... 74,477 ]...83.1210 |... revevreneeeeennn 19,000 [l TABTT | e BT L e e 2.700 |...... 2.784 ....03/10/2021 ...|....09/15/2030 ...
55336V-BQ-2 ... MPLX LP Sr Nt oo |--2.BFE ... ,572,539 |...86.4950 |... ,444,458 |.... 591,516 |eeeeeeeeeiiiees foeeeeennn 10,383 | oo e 2.650 |...... 3.450 ...02/22/2022 ... |....08/15/2030 ...
58769J-AA-5 ..... Mercedes-Benz Fin N/A Sr Nt | LR FE L .. 236,473 |. 100.1150 |... 235,270 |.... k235774 s o (700) | e e 5.500 |...... 5.122 ...02/14/2023 ... |....11/27/2024 ...
592176-CK-3 ..... Met Life Global Funding | Secured Nt . . .. 1.DFE .. 170,368 |...93.7930 |. 172,925 |.. .3.000 |......4.946 ....02/14/2023 .. 09/19/2027
62912X-AF-1 ..... NGPL Pipeco LLC Sr Nt ... 2 .2.CFE .. . 83,858 |...97.8970 |. ..80,413 |.. .4.875 |......2.459 ....11/16/2021 .. 08/15/2027
637417-A0-9 ..... National Retail Properties Inc Sr Nt . 1 L2.AFE .. . 58,795 |...73.7430 |. ..58,863 |.. .3.500 |......3.610 ....08/15/2021 .. 04/15/2051
682680-AW-3 ..... ONEOK Inc Sr Nt ..... mi .2.BFE .. . 56,109 |...97.2250 |. ..54,017 |.. .4.350 |......2.611 ....02/19/2021 .. 03/15/2029 ...
68389X-AV-7 ..... Oracle Corp Sr Nt N .2.BFE .. 843,736 |...93.4180 |. . ..825,000 841,371 |.. .4.300 |......4.057 ...02/15/2022 .. 07/08/2034 ...
68389X-CE-3 ..... Oracle Corp Sr Nt .. A1 [ 2B FE L .. 124,806 |...88.6550 |... 110,819 |.... ..125,000 |.. 124,855 s e 18 e e 2.875 |...... 2.893 ....03/22/2021 ...|....03/25/2031 ...
76131V-AA-1 ... Retail PPTYS Of America Sr Nt .... A1 [ 2.CFE Ll .. 348,088 |...97.5080 |... 326,652 |.... ..335,000 |.. 1 00839,466 |oeenneeieeiis [ (4,554) | e e 4.000 |...... 2.578 ...01/27/2022 ...|....08/15/2025 ...
76131V-AB-9 ..... Retail PPTYS Of America Sr Nt .... A1 [ 2.0 FE L .. 164,495 |...94.4330 |... 155,814 |.... . 165,000 |.. 164,588 s e BT e e 4.750 |...... 4.794 ....04/25/2022 ...|....09/15/2030 ...
842587-Cli-5 ..... Southern Co Sr Nt A 2B FE L ...92.0680 |... 782,575 |.... . 850,000 |.. ...888,339 e (2,888) | e s 4.250 |...... 3.779 ...02/17/2022 ...|....07/01/2036 ...
84861T-AD-0 ..... Spirit Realty LP Sr Nt .. A1 [ 2B FE L ...94.9390 |... 118,673 |.... ..125,000 |.. o (1,649) [ | e 4.000 |...... 2.470 ....02/22/2021 ...|....07/15/2029 ...
84861T-AH-1 ... Spirit Realty LP Sr Nt .. N A |--2.BFE ... ...88.8340 |... ...71,067 |.... 180,000 |oeeerrnireeeennnn 79,687 [ e 70 [ e e 2.100 |...... 2.198 ....02/22/2021 ...|....03/15/2028 ...
84861T-AJ-7 ..... Spirit Realty LP Sr Nt .. 1 .2.BFE .. ...83.9830 |. 83,983 |. . 100,000 .2.700 |......2.770 ....02/22/2021 .. 02/15/2032 ...
87612B-B0-4 ..... Targa Resources Partners Sr Nt 1 .2.CFE .. . 100.0320 |. ..200,064 |. . 200,000 .5.500 |......5.129 ....04/26/2022 .. 03/01/2030
87612B-BS-0 ..... Targa Resources Partners Sr Nt 1 .2.CFE .. ...97.1010 |. ..645,721 |. . 665,000 .4.875 |......4.205 ....02/23/2022 .. 02/01/2031
87612B-BU-5 ..... Targa Resources Partners Sr Nt 1 .2.CFE .. ...91.1320 |. 1,599,370 |. . 1,755,000 1,745,536 |.. .4.000 |......4.079 ....02/23/2022 .. 01/15/2032
89214P-DD-8 ..... Townebank/Por tsmouth VA Fix to Float . 2 L2.AFE .. ...84.9130 |. ..318,423 |. ..375,000 .375,000 |.. .3.125 |......3.125 ....02/02/2022 .. 02/15/2032 ...
89681L-AA-0 ..... Triton Container Sr Nt A1 [ 2.CFE Ll . ...80.7420 |... .1,000,000 |.. 10:999,100 |eeeeeieeeeenis feee 94 s e s 3.250 |...... 3.263 ...01/13/2022 ...|....08/15/2032 ...
91324P-0P-4 ...... UnitedHealth Group Inc Sr Nt A LR FE L .. 109,741 1...97.9360 |... . 115,000 |.. ....110,448 I MR R 3.875 |...... 4.782 ....02/14/2023 ...|....12/15/2028 ...
91913Y-AV-2 ..... Valero Energy Corp Sr Nt A 2B FE L .. 754,292 |...98.6850 |... . 700,000 |.. ....738,269 e (8,505) |oeeeeneeeeeinns e s 4.350 |...... 2.946 ....01/27/2022 ...|....06/01/2028 ...
925650-AC-7 ..... Vici Properties LP Sr Nt .. A1 [ 2.0 FE L .. 468,924 |...97.0180 |... . 470,000 |.. ....469,093 Ln 124 e e [ 4.950 |...... 4.987 ....04/20/2022 ...|....02/15/2030 ...
925650-AD-5 ... Vici Properties LP Sr Nt .. A1 [ 2.CFE Ll .. 469,312 |...97.5610 |... . 470,000 |.. 89,416 e e85 e e e 5125 |...... 5.143 ....04/20/2022 ...|....05/15/2032 ...
98956P-AG-7 ..... Zimmer Hldgs Inc Sr Nt .... A1 [ 2B FE L ..514,683 |...90.5350 |... . 500,000 |.. 513,003 | e (918) e e e 4.250 |...... 3.959 ....02/16/2022 ...|....08/15/2035 ...
11271L-AC-6 ..... Brookfield Fin Inc Sr Nt .. T |- 1.GFE ... .. 535,670 |...96.3020 |... 481,510 |.... . 500,000 |.. ...524,347 e (5,998) |oeeenneeeeeen e s 3.900 |...... 2.553 ...02/02/2022 ...|....01/25/2028 ...
1271L-AE-2 ..... Brookfield Fin Inc Sr Nt ........ 1. | TG FE L .. 438,944 1...96.5180 |... 386,073 |.... ... 400,000 |.. 430,409 o (4,829) [ e e 4.350 |...... 2.966 ....01/27/2022 ...|....04/15/2030 ...
00217G-AB-9 ..... Aptiv PLC / Aptiv Corp Sr Nt 1 .2.BFE .. ,660,789 |...88.5150 |. .. 1,473,766 |. . 1,665,000 ,661,488 |.. 0369 | .3.250 |......3.280 ....02/09/2022 .. 03/01/2032 ...
00973R-AF-0 ..... Aker BP ASA Nt ... 1.. ... 2.BFE ..|... .. 804,500 |...91.8070 |.......ccoeennens 729,862 |.... ..795,000 |. ...802,450 L (A3) s e e, 3.750 |...... 3.570 ...02/22/2022 ... |....01/15/2030 ...




A=

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HARLEYSVILLE INSURANCE COMPANY OF NEW YORK

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
055780-AH-6 ..... BPCE SA Sub Nt Fixed to Float ........ccovvuvviiiinnnasfeun on [CRR—. 2 i L 2BFE | 1,000,000 |...82.7440 |.................827,439 |............. 1,000,000 [..eeveevennnnn 1,000,000 oveeneerevnnnnes foorvvmmniiiiiis Joiiiiiiiiins [ e 3.648 |...... 3.648 ....01/10/2022 ...|....01/14/2037 ...
314890-AC-8 ..... Ferguson Finance PLC Sr Nt . D...... 1. .|--2.BFE .. ...98.0140 |.............. 1,636,830 |....ceeernnnn 1,670,000 |....uoeeeennn 1,666,598 [ooeeeeeneiiiiiin Jeeeeieeeeen 939 o s et 4.250 |...... 4.317 ...04/12/2022 ...|....04/20/2027 ...
620470-BC-1 ..... NXP BV Sr Nt [D...... 1 .. 2.AFE .. . 102.7960 |... . ......5.311 ....02/14/2023 ...|....12/01/2028 ...
82620K-BE-2 ..... Siemens Financieringsmat Sr Nt (V- 1. |- 1EFE L. ...85.3670 |..eoevuniieeennn 42,684 | .50,000 [oiiiiiiiieeeeennn 49,950 | e B e e | 2.150 |...... 2.165 ....08/02/2021 ...}|....03/11/2031 ...
902133-AT-4 ..... Tyco Electronics Group Sr Nt ..ovvvviiiiiiinnninnniinns foun e D...... 1T .. 1.GFE .. L.97.9790 | 979,787 o 1,000,000 J..oowirrennnnnn 999,413 [ o 61 [ i o 3.700 |...... 3.729 ...01/25/2016 ... |....02/15/2026 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations XXX 23,803,964 26,329,000 (20,284) XXX XXX XXX XXX
05592D-AA-2 ... BPR Trust CMBS Ser 22-0ANA Cl A ...oeevveeiieeeeennns oo e | s 4 .. A ...98.3660 098,366 |eeevniienns 100,000 e 126 [ e [ 7.260 |...... 7.507 ....04/07/2022 ...|....04/15/2037 ...
055920-AG-9 ... BPR Trust CMBS Ser 2022-0ANA Cl B ......ccovvvvvvivnnsfons ven ] nnnnns 4 .. A ...98.0510 ..98,051 i 100,000 |... e 127 [ e e 7.809 |...... 8.075 ....04/07/2022 ...|....04/15/2037 ...
06539V-AJ-T7 ..... BANK CMBS Ser 2022-BNK39 Cl Ad ......ooeeveeeeeeecenne foe e | s 4 .. A ...86.5460 129,819 [oveeiieeeennn 150,000 |... 151,657 |... e (200) [ e e 2.928 |...... 2.774 ....02/04/2022 ...|....02/15/2055 ...
06541L-BG-0 ..... Bank CMBS Ser 2022-BNK40 CI A4 N IO 4 .. A ...89.4150 178,830 |..oevvvennnnnnns 200,000 |... 204,710 |... X <) R R R 3.393 |...... 3.065 ...02/25/2022 ... |....03/15/2064 ...
GS Mortgage Securities Trust CMBS Ser 2017-GS5 CI
36252H-AE-1 ..... T R SRR Y 4 A L..97.2840 |..ooovniennnn 439,126 i 451,385 483,926 s e (1,088) [ e | 3.467 |...... 3.003 ...03/07/2017 ...|....03/10/2050 ...
44421G-AA-1 ... Hudson Yards Ser 2019-30HY Cl A ...oeeevvneiieecennas o e | s 4 .. A ...88.5810 |..eevvnnneeeeen 177,161 |t 200,000 [oeeeeniieeeeenn201,269 |oeeeicciiiieeee foeeeeeieeeee (284) | oo e 3.228 |...... 3.107 ....03/08/2022 ...|....07/10/2039 ...
44421L-AA-0 ..... Hudson Yards CMBS Ser 2016-10HY CI A ... [ ISR DO 4 .. A ...92.8760 |................. 278,628 |ooeeniiinnnnnn 300,000 [oiiiiiiinnnnnnnn292,921 | 2,489 Lo e e 2.835 |...... 3.787 ...04/01/2022 ...|....08/10/2038 ...
Commercial Mortgage Pass Th CMBS Ser 2022-LPFX Cl
449653-AA-2 ... A ...83.9860 167,971 200,000 |... {VSTVA I ORI RPN (- is!:) i U RSP N 3.385 |...... 3.040 ....03/04/2022 ...|....03/15/2032 ...
556227-AA-4 ..... Madison Avenue Trust CMBS Ser 2015-11MD CI A TP ...89.7440 179,488 200,000 ... 201,583 |oeeeeieeiiniins foeeeeeeee (971) | e e 3.555 |...... 3.055 ...08/09/2022 ... |....09/10/2033 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 1,921,785 | XXX 1,747,440 1,901,385 1,910,951 (855) XXX XXX XXX 5,351 70,378 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 28,272,110 [ XXX 25,551,404 28,230,385 28,197,230 (21,139) XXX XXX XXX 319,525 991,680 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 47,821,967 | XXX 44,335,014 48,472,000 47,835,424 31,975 XXX XXX XXX 480,929 1,248,370 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 6,408,111 [ XXX 6,143,034 6,655,496 6,410,168 6,067 XXX XXX XXX 17,041 192,806 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 1,921,785 | XXX 1,747,440 1,901,385 1,910,951 (855) XXX XXX XXX 5,351 70,378 XXX XXX
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 56,151,863 | XXX 52,225,488 57,028,881 56,156,543 37,187 XXX XXX XXX 503,321 1,511,554 XXX XXX

1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number

1A 1ALS 29,870,264 1B .8 ... 1C .. DS 172,925 1E.$ .o 49,950 1F ..$.............. 1,453,241 1G.$.............. 3,008,209
1B 2A..$ .. 1,766,601 2B ..$........... 12,071,773 2C ..
1Cc 3A..8. . 3B..% ... 3C..
1D 4A .8 .. 4C ..
1E 5A..$ ... 5C ..
1F 6..... $...
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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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912820-8S-9 .. .|US Treasury Nt 1.250% 03/31/28 .... ...04/10/2023 ... |Bank of America BISD Dealer ... 448,146 500,000

91282C-HT-1 .. .|US Treasury Nt~ 3.875% 08/15/33 ....

912820-J6-7 ......... US Treasury Nt 4.875% 10/31/30 ..vvvveiiiiiiiiiiiiiiiiiiiiii it

....08/16/2023 ... |Barclays Capital Inc
1171572023 ... |Barclays Capifal InC ..uiiuuiiusiieieitieiis ettt et e ettt e et e et e e e s e e e e e e e e e e anas

534,963
....................... 6,122,133

550,000
....................... 6,000,000

0109999999. Subtotal - Bonds - U.S. Governments

7,105,242

7,050,000

S1S7FL-NO-1 ... |FHLMC Ser K091 CI A2 3.505% 03/25/29 ..

05/25/2023 ... | Goldman Sachs & Company ..

763,156

800,000

0909999999. Subtotal - Bonds - U.S. Special Revenues 763, 156 800,000
37940X-AG-7 ......... Global Payments Inc Sr Nt 2.150% 01795/27 e een | erer e 0.02/14/2023 ... | BNP Paribas SECUrities COrP ..euuieuureiuuieeriieetiieetiie et et e eaieeeain e easeesineeaaeeesaseenaneesnneenaneennnes [oevunersineesuneesineesneesineenns foerineenneenneenneennn, 102,119

46590X-AN-8 ......... JBS USA/Food/Finance Sr Nt 3.750% 12/01/31 .... ....08/22/2023 ... |Tax Free Exchange .... 850,981

46590X-A0-9 .. JBS USA/Food/Finance Sr Nt~ 4.375% 02/02/52 . ....08/22/2023 ... |Tax Free Exchange .... .. 427,278 |.. .
58769J-AA-5 ......... Mercedes-Benz Fin N/A Sr Nt 5.500% 11/27/24 ... ....02/14/2023 ... Bank of America BISD Dealer ... 236,473

502176-CK-3 .. .|Met Life Global Funding | Secured Nt~ 3.000% 09/19/27 ... ....02/14/2023 ... |Wells Fargo Securities LLC .... 170, 368

91324P-DP-4 UnitedHeal th Group Inc Sr Nt~ 3.875% 12/15/28 ...02/14/2023 ... [Morgan Stanley & Co LLC

629470-BC-1 ......... [NXP BV Sr Nt 5.550% 12/01/28 ...02/14/2023 ... [Wells Fargo Securities LLC ....

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,947,526 2,119,000

2509999997. Total - Bonds - Part 3 9,815,924 9,969,000

2509999998. Total - Bonds - Part 5

2509999999. Total - Bonds 9,815,924 9,969,000 31,079
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 9,815,924 XXX 31,079
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HARLEYSVILLE INSURANCE COMPANY OF NEW YORK

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 | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
313200-AU-8 .. |FHLMC Pool #B0019  3.500% 06/25/34 .... ..12/01/2023 . [Paydown ... .. 172,626 .. 179,045 ..(6,026)f... ....(6,026) |... 172,626 |.... ..06/25/2034 .
313205-6D-9 ...|FHLMC Pool #SB8068  1.500% 10/25/35 ..12/01/2023 . [Paydown . ..(4,330) .(4,330) ..208,544 |. ..10/25/2035 .
3132DN-RC-9 ...|FHLMC Pool #8D1383  2.000% 02/25/52 ..12/01/2023 . [Paydown . 5,468 ..5,468 25,846 |. ..02/25/2052 .
31320W-DS-9 ...|FHLMC Pool #8D8213  3.000% 05/25/52 ..12/01/2023 . [Paydown . ...442 .. 442 2,927 | ..05/25/2052 .
31320W-DT-7 .. |FHLMC Pool #SD8214  3.500% 05/25/52 ........|....... .12/01/2023 . | Paydown .... ..05/25/2052 .
3132DW-E7-4 .. |FHLMC Pool #SD8258  5.000% 10/25/52 ....... |....... ..12/01/2023 . [Paydown ... ..10/25/2052 .
3140XG-PS-2 .. |FNMA Pool #FS1332  3.500% 03/25/52 .........|.e.... ..12/01/2023 . | Paydown ... ..03/25/2052 .
31418C-7F-5 .. |FNMA Pool #MA3593  4.500% 02/25/49 .........|....... ..12/01/2023 . [Paydown ... ..02/25/2049 .
31418D-CA-8 .. |FNMA Pool #MA3664  4.000% 05/25/49 .........|.ccooo. |.. 12/01/2023 . [ Paydown .... ..05/25/2049 .
31418E-CU-2 .. | FNMA Pool #MA4582  2.000% 04/25/37 .........[....... ..12/01/2023 . [Paydown ... 312 |..04/25/2037 .
31418E-D5-6 .. |FNMA Pool #MA4623  2.500% 06/25/52 .........|....... ..12/01/2023 . | Paydown ... ..06/25/2052 .
31418E-E6-3 .. |FNMA Pool #MA4656  4.500% 07/01/52 ........ |....... ..12/01/2023 . [Paydown ... ..07/01/2052 .
31418E-HJ-2 .. |FNMA Pool #MA4732  4.000% 09/01/52 . ..12/01/2023 . [Paydown . ..09/01/2052 .
31418E-KS-8 .. |FNMA Pool #MA4804  4.000% 11/25/52 . ..12/01/2023 . [Paydown . ..11/25/2052 .
31418E-KT-6 .. |FNMA Pool #MA4805  4.500% 11/25/62 . ..12/01/2023 . [Paydown . K .. 11/25/2052 .
31418E-LY-4 .. |FNMA Pool #MA4842  5.500% 11/25/52 ... ..12/01/2023 . | Paydown ... . ... 22,465 |.... .. 11/25/2052 .
0909999999. Subtotal - Bonds - U.S. Spemal Revenues 611 016 611 016 605,922 605 180 611,016 XXX
GS Mortgage Securities Trust CMBS Ser 2017-
36252H-AE-1 .. | GS5 CI AAB  3.467% 03/10/50 .... [ ..12/01/2023 . | Paydown ... ...148,379 |... .. 148,379 .. 162,831 . 149,566 |.. ..148,379 |.... ..03/10/2050 .
JBS USA/Food/Finance Sr Nt 3.750°
46590X-AC-0 .. | 12/01/31 ..eiiiiiiiiiiiiiiii e [ s ..08/22/2023 . | Tax Free Exchange .......|.oenniineiiiins |, 850,981 [....vvvvnnns 919,000 |............ 842,218 |......ee.e. 846,762 [.vvvvvrrrnnrinnnnns foereeiiienn 4,219 [ons | 4,219 | e 850,981 |.oooeeeeeeiinnins o e e 24,985 |..12/01/2031 .
JBS USA/Food/Finance Sr Nt~ 4.375%
46590X-AE-6 .. | 02/02/52 ... ..08/22/2023 . | Tax Free Exchange ... ...427,278 ... .... 500,000 ... 425,815 . 426,589 |.. . .. ..427,278 |.... ... 23,090 [..02/02/2052 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 1,426,638 1,567,379 1,420,864 1,422,917 3,723 3,723 1,426,638 50,855 XXX
2509999997. Total - Bonds - Part 4 2,037,654 2,178,395 2,026,786 2,028,097 9,559 9,559 2,037,654 60,068 XXX
2509999998. Total - Bonds - Part 5 XXX
2509999999. Total - Bonds 2,037,654 2,178,395 2,026,786 2,028,097 9,559 9,559 2,037,654 60,068 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 2,037,654 XXX 2,026,786 2,028,097 9,559 9,559 2,037,654 60,068 XXX




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HARLEYSVILLE INSURANCE COMPANY OF NEW YORK

Schedule D - Part 5 - Long Term Bonds and Stocks Acquired and Fully Disposed Of

NONE

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

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HARLEYSVILLE INSURANCE COMPANY OF NEW YORK

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E26



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HARLEYSVILLE INSURANCE COMPANY OF NEW YORK

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 ... New York, NY 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 97,451 | 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 97,451 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash XXX XXX 97,451 | XXX

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

1. January....o..n 9,822 4. 7. 10.  October.
2. February..| 83,077 5. 8. , 11.  November...
3.  March 18,005 6. 9. September 10,703 12.  December
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HARLEYSVILLE INSURANCE COMPANY OF NEW YORK

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 TP RO 1 ) E P RO N - FE O T IR 18l R P ST TP PP PP PP PPPPPPPPTIR PO (..o

8¢

8409999999. Subtotal - Qualified Cash Pools Under SSAP No. 2R 1,575,912 1,745

1,575,912

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

1A 1C.8 ...




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HARLEYSVILLE INSURANCE COMPANY OF NEW YORK

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

2. Alaska .......ccceeeviiviiieieeen AK

3. Arizona WAZ |

4. Arkansas ..., AR [

5. California ......ccccevveiviiiiiiienn, CA | v

6. Colorado

7. Connecticut .......ccooeeveviiinieneee. CT o s

8. Delaware ........ccceevvvvcveecee. DE [ s

9. District of Columbia .................... DC | v
10. Florida ..............
11.  Georgia .....cccececeveveeveveveveereee. GA | Boo |[For protection of state's ph's .o fos e o 36,576 .o 30,538
12, HaWaii oo HE ] e o e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccoccvevvienenienee. MD s,
22. Massachusetts ..........cccocevvennenne MA | ] e e [reere e [ e
23.  Michigan .......ccccooiiiiienienienee
24. Minnesota
25.  MissiSSIppi «.ccevvevveeienieneeneee . MS |
26.  Missouri ......cccoveevvcivrccneeniened MO |,
27. Montana ......ccceeceeveeveeieeceeeen. MT i
28. Nebraska .......c.ccceeevveciecneece . NE |
29. Nevada .....ccccoooevvevieveeneeneee . NV |
30. New Hampshire .......ccccoevvveevnennne NH o] e [ [ e e
31.  New Jersey
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34, North Caroling ......ccccevvivviinicced NC i ] s [ooses s ienies [oosies s
35. North Dakota
36.
37, OKIAhOMA ..ot O [ ] oo [oeeee e e e seeeeies oeeeeeseeeeie e s ieeies eeeeeesiesee e ieeienies oeeeeee e eees
38. Oregon
39. Pennsylvania .......c.cccoocvvenenee. PA |
40. Rhode Island .......cccoooveveevevnce . R vt ] e e i [ [
41. South Carolina ......c..cccceeveeee.... SC ... Bo.....|[For protection of state's ph's ..o e e e 156,756 |..cccoc....... 130,875
42. South Dakota
43. Tennessee
A4, TeXAS .eoeeeeeieeieeieieeeneneenees TX fiiis ] s [ [ [ [
45, Utah oo UT | ] s [ [
46, Vermont .......cooeeveevenicneneeee e VT ] s o o
A7, Virginia ..ooeeeeeveeneeeeeeeeeen . VA ] s e i [ [
48.  Washington ........ccccoevvvvvneceed WA [ ] s o i [ [
49, West Virginia ......cccoeeevveneneectd WV [ i) e o e
50.  WISCONSIN ..o W | e [ [
51, WYOMING ..eooeeiiieeeieeeeeeeeees WY || o [ [ o [
52.  American Samoa ..........ccccceeeeeee . AS o
53.
54. Puerto Rico PR |
55. U.S.Virginlslands .........cccccceeeennen VI e
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooeeeneeiiiiiiens CAN [t e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 418,017 349,000 3,171,208 3,063,249

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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