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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

ASSETS

Current Year

Prior Year

1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets
1. BONAS (SChEAUIE D) ...ttt e 314,468,956 | [ R 314,468,956 |................ 328,359,326
2. Stocks (Schedule D):
2.1 Preferred SIOCKS ....c.cuiiiiieieiiriicieeisne it nens [ 381,117 | [ 381,117 | 375,639
2.2 Common stocks 8,855,381 8,855,381 3,787,528
3. Mortgage loans on real estate (Schedule B):
B FISEHENS oovvieieieeeeeeetetee ettt ettt et [0 [0 [0 0
3.2 Other than firSt IENS........c.curieiiieieiriecce e [ [OOSR [OOSR [OOSR 0
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less $ ..o 0
ENCUMDIANCES) ...ttt n s s sesens [eeeseseeneaeee e eeeeeneneenenes [0 [0 [0 0
4.2 Properties held for the production of income (less
B e 0 encumbrances)
4.3 Properties held for sale (less $§ ..o
ENCUMDIANCES) ......vcvieeiviitetetceee ettt teass s s sttt s ssas s esesesesesesesssnans [eeeseeeeeneeen e eeeannene [0 [0 [0 0
5. Cash($ .ovrevrenenns 897,459 |, Schedule E - Part 1), cash equivalents
[ J 12,030,300 , Schedule E - Part 2) and short-term
investments ($  oovvereenn. 4,963,790 , Schedule DA) .......cccovvvvvveerrenees froveirriris 17,891,549 | 0 [ 17,891,549 | 27,495,946
6. Contractloans (including $  .ovevovevrerrerieieiceeeene 0 premium notes) ...... [ooeeeerrnecnnne 658,312 oo 0 [ 658,312 [ 495,209
7. Derivatives (SChedUIE DB) ........ccciiiiieieieieieeseeieiee e e [OOSR [OOSR 0 freeeeeeeeeeee 0
8. Otherinvested assets (SChedule BA) .........ccoovovveveveveeeeeeieeeeeeeie e e [0 [0 [0 0
9. ReCeivables fOr SECUMLIES ........c.ciuiiuiiririeii e [eos s (O R [OOSR [OOSR 0
10. Securities lending reinvested collateral assets (Schedule DL) ............coccovevi. |oererereneeeeeeeeeenseeens [0 [0 [0 0
11.  Aggregate write-ins for iNVEStEd @SSELS .........cccvvvviiiueueiiiiiiiseeie s oo O RN [OOSR 0 feeeeeeeeeeee 0
12. Subtotals, cash and invested assets (LINES 110 11) ...oovovivevevceeeieieicieieieiens oo 342,255,315 |.oeeeeeeeeeen 0 [ 342,255,315 | 360,513,648
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO OO U U URT OSSOSOt [0 [0 [0 0
14, Investment incOme due and 8CCTUED ............cuovururimeurimeenieieieeeeeeeeeeeieienseeas e 2,399,201 | (V1 2,399,201 |..ooooiine 2,422,943
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|...................... 162,531 [ 15,406 |...covveinne 147,125 [ 158,583
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .. 0
earned but unbilled Premiums) ..........cccoeeveveiiieieueeeeceeeeeee s [eeeeeeeeeeens 2,059,947 oo 0 [ 2,059,947 .o, 1,277,674
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........cccoeveeercneene [V S SR [0 [0 [0 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ...........coueoeeeeeeeeeeeeeeeeeeeeeeee o 9,569,094 |...cooie 0 [ 9,569,094 |......coe.o... 11,948,355
16.2 Funds held by or deposited with reinsured COMPANIES ..............ccceeueeres |oeeririreeieeeieeeeeeees 0 foeeeeeeeee [0 U 0 [ 0
16.3 Other amounts receivable under reinsurance CONracts ................coceu. frererereeereeeeenenenennennns [0 [0 [0 0
17. Amounts receivable relating to uninsured plans LV 0. L0 .0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |.....c.cocoeeevneneninnenne [0 [0 [0 0
18.2 Net deferred tax @sset ............ccccooiiiiiiiiiiiii e
19. Guaranty funds receivable or on deposit ............ccoeeiueeierieniienieeeeeeeee
20. Electronic data processing equipment and software ...
21.  Furniture and equipment, including health care delivery assets
(B s 0 ) s e O RN [0 RN [OOSR 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ........ [-ooeeoeoeiennnnccccns [0 [0 [0 0
23. Receivables from parent, subsidiaries and affiliates ................c.cccveevvvreierens [orreenieeieeeee [0 U 0 freeeeeeeeee 0 [ 0
24. Healthcare ($ ooooerrvveeereeeceeenes 0 ) and other amounts receivable ...... [--oocoeueeeennicccnns [0 [0 [0 0
25.  Aggregate write-ins for other than invested assets ...........ccoceueveveieeeceeveren v 529,519 [ 170,092 | 359,427 | 0
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.cvveuiuereieinieeereieeiseeseie e oo 356,975,607 |.ceeveeeeeeeenns 185,498 |................ 356,790,109 |...cocoevee 376,321,203
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt ettt ettt easss s s st et e s eseasss s s sesens |eeeseaeaeseeee e et eneaeaes [OOSR [OOSR 0 freeeeeeeeeeee 0
28. Total (Lines 26 and 27) 356,975,607 185,498 356,790,109 376,321,203
DETAILS OF WRITE-INS
i 0 T T RSO RO OO TS U ST SPPRTR SRR URTRS PR OUPRN
0 O R PSPPI ST PT TN
B L0 T T RO RO OO T U SRS PR ST TS UPTRSURTRROURRN
1198. Summary of remaining write-ins for Line 11 from overflow page .............cccoc.|oeeeeeeeererecccneniene [OOSR [OOSR 0 freeeeeeeeeeee 0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Admitted disallowed IMR ..o 359,427 o [ 359,427 oo 0
2502. Agents' credit balances .........ccooooiiiicccceee e e 170,092 .o 170,002 oo [ TSR 0
2503.  Prepaid EXPENSES ooiiiieciieiiiei sttt [t [0 U 0 [ 0 [ 0
2598. Summary of remaining write-ins for Line 25 from overflow page .............cooov.foeeeeecinniice [0 [0 [0 0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 529,519 170,092 359,427 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Year

2
Prior Year

1. Aggregate reserve for life contracts $ ............... 299,064,338 (Exh. 5, Line 9999999) less $
included in Line 6.3 (including $ ............cccoovvvveen 0 Modco Reserve) .
2. Aggregate reserve for accident and health contracts (including $ .................
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including $
4. Contract claims:
4.1 Life (Exhibit 8, Part 1, Line 4.4, Col. 1 less Col. 6)
4.2 Accident and health (Exhibit 8, Part 1, Line 4.4, COl. 6) .....cccovevveviiiiicee
5. Policyholders’ dividends/refunds to members $
and unpaid (Exhibit 4, Line 10) ....
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMOAECO) .ttt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
S e, 0 discount; including $ 0 accident and health premiums (Exhibit 1,
Part 1, Col. 1, sum of lines 4 and 14)
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CaNCEIEA CONMTACES ..o et e o oo e e e eeeeeee e eee e 0 e 0
9.2 Provision for experience rating refunds, including the liability of $ ... 0 accident and health
experience rating refunds of which $ is for medical loss ratio rebate per the Public Health
Service Act
9.3 Other amounts payable on reinsurance, including $
Ceded ..o
9.4 Interest maintenance reserve (IMR, Line 6) ..........ccccccevvreinnnnnn.
10. Commissions to agents due or accrued-life and annuity contracts $
LI 0 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due or accrued (Exhibit 2, Line 12, Col. 7)
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 6)
15.1 Current federal and foreign income taxes, including $ ...0 on realized capital gains (losses)
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18. Amounts held for agents' account, including $
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates ....
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... 0 and interest thereon $
23. Dividends to stockholders declared and unpaid
24.  Miscellaneous liabilities:
24.01 Asset valuation reserve (AVR, LINE 16, COl. 7) ...ttt e et e e st e e e e s e e see e s e eneeeneeas
24.02 Reinsurance in unauthorized and certified ($ ...............cocooeviven.. 0 ) companies .0
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ....... 0
24.04 Payable to parent, subsidiaries and affiliates ............ccooiiiiiiiii e 289,449
24.05 Drafts outstanding ............ccccccoiiiiiiiiiiice 845,873 |...
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........ccccccceueee
24.09 Payable for securities .....
24.10 Payable for securities lending .........cccccooeeieiieiienies
24.11 Capital notes $  ._.........cocooovveiien.
25. Aggregate write-ins for liabilities
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) .... 304,603,392
27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27) . 304,603,392 343,712,198
29. Common capital stock . 2,000,000
30. Preferred capital stock .... .0
31. Aggregate write-ins for other than special surplus funds 0
32. Surplus notes 0
33. Gross paid in and contributed surplus (Page 3, Line 33, Col. 2 plus Page 4, Line 51.1, Col. 1) ...
34. Aggregate write-ins for special surplus funds
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 0 shares common (value included in Line 29 $
0 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 0 in Separate Accounts Statement) ........ 50,186,717 30,609,005
38. Totals of Lines 29, 30 and 37 (Page 4, Line 55) 52,186,717 32,609,005
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 356,790,109 376,321,203
DETAILS OF WRITE-INS
2501.  Unclaimed funds for escheat 87,943
2502. Interest payable on death claims . .0
2503. SRR
2598. Summary of remaining write-ins for Line 25 from overflow page .0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 87,943
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198)(Line 31 above)
3401.  Admitted disallowed IMR ...
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

SUMMARY OF OPERATIONS

1 2
Current Year Prior Year

1. Premiums and annuity considerations for life and accident and health contracts (Exhibit 1, Part 1, Line 20.4, Col. 1 less
0L, 8) ettt bt E £ E R e R e £ R L £ e b e R e R £ R oA £ R R £ R e e R b e e b e e b e e E et Rt b et R st b bt et ee et et

Considerations for supplementary contracts with life contingencies
Net investment income (Exhibit of Net Investment Income, Line 17)
Amortization of Interest Maintenance Reserve (IMR, Line 5)
Separate Accounts net gain from operations excluding unrealized gains or losses
Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1)
Reserve adjustments on reinsurance ceded
Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees from Separate
Accounts

8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income

©ONoOaR N

20,504,862 21,351,054

9. Total (Lines 1 to 8.3) 60,584,754 64,422,708

10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits (Exhibit 8, Part 2, Line 6.4, Cols. 4 + 5 minus Analysis of Operatlons Summary Line 18, Col. 1)
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts
16.  GrOUP CONVEISIONS ....ccvieiieiieiieiiieieeiiee e sieesteesteenseeseeneenns

17. Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies .............
19. Increase in aggregate reserves for life and accident and health contracts (40,603,600) (4,067,970)

81,517,205 |..
154,179

20, TOtaIS (LINES 10 10 19) .uuiviuiiiieieitete ettt ettt ettt ettt s bbb s bbbt s s s bbb st s bbbt sn sttt sn et et b s s snsete s st en s 85,868,286 |............... 120,089,229
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct business only) (Exhibit 1, Part
2, LINE 371, 0L 1) ettt e bt b e b h et et h et h et bt e bt a et et b ettt nenen

22. Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, Col. 1)
23. General insurance expenses and fraternal expenses (Exhibit 2, Line 10, Cols. 1, 2, 3, 4 and 6)
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1 + 2 + 3 + 5)
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance.

.(643,681)]...

27. Aggregate write-ins for deductions (56,309,462) (48,104,672)
28. Totals (Lines 20 to 27) 36,983,398 79,881,425
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus

Line 28) . 23,601,356 |....ccovvennee (15,458,717)

30. Dividends to policyholders and refunds to members 0 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29

minus Line 30) 23,601,356 |....ccvvennee (15,458,717)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) 3,786,025 3,290,236
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before

realized capital gains or (108S€s) (LiNE 31 MINUS LINE 32) .......c.euiiiiiiiieieteeieie ettt ettt eaess s s s s sssss s ese s et 19,815,331 | (18,748,953)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of

$ (297,805) (excluding taxes of § ...c.ccovevrvvrennnee (43,773) transferred to the IMR) 53,571 (818,229)

35.  Netincome (Line 33 plus Line 34) 19,868,902 |................ (19,567,182)

CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year (Page 3, Line 38, COL. 2) .......cccoeueiiiieiereieiieieee e 32,609,005 37,853,355

37. Netincome (Line 35)
38. Change in net unrealized capital gains (losses) less capital gains tax of $
39. Change in net unrealized foreign exchange capital gain (loss) ...
40. Change in net deferred income tax
41. Change in nonadmitted assets
42. Change in liability for reinsurance in unauthorlzed and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44. Change in asset valuation reserve
45. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Col. 2 minus Col. 1)
46. Surplus (contributed to) withdrawn from Separate Accounts during period ....
47. Other changes in surplus in Separate Accounts Statement ....
48. Change in surplus notes
49. Cumulative effect of changes in accounting principles
50. Capital changes:
L0 N == [T SRS STSSSSSSRRNY NOTURTOR PO URURURPRPRTN 0
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred to surplus
51.  Surplus adjustment:
51.1 Paid in
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........ccccceeeeeene
51.4 Change in surplus as a result of reinsurance
52. Dividends to stockholders

(19,567, 182)

53. Aggregate write-ins for gains and losses in surplus 236,018

54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccvcveueveueueuieeieie e 19,577,711 (5,244,350)

55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, Line 38) 52,186,716 32,609,005
DETAILS OF WRITE-INS

08.301. Fee income from reinsurance assumed
08.302. Miscel laneous income
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398)(Line 8.3 above) 20,504,862 21,351,054

2701. Modco adjustment on reinsurance assumed (56,309,462)|................ (48,104,867)
2702. Miscellaneous expenses .
2703, s
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 thru 2703 plus 2798)(Line 27 above)

5301. Change in admitted disallowed IMR
5302.
5303.
5398. Summary of remaining write-ins for Line 53 from overflow page
5399. Totals (Lines 5301 thru 5303 plus 5398)(Line 53 above) 236,018 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

CASH FLOW

1 2
Current Year Prior Year
Cash from Operations
1. Premiums COlECIEA NEt OF FEINSUIANCE .......o.vuiueeeeeeiiceceeeeee e ceeaeeeee s sseeeeeee e e ssesesese e saessseeesesesesesesesasnassesesesesnassesesesessnnns [crriricueureneas 19,803,283 |....ccoveenne 22,563,295
2. NEEINVESIMENT INCOMIE .....ceeieieiicieiee ettt ettt es et e e e e e e e e e 2 e s e s eeee e o2 e s e s eseeesee e e s eeesee e e anseseses s e snsesesesesnsssesesesesnnnsesne o rrericeearerees 13,982,928 |....ccovvveee 13,256,087
3. MISCEIIANEOUS INCOME .......oeiuiieiieiet ettt ettt ee e st st e e ee s e e s e s et s et s e s s ens et ns e nnen 20,504,862 21,351,054
4. Total (LINES 1 tATOUGN 3) ....evvivieiiieeiieie ettt ettt ettt ettt ettt a e s e e s et et et et e s e sess e s et et e s eseseseae st et es s et et et esnss s ssasesesesesesnsnana 54,291,073 57,170,436
5.  Benefit and [0SS related PAYMENTS ............cceuiieiiiiiiieietetetceee ettt ettt ettt es e s s et e s s et esesees s ssasesesesesesnss s ssesesesesesessanssans [oesesssssesesess 58,787,792 |.ooveeenn. 66,313,042
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS ..........coeiiiiiieiiiiieeiieeie e oo (O T 0
7. Commissions, expenses paid and aggregate Write-ins for dEAUCHIONS .............cccoveiieieueueicecciie ettt [ere e neeeeaeeenes 8,117,312 [ 7,787,210
8.  Dividends Paid t0 POICYNOIAETS .........cccvovivivitetetieieiiee ettt ettt et ettt s et s et et ese b et esese s et et et et esesessss s asssesesesesessssasssssesesesesesnsns oo ene e sessstebenenenee e neseen (O T 0
9. Federal and foreign income taxes paid (recovered) Net of $ ......cccoovvvrereeerceiencns 0 tax on capital gains (losses) ............... 3,292,606 2,251,682
10, TOtal (LINES 5 INMOUGN ) .....viuiiiiieeetetceceee ettt ettt ettt ettt b s s s e s s et s et et et e s e ss et esss e s et et et eseas s esesesesesesesess s ssenesesesesn 70,197,710 76,351,934
11.  Net cash from operations (Line 4 MINUS LiNE 10) .........cceioieiiiiiieretetieiieeee ettt tesetess sttt ssse s st seses s ssssesesesesesnane ] (15,906,637) (19,181,498)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
220 = o0 o E TPV PRTTRPTTRTRTRT IUVUUOTOTOTN 20,717,904 |.....cooveneee. 31,433,344
12,2 SHOCKS ...eeeeeueeeeeeeeecseeeeeeees e eaeseeeeeeeeseseseeee e eseseeee e 2 s eseeeeee e e e s e s e s esee 22 e RS A e e e A e S A e A e A eE e A SR An A e e eseE S e Ae R e s et es s nae s et et esennnannesenesenn st 4,259,124 |...oooui 2,046,936
12.3 MOIGAGE I0BNS ........vvvieieieeeeeie et ettt et e et ettt s ae et e e et s et et esessee s e s es et et e b e s esse st es s st eses et essssases st esesebesesessssesssesesesesesesnanssssas|ebebenene e nesesaenetene e (O T 0
12,4 REAI @A ... ceceeeeieieieeeee ettt etee et sttt s s es et e e e s e seesee et e e ee e a8 eE e eSS e £ eA e e S e e eE £ e A LA e EeE S e £ eeA LA e R e e s e eAeE e A e s s esennnseaes et s ann [re s enenh et (O T 0
12.5 OLNEI INVESTEA @SSELS ......c.cveutiriieeeeteteerereeeeteteeseseeseeeteeseseseseeeteeseseseseeeeeeeeseeseseeeeesseesee et eseseeseseEetesesaeansesesesesessesesesesesssa|eesserisicaetessseraseceeasen s (O O 0
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENLS .............c.ccciioiieveiereieeceeeeee et [eeeee e [V (3,531)
12.7 MISCEIIANEOUS PIOCEEAS ..........cececvvieeeeeeceeteteeeeeeeete et esesasaeaetesesesssaetesesesensssesesesesensssesesesessnsssesesesensnsnastesasensssnsetasasansnsnsasas 0 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....coovoviviueueuieieeeeieie ettt ettt essssss s s s st essss s esssssens oeneneseseseseais 24,977,028 |..ocovevn. 33,476,749
13. Cost of investments acquired (long-term only):
T = 0 E TPV PTVSP TPV IUSVVOOPOTN 10,594,337 |.oeiee 19,166,924
13,2 SHOCKS ...eueueueeeeeeeiescscteeeeees e seeeeee e e seseseeee 2 e s eseeee o2 s e s esee a2 a2 e A2 A e e esee 22 e A e Ao e e A £ S A e RS A eE e A £ SR n A e A eeeE S e ae R e s et e s s nan s et et esennnannesenesenn s 8,943,403 |......ccoevene 2,259,787
13.3 MOIGAGE I0BNS .........vvvieieieie ettt ettt ettt a et et s et et et e s eseee s et es e s et e s et e s sss s es s et et e b et essssss et ssesesebesesessssesssasesesesesesnssesssas|oebeser e et senese ettt (O T 0
T34 REAI ©STALE ... R
13.5 Other invested assets
13.6 MiSCEllAaNEOUS @PPIICALIONS ...........cecvvieiieectceete ettt ee s et ee e s eae et esen s eae et esen s sesetesesenssaesetesesensssesesesesenssantesesennneen 0 0
13.7 Total investments acquired (LINES 13.1 10 13.68) .....c.cvoueueueuieiiieieieeeeeeceeeie ettt s et s s s seseananas 19,537,740 21,426,711
14. Netincrease/(decrease) in contract 10ans and PreMIUM NOLES ...........c.cccveviviuiueueueeiieeeeeieseeteteseeeseseseseaeseseseses s s ssesesesesessennas 163,103 138,806
15.  Net cash from investments (Line 12.8 minus Line 13.7 MINUS LiNE 14) ..........cccceeuiieieieeeiciereteeeeeeeeee o] 5,276,185 11,911,232
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUIPIUS NOES, CAPITAI NMOES ...ttt ettt e e e e a e e s et e b e e b e e s e e eaeeeaeeeneeeneeeseenseenseeseenneennean
16.2 Capital and paid in surplus, less treasury stock ...
16.3 Borrowed funds ..........cccooiiiiiiiiiie e
16.4 Net deposits on deposit-type contracts and other insurance liabilities ..
16.5 DIVIAENAS 10 STOCKNOIABTS .........ceeettiiietiete sttt b ettt bbb b et bbbttt et bssssenseebnnees [V RN 0
16.6 Other cash Provided (PPHEA) ............ceueuiiiiiriiereiiieieee ettt b et e et se b es s e e s bbb s s e bbb s ssnsnsetanas 1,045,686 (218,776)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............ccccceevrrerenne 1,026,054 14,751,752
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) ......ccccoevvvrvrirreeeeennnne (9,604,398) 7,481,486
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ......cuiiivitetiiieectcte vttt sttt bt s se st be b s e s st s s s e st b bt s e s s bbbt sn st b st ssn et et b s s s sesese b s s snsnse et ene s e nenceee 27,495,946 |.........o.c... 20,014,460
19.2 End of year (Line 18 plus Line 19.1) 17,891,548 27,495,946
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Modified coinsurance — premiums @SSUMEA ...........ccceoioieiiiiiiieueresisieieeesesteteteteseee s es st tesesess s s ssesesesesesssssesssesesesesesssnnensnes |oresesesesessinnas 9,998,656 |... ... 10,844,668
20.0002. Modified coinsurance - benefits assumed ..........ccccoovevevieviennns ...66,308,118 |... ... 58,949 535
20.0003. Modified coinsurance — modco adjustment on reinsurance Ceded .............oooioiiiciiieicieeeececee e oo 56,309,462 48,104,867




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

Y LINES OF B

ANALYSIS OF OPERATIONS B
1 2

USINESS - SUMMARY
4 5

3 6 7 8 9
Other Lines of YRT Mortality
Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health Fraternal Business Risk Only
1. Premiums and annuity considerations for life and accident and health contracts ......... [..ccccoverene 29,720,336 [ooveieiiinnnnne 25,222,785 |.oveeeeeeieenennn 0 e 4,449,093
2. Considerations for supplementary contracts with life contingencies ...............
3. Netinvestmentincome ...........cccccoiiiiiiii i
4. Amortization of Interest Maintenance Reserve (IMR)
5. Separate Accounts net gain from operations excluding unrealized gains or losses ......
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments on reinsurance ceded ..............ccoooiiiiiiiiiiiiiiee s
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and
contract guarantees from Separate ACCOUNES .........ccccevveeereiveenciennieeensieenieeenniees freesneeennneennneeneeenn O O 0 0
8.2 Charges and fees for deposit-type contracts .... .0
8.3 Aggregate write-ins for miscellaneous income . 20,504,862 7,349,015 13, 153,504
9. Totals (Lines 110 8.3) ..c.eovvveevrveirieiriciireene 60,584,751 36,256,345 24,276,911
10, Death DENERILS ......ccvrveuiriciiiiiiieeiieeicisee et sessesneseseenens [ooenesreneeienennens 8, 280, 178 [ 3,240,175 [ooeoeeiieieeeeee
11.  Matured endowments (excluding guaranteed annual pure endowments) .. .
12, Annuity DeNEfits ......coouiiiiiiiiieee e
13.  Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits .............ccccceeee
15.  Surrender benefits and withdrawals for life contracts ............cccceeeiieniiiiniciiiceeee
16.  GrOUP CONVEISIONS ...eerieeiiiiiiriaeeaaieeeeaaeaaneeeeaeeaaanneeeaeeeannnnneeaeens
17.  Interest and adjustments on contract or deposit-type contract funds
18.  Payments on supplementary contracts with life contingencies ............
19. Increase in aggregate reserves for life and accident and health contracts ..
20.  Totals (LINES 1010 1) ..eeiiiiiiiiieeeiie ettt
21. Commissions on premiums, annuity considerations and deposit-type contract funds
(direct business only) 1,947,873 |...
22. Commissions and expense allowances on reinsurance assumed 2,456,306 |...
23. General insurance expenses and fraternal expenses....................... 3,615,928 |...
24. Insurance taxes, licenses and fees, excluding federal iNCOME taXes .........ccccoceeeeeees |orerieierineiieenns 48,145
25. Increase in loading on deferred and uncollected Premiums ...........ccccceveeveeeeseeeeens |oerieinieinieenea (643,681)
26. Net transfers to or (from) Separate Accounts net of reinsurance............cccceevveencies Joveeiiiiniiieiee s 0 .0
27. Aggregate write-ins for deductions ..............cccceveeveereenenene (56,309,463) 4,110, 165 (59,941,181) (478,447) 0
28, Totals (LINES 20 10 27) ...evuiieiiieiiieieriete sttt 36,983,395 36,335,081 27,181 621,133 0
29. Net gain from operations before dividends to policyholders, refunds to members and
federal income taxes (Line 9 MiNUS LiNe 28) .......cccceveueuirierinierenieienisieeeeesesesnenes |ooeeeieeieeinenns 23,601,356 |...cococveeeiinnne (78,736) [ 0 e 24,249,730 |.cocvovviiiene (569,638 [.....vveiiiiiieieiene 0 oo 0 e 0 o
30. Dividends to policyholders and refunds to Members .............c.ccoeeeevereeuereseeesieneeeennes 0 0 0 0 0 XXX
31.  Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 Minus LiN@ 30) .......cccvoevrueerieresieeesenenesieeenes [reerieieiieiens 23,601,356 |...cococveeeiinnne (78,736) [ 0 e 24,249,730 |.cocvovviiiene (569,638 [.....vveiiiiiieieiene 0 oo 0 e 0 o
32. Federal income taxes incurred (excluding tax on capital gains) ...........cccceceverveerienenns 3,786,025 1,253,806 2,531,956 263 0
33. Net gain from operations after dividends to policyholders, refunds to members and
federal income taxes and before realized capital gains or (losses) (Line 31 minus
Line 32) 19,815,331 (1,332,542) 21,717,774 (569,901) 0
34. Policies/certificates in force end of year 15,918 10,589 5,327 2 0 XXX
DETAILS OF WRITE-INS
08.301. Fee income from reinsurance assUmME ............ccccoeoveeveeiueeieeeeeeeeereeeieeeteesreeceeeeeeees foeereeeieeieenes 20,460,704 |.....ooeevene. 7,334,391 e
08.302. MisCellaneous INCOME .........cceoerieuirieeeririeninierieieeereesreeeee e snese e seenesesnenenes [eenerennneneeenenneen 4, 108 Lo 14,624 |
08.303. ...oiiiiiii
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ........ccccooovieeiiiniiiies Joeriiiiiiiiiiieeeccs
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 20,504,862 13,153,504
2701. Modco adjustment on reinsurance assumed ...........cccoooooooiereienenene e se e eee s |oeeseeeeeeeeneens (56,309,463)|....ceeeeeeeeeeec 4,110,165 o 0 e (59,941,181)
2702.  MiSCEITaNEOUS EXPENSES ....eiuiiuiieieuieiieiieteeieete et ete et eteeteene e e eneeseeseeneeneeneeseeneeneeseeneanes |oeeseesseasesseaeeaeesneaeeanees 0. .0
2703, e
2798.  Summary of remaining write-ins for Line 27 from overflow page
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) (56,309,463) 4,110,165 (478,447) 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL LIFE INSURANCE ®
1 2 3 4 5 6 7 8

Universal Life
With Secondary

9

Variable

10

Credit Life

1"

Other Individual

12

YRT Mortality

Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (c) Life Risk Only
1. Premiums for life CONtracts @ ...........cccceeeuieiieeieeieeeeeereeereeereeeeeeeee e ens Jreeesieeneens 25,222,785 |eeeeeeeeeieeieeienn 0 | 2,665,347 |.............. 5,118,658 |..eeeveeeeeieeieeien 0 [l 0 e 4,508,932 12,929,848 |..oveeeeeeieciieieeen 0 o0 |
2. Considerations for supplementary contracts with life contingencies ............ .. [D,9,0 O
3. Netinvestment income ....570,989
4. Amortization of Interest Maintenance Reserve (IMR) .... (1,447)
5.  Separate Accounts net gain from operations excluding unrealized gains or
l0SSES .o
6. Commissions and expense allowances on reinsurance ceded .
7. Reserve adjustments on reinsurance ceded
8.  Miscellaneous Income:
8.1 Income from fees associated with investment management,
administration and contract guarantees from Separate Accounts ........ . 0.
8.2 Charges and fees for deposit-type contracts ....0 .0 ... .0 ....0
8.3 Aggregate write-ins for miscellaneous income ... 7,349,015 3,189 1,548 7,343,313
9. Totals (Lines 1t08.3) ... 36,256,345 3,389,238 5,689,748 22,289,565
10.  Death benefits 5 ....319,990 .1,310,190
11. Matured endowments (excluding guaranteed annual pure endowments) .0 .0 RSN 1
12.  Annuity benefits ..... XXX XXX b XXX e b X XK e b X XK e XXX
13.  Disability benefits and benefits under accident and health contracts ..
14.  Coupons, guaranteed annual pure endowments and similar benefits .......... [ooeeeeeeeiiiiiiiiiiinnl O f 0 L0 [0 O O O O
15.  Surrender benefits and withdrawals for life contracts ..............cccceeeeinis
16.  GrOUP CONVEISIONS ....vvvvvvuiririirinitsssssssssssssssssssssssssessssassaaaaaeaassssaaseaaanees
17.  Interest and adjustments on contract or deposit-type contract funds
18.  Payments on supplementary contracts with life contingencies ................... .
19. Increase in aggregate reserves for life and accident and health contracts ... 20,280,255 289,49 6,413,201 0 0 3,848,438 9,729,120 0
20.  Totals (LINeS 100 19) ..eiviviiiiiiiiiiieiiie e [oreeeeaeeea 27,438,128 oo 0 [ 2,683,136 |....ccoenee. 6,762,708 |.eeeeeeieeieeieenens [V R, (V1N 3,848,438 |...ooieeieieeee 0 e 14,143,846 |...oveeeieiieiene [V RPN | I AR ORR
21.  Commissions on premiums, annuity considerations and deposit-type
contract funds (direct buSINESS ONY) .......eeivierieriieriieiieieeiesieseesieenie [oreesieeieens 1,947,873 ... 1,252,967
22. Commissions and expense allowances on reinsurance assumed
23.  General iNSUranCe EXPENSES .....cceueeerureeerureesiueeesseeassseessseesssesessseesnsees e 3,002,096
24.  Insurance taxes, licenses and fees, excluding federal income taxes ... 14,450 |..
25.  Increase in loading on deferred and uncollected premiums ........ (643,681)|.. 326,005)]... .20
26. Net transfers to or (from) Separate Accounts net of reinsurance.. ....0
27.  Aggregate write-ins for deductions 4,110, 165 4,110, 165
28. Totals (Lines 20 to 27) 36,335,081 2,432,499 9,576,885 5,595,456 18,730,241
29.  Net gain from operations before dividends to policyholders, refunds to
members and federal income taxes (Line 9 minus Line 28) (78,736) ...956,739 |... (3,887,137) (707,662)|.....veeeeereeeeeenennn0 o 3,559,324
30. Dividends to policyholders and refunds to members 0 0 0 0 0 0
31.  Net gain from operations after dividends to policyholders, refunds to
members and before federal income taxes (Line 29 minus Line 30) .......... |veeeeeieenens (78,736) [ 0 el 956,739 |...c.enee (3,887, 137) [cceeeeccecs 0 [ [ P (707,662) ..o 0 o 3,559,324 .o [V RPN | I AR ORR
32.  Federal income taxes incurred (excluding tax on capital gains) ...... 1,253,806 273,405 132,740 0 0 764,939 82,722 0
33.  Net gain from operations after dividends to policyholders, refunds to
members and federal income taxes and before realized capital gains or
(losses) (Line 31 minus Line 32) (1,332,542) 683,334 (4,019,877) 0 0 (1,472,601) 3,476,602 0
34.  Policies/certificates in force end of year 10,589 3,822 4,177 0 0 367 2,223 0
DETAILS OF WRITE-INS
08.301. Fee income from reinsurance assumed ..........cccoeceerveereereereenennenienins foreeireeinenns 7,334,391
08.302. Miscellaneous income ............c...... 14,624
08.303.  oiiiiiii e
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ...
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 7,349,015 7,343,313
2701.  Modco adjustment on reinsurance assumed ............ccccoeeverveiriieniieniieniienns Joveeneennens 4,110,165 [ovveeieeeieeiiieennn O [ 0 e O e O el 0 e 0 el 0 [ 4,110,165
2702. Miscellaneous expenses ....0 0
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page .... ....0 0. 0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) 4,110, 165 0 0 0 0 0 4,110, 165

(a) Include premium amounts for preneed plans included in Line 1

(b) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.

(c) Individual and Group Credit Life are combined and included on

page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP LIFE INSURANCE ©
1 2 3 4 5

7 8 9
Variable Universal Credit Life Other Group Life YRT Mortality
Total Whole Life Term Life Universal Life Variable Life Life (d) (a) Risk Only
1. Premiums for life contracts ®
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR) ...
5. Separate Accounts net gain from operations excluding unrealized gains or losses .
6. Commissions and expense allowances on reinsurance ceded .....
7. Reserve adjustments on reinsurance ceded ............cccceeiiiinieenns
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNtS ..........c.cceeviiiiiiiiiiiiiiicc, 0 0 O O el ot RS
8.2 Charges and fees for deposit-type contra
8.3 Aggregate write-ins for miscellaneous income .
9. Totals (Lines 1t08.3) ....
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies .....
19. Increase in aggregate reserves for life and accident and health contracts ............ccccccevvee oL
20. Totals (Lines 1010 19) ...cvuriiiiiniiininininiinnsnenssssssssssssses L R . . R B BN (NN s [ ot enees [reeeee et ns et ens e eaesaes |oeseeetee e et nnnaeea
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct
DUSINESS ONIY) 1.eeiiiiiiiie it see e sseeesneessnneesnnneesseesssnnesnsneesnnneensfoennrnnesnreeenneeeeeo SR U B BN ... | .. DO NG . . | D .. ...........
22. Commissions and expense allowances on reinsurance assumed ....
23. General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes ..........ccccevcvveevevnvcvvccces v L L
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance...
27.  Aggregate write-ins for deductions ....
28. Totals (Lines 20 to 27) .
29. Net gain from operations before dividends to policyholders, refunds to members and federal
income taxes (Line 9 minus Line 28)
30. Dividends to policyholders and refunds to members ........
31.  Net gain from operations after dividends to pol|cyholders refunds to members and before
federal income taxes (Line 29 minus Line 30)
32. Federal income taxes incurred (excluding tax on capital gains) .. .
33. Net gain from operations after dividends to policyholders, refunds to members and federal
income taxes and before realized capital gains or (losses) (Line 31 minus Line 32)
34. Policies/certificates in force end of year
DETAILS OF WRITE-INS
08.301.
08.302. ...
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow PAge ...........coeiiiiiniiiiiiiiiins foiicicccseeseeseees [ seeseesies foeeiesieesese e ees [eererieenieesi e seeseesnes [oreeesee et esesaete st tesseseneens [sereereesteesseeseeseseeresaeses [reetetesterentsteeeteeesesesnens [reesesessesenseseseseestenestenes [rreeseneeseseeseseesese e ereeerens
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(
(
(
(

a) Includes the following amounts for FEGLI/SGLI:
b) Include premium amounts for preneed plans included in Line 1
c) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
d) Individual and Group Credit Life are combined and included on

Line 1

page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL ANNUITIES @)

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees Without Guarantees | and Annuitizations) Other Annuities
1. Premiums for individual @nnUity CONTACES ............ceiriiiiiiiiierietieteete et eie e eseese e ese e eseeseeseeseeseesessessessesssesssssessssesssesesssssessessessessesseens [eeenenenneneenees &, 449,008 | O e O [ 4,449,093
2. Considerations for supplementary contracts with life contingencies ..
3. NetinvestmentinCome ..........ccccceiiiiiiiiiiiiiiiicce e
4. Amortization of Interest Maintenance Reserve (IMR)
5. Separate Accounts net gain from operations excluding unreallzed gains or Iosses
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments on reinsurance ceded
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income 13,153,504 8,2% 13,145,208 0 0
9. Totals (Lines 1 to 8.3) 24,276,911 1,883,271 22,393,640 0 0
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health contracts (60,851,718) (38,649, 161) (22,202,557) 0 0
20. Totals (Lines 10 to 19) 56,732,000
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) ..
22. Commissions and expense allowances on reinsurance assumed
23. General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance
27.  Aggregate write-ins for deductions (59,941,181) 0 (59,941,181) 0 0
28. Totals (Lines 20 to 27) 27,181 1,222,415 (1,195,234) 0 0
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) .. 24,249,730 |oeoeveeeeeene. 660,856 23,588,874
30. Dividends to policyholders and refunds to members . 0 0 0
31.  Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30) 24,249,730 660,856 23,588,874
32.  Federal income taxes incurred (excluding tax on Capital GAINS) ...........cceuiiueiueiieiiiiieeiestesteste st este st e st et e st e st et e steste st e saessessestessessessessessensenns 2,531,956 711,287 1,820,669 0 0
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before realized capital
gains or (losses) (Line 31 minus Line 32) 21,717,774 (50,431) 21,768,205 0 0
34. Policies/certificates in force end of year 5,327 876 4,451 0 0
DETAILS OF WRITE-INS
08.301. Fee income from reinsurance assumed 13,123,973 |.. .13,123,973
08.302. Miscellaneous income ... ...29,531
L0 0 7 A R AP P PP P PP P PP PP PP PPPPPPPPR RPN
08.398. Summary of remaining write-ins for Line 8.3 from overflow PAE .ttt e et et ne e ear e e s nn e e nne e e nnneesnneens [reeeinees o0 e 0 e O e 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 13, 153,504 13, 145,208
2701.  Modco adjustment on rEINSUFANCE ASSUMEH .........ccciiuiiiiiiiiteiteteeteete et e et e et et et e et et e e e st et et et et e tessesaessessessessessessessessessessessessessnnns [oesessessessenss (59,941,181 oo 0 e 0 e (59,941,181 | O e O o
2702. Miscel laneous expenses
2703, e
2798.  Summary of remaining write-ins for Line 27 from overflow page
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) (59,941,181) 0

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP ANNUITIES @

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees Without Guarantees | and Annuitizations) Other Annuities
1. Premiums for group annuity contracts
2. Considerations for supplementary contracts with life CONtINGENCIES .........uiiiiiiiiii e
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR)
5. Separate Accounts net gain from operations excluding unrealized gains or Iosses
6. Commissions and expense allowances on reinsurance ceded ............ccccoouuee
7. Reserve adjustments on reinsurance ceded ............ceeeiiiiiiiiiiiniiiiiee s
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts ............ foeceeiiiiiiiiiiiie [0 N | ES U | N A [0 N [0 N [0 N
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income
9. Totals (Lines 1t0 8.3) ....
10. Death benefits ...............
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits .
15.  Surrender benefits and withdrawals for life contracts
16.  Group conversions
17. Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies .
19. Increase in aggregate reserves for life and accident and health contracts (32,137) (32,137) 0 0
20. Totals (Lines 10 to 19) ... 485,210 |....
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) ....
22. Commissions and expense allowances on reinsurance assumed ...
23. General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance .
27. Aggregate write-ins for deductions (478 ,447) (478,447) 0 0
28. Totals (Lines 20 t0 27) ....cceeverueenes 621,133 621,133
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) . ...(569,638)|.... (569,638)
30. Dividends to policyholders and refunds to members . 0 0
31.  Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30) ...................... (569,638) (569,638)
32.  Federal income taxes incurred (excluding tax on Capital GAINS) ...........cceviiuerieiieriirieitestesteite st e ste st e ste st et e st et e steste st e saestessestessessessessesaensenns 263 263
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before realized capital
gains or (losses) (Line 31 minus Line 32) (569,901) (569,901) 0 0
34. Policies/certificates in force end of year 2 2 0 0
DETAILS OF WRITE-INS
08.301. Fee income from FeiNSUIANCE @SSUMEE .........cerviuerirtesiiesiteteieteteteeeteseeteseete et ese st et e b ese e ese e e b e s e e beseebes e bese s esessesensese e eseneesenseseneesenennes |oeebenessenessesesseseneene 2,340 |.... ....2,340
08.302. Miscellaneous income
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) s
2701. Modco adjustment on reinsurance assumed ...(478,447)]....
2702. Miscel laneous expenses 0|
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) (478,447) (478,447) 0 0

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - ACCIDENT AND HEALTH @
1 5 6 7 8 9

Comprehensive 4
(Hospital & Medical)
2 3

10 1" 12 13

Federal
Medicare Employees Health Title XVII Title XIX Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health

Premiums for accident and health contracts
Considerations for supplementary contracts with life contingencies ..
Net investment income
Amortization of Interest Maintenance Reserve (IMR) .
Separate Accounts net gain from operations excluding unrealized gains or
losses
Commissions and expense allowances on reinsurance ceded ...
Reserve adjustments on reinsurance ceded ..............oiiiiiiiiiiiiieeiniieeeeees
8.  Miscellaneous Income:
8.1 Income from fees associated with investment management,
administration and contract guarantees from Separate Accounts .
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income ..
9. Totals (Lines 1 to 8.3)
10.  Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits ..
13.  Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts ....
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract funds .
18.  Payments on supplementary contracts with life contingencies .
19. Increase in aggregate reserves for life and accident and health contracts .... 0
20.  Totals (LINES 1010 19) .uveeeurieeireeeiuieeeireeesreeeseeeesseeessseeessseesseeesnseesssnees|oessseeenneesneeennnes [V
21.  Commissions on premiums, annuity considerations and deposit-type
contract funds (direct business only)
22. Commissions and expense allowances on reinsurance assumed ..
23.  General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums ....
26. Net transfers to or (from) Separate Accounts net of reinsurance.
27.  Aggregate write-ins for deductions
28.  Totals (LINES 20 10 27) .evuuueeeieeeieeeeeeeee e e e e e e e e e e e e e e e e e e
29. Net gain from operations before dividends to policyholders, and refunds to
members and federal income taxes (Line 9 minus Line 28)
30. Dividends to policyholders and refunds to members.
31.  Net gain from operations after dividends to policyholders, refunds to
members and before federal income taxes (Line 29 minus Line 30) ..
32. Federal income taxes incurred (excluding tax on capital gains)
33.  Net gain from operations after dividends to policyholders, refunds to
members and federal income taxes and before realized capital gains or

S

N o

. XXX....

XXX... . XXX....

(losses) (Line 31 minus Line 32) 0 0 0 0 0 0 0 0 0 0 0 0 0
34.  Policies/certificates in force end of year 0 0 0 0 0 0 0 0 0 0 0 0 0
DETAILS OF WRITE-INS
08.301.
08.302.
08.303. o
08.398. Summary of remaining write-ins for Line 8.3 from overflow page .. 0.
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 0
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...

2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) 0 0 0 0 0 0 0 0 0 0 0 0 0
(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and WhiCh COIUMNS @re AffECIEA.  ....eiii oo oo E oo oo h e e e e e oo b e e e e e oo e b b e e e e e e s b b et e e e e an e e e e e e
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL LIFE INSURANCE @
1 2 3 4 5 6 7 8 9 10 1 12
Universal Life YRT
With Secondary Variable Credit Life ® Other Individual Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (N/A Fratermal) Life Risk Only

[ o

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

Reserve December 31 of prior year .....
Tabular net premiums or considerations .....
Present value of disability claims incurred .

........ 8,004,926 |....

........ 5,165,442 |...

o oo

Tabular INtErest .........ccccciiririieieccee e 0
Tabular less actual reserve released ..............ccccooeiiiiiiicicieins 0
Increase in reserve on account of change in valuation basis ......... 0
Change in excess of VM-20 deterministic/stochastic reserve over
NEt PrEMIUM FESEIVE .......veveeeeerececaeeeieeeeeeeaeae e esesesaesesesesenssnansens |eesescaeeees 5,910,472 |......... DO & SR TN (V1N 5,910,472 |..oovviine. [0 N [0 [V [0 0
7. Otherincreases (net) . . (324,491) 0 0 (4,072,534) 3,651,088
8. Totals (Lines 1t07) ... B 132,932,289 | 0 [ 26,075,028 |.......... 16,851,638 ... O [ 0 [09,395,124 |l 0 e 80,610,499
9. Tabular cost .......coocevernenene. ..11,015,416 |... ....856,001 |... 1,792,837 |... 8,005,183 |...
10. Reserves released by death ............cccocoeeeiiirinineieceeeeeseen [ 1,021,380 [ 0 o 606,468 |........cc......... 3,789
11.  Reserves released by other terminations (Net) .........c.ccovevveeeeens foeveeecns 4,978,664 |........ccoovvvieeenn 0 o 1,386,423 |.....c.c.c.. 625,507
12.  Annuity, supplementary contract and disability payments involving
life CONLINGENCIES ... oot [ [ [V [V [0 [V [0 [V [0 [0 [V 0
13.  Net transfers to or (from) Separate ACCOUNtS ............ccoceuriveeriennce. 0 0 0 0 0 0 0 0 0 0 0 0
14.  Total Deductions (LINES 910 13) ......ccueururriiiciciiririeieieiereseceeienas 17,015,460 0 2,848,892 2,422,133 0 0 380, 121 0 11,364,314 0 0 0
15. Reserve December 31 of current year 115,916,829 0 23,226,136 14,429,505 0 0 9,015,003 0 69,246,185 0 0 0
Cash Surrender Value and Policy Loans
16. CSV Ending balance December 31, current year .............c.cccoevevues |oeeeeenes 93,492,041 | 0 | 18,594,962 |.....cocevvneee 81,619 [ [ (V1N 6,477,580 |..ocooeecinee (V1N 68,337,880 |......coovrrrerernne [0 [0 0
17. Amount Available for Policy Loans Based upon Line 16 CSV 87,801,550 0 16,651,773 75,090 0 0 6,153,701 0 64,920,986 0 0 0

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
(b) Individual and Group Credit Life are combined and included on

page. (Indicate whether included with Individual or Group.)




¢l

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP LIFE INSURANCE @

(N/A Fraternal)
3

1 2 4 5 6 7 8 9
Variable Other YRT
Universal Credit Group Mortality
Total Whole Life Term Life Universal Life Variable Life Life Life ® Life Risk Only

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

1. Reserve December 31 of prior year

2. Tabular net premiums or considerations ...

3. Present value of disability claims incurred

4. Tabular interest

5. Tabular less actual reserve released

6. Increase in reserve on account of change in valuation basis
7. Otherincreases (net)

8. Totals (Lines1t07) ..

9. Tabularcost ...................

10. Reserves released by death .....
11.  Reserves released by other terminations (net)
12.  Annuity, supplementary contract and disability payments involving life

contingencies
13. Net transfers to or (from) Separate Accounts

15. Reserve December 31 of current year

14. Total Deductions (LINES 9 t0 13) ....couiiiiiiiiiiiiiieie e

Cash Surrender Value and Policy Loans

17.  Amount Available for Policy Loans Based upon Line 16 CSV

16. CSV Ending balance December 31, current year ..........ccccceeveevienierieeneennnn.

page. (Indicate whether included with Individual or Group.)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
(b) Individual and Group Credit Life are combined and inCluded 0N ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York
AL ANNUITIES @

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDU
1

Total

Deferred

2

Fixed Annuities

3

Indexed Annuities

4

Variable Annuities
with Guarantees

5
Variable Annuities
without Guarantees

6
Life Contingent
Payout (Immediate
and Annuitizations)

Other Annuities

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

1. ReSErve DeCemMDEr 31 Of PIIOM YEAI .......oeiiiiiiitite et e ettt b e e b b et e e et e e s et et e et e e s nnenne s
2. Tabular net premiums or considerations .....
3. Present value of disability claims incurred .
L - 1o TU = 01 (= (=] TR
5. Tabular [€ss aCtUal rESEIVE FMEIEASEM .........cc.eiiuiiiiiii ittt e e bt e bt e bt e bt e bt e et e eheeeheeebe e beebeeabeenseanneensesneeaneenbeens
6. Increase in reserve on account of change in Valuation DasIS ............c.oiiiiiiiiiiie e ne s oo sre e 0 0
7. Otherincreases (Net) .......cccoeoverereeeeeeeeeeneressieieeeeeeeeenens 50,161,269 50,161,269
8. TOLAIS (LINES 110 7) oueuuteieeueeeueteeee sttt eseeseeeeeeeeseaesseeeeseeseeseeeseseeeeseseeeeeeee a2 es e e e s eeeE e e eseEeEeeeese e A e e e e e s eesensne et esesaennsetesesesaesnsnsnsnsasnnn [orsasnnsneesnens 300,682,039 220,130,543
Q. TADUIAI COSL ...ttt ettt ettt et ettt a s st s s et ete s e s e s s es s es e s e s et et esessae s et e s et et et essseas et e s et et esesessasasesesesesesesesnananasaseseses [eeeeenenenee ettt 0f.. 0f..
10.  Reserves released by death ..ot nesnesnnesnnesneesneenneenneennesnnesnnesnnenne [eneeneenne s KKK urrnienieneens e XK e b XK el XK
11.  Reserves released by other terMINAtONS (ML) ..........co.ieviueiieeiieeiiee ettt ss st s et ss et s et es st st ensesensesenaas ...39,901,975 |... 0].
12.  Annuity, supplementary contract and disability payments involving life CONtINGENCIES ...........ccvviieiveveiriiieie e | 77,633,712 77,633,712
13.  Net transfers to or (from) Separate Accounts . 0 0 0
14, Total DedUCHONS (LINES 90 13) ...oiiiiueiiieiiiiicieieieieeeeeete ettt e s bbbt s st s st s s bbbt ns st b b s s s b st s s s s s s s 117,535,687 39,901,975 0 77,633,712
15.  Reserve December 31 of current year 183,146,352 40,649,521 0 142,496,831
Cash Surrender Value and Policy Loans
16.  CSV Ending balance DECEMDET 31, CUITEBNE YA ...........ccuiuiiiririeieietetesesesesesestetetesesesesesessesesesesesesesessssssesesesesesesssssesesesesesesensssssess |reresesssnenens 168,138,437 |......coevevnne 40,524,951 oo (L) P 127,613,486 ... [0 U [0 U
17. Amount Available for Policy Loans Based upon Line 16 CSV 69,397,677 0 0 69,397,677 0 0

(a) Ind.ica

te if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP ANNUITIES @

Total

(N/A Fraternal)
1

Deferred

2

Fixed Annuities

3

Indexed Annuities

4
Variable Annuities
with Guarantees

5
Variable Annuities
without Guarantees

6
Life Contingent
Payout (Immediate
and Annuitizations)

Other Annuities

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

1. Reserve DeCemMDEr 31 Of PIHOT YEAT ........coiuiiiieieee ettt ettt a e a e e he e bt e bt et e e b e ea b e eaeesaeesbeenbeebeenbeenbeeneesneesneennes

2. Tabular net premiums or considerations .....

3. Present value of disability claims incurred .

4. Tabularinterest ..o,

5. Tabular less actual reserve released ...

6. Increase in reserve on account of change in valuation Dasis .............cccceiiriiiiiiiiiieeeeee e [essssessssnssssssenen O [ O i O e O e O O

7. Otherincreases (Net) ..o

S e = [ (I Ty (o R 4 TSP

LS 1= 1o TV = o7 ) PP
10. Reserves released by death
11.  Reserves released by other terminations (NEt) ...........couiiiiiiiiiiie et e s e snesnesnesnesneesnes [ennesnensessessessessesnes O foeeienienieseeieesenie O i O e O [ O [ O
12.  Annuity, supplementary contract and disability payments involving life contingencies ............cccccioiiiiiniinieniieiieceieneeseeseenes oo O LA | O e O 0T AT [l O [0 0
13. Net transfers to or (from) Separate Accounts 0 0
14, Total DedUCHIONS (LINES Q10 13) ...ouiuiuiiiieeieieeeeceeeie ettt ettt ettt ettt e s s e s s et e s et esesessae s s et esesesesessss s es et esesesesesessss s esesesesesesnansnna 0 0
15. Reserve December 31 of current year 0 0

Cash Surrender Value and Policy Loans

16.  CSV Ending balance DECEMDET 31, CUITEBNE YA ...........c.ceiieeeeveeeueeeeieieeeeee et tesessses et esesesesessssss s esasesesesesesssssesesesesesesessassssssasases |resssseseseseseneenenees 1,156 [ O e 0 o 1,156 [ [0 [0 0
17.  Amount Available for Policy Loans Based upon Line 16 CSV 1,098 1,098 0 0 0

(a) Indica

te if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

EXHIBIT OF NET INVESTMENT INCOME

1
Collected During Year

2
Earned During Year

1.1
1.2
1.3
21
2.1

U.S. Government bonds
Bonds exempt from U.S. tax ..
Other bonds (unaffiliated) ...
Bonds of affiliates
Preferred stocks (unaffiliated)
Preferred stocks of affiliates
Common stocks (unaffiliated)
Common stocks of affiliates
Mortgage loans
Real estate
Contract loans
Cash, cash equivalents and short-term investments
Derivative instruments .
Other invested assets

Aggregate write-ins for investment income ....
Total gross investment income

45,980

Investment expenses
Investment taxes, licenses and fees, excluding federal income taxes
Interest expense
Depreciation on real estate and other invested assets
Aggregate write-ins for deductions from investment income
Total deductions (Lines 11 through 15)
Net investment income (Line 10 minus Line 16)

... 280,998
10,400,816

0901.
0902.
0903.
0998.
0999.

DETAILS OF WRITE-INS

9 from overflow page
Totals (Lines 0901 thru 0903 plus 0998) (Line 9, above) 0

1501.
1502.
1503.
1598.
1599.

Custodial fees

Summary of remaining write-ins for Line 15 from overflow page

Totals (Lines 1501 thru 1503 plus 1598) (Line 15, above)

(@) Includes $
(b) Includes $
(c) Includes $
(d) Includes $
(e) Includes $

(f) Includes $

............... 209,219 accrual of discount less $ -...........3,767,589 amortization of premium and less $

......................... 0 accrual of discount Iess $ -.......cccceeveeenne. 0 @mortization of premium and less $ ovvveeeeerereccnnne
......................... 0 accrual of discount Iess $ -......ccceveveenenne. 0 @mortization of premium and less $ ovveeeeeerereccnnne
......................... 0 for company’s occupancy of its own buildings; and excludes $ ......................... 0 interest on encumbrances.
............... 422,828 accrual of discount less $ .........ccccceeeeee.. 0 @amortization of premium and less $ «ovovovveeeeereninecnes

......................... 0 accrual of discount less $ -.....ccceevevneeene.. 0 @mortization of premium.

................. 39,253 paid for accrued interest on purchases.
0 paid for accrued dividends on purchases.

0 paid for accrued interest on purchases.

0 paid for accrued interest on purchases.

(9)Includes $ ... 0 investmentexpensesand $ ... 0 investment taxes, licenses and fees, excluding federal income taxes, attributable to
segregated and Separate Accounts.
(h) Includes $ oo 0 interest on surplus notes and $ .........ccccceueuenene 0 interest on capital notes.

(i) Includes$ ..o, 0 depreciationonrealestateand$ ... 0 depreciation on other invested assets.
EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3 4 5
Total Realized Change in Change in Unrealized
Realized Gain (Loss) Other Realized Capital Gain (Loss) Unrealized Foreign Exchange
On Sales or Maturity Adjustments (Columns 1 + 2) Capital Gain (Loss) Capital Gain (Loss)
1. U.S. Government bonds ..........cccceveevieeneeneenenneens
1.1 Bonds exempt from U.S. tax
1.2 Other bonds (unaffiliated) ..
1.3 Bonds of affiliates ....
2.1 Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2 Common stocks (unaffiliated)
2.21 Common stocks of affiliates
3. Mortgage loans
4. Real estate .....
5. Contract loans .
6. Cash, cash equivalents and short-term investments |....
7. Derivative instruments ..........cccccooviiiniinnieneenes
8. Other invested assets .........cccccoveienienieiceieees
9. Aggregate write-ins for capital gains (losses) ..........
10. Total capital gains (losses)
DETAILS OF WRITE-INS
0901.
0902.
0903.
0998. Summary of remaining write-ins for Line 9 from
OVEITIOW PAGE ....voveeieiieieteeeeeee e [ (O R [0 U 0 feeeeeeeee [0 U 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9,
above) 0 0 0 0 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

R LIFE AND AC

EXHIBIT - 1 PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS FO
1 2

Total

Individual Life

3

Group Life

CIDENT AND HEALTH CONTRACTS
5 6

4 7
Individual
Annuities Group Annuities Accident & Health Fraternal

8
Other Lines of
Business

ook wn =

©®N

1.
12.
13.

14,
15.
16.

17.
18.
19.

20.

Uncollected
Deferred and accrued
Deferred , accrued and uncollected:
3.1 Direct
3.2 Reinsurance assumed ..
3.3 Reinsurance ceded ...
3.4 Net (Line 1 + Line 2)
Advance
Line 3.4 - Line 4 ....
Collected during year

(S 2 =T ST

6.2 Reinsurance assumed
6.3 Reinsurance ceded ...

Prior year (uncollected + deferred and accrued - @dVanCe) ...........cccooereririiniineneseese e

First year premiums and considerations:
9.1 Direct
9.2 Reinsurance assumed
9.3 Reinsurance ceded
9.4 Net (Line 7 - Line 8)

Single premiums and considerations:
10.1 Direct .....ooovvviinnn,
10.2 Reinsurance assume
10.3 Reinsurance ceded .
10.4 Net

Uncollected
Deferred and accrued
Deferred, accrued and uncollected:
13.1 Direct ....oooovvviinen,
13.2 Reinsurance assume
13.3 Reinsurance ceded ....
13.4 Net (Line 11 + Line 12) ..
Advance

LINE 13.4 - LINE 14 ..ottt ettt ettt a e h e e e he e e bt e e bt e bt et e et e e nb e e aeeeaeeeneeeneeeneenbeens

Collected during year:
16.1 Direct
16.2 Reinsurance assumed
16.3 Reinsurance ceded

Prior year (uncollected + deferred and accrued - advance)

Renewal premiums and considerations:
19.1 Direct
19.2 Reinsurance assumed
19.3 Reinsurance ceded ...
19.4 Net (Line 17 - Line 18) ...

Total premiums and annuity considerations:
20.1 Direct
20.2 Reinsurance assumed
20.3 Reinsurance ceded
20.4 Net (Lines 9.4 + 104 + 19.4)

FIRST YEAR (other than single)

SINGLE

........................... 1,732
306,721

306,721

..................... 5,304,987
1,372,038

..................... 6,983,746
......................... 292,235

..................... 5,319,472

,510

.0
.0
.. 0.
.0
160,799 |.ovoveiiiiiis 160,799
119,160 |ovveveiiiiiee 119,160
........................ 279,959 |.....ocooveiinnnenn.. 279,069
.0 .0
.. 0. e
. 279,959 |.. . 279,959 |.
) 226,197
.......................... 53,762 |..cccoviieneninenenn.... 53,762
..................... 8,403,113 |.....cocovie.... 8,403,113
20,640,708 |.......ccooveneneee 16,747,243
...................... 5,918,906 |......................5,918,906
23,124,915 |.. . 19,231,450 |.
23,178,677 |.. . 19,285,212 |.
149,850 [.ooviviiiiiinene 149,850
...................... 8,307,028 |......................8,307,023
20,640,708 |.. .16,747,243 |.
..................... 5,018,908 |..................... 5,918,903
23,028,828 19,135,363

0.
0.

677,05 |

.1,372,038 |..
.. 0.

........................... 1,732

..................... 5,304,987
........................ 767,951

..................... 6,379,659
......................... 292,235

..................... 5,319,472

,423

6,072,038 |.

. 767,951 |..
w0

o oo

0.

562,982

562,982 |

13,626,495

..................... 5,918,903
29,720,338

22,012,746 |..

13,626,495

..................... 5,918,903
25,222,786

.17,515,194 |..

4,449,093

4,449,003 |.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York
EXHIBIT -1 PART 2 - POLICYHOLDERS' DIVIDENDS, REFUNDS TO MEMBERS AND COUPONS APPLIED, REINSURANCE COMMISSIONS AND

EXPENSE ALLOWANCES AND COMMISSIONS INCURRED (Direct Business Only)
1 2 3 4 5

Total

Individual Life

Group Life

Individual
Annuities

Group Annuities

6

Accident & Health

7

Fraternal

8
Other Lines of
Business

21.
22.

23.

24,

25.

26.

27.
28.
29.
30.
31.

POLICYHOLDERS' DIVIDENDS, REFUNDS TO MEMBERS AND COUPONS APPLIED
(included in Part 1)

TO pPay reNEWAl PrEMIUMS ....c..iiiiiiiiiiet ettt sb e nb e e bt bttt e e e naeeneas
Lo 3 T= RSO SUSRURRURRPRRPP
REINSURANCE COMMISSIONS AND EXPENSE ALLOWANCES INCURRED

First year (other than single):

23.1 REINSUIANCE CEARA ..ottt et ettt et b e e e n e
23.2 REINSUIANCE @SSUMET .....couiiiiiiiatieie ettt e st et et e ste et e e bt esbeeaeeeseeeseesaeesbeesbeesbeebeenbeenneeneeeneenneennns
23.3 Net ceded 18SS @SSUMEM ......c..oouiiiiiiiiiiee bbbttt
Single:

24.1 REINSUFANCE CEARA .......oiiiiiiiiiiiie ittt ettt sa e b e b e b b e an e sae e
24.2 Reinsurance assumed
24.3 Net ceded less assumed
Renewal:

25.1 REINSUrANCE CEARA .......oiiiiiiiiiiiiieite ettt ettt b e b et b e
25.2 REINSUIANCE @SSUMET .....couuiiiiiiieiieie ettt stee sttt e et e et e et e e s eees e e saeesaeesaeeabeebeenbeenseeneeeneesaeesaeenneennean
25.3 Net ceded 18SS @SSUMEM ......c..couiiiiiiiiiiie et
Totals:

26.1 Reinsurance ceded (Page 6, Line 6) .......
26.2 Reinsurance assumed (Page 6, Line 22)
26.3 Net ceded 18SS @SSUMEM .........ooiuiiiiiiiiiiiei ettt
COMMISSIONS INCURRED (direct business only)

Deposit-type CONTACt FUNAS .......oeiiieiieie ettt be et e e neeneenes
Totals (to agree with Page 6, Line 21)

................... 2,395,539
(2,395,539)

...................... 466,050
(466,050)

................... 1,928,951
(1,928,951)

2,456,307

466,050

1,989,719

................. (2,456,307)

................... 1,798,141

0

..................... (466,050)

................... 1,798,141

0

................. (1,989,719)

1,947,872

1,947,872




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York
EXHIBIT 2 - GENERAL EXPENSES

Insurance 5 6 7
1 Accident and Health 4
2 3 All Other Lines of
Life Cost Containment All Other Business Investment Fraternal Total

1.
2. Salaries and wages .
3.11 Contributions for benefit plans for employees ..

.1,398,673
.. 40,000

3.12 Contributions for benefit plans for agents ............ [0 [0 e 0 |0 0 0 0
3.21 Payments to employees under non-funded benefit

PIANS .vveeiieie e eeiee e siee e snes e 0 0 0 0 L0 [0 | 0
3.22 Payments to agents under non-funded benefit

plans

3.31 Other employee welfare ..
3.32 Other agent welfare .......
4.1 Legal fees and expenses ...
4.2 Medical examination fees
4.3 Inspection report fees ..
4.4 Fees of public accountants and consulting
ACUAMIES ...uvveiiiiiiiiiiiii s
4.5 Expense of investigation and settlement of policy
Claims oo
5.1 Traveling expenses ..
5.2 Advertising .............
5.3 Postage, express, telegraph and telephone ........ .
5.4 Printing and stationery ...........ccooovveeiiiiiiieeennnnns
5.5 Cost or depreciation of furniture and equipment ..
5.6 Rental of equipment ....
5.7 Cost or depreciation of EDP equipment and
SOftWArE .....euuiiiiiiiiiii s
6.1 Books and periodicals ...........cccceuuuiieiiiiniineees
6.2 Bureau and association fees ............ccceeeiiiiinnns
6.3 Insurance, except on real estate
6.4 Miscellaneous losses
6.5 Collection and bank service charges
6.6 Sundry general eXpenses ...........ceeeeeerruinieeeennnns
6.7 Group service and administration fees
6.8 Reimbursements by uninsured plans ..
7.1 Agency expense allowance ............ccceuuueeeeeennns
7.2 Agents’ balances charged off (less $
S 0 recovered) ........ccceeeeen ]
7.3 Agency conferences other than local meetings
8.1 Official publication (Fraternal Benefit Societies
ONly) oo e XXX ieeeeaeeeeee XXX ieeeaeeeeee XXX eeeeaeeeeee XXXieeeaeeeeee D, 0.0 CHTTUUIUIN RN 0 [ 0
8.2 Expense of supreme lodge meetings (Fraternal
Benefit Societies Only) ........coovvvrmiiiiiiieiiniiees
9.1 Real estate expenses .....
9.2 Investment expenses not included elsewhere
9.3 Aggregate write-ins for expenses .........cc.c..oeeeeee
10.  General expenses incurred ............cceeuueeeeeeennnnns
11.  General expenses unpaid Dec. 31, prior year ......

12. General expenses unpaid Dec. 31, current year ...|................. 68,019 [ (O TR [V R [V TR (I R (1 68,019
13.  Amounts receivable relating to uninsured plans,
PFIOT YBAT 1.veueeeueeeueeeieeeaeeeeeeseeesseeseeesseenesneesforeenseesse e e [V [V [V [V 0 foeeeeeeeeeiees 0 foreeieieciees 0
14.  Amounts receivable relating to uninsured plans,
CUITENE YEAT .vevieeveeeieeeieereeeteeeteeereeeteeeveeereens 0 0 0 0 0 0 0
15.  General expenses paid during year (Lines 10+11-
12-13+14) 3,662,389 0 0 0 231,730 0 3,894,119
DETAILS OF WRITE-INS
09.301.
09.302.
09.303.
09.398. Summary of remaining write-ins for Line 9.3 from
OVEITIOW PAGE. .....veevieiieiieteeteeieeie s seee s [eree e [V [V [V [V 0 foeeeeeeeeeiees 0 Joereeeeeieeiees 0
09.399. Totals (Lines 09.301 thru 09.303 plus 09.398)
(Line 9.3 above) 214,151 0 0 0 0 0 214,151
(a) Includes management feesof § ... 154,361 to affiliates and $  «ooveveveveevneieiiieeiieeens 0 to non-affiliates.

(b) Show the distribution of this amount in the following categories (Fraternal Benefit Societies Only):
1. Charitable ...... ..0 ;2. Institutional . $ .0 ; 3. Recreational and Health $
5. Religious ....... ;6. Membership §  .ooooeiiiiiiiiii 0 ;7.0ther ..oeeeeeeeeeeeeeeeenn, $

EXHIBIT 3 - TAXES, LICENSES AND FEES (EXCLUDING FEDERAL INCOME TAXES)
4 5 6

Insurance
1 2 3
Accident and All Other Lines
Life Health of Business Investment Fraternal Total

Real estate taxes
State insurance department licenses and fees .
State taxes on premiums
Other state taxes, including $
for employee benefits ........
U.S. Social Security taxes ..
All other taxes ...........cuuee
Taxes, licenses and fees incurred
Taxes, licenses and fees unpaid Dec. 31, prior year
Taxes, licenses and fees unpaid Dec. 31, current year......., 0 0
Taxes, licenses and fees paid during year (Lines 7 + 8 - 9) 50,384 0

HON=

COX®NDO

1 2
Life Accident and Health

Applied to pay renewal premiums
Applied to shorten the endowment or premium-paying period ..
Applied to provide paid-up additions ...
Applied to provide paid-up annuities

Total Lines 1 through 4
Paid in cash ......

Left on deposit
Aggregate write-ins for dividend or refund options ..

©ONOOR LN

9. Total Lines 5 through 8 ...
10.  Amount due and unpaid ..
11.  Provision for dividends or refunds payable in the followi
12.  Terminal dividends ..........ccccccevvvvvviiviinnenncn AR .. BN ...
13.  Provision for deferred dividend contracts ....................

14.  Amount provisionally held for deferred dividend contrac

15.  Total Lines 10 through 14 ...........c.ccceeeeii ... ...
16.  Total from prior year ..........

17.  Total dividends or refunds (Lines 9 + 15 - 16)

DETAILS OF WRITE-INS
0801.
0802.
0803.
0898. Summary of remaining write-ins for Line 8 from overflow page
0899. Totals (Lines 0801 thru 0803 plus 0898) (Line 8 above)

11



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

Credit
(Group and
Valuation Standard Total @ Industrial Ordinary Individual) Group
0100001. 2001 CSO 4.0% M/F S/N S&U ALB CNF (09-12) ... |... 151,794 |... 151,79 |...
0100002. 2001 CSO 3.5% M/F S/N S&U ALB CNF (13-17 ) ... oo 93,107 s 93,107 |...
0100003. 2017 CSO 3.5% M/F S/N S&U ALB CNF (17- ) .ooo. |oeeiiiiinen 7,381,175 [ 0 [ 7,381,175
0100004. ST 2001 CSO 4.0% M/F S/N S&U CRVM ANB CNF
(09-12) oo [ 1,587,410 | 0 fooreiiins 1,587,410 [ [V T 0
0100005. ST 2001 CSO 3.5% M/F S/N S&U CRVM ANB CNF
(13- ) e [ 4,378,448 |...ocooee 0 fooreiiins 4,378,448 |.cooeee [V T 0
0100006. 2001 CSO 4.0% M/F ALB CNF (09-12) ..oovevvicies [ 1,226,294 | 0 fooreiiins 1,226,294 |...ooovoeieiiee [V T 0
0100007. 2001 CSO 3.5% M/F ALB CNF (13- ) coeoieviines [ 4,977,192 [ooveeceee 0 fooreiiins 4,977,192 |oveieeceeeeei [V T 0
0100008. 2001 CSO 4.0% M/F S/N S8&U CRVM ALB CNF (09-
12) s [ 2,755,797 oo 0 fooreiiins 2,755,797 [oveeeieeiiciieeeee, [V T 0
0100009. 2001 CSO 3.5% M/F S/N S&U CRVM ALB CNF (13-
19) s [ 6,644,598 ... 0 fooreiiins 6,644,598 |....ocooveriiiiciei [V T 0
0100010. 2017 CSO VM20 NPR 3.0% . .0
0100011. 2017 CSO VM20 NPR 3.5% ..coovevereeiiieieieieieeeie [oevereeieesieisieieines 3771 | [V SR BT [ [V T 0
0100012. 2001 CSO 4.0% M/F S/N S&U CRVM ANB CNF (09-
12) e [ 254,775 oo [V 254,775 oo [V T 0
0100013. 2001 CSO 3.5% M/F S/N S&U CRVM ANB CNF (13-
................................................................................................. 372,549 |0 872,549 |0 [ 0
0100014. 2001 CSO 4.0% ALB CNF (09-12) ...cooveveevverererees foereeeeeeee e 7,336 oo [V SR 7,336 [ oo [V T 0
0100015. 2001 CSO 3.5% ALB CNF (13- ) -0
0100016. 1959 ADB 3.5% 2PT (16-) ..ovevcevieieerea ...0
0100017. 1980 CSO M/F S/N CRVM ANB 4.0% (1993-1999) ... 0
0100018. 1980 CSO M/F S/N CRVM ANB 3.0% (1999-2008) ... 0
0100019. 2001 CSO M/F S/N CRVM ANB 3.0% (2008+) .......... .0
0100020. 2001 CSO M/F S/N XXX ANB 3.0% (2009) ... -0
0100021. 2001 CSO M/F S/N XXX ANB 3.0% (2013) ... -0
0100022. 2017 €SO NPR 4.5% (2021+) .......ceoc.... w0
0100023. 2017 CSO NPR 3.75% (2021+) ..coooovvvvvirniirciincn. 0
0199997. Totals (Gross) 108,812,029 0 108,812,029 0 0
0199998. Reinsurance ceded 5,002,288 0 5,002,288 0 0
0199999. Life Insurance: Totals (Net) 103,809, 741 0 103,809,741 0 0
0200001. Deferred; CARWM IAR 2012; 3.00% (2021) .......... [oceecivccninnnee (99,112) .oooooe. Da0.0 SN FURR (99,112)] ... D0, G TR 0
0200002. 2-1949 MOD 3.50% (1973-1975) ....coovviiniernienenns e [V XXX oo | [V I D0, ST TN OORPPRT 0
0200003. Deferred; CARVM 1983-a; various interest
rates from 8.50% to 8.75%; (1983-1987) ..o [oovverrerrerrinnee 5,317,551 | ............ D,0.0 SN TR 5,317,851 | ............. DA0. %, ST TR ORUPPUTRN 0
0200004. Deferred; CARWM a-2000; various interest
rates 3.50%-7.25% (1988+) ......cccoevrrvienienns v, 120,265,607 | ............ DL0.0 SN RS 120,265,607
0200005. Deferred; CARWM IAR 2012; 3.25% (2020) .......... [RTSTTTTS 7,021 | o XXX e oo 7,021 | .
0200006. Deferred; CARWM IAR 2012; 3.50% (2017-2018) . |... ...(561,058)] . ...(561,058)] .
0200007. Deferred; CARVM IAR 2012; 3.75% (2019) .......... ....(181,761) ....(181,761)
0200008. Deferred; interest rates from 4.75% to 6.00%
(1986-1998) ..ottt feeerereiee s 1,156 | ..o XXX oo | 0
0200009. VM-21 (1984+) . 17,737,583 | ............ XXX 17,737,583
0200010, CARVM ...t [eeeresneneseeneneenens 14,101 | oo DA0.0 SN TR 14,101
0200011, CARWM ..o foereeininiinans 40,635,420 | ............ .S ST T 40,635,420
0299997. Totals (Gross) 183,136,508 XXX 183,135,352
0299998. Reinsurance ceded 0 XXX 0
0299999. Annuities: Totals (Net) 183,136,508 XXX 183,135,352
0399998. Reinsurance ceded 0 0 0
0399999. SCWLC: Totals (Net) 0 0 0
0400001, 59 ADB 3.50% 79-NB ......coovvevereriirierciereieiieeieieiens foreiereiniiseieieieis 2,562 [oovoeeeeieeeee [V SR 2,562
0400002. 59 ADB WM20 3.00% 21-NB .....cocoevevereiieeeieieienes oo 123 | [0 123
0499997. Totals (Gross) 2,685 0 2,685
0499998. Reinsurance ceded 0 0 0
0499999. Accidental Death Benefits: Totals (Net) 2,685 0 2,685
0500001. 52 DIS PER 2 BEN 5 3.50% WP 79-NB .......ccccceveves fooririreiiiiine TI474 [ (O R 111,474
0500002. Deferred Annuity Waiver of Surrender Charge .. |.ccoovviienees 11,000 | [ 11,000
0599997. Totals (Gross) 122,474 0 122,474
0599998. Reinsurance ceded 0 0 0
0599999. Disability-Active Lives: Totals (Net) 122,474 0 122,474
0600001. 52 DIS STUDY 3.50% 79-NB ....coovvverererereieceeens fooreiiiciiiii, 292,701 | [ R 292,701
0699997. Totals (Gross) 292,701 0 292,701
0699998. Reinsurance ceded 0 0 0
0699999. Disability-Disabled Lives: Totals (Net) 292,701 0 292,701
0700001. 2001 CSO M/F S/N CRVM ANB 3.0% (2008+) .....cccoo [oreeeererirrinene 106,617 [ (O R 106,617
0700002. DET/STO excess over NPR .......ccccooeevvriniriririceens Jerreiirininn 11,490,613 | [V 11,490,613
0700003. ST 2001 CSO 3.5% M/F S/N S&U CRVM ANB CNF
(13- ) e [ 132,467 oo [V 132,467 .o [V T 0
0700004. 2001 CSO 4.0% M/F S/N S8&U CRVM ALB CNF (09-
12) s [ 9,531 [ [V SR 9,531 | [V T 0
0700005. 2001 CSO 3.5% M/F S/N S&U CRVM ALB CNF (13-
19) e[ T1TAB | (O R TUTA6 | [V T 0
0700006. 2001 CSO 4.0% M/F S/N S&U CRVM ANB CNF (09-
12) s [ 3,585 [ [V SR 3,585 | [V T 0
0700007. 2001 CSO 3.5% M/F S/N S&U CRVM ANB CNF (13-
) ettt snenene st enns 7,858 | [0 7,858 | 0l 0
0799997. Totals (Gross) 11,822,417 0 11,822,417 0 0
0799998. Reinsurance ceded 122,184 0 122,184 0 0
0799999. Miscellaneous Reserves: Totals (Net) 11,700,233 0 11,700,233 0 0
9999999. Totals (Net) - Page 3, Line 1 299,064,342 0 299,063, 186 0 1,156
(a) Included in the above table are amounts of deposit-type contracts that originally contained a mortality risk. Amounts of deposit-type contracts in Column 2 that no longer contain
a mortality risk are Life Insurance $  .......cccooeiiiiinnns 0 ; Annuities $  oorrrereeeeeee 0 ; Supplementary Contracts with Life Contingencies $ .......ccccocvcveurennnnes 0 ;
Accidental Death Benefits $ .......ccoooeeiiiiiiiiies 0 ; Disability - Active Lives $  .coocuvveericiriciricnee 0 ; Disability - Disabled Lives $  ......cccoveeureevricurienn. :

Miscellaneous Reserves $
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

EXHIBIT 5 - INTERROGATORIES

1.1 Has the reporting entity ever issued both participating and non-participating Contracts?..............couiiiiiiiiiiie e Yes[ ] No[X]
1.2  If not, state which kind is issued.

2.1 Does the reporting entity at present issue both participating and non-participating contracts?.. Yes [ ] No[X]

2.2 If not, state which kind is issued.

3.  Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements?............ccccoieiiiiiiinie e Yes [ X] No[ ]
If so, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as described in
the instructions.
4.  Has the reporting entity any assessment or stipulated premium contracts in force? Yes[ ] No[X]
If so, state:
4.1 Amount of insurance?

4.2 Amount of reserve? .........
4.3 Basis of reserve:

4.6 Assessments collected during the year
5.  If the contract loan interest rate guaranteed in any one or more of its currently issued contracts is less than 5%, not in advance, state the
contract loan rate guarantees on any such contracts.

6.2 That would have been held (on an exact or approximate basis) using the actual ages of the annuitants; the interest rate(s) used in 6.1; and
the same mortality basis used by the reporting entity for the valuation of comparable annuity benefits issued to standard lives. If the
reporting entity has no comparable annuity benefits for standard lives to be valued, the mortality basis shall be the table most recently
approved by the state of domicile for valuing individual annuity benefits: ....

Attach statement of methods employed in their valuation.

7. Does the reporting entity have any Synthetic GIC contracts or agreements in effect as of December 31 of the current year? ............cccceovrennee. Yes[ ] No[X]

7.1 If yes, state the total dollar amount of assets covered by these contracts Or agreements ............ccooieiieiiiiiii e S e 0

7.2 Specify the basis (fair value, amortized cost, etc.) for determining the amount:

7.3 State the amount of reserves established for this business: ............
7.4 ldentify where the reserves are reported in the blank:

8.  Does the reporting entity have any Contingent Deferred Annuity contracts or agreements in effect as of December 31 of the current year?
8.1 If yes, state the total dollar amount of account value covered by these contracts or agreements: .......
8.2 State the amount of reserves established for this business: ...............ccccooiiiiiii,
8.3 Identify where the reserves are reported in the blank:

9.  Does the reporting entity have any Guaranteed Lifetime Income Benefit contracts, agreements or riders in effect as of December 31 of the
CUITENE YBAI? ....vieieiieitetetetesest ettt st eseses et st s e b st sese et e s s s b et e s e s e st e e s s s e s e s e s ese e s e e s e b e b e b ese st e e s s b et e b ene e sess et ebebetenennne Yes [ ] No[X]
9.1 If yes, state the total dollar amount of any account value associated with these contracts, agreements or riders: . .
9.2 State the amount of reserves established for this DUSINESS: ... $
9.3 Identify where the reserves are reported in the blank:

EXHIBIT 5A - CHANGES IN BASES OF VALUATION DURING THE YEAR

Valuation Basis 4
2 3 Increase in Actuarial
Reserve Due to
Description of Valuation Class Changed To Change

9999999 - Total (Column 4, only)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

EXHIBIT 6 - AGGREGATE RESERVES FOR ACCIDENT AND HEALTH CONTRACTS ©
1 Comprehensive 4 5 6 7 8 9 10 1 12 13
2 3 Federal
Employees
Medicare Health Benefits Title XVIII Title XIX Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Medicare Medicaid Credit A&H Income Care Other Health
ACTIVE LIFE RESERVE
1. Unearned premium reserves
2. Additional contract reserves (b) ....
3. Additional actuarial reserves-Asset/Liability analysis ..
4. Reserve for future contingent benefits ...
5. Reserve for rate credits
6. Aggregate write-ins for reserves
7. Totals (Gross)
8. Reinsurance ceded .............ccccoiiiiiiiiiiii s
9. Totals (Net)
CLAIM RESERVE
10. Present value of amounts not yet due on claims
11.  Additional actuarial reserves-Asset/Liability analysis
12. Reserve for future contingent benefits ...
13. Aggregate write-ins for reserves
14. Totals (Gross)
15. Reinsurance ceded
16. Totals (Net)
17.  TOTAL (Net)
18. TABULAR FUND INTEREST
DETAILS OF WRITE-INS
0601.
0602.
0603. ...
0698. Summary of remaining write-ins for Line 6 from overflow page ...... ooooeoeoeoioi [ e e e
0699. TOTALS (Lines 0601 thru 0603 plus 0698) (Line 6 above)
1301.
1302.
1303. ..
1398. Summary of remaining write-ins for Line 13 from overflow page ... |.o.ooooeoeooi oo e e e
1399. TOTALS (Lines 1301 thru 1303 plus 1398) (Line 13 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected. ..o
(b) Attach statement as to valuation standard used in calculating this reserve, specifying reserve bases, interest rates and methods.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

EXHIBIT 7 - DEPOSIT TYPE CONTRACTS
1 2

3 4 5 6
Dividend Premium and
Guaranteed Supplemental Accumulations or Other
Total Interest Contracts Annuities Certain Contracts Refunds Deposit Funds
1. Balance at the beginning Of the YEar DEFOrE FBINSUIANCE .............ccvieieiiieieeeeceeeceee ettt ettt e et e st eseasse s et et et esesesessss s st esesesesessssssasesasesesesesnans [eetesresserereieannnas 32,422 | 0 [0 32,422 |0 e
2. Deposits reCeiVEd UIING the YEAI ........cc.iiiiiiii et b ettt ettt h e bt bt e e bt e bt et e e bt e et e e et e e ae e sbb e e bt e ebeeeb e e bt e bt eaneeanesanesbnesinestees [rereesseeaseenseenss et e e e 0 Jooeereeeemeeereneeeeeen 0 [ 0 e 0 Joeeeeeeeeeeeeeeeeeieeees 0 o
3. Investment earnings credited to the account
L O3 Tt g 1o ot Eo g Lo Lo g T =Y TSSOSO PR RSO 0 Jooeereeeemeeereneeeeeen 0 [ 0 e 0 Joeeeeeeeeeeeeeeeeeieeees 0 o
5. FEeS aNd OthEr ChArgES @SSESSEU .........c.c.cuiuiuiiiiietetetceeeeee et teteteseae ettt s et e s e s sae s s et s et e s eseseaess s s s et et et e s s asas st s et et e s easas s st s et et et essas s s esasesesesssnansassssseseses |oeeseseseteseant et st neeseeeaeeas 0 oo 0 e 0 e 0 Jeeeeeerereereeeieeeed 0 o
(SIS U =Yg Lo Lo et g F= T TSP URURTURTURP ROt 0 fooeereeeeeerreneeeeeen 0 [ 0 e 0 Joeeeeeeeeeeeeeeeieeees 0 o
7. Net surrender or withdrawal payments
8.  Other net transfers to or (fromM) SEPArate ACCOUNLS ..........uiuiiiiiiiiiiit ettt ettt bt bbbt bt b e b e e bt e b e e bt ke eb e e bt e bt e bt eb e ekt ebeebeabeebeabesbenbennnane |oeeseeseeseeseeseeeeseeseeaeans 0 fooeereeeeeerreneeeeeen 0 [ 0 e 0 Joeeeeeeeeeeeeeeeieeees 0 o
9. Balance at the end of current year before reinsurance (LINES 142+3+4-5-8-T-8) (B) .......c.eveveuruiieieieierereseeeieeee e e tesesess e s ese e e seseses s s sssesesesesssesssssesesenes |eeeseseseseneenenenens 12,790 [ O Lol 0 [ 12,790 [ 0 o
10. Reinsurance balance at the beginNINg Of the VAT ..ottt bbb e b et e b et e st et e st e st et e snenne [oeeseesesseeseese e e e 0 fooeereeeeeerreneeeeeen 0 [ 0 e 0 Joeeeeeeeeeeeeeeeieeees 0 o
11.  Net change in reinsurance assumed
12, Net Change iN FEINSUIANCE CEARM ........c..iiiiiiiiiiiitieite ettt b ettt h et e e bt e sh e e e b e e bt et e e as e e a bt e h st e bt e eh e e e h e e bt et e e st e e abeeab e eaeeea s e saeesbeesbe e bt eneeaneans [sreeaseenseeissase et e aseeasaens 0 fooeeeeeeemrereneeeeeen 0 [ 0 e 0 Joeeeeeeeeeeeeeeeieeees 0 o
13.  Reinsurance balance at the end of the YEar (LINES 1O+ TT=T2) ... ittt ettt e et e bt e e be e s b e e bt e bt e abeaaseeaeesheeebeesbeenbeenbeanbeannesnsesnnes [sreesseensnanssaeeaeeareeareeas 0 oo 0 e 0 e 0 Jeeeeeerereereeeieeeed 0 o
14.  Net balance at the end of current year after reinsurance (Lines 9 + 13) 12,790 12,790

(a) FHLB Funding Agreements:

-

SN

Reported as GICs (captured in COIUMN 2) ........ccuoiiiiiiiiieiee s B e 0
Reported as Annuities Certain (captured in COIUMN 3) .......oooiiiiiiiiiiiieee e B, 0
Reported as Supplemental Contracts (captured in column 4) ...........cccooiviiininiieneeeeeee B e 0
Reported as Dividend Accumulations or Refunds (captured in column 5) .........ccccoooiiiiniiiniennne B 0
Reported as Premium or Other Deposit Funds (captured in column 6) ...........ccoccvoviinininnnnnnnns B e 0
Total Reported as Deposit-Type Contracts (captured in column 1): (Sum of Lines 1 through 5) . $ .....ccoooiiiiiiiiiiinns 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 1 - Liability End of Current Year

1 2 3 4 5 6 7 8
Individual Other Lines of
Total Individual Life Group Life Annuities Group Annuities Accident & Health Fraternal Business
1. Due and unpaid:
T DIFECE e [ 374,630 oo 186,525 |.ovoveciccee [ R 188,105 | [0 R [0 R [0 R 0
1.2 REINSUIANCE @SSUMEA ...t es e sesens|oesesesseseeeseseeneseneseenenas [0 [0 [0 [0 [0 [0 [0 0
1.3 REINSUIANCE CEABT ......vvviiieiiiieieieeteee et oottt O R [OOSR [OOSR [0 R [0 R [0 R [0 R 0
TLAINEBL e e eneen [eeeee s 374,630 | 186,525 |vveeiccceeeeeeeene [V 188,105 | [0 [0 [0 0
2. In course of settlement:
2.1 Resisted .......cccccovrnennne. 21T DIFBCE ettt nenes [ereeee et [0 [0 [0 [0 [0 [0 [0 0
2.12 REINSUIANCE @SSUMEA ......vovviviiiniiiieieieieiee st sesenes [oereeeeeieiee e O R [OOSR [OOSR [0 R [0 R [0 R [0 R 0
2.13 REINSUTANCE CEAEBA ......eeeieeeiveteeceeeeeie ettt [eeeeeeei et [0 [0 [0 [0 [0 [0 [0 0

2.14 Net

2.20ther ..o, 221 DIFECE ...
2.22 Reinsurance assumed
2.23 REINSUIANCE CEABA .....vvieieiiiieieteiee ettt [ereeereieie et O R [OOSR [OOSR [OOSR [OOSR [OOSR [0 R 0
224 N ..ttt ne e e e ene [eeeeee e (U () R (U () R (U () R [0 (U () R [0 [0 0
3. Incurred but unreported:
BT DIMECE ettt ene e [een e 600,000 |...ceveeriiennee 600,000 [oeeeeeereeeieieeeeceee [0 [0 [0 [0 [0 0
3.2 REINSUIANCE @SSUMEA ....oueviiiieieiee ettt [eoeseeseneenenenas 1,000,000 [..evececeernnne 1,000,000 |..eocecevrieccieieienes [OOSR [OOSR [OOSR [OOSR [0 R 0
3.3 REINSUIANCE CEABM ........oveeeeeieeieieeceeeee et [ereeneseseneeeeeas 1,407,353 |eoeiie 1,407,353 |eeoicceeecee [0 [0 [0 [0 [0 0
B NEL oo [rese e enen 192,647 | (b) wovervvrnen 192,647 [ (D) wvvvererereiens [N (C) - 0 oo (0 () N (0 OO (0 OO 0
4. TOTALS ..o, BT DIFECL . [ 974,630 ..o 786,525 |.eoveveiicciece [ R 188,105 | [OOSR [OOSR [0 R 0
4.2 ReINSUraNCe @SSUMEA ..........cocoovvvevereueeeeeieeeeieiesesesess s sesessenns [oeeeeeseneenenenes 1,000,000 |.oeoerereceenne 1,000,000 |.eeeieeeeeeeeeeeeieieeene [0 [0 [0 [0 [0 0
4.3 REINSUIANCE CEABM ... [eeeeeiciee s 1,407,353 |oocverine 1,407,353 |.ovcceceiee [OOSR [OOSR [OOSR [OOSR [0 R 0
4.4 Net 567,277 | (a) 379,172 | (a) 0 188,105 0 0 0 0
(a) Including matured endowments (but not guaranteed annual pure endowments) unpaid amounting to $ ............ccoeeieie 0 inColumn2and$ .coevvrccnninenae 0 in Column 3.
(b) Include only portion of disability and accident and health claim liabilities applicable to assumed "accrued" benefits. Reserves (including reinsurance assumed and net of reinsurance ceded) for unaccrued benefits for
Individual Life $ oo 0 GroupLife$ .ooooeocrnninccnnns 0 , and Individual Annuities $  -.ooveereeeeeeeerncrenenes 0

are included in Page 3, Line 1, (See Exhibit 5, Section on Disability Disabled Lives); and for Accident and Health $ .............cccccoene 0 areincluded in Page 3, Line 2 (See Exhibit 6, Claim Reserve).
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 2 - Incurred During the Year

1 2 3 4 5 6 7 8
Individual Other Lines of
Total Individual Life (a) Group Life (b) Annuities Group Annuities Accident & Health Fraternal Business

1. Settlements During the Year:

1A DiFEOL oottt a bbb sttt b st s sttt n st et s s s st s [fe e 4,330,080 |oeeveeeennnne 2,264,779 oo 0 [ 2,065,301 |oveecccee e [0 [0 [0 0
1.2 REINSUIANCE @SSUMEM ......ovoviieieieiiiceeesctete sttt st st s st s st ssss s s nsss s s s s s e sesesesss s nseafescice s 82,257,989 |....cccveveee. 2,806,399
1.3 Reinsurance ceded ....1,081,025 |.... ....1,081,025 |....

TANEt ..85,507,044 |.... ....3,990,158 |....
2. Liability December 31, current year from Part 1:

2.1 DIFECE vttt b bbbttt ettt [oe e 974,630 | 786,525

2.2 REINSUIANCE @SSUME ......eooveeiaeieetiseets ettt sttt bbbttt 1,000,000 |-.oeoeeerereeenns 1,000,000

2.3 Reinsurance ceded ..... 1,407,353 |.... 1,407,353 |....

24N ..o ....567,277 |.... ..379,172 |....
3. Amounts recoverable from reinsurers December 31, CUMTENt YEAI ...........c.ccoiviiiiiiiiiiiiiiiciiciicccecee o [0 0
4. Liability December 31, prior year:

B DIFBCL ..

4.2 Reinsurance assumed
4.3 Reinsurance ceded .

BANEBE ...
5. Amounts recoverable from reinsurers December 31, Prior YEar ............cuviiiiiiiiniieieeeee e
6. Incurred Benefits
8.1 DIFBCE ... bbbttt [ s 4,737,769 |.ooeine 2,672,154 |0 | 2,065,615 [ 0
6.2 Reinsurance assumed . ....2,906,399 |.... . . ...517,033 |....
6.3 REINSUFANCE CEUABT .......vivaeiaiiaie ittt sttt 2,338,378 2,338,378 | 0 o0 e 0
6.4 Net 84,757,380 3,240,175 0 81,000,172 517,033 0 0 0
(a) Including matured endowments (but not guaranteed annual pure endowments) amountingto $§ ..o, 0 inLine 1.1,$ e 0 inLine 1.4.
B 0 inLine6.1,and $ .ooeoveveeererereereciiane 0 inLine 6.4.
(b) Including matured endowments (but not guaranteed annual pure endowments) amountingto $§ ..o, 0 inLine 1.1,$ e 0 inLine 1.4.
B 0 inLine6.1,and $ .ooeovevevevererereieccine 0 inLine 6.4.

(c) Includes § oo 0 premiums waived under total and permanent disability benefits.



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

EXHIBIT OF NON-ADMITTED ASSETS
1

Current Year Total
Nonadmitted Assets

2

Prior Year Total
Nonadmitted Assets

3
Change in Total
Nonadmitted Assets
(Col. 2 - Col. 1)

1. BONAS (SCREAUIE D) ..ottt s e s s st esesesesesnnnans [eeeeseseeeieieee e [OOSR 0 foeeeeeeeeeee 0
2. Stocks (Schedule D):
2.1 PrEfErTed STOCKS .........ooveieieeeeieiececeeee ettt ettt s s s e s s s s eseasasannans [reseeeteeeieeee e [OOSR [OOSR 0
2.2 COMIMON SEOCKS ...ttt [ooesne e [0 0 [ 0
3. Mortgage loans on real estate (Schedule B):
B FIISEIEINS ettt [eeiee s [0 0 [ 0
3.2 Other than ISt BNS........cucvevieieiieieieieeetct ettt ettt es e s s s s beseseanns|eeeeeseseeenee s e ieieeeaes [OOSR [OOSR 0
4. Real estate (Schedule A):
4.1 Properties occupied Dy the COMPANY .........cocvovviviuereeieieieeeeeeteteteteseees et seseses s sesssnns |oeeeeeeeseeeeeeeiee e [OOSR 0 foeeeeeeeeeee 0
4.2 Properties held for the production of INCOME...........cciiiiiiiiiieiiceeeeeee e e [0 (01 0
4.3 Properties NEId fOr SAIE ........c.ccoovviviiiieictceieeee ettt esesss s s s et sessannas [eeeeeeeeeieiee e [OOSR 0 Jreeeeeeeeee 0
5. Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments
(SCNEAUIE DA) ...ttt ettt st b bt s es bbbt st b b s ssns b e b s s snnsesens | [eoeseeesnasicasesese s aceeees [0 [0 0
6. CONMFACE IOBNS ......eovvieieieeiee ettt ettt ee ettt et et ae e s et e s et s et e s sss s s st e sesesesesess s s st et esesesesssnanns |eoeseseseneasenes et eeeae e eaeaes [OOSR [OOSR 0
7. Derivatives (SCNEAUIE DB) ........c.ccuiuiuereiiiieeiieteteiet ettt ssese st ssssse b es st ssses s s s s sssesebesesssnsesesas [eocssessnacacasesessenasacaeees [0 [0 0
8. Otherinvested assets (SCNEAUIE BA) .........c.c.cucuiuiiiiieeeeeeeeeeeeeieee ettt s s snans [eeeseseseneesee e e e eeas [OOSR 0 foeeeeeeeeeee 0
9. Receivables fOor SECUMHES ...........ccciiiiiiiiiiiiii s [rre e [0 [0 0
10. Securities lending reinvested collateral assets (SChedule DL) ...........c.cccciiieveveveieeeeceeeiee e [ [OOSR 0 foeeeeeeeeeee 0
11, Aggregate Write-ins fOr iNVESEA @SSELS ..........cocueveiiiiieieieiieeietete et [oeeensicicesessensiciceeesnnas [0 [0 0
12. Subtotals, cash and invested assets (Lines 1 to 11) ..
13.  Title plants (for Title insurers only) ...
14.  Investmentincome due and @CCIUEM ..............cccoiiiiiiiiiii i [eee
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection .............ccccceveeiinieennen.
15.2 Deferred premiums, agents' balances and installments booked but deferred and not yet due . |....
15.3 Accrued retrospective premiums and contracts subject to redetermination ...............ccccooeeieies e [OOSR 0 foeeeeeeeeeee 0
16. Reinsurance:
16.1 Amounts recoverable frOM FBINSUIETS .............cceieieiiiiieieiesceeeiees et ettt sessses s s seaas [eeeeeeeeeiee et [OOSR [OOSR 0
16.2 Funds held by or deposited with reinsured COMPANIES ...........ccceeiiiiiiiiiiiiiiiiieeiceieeeeeeseeies [ [0 [0 0
16.3 Other amounts receivable under reiNSUraNCe CONTACES ..............oovoveveveveeeueeeieeieie et [reeeeeeeeeieeeeeeee e [OOSR [OOSR 0
17.  Amounts receivable relating to UNINSUred PIANS ...........cciiiiiiiiiiiiiic e [ [0 [0 0
18.1 Current federal and foreign income tax recoverable and interest thereon ..............cccooeiineniininn e [OOSR 0 foeeeeeeeeeee 0
18.2 NEt AEFEITEA TAX @SSEE ....v.vuivieieieieietei ettt [eonenessne s [0 0 [ 0
19.  Guaranty funds receivable OF ON AEPOSIL .............c.cucueueviieieiiiiieietetesee ettt ses s es st sss s snens [eeee et [OOSR 0 foeeeeeeeeeee 0
20. Electronic data processing equipment and SOFIWATE ..............ouvuiuereuiriiniririneieeieeese s seseeee e [eeeeeeeeeeieieieeeeeeseeeeae [0 R 5,000 oo 5,000
21.  Furniture and equipment, including health care delivery @SSets ............ccccovoiveieveveveececieeeeeie s [ [OOSR 0 foeeeeeeeeeee 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ...............ccccccoiiiiiiiiiiiiins frrinnie 0 [ [0 0
23. Receivables from parent, subsidiaries and @ffiliates ................ccooveveverereueeeeciieieieieieeeee e [ 0 [ [0 O 0
24. Health care and other amounts receivable ................ccocoiiiiii s [ [0 [0 0
25. Aggregate write-ins for other than iINVEStEd @SSEtS .............ccoveveviiiiievceceiieeeee ettt [ 170,092 | 445,207 |..coooiine 275,115
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
(LINES 1210 25) ...ttt ettt et ettt be e nnes [eenea e 185,498 |...ooovine 455,318 | 269,820
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES .........ccccovvririnininies [seemmmsmieieeecee [0 [0 0
28. Total (Lines 26 and 27) 185,498 455,318 269,820
DETAILS OF WRITE-INS
T1070, ettt ettt h e h ettt b e e e e s £t e s £t e h £t e s et e s et e ae e b et ete st et et et e st et e st et et e et es e et esetes [oetetete e et et et ettt et eteneene [eeeteteet e e ee et e te et e s ees [eeee ettt ettt
I 7 R PP POTR PPN
1103, ettt a et h et h ekt e et e e h e R £ et e s £t h £ et ek et eh et ae e he e eaetes et et e st et es et et e et et e et etetes [oetetete e et et ettt e et e te e eae [eeeteteetete e e et et et eeaeees [seee et ettt ettt
1198. Summary of remaining write-ins for Line 11 from oVerflow PAge ............cccveueveueueeeiiieieeeeeeeeeeeei oo [OOSR 0 foeeeeeeeeeee 0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 0 0 0
2501.  Interest maintenanCce FESEIVE ...ttt sttt en et [eeeeaeeneeeeeees e eaeeeeanenees [V T 236,018 [ 236,018
2502.  Prepaid EXPENSES ...ovoeiiiiiiiieieieieeee ettt ssenesenenens [eeneneneensiennnesneneneeenens O [reieee e 11,665 | 11,665
2503. Agents' credit balances .. 197,524 |... . 27,432
2598. Summary of remaining write-ins for Line 25 from overflow page ...........ccooceeieeieeienienieneeieeseenees e U [V .0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 170,092 445,207 275,115
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices
The financial statements of The Penn Insurance and Annuity Company of New York (the "Company") are presented on the basis of accounting practices
prescribed or permitted by the New York State Department of Financial Services.

The Company recognizes only statutory accounting practices prescribed or permitted by the State of New York for determining and reporting the financial
condition and results of operations of an insurance company and for determining its solvency under the New York Insurance Law. The National Association of
Insurance Commissioners’ ("NAIC") Accounting Practices and Procedures Manual ("NAIC SAP") has been adopted as a component of prescribed or permitted
practices by the State of New York.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State of New York is

shown below:
F/S F/S
SSAP # Page Line # 2023 2022

NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX $ 19,868,902 $ (19,567,182)
(2) State Prescribed Practices that are an increase/

(decrease) from NAIC SAP:
(3) State Permitted Practices that are an increase/(decrease)

from NAIC SAP:
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 19,868,902 $ (19,567,182)
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 52,186,717 $ 32,609,005
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 52,186,717 $ 32,609,005

B. Use of Estimates in the Preparation of the Financial Statements
The preparation of financial statements in conformity with Statutory Accounting Principles requires management to make estimates and assumptions that affect
the reported amounts of assets and liabilities. It also requires disclosure of contingent assets and liabilities at the date of the financial statements and the
reported amounts of revenue and expenses during the period. Actual results could differ from those estimates.

C.  Accounting Policy
Life premiums are recognized as income over the premium-paying period of the related policies. Annuity considerations are recognized as revenue when
received. Expenses incurred in connection with acquiring new insurance business, including acquisition costs such as sales commissions, are charged to
operations as incurred.

In addition, the Company uses the following accounting policies:

(1) Basis for Short-Term Investments
Short-Term Investments are stated in accordance with the guidance provided in SSAP No. 2R - Cash, Cash Equivalents, Drafts, and Short-Term Investments.

(2) Basis for Bonds and Amortization Schedule
Bonds not backed by other loans are stated at amortized cost using the interest method.

(3) Basis for Common Stocks
Unaffiliated common stocks are held at fair value.

(4) Basis for Preferred Stocks
Preferred stocks are stated in accordance with the guidance provided in SSAP No. 32 - Preferred Stock.

(5) Basis for Mortgage Loans
The Company does not own any mortgage loans on real estate.

(6) Basis for Loan-Backed Securities and Adjustment Methodology
Loan-backed securities are stated at either amortized cost or the lower of amortized cost or fair value. The retrospective adjustment method is used to
value all securities.

(7) Accounting Policies for Investments in Subsidiaries, Controlled and Affiliated Entities
The Company does not own any investments in subsidiaries, controlled or affiliated entities.

(8) Accounting Policies for Investments in Joint Ventures, Partnerships and Limited Liability Entities
The Company does not own any investments in joint ventures, partnerships or limited liability entities.

(9) Accounting Policies for Derivatives
The Company does not own any derivatives.

(10) Anticipated Investment Income Used in Premium Deficiency Calculation
The Company does not utilize anticipated investment income as a factor in the premium deficiency calculation.

(11) Management's Policies and Methodologies for Estimating Liabilities for Losses and Loss/Claim Adjustment Expenses
The liabilities for losses and loss/claim adjustment expenses for accident and health contracts are not applicable.

(12) Changes in the Capitalization Policy and Predefined Thresholds from Prior Period
The Company has not modified its capitalization policy from the prior period.

(13) Method Used to Estimate Pharmaceutical Rebate Receivables
The Company does not own any pharmaceutical rebate receivables.

D. Going Concern
The Company evaluated its ability to continue as a going concern, and no substantial doubts were raised.

NOTE 2 Accounting Changes and Corrections of Errors
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

NOTES TO FINANCIAL STATEMENTS

The NAIC adopted INT 23-01T, which is an interpretation that prescribes limited-time, optional, statutory accounting guidance as an exception to the existing guidance
detailed in SSAP No. 7 - Asset Valuation Reserve and Interest Maintenance Reserve and the annual statement instructions that requires the non-admittance of a
negative interest maintenance reserve ("IMR"). Under the INT, reporting entities are allowed to admit negative IMR if certain criteria are met. The adoption of this
guidance allowed the Company to admit $369,742 of negative IMR at December 31, 2023 in its financial statements. New disclosures required under the INT have
been included in Note 21, Other ltems.

NOTE 3 Business Combinations and Goodwill

Not applicable - The Company did not have any business combinations nor resulting goodwill.

NOTE 4 Discontinued Operations

Not applicable - The Company had no discontinued operations.

NOTE 5 Investments

A

Mortgage Loans, including Mezzanine Real Estate Loans
Not applicable - The Company does not invest in mortgage loans.

Debt Restructuring
Not applicable - The Company had no debt during the statement period.

Reverse Mortgages
Not applicable - The Company does not invest in reverse mortgages.

Loan-Backed Securities
(1) Description of Sources Used to Determine Prepayment Assumptions
Prepayment assumptions for mortgage-backed/asset-backed securities were obtained from the Company's investment advisor.

(2) Securities with Recognized Other-Than-Temporary Impairment
The Company did not recognize any other-than-temporary impairments on loan-backed securities during 2023.

(3) Recognized OTTI Securities
The Company did not recognize any other-than-temporary impairments on securities during 2023.

(4) All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as
a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest
related impairment remains):

a) The aggregate amount of unrealized losses:

1. Less than 12 Months $ 27,362

2. 12 Months or Longer $ 22,224,850
b)The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 3,398,030

2. 12 Months or Longer $ 279,500,437

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

In making impairment assessments, the Company considers past events, current conditions, and reasonable and supportable forecasts. In addition, the
Company considers external investment advisor analyses, industry analyst reports and forecasts, sector credit ratings, the current financial condition of the
guarantor of the security, and other market data that is relevant to the collectability of the security.

Dollar Repurchase Agreements and/or Securities Lending Transactions
Not applicable - The Company did not have any repurchase agreements during the statement period.

Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not applicable - The Company did not have any repurchase agreements during the statement period.

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not applicable - The Company did not have any repurchase agreements during the statement period.

Repurchase Agreements Transactions Accounted for as a Sale
Not applicable - The Company did not have any repurchase agreements during the statement period.

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Not applicable - The Company did not have any repurchase agreements during the statement period.

Real Estate
Not applicable - The Company does not own any real estate.

Low Income Housing tax Credits (LIHTC)
Not applicable - The Company does not own any low-income housing tax credits.

Restricted Assets

1. Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted
Current Year 6 7
1 2 3 4 5
G/IA Total
Supporting Separate S/A Assets
Total General S/A Account (S/A)| Supporting Total Increase/
Account Activity Restricted G/A Activity Total From Prior | (Decrease) (5
Restricted Asset Category (G/A) (a) Assets (b) (1 plus 3) Year minus 6)

a. Subject to contractual obligation for which
liability is not shown $ - 1% - 13 - 13 - 13 -1s -1s -
b. Collateral held under security lending
agreements $ - 13 - 13 - 1% - 1% - 13 - 13 -
c. Subject to repurchase agreements $ -1$ - 1% - 1% - 1% - 1% - 1% -
d. Subject to reverse repurchase agreements $ -1$ - 1% - 1% - 1% - 1% - 1% -
e. Subject to dollar repurchase agreements $ -1$ - 1% - 1% - 1% - 1% - 1% -
f. Subject to dollar reverse repurchase
agreements $ - 1% - 1% - 1% - 1% - 13 - 13 -
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NOTES TO FINANCIAL STATEMENTS

(c) Column 5 divided by Asset Page, Column 1, Line 28
(d) Column 9 divided by Asset Page, Column 3, Line 28

2. Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts That Share Similar Characteristics, Such as Reinsurance and

Derivatives, Are Reported in the Aggregate)
Not applicable

g. Placed under option contracts $ - 1% - 1% - 1% - 1% -1$ - 1% -
h. Letter stock or securities restricted as to sale
- excluding FHLB capital stock $ - 19 - 19 - 19 - 19 - 19 - 19 -
i. FHLB capital stock $ - 13 - 1% - 1% - 13 - 13 - 13 -
j. On deposit with states $ 477,767 | $ - 13 -1 - |$ 477767 |$ 477,330 | $ 437
k. On deposit with other regulatory bodies $ - 1% - 1% - 1% - 1% - 1% - 1% -
|. Pledged collateral to FHLB (including assets
backing funding agreements) $ -1$ - 13 - 13 -1s -1s -1s -
m. Pledged as collateral not captured in other
categories $ - 1% - 1% - 13 - 13 - 13 - 13 -
n. Other restricted assets $ - 13 - 1% - 1% - 13 - 13 - 13 -
0. Total Restricted Assets (Sum of athroughn) | $ 477.767 | $ - 19 - 19 - 1$ 477767 | $ 477,330 | $ 437
(a) Subset of Column 1
(b) Subset of Column 3
Current Year
8 9 Percentage
10 1
Gross
(Admitted &
Non- Admitted
admitted) Restricted
Total Total Restricted to to Total
Non- Admitted Total Admitted
admitted Restricted Assets Assets
Restricted Asset Category Restricted (5 minus 8) (c) (d)
a. Subject to contractual obligation for which
liability is not shown $ -1$ - 0.000% 0.000%
b. Collateral held under security lending
agreements $ - 1% - 0.000% 0.000%
c. Subject to repurchase agreements $ - 13 - 0.000% 0.000%
d. Subject to reverse repurchase agreements $ -1$ - 0.000% 0.000%
e. Subject to dollar repurchase agreements $ -1$ - 0.000% 0.000%
f. Subject to dollar reverse repurchase
agreements $ - 1% - 0.000% 0.000%
g. Placed under option contracts $ -1$ - 0.000% 0.000%
h. Letter stock or securities restricted as to sale
- excluding FHLB capital stock $ - 19 - 0.000% 0.000%
i. FHLB capital stock $ - 19 - 0.000% 0.000%
j. On deposit with states $ - |$ 477,767 0.134% 0.134%
k. On deposit with other regulatory bodies $ - 13 - 0.000% 0.000%
|. Pledged collateral to FHLB (including assets
backing funding agreements) $ -1$ - 0.000% 0.000%
m. Pledged as collateral not captured in other
categories $ - 19 - 0.000% 0.000%
n. Other restricted assets $ - 19 - 0.000% 0.000%
0. Total Restricted Assets (Sum of a throughn) | $ - 1$ 477767 0.134%| 0.134%l|

3. Detail of Other Restricted Assets (Contracts That Share Similar Characteristics, Such as Reinsurance and Derivatives, Are Reported in the Aggregate)

Not applicable

4. Collateral Received and Reflected as Assets Within the Reporting Entity’s Financial Statements
Not applicable

Working Capital Finance Investments
Not applicable - The Company does not own any working capital finance investments.

Offsetting and Netting of Assets and Liabilities
Not applicable - The Company does not offset or net its assets and liabilities.

5GI Securities
Not applicable - The Company does not own any 5G| securities.

Short Sales
Not applicable - The Company does not participate in short sales.

Prepayment Penalty and Acceleration Fees
General Account Separate Account
1. Number of CUSIPs 1 0
2. Aggregate Amount of Investment Income $ 95,177 $ -

Reporting Entity’s Share of Cash Pool by Asset Type
Not applicable

NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies

A

Investments in Joint Ventures, Partnerships and Limited Liability Companies that Exceed 10% of Ownership
Not applicable

Investments in Impaired Joint Ventures, Partnerships and Limited Liability Companies
Not applicable

NOTE 7 Investment Income
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NOTES TO FINANCIAL STATEMENTS

Due and accrued income was excluded from surplus on the following bases:
All investment income due and accrued with amounts that are over 90 days past due.

The total amount excluded was $0.

The gross, nonadmitted and admitted amounts for interest income due and accrued.

Interest Income Due and Accrued Amount

1. Gross $ 2,399,201
2. Nonadmitted $ -
3. Admitted $ 2,399,201

The aggregate deferred interest.
Amount
Aggregate Deferred Interest $ -

The cumulative amounts of paid-in-kind (PIK) interest included in the current principal balance.
Amount
Cumulative amounts of PIK interest included in the current principal balance $ -

NOTE 8 Derivative Instruments

The Company does not invest in derivative instruments.

NOTE9 Income Taxes

A

The components of the net deferred tax asset/(liability) at the end of current period are as follows:

The Company follows Statement of Statutory Accounting Principles No. 101 — Income Taxes, A Replacement of SSAP No. 10R and SSAP No. 10 ("SSAP 101").
SSAP 101 includes a calculation for the limitation of gross deferred tax assets for insurers that maintain a minimum of 300% of their authorized control level
RBC computed without net deferred tax assets. The Company exceeded the 300% minimum RBC requirement at December 31, 2023 and 2022.

The Company is required to evaluate the recoverability of deferred tax assets and to establish a valuation allowance if necessary to reduce the deferred tax
asset to an amount which is more likely than not to be realized. Considerable judgment is required in determining whether a valuation allowance is necessary,
and if so, the amount of such valuation allowance. In evaluating the need for a valuation allowance, the Company considers many factors, including:

(1) the nature of the deferred tax assets and liabilities; (2) whether they are ordinary or capital; (3) the timing of their reversal; (4) taxable income in prior
carryback years as well as projected taxable income exclusive of reversing temporary differences and carryforwards; (5) the length of time that carryovers can
be utilized; (6) unique tax rules that would impact the utilization of the deferred tax assets; and (7) any tax planning strategies that the Company would employ to
avoid a tax benefit from expiring unused; although the realization is not assured, management believes it is more likely than not that the deferred tax assets will
be realized. The Company recorded valuation allowances of $8,583,020 and $10,118,707 at December 31, 2023 and 2022, respectively. The Company must
evaluate its deferred tax assets on a separate company basis under statutory reporting, and because of its separate company loss history, is unable to conclude
that deferred tax assets can be fully supported by short-term future projections of income.

1. Components of Net Deferred Tax Asset/(Liability)

As of End of Current Period 12/31/2022. Change
(1 2 (3) “4) (5) (6) (7) (8) 9)
(Col. 1+2) (Col.4+5) | (Col.1-4) (Col.2-5) | (Col. 7 +38)
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
(a) Gross Deferred Tax Assets $ 9,225469 | $ - | $ 9,225,469 | $10,306,965 | $ 347,434 | $10,654,399 | $(1,081,496) | $ (347,434) | $(1,428,930)
(b) Statutory Valuation Allowance
Adjustment $ 8,583,020 | $ - |$ 8583020 |$ 9,771,273 | $ 347,434 | $10,118,707 | $(1,188,253) | $ (347,434) | $(1,535,687)
(c) Adjusted Gross Deferred Tax Assets
(1a-1b) $ 642449 |$ - |$ 642449 |% 535692 |% -|$ 535692|% 106,757 | § -|$ 106,757
(d) Deferred Tax Assets Nonadmitted $ - 13 - 13 - 13 - 13 - 13 - 13 -1s -1s -
(e) Subtotal Net Admitted Deferred
Tax Asset (1c - 1d) $ 642449 |$ - |$ 642449 |% 535692 % -|$ 535692|% 106,757 | $ -|$ 106,757
(f) Deferred Tax Liabilities $ 642449 |$ - |$ 642449 |% 535692 |% -|$ 535692|% 106,757 | $ -|$ 106,757
(9) Net Admitted Deferred Tax Asset/(Net
Deferred Tax Liability)
(le-1f) $ - 1% - 19 - 198 - 1% - 1% - 19 -19$ - 19 -

2. Admission Calculation Components SSAP No. 101

(b) Adjusted Gross Deferred Tax
Assets Expected To Be Realized
(Excluding The Amount Of Deferred
Tax Assets From 2(a) above) After
Application of the Threshold Limitation.
(The Lesser of 2(b)1 and 2(b)2 Below) $ - 13 - 13 -13 - 13 -1s -1s -1s -1s
1. Adjusted Gross Deferred Tax
Assets Expected to be Realized
Following the Balance Sheet Date. $ -13 - 13 - 13 - 13 - 13 - 13 -13 - 13

2. Adjusted Gross Deferred Tax
Assets Allowed per Limitation

(c) Adjusted Gross Deferred Tax Assets
(Excluding The Amount Of Deferred Tax
Assets From 2(a) and 2(b) above)

(d) Deferred Tax Assets Admitted as the result
of application of SSAP No. 101. Total (2(a) +

As of End of Current Period 12/31/2022. Change
(1 2 (3) “4) (5) (6) (7) (8) 9)
(Col. 1+2) (Col.4+5) | (Col.1-4) (Col.2-5) | (Col. 7 +38)
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
Admission Calculation Components
SSAP No. 101
(a) Federal Income Taxes Paid In Prior
Years Recoverable Through Loss
Carrybacks $ - s - s - s - s -1s -|s -|s -|s -

Threshold. XXX XXX $ 7,828,008 XXX XXX $ - XXX XXX $ 7,828,008

Offset by Gross Deferred Tax Liabilities. $ 642449 |$ -|$ 642449 |$ 535692 |$ -|$ 535692 |% 106,757 | $ -|s 106,757

2(b) +2(c)) $ 64244919 - 1% 64244918 53569218 -1$ 53569218 10675718 -1$ 106757

3. Other Admissibility Criteria

2023 2022
a. Ratio Percentage Used To Determine Recovery Period And Threshold Limitation Amount. 1461.000% 670.000%
b. Amount Of Adjusted Capital And Surplus Used To Determine Recovery Period And
Threshold Limitation In 2(b)2 Above. $ 52,186,717 $ 32,609,005
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Impact of Tax Planning Strategies

a. Determination of adjusted gross deferred tax assets and net admitted deferred tax assets, by tax character as a percentage.

As of End of Current Period

12/31/2022

Change

(1
Ordinary

(2)
Capital

Ordinary

@) “

Cap

)

ital

(5)
(Col. 1-3)
Ordinary

(6)
(Col. 2-4)
Capital

Impact of Tax Planning Strategies:

(a) Determination of adjusted gross deferred tax
assets and net admitted deferred tax assets, by tax
character as a percentage.

1. Adjusted Gross DTAs amount from

Note 9A1(c) $

2. Percentage of adjusted gross DTAs by tax
character attributable to the impact of tax
planning strategies

3. Net Admitted Adjusted Gross DTAs amount
from Note 9A1(e) $

4. Percentage of net admitted adjusted
gross DTAs by tax character admitted
because of the impact of tax planning
strategies

642,449

0.000%

642,449

0.000%|

0.000%|

535,692 | $

0.000%

535,692 | $

0.000%|

0.000%|

$ 106,757

0.000%

$ 106,757

0.000%|

0.000%|

b. Do the Company's tax-planning strategies include the use of reinsurance?

Deferred Tax Liabilities Not Recognized

1. The types of temporary differences for which a DTL has not been recognized and the types of events that would cause those temporary differences to become
taxable are: None

2. The cumulative amount of each type of temporary difference is: $0

Yes [1No [X]

3. The amount of the unrecognized DTL for temporary differences related to investments in foreign subsidiaries and foreign corporate joint ventures that are
essentially permanent in duration, if determination of that liability is practicable, or a statement that determination is not practicable are: $0

4. The amount of the DTL for temporary difference other than those in item (3) above that is not recognized is: $0

Current income taxes incurred consist of the following major components:

1.

Current Income Tax

(a) Federal

(b) Foreign

(c) Subtotal (1a+1b)

(d) Federal income tax on net capital gains
(e) Utilization of capital loss carry-forwards
(f) Other

(

g) Federal and foreign income taxes incurred (1c+1d+1e+1f)

Deferred Tax Assets:
(a) Ordinary:
1) Discounting of unpaid losses
) Unearned premium reserve
) Policyholder reserves
) Investments
) Deferred acquisition costs
) Policyholder dividends accrual
) Fixed assets
) Compensation and benefits accrual
9) Pension accrual
0) Receivables - nonadmitted
1) Net operating loss carry-forward
2) Tax credit carry-forward
3) Other
(99) Subtotal (sum of 2a1 through 2a13)
b) Statutory valuation allowance adjustment
c) Nonadmitted
d) Admitted ordinary deferred tax assets (2a99 - 2b - 2c)
e) Capital:
(1) Investments
(2) Net capital loss carry-forward
(3) Real estate
(4) Other
(99) Subtotal (2e1+2e2+2e3+2e4)
f) Statutory valuation allowance adjustment
g) Nonadmitted
h) Admitted capital deferred tax assets (2e99 - 2f - 2g)
i) Admitted deferred tax assets (2d + 2h)

(
(
(
(

(
(
(
(

Deferred Tax Liabilities:
(a) Ordinary:
(1) Investments
(2) Fixed assets
(3) Deferred and uncollected premium
(4) Policyholder reserves
(5) Other
(99) Subtotal (3a1+3a2+3a3+3a4+3ab)

(b) Capital:

(1) Investments

(2) Real estate

(3) Other

(99) Subtotal (3b1+3b2+3b3)

(c) Deferred tax liabilities (3299 + 3b99)

4. Net deferred tax assets/liabilities (2i - 3c)

(1) 2 (3)
As of End of (Col. 1-2)
Current Period 12/31/2022 Change
$ 3,786,025 | $ 3,290,236 | $ 495,789
$ - 13 - 13 -
$ 3,786,025 | $ 3,290,236 | $ 495,789
$ (341,577) | $ (270,993) | $ (70,584)
$ - 13 - 13 -
$ - 13 - 13 -
$ 3,444,448 | $ 3,019,243 | $ 425,205
$ - 13 - 13 -
$ - 13 - 13 -
$ 6,987,268 | $ 8,224,562 | $ (1,237,294)
$ 169,277 | $ 155,678 | $ 13,599
$ 2,028,919 | $ 1,882,795 | $ 146,124
$ - 19 - 13 -
$ - 19 - 13 -
$ - 19 - 13 -
$ - 18 - 18 -
$ 38,955 | $ 43,930 | $ (4,975)
$ - 18 - 18 -
$ - 18 - 18 -
$ 1,050 |$ - 198 1,050
$ 9,225/469 |$ 10,306,965 | $ (1,081,496)
$ 8,583,020 | $ 9,771,273 | $ (1,188,253)
$ - 18 - 18 -
$ 642,449 | $ 535,692 | $ 106,757
$ - 198 112,649 | $ (112,649)
$ - 198 234,785 | $ (234,785)
$ - 18 - 13 -
$ - 18 - 13 -
$ - 198 347,434 | $ (347,434)
$ - 198 347,434 | $ (347,434)
$ - 18 - 13 -
$ - 18 - 13 -
$ 642,449 | $ 535,692 | $ 106,757
$ 22,823 | $ 3,647 | $ 19,176
$ - 18 - 13 -
$ 466,720 | $ 302,687 | $ 164,033
$ 152,906 | $ 229,358 | $ (76,452)
$ - 13 - 13 -
$ 642,449 | $ 535,692 | $ 106,757
$ - 13 - 13 -
$ - 13 - 13 -
$ - 13 - 13 -
$ - 13 - 13 -
$ 642,449 | $ 535,692 | $ 106,757
$ - 19 - 19 -
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D.

Reconciliation of Federal Income Tax Rate to Actual Effective Rate

| Tax Effect | Rate |
Income befroe taxes $ 4,861,850 21.00%
Statutory valuation allowance $ (1,535,687) -6.63%
Other 3 118.285 0.51%
Total $ 3,444,448 14.88%
Federal income taxes incurred $ 3,786,025 16.35%
FIT on realized capital losses $ (297,805) -1.29%
FIT on IMR gains/losses $ (43,773) -0.19%
Total statutory income taxes $ 3,444,448 14.88%

Operating Loss Carry Forwards and Income Taxes Available for Recoupment

At December 31, 2023, the Company had no capital loss carryforwards.
At December 31, 2023 and 2022, the Company had no Alternative Minimum Tax ("AMT") credit carryforwards.

There was no income tax expense for 2023, 2022 and 2021 that is available for recoupment in the event of future net
losses.

The Company has not made any deposits regarding the suspension of running interest (protective deposits) pursuant to
Internal Revenue Code Section 6603.

Consolidated Federal Income Tax Return

The Company's 2023 federal income return will be consolidated with its parent, Penn Mutual, and Penn Mutual's
subsidiaries. The method of tax allocation among the companies is subject to a written agreement, whereby the tax
allocation is made on a benefits for loss basis. A listing of the companies included in the consolidated return is as follows:

Penn Mutual Life Insurance Company (Parent)
Penn Insurance & Annuity Company

PIA Reinsurance Company of Delaware

Penn Insurance & Annuity Company of New York
Vantis Life Insurance Company

The Company filed a stand-alone federal income tax return for 2022. The currently maintains a current tax payable of $161,536.

Federal or Foreign Federal Income Tax Loss Contingencies:
Not applicable

Repatriation Transition Tax (RTT)
Not applicable

Alternative Minimum Tax (AMT) Credit
At December 31, 2023 and 2022, the Company had no Alternative Minimum Tax ("AMT") credit carryforwards.

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A

Nature of the Relationship Involved

On March 2, 2020, The Penn Mutual Life Insurance Company (Penn Mutual) received all of the issued and outstanding capital stock of the Company as an
extraordinary dividend from Vantis Life Insurance Company (Vantis Life).

On March 30, 2020, Penn Mutual made a $5 million surplus contribution to the Company.
During April, 2020, the Company's name was changed to The Penn Insurance and Annuity Company of New York.

Effective April 1, 2020, the Company entered into an Indemnity Combination Coinsurance and Modified Coinsurance Agreement with Penn Mutual. Through
this agreement, Penn Mutual ceded to the Company 100% of the liabilities for its individual polcies of variable universal life (both single and joint life) and
individual variable deferred contracts issued by Penn Mutual in the State of New York and in-force as of April 1, 2020.

On October 14, 2020, the Company signed a Letter of Intent with Penn Mutual to reinsure amounts that exceed the Company's per life retention limit of
$300,000, not otherwise reinsured through other treaties, to be effective April 1, 2020. As Penn Mutual is an unauthorized reinsurer in the State of New York,
the Company did not recognize any reserve credit for this treaty.

The Company's parent makes capital contributions as needed and the Company maintains various intercompany agreements with its parent and affiliates.

Transactions

Transaction Dates: Quarterly during 2023

Explanation of Transactions: Indirect expense allocations

Name of Reporting Entity: The Penn Insurance and Annuity Company of New York
Name of Affiliate: The Penn Mutual Life Insurance Company

Description of Assets Received by Reporting Entity: None

Statement Value of Asset Received by Reporting Entity: None

Description of Assets Transferred by Reporting Entity: Cash

Statement Value of Assets Transferred by Reporting Entity: 2023 - $1,410,500
Dollar Amounts of Transactions: 2023 - $1,510,500

Transaction Dates: Quarterly during 2022

Explanation of Transactions: Indirect expense allocations

Name of Reporting Entity: The Penn Insurance and Annuity Company of New York
Name of Affiliate: Vantis Life Insurance Company

Description of Assets Received by Reporting Entity: None

Statement Value of Asset Received by Reporting Entity: None

Description of Assets Transferred by Reporting Entity: Cash

Statement Value of Assets Transferred by Reporting Entity: 2022 - $1,302,500
Dollar Amounts of Transactions: 2022 - $1,302,500

Transaction Dates: October 14, 2022

Explanation of Transactions: Capital contributions

Name of Reporting Entity: The Penn Insurance and Annuity Company of New York
Name of Affiliate: The Penn Mutual Life Insurance Company

Description of Assets Received by Reporting Entity: Cash

Statement Value of Assets Received by Reporting Entity: $15,000,000

Description of Assets Transferred by Reporting Entity: None

Statement Value of Assets Transferred by Reporting Entity: None

Dollar Amounts of Transactions: 10/14/22: $15,000,000

Transactions with related party who are not reported on Schedule Y
None
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Amounts Due From or To Related Parties

As of December 31, 2023 and December 31, 2022, the Company reported $9,279,645 and $11,468,143, respectively, as amounts due from affiliates. The terms of
the settlement require that this amount be settled within 30 days of the period end.

Material Management or Service Contracts and Cost-Sharing Arrangements
The Company maintains the following management or service contracts:

Administrative Services and Support Agreement - This agreement is with Penn Mutual and provides administrative, actuarial, accounting,
and investment functions to the Company.

Investment Management Agreement - This agreement is with Penn Mutual Asset Management (PMAM) for the investment and reinvestment of the
Company's investment assets and to provide other related investment management and administrative services. PMAM is a wholly-owned subsidiary of
Penn Mutual.

Guarantees or Undertakings
The Company does not maintain any guarantees or undertakings, written or otherwise that would result in a material contingent exposure to the Company.

Nature of the Control Relationship
Not applicable

Amount Deducted from the Value of Upstream Intermediate Entity or Ultimate Parent Owned
Not applicable

Investments in SCA that Exceed 10% of Admitted Assets
Not applicable

Investments in Impaired SCAs
Not applicable

Investment in Foreign Insurance Subsidiary
Not applicable

Investment in Downstream Noninsurance Holding Company
Not applicable

All SCA Investments
Not applicable

Investment in Insurance SCAs
Not applicable

SCA or SSAP 48 Entity Loss Tracking
Not applicable

NOTE 11 Debt

The Company does not maintain any debt.

NOTE 12 Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other

Postretirement Benefit Plans

Defined Benefit Plan
1) Change in Benefit Obligation

Through December 31, 2019, the Company's former parent, Vantis Life, maintained a funded non-contributory defined benefit pension plan (qualified
pension plan) covering eligible employees. Vantis Life approved the freezing of benefits under this plan effective September 30, 2009. Therefore, no
further benefits accrued for participants. Effective December 31, 2019, the qualified pension plan was merged into the non-contributory defined benefit
pension plan of its parent, Penn Mutual.

Employees are also covered by a qualified defined contribution pension plan sponsored by the Company's parent, Penn Mutual. The Company did not
make any employee benefit payments in 2023 or 2022.

NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

A.

Number of Share and Par or State Value of Each Class
The Company has 100,000 shares authorized and 20,000 shares issued and outstanding. All shares are Class A shares.

Dividend Rate, Liquidation Value and Redemption Schedule of Preferred Stock Issues
The Company has no preferred stock outstanding.

Dividend Restrictions
Without prior approval of its domiciliary commissioner, dividends to shareholders are limited by the laws of the Company’s state of incorporation, New York.

Dates and Amounts of Dividends Paid
The Company did not make any ordinary dividend payments during the reporting period.

Profits that may be Paid as Ordinary Dividends to Stockholders
Within the limitations of (C) above, there are no restrictions placed on the portion of Company profits that may be paid as ordinary dividends to stockholders.

Restrictions Placed on Unassigned Funds (Surplus)
There were no restrictions placed on the Company's surplus, including for whom the surplus is being held.

Amount of Advances to Surplus not Repaid
There were no advances to surplus.

Amount of Stock Held for Special Purposes
The Company holds no stock for special purposes.

Reasons for Changes in Balance of Special Surplus Funds from Prior Period

The Company's special purpose funds increased from December 31, 2022 to December 31, 2023 by $369,742 due to the admittance of negative IMR. For more
details, refer to Note 21, Other ltems.

The portion of unassigned funds (surplus) represented or reduced by cumulative unrealized gains and losses is $ 96,861
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K. The Company issued the following surplus debentures or similar obligations:
The Company has not issued any surplus notes nor maintains any debt.

L. The impact of any restatement due to prior quasi-reorganizations is as follows:
The Company did not have a quasi-reorganization.

M.  Effective Date of Quasi-Reorganization for a Period of Ten Years Following Reorganization
The Company did not have any quasi-reorganizations since its inception.

NOTE 14 Liabilities, Contingencies and Assessments

The Company does not maintain any contingent commitments, assessments, gain contingencies, claims related extra contractual obligation or bad faith losses
stemming from lawsuits (total SSAP 97 and SSAP No. 48 contingent liabilities), joint and several liabilities or any other contingencies.

NOTE 15 Leases

A.  Lessee Operating Lease:
(1) Lessee's Leasing Arrangements

a. Rental Expense
2023 - $11,591 and 2022 - $18,109

b. Basis on Which Contingent Rental Payments are Determined
Not applicable

c. Existence and Terms of Renewal or Purchase Options and Escalation Clauses
None

d. Restrictions Imposed by Lease Agreements
None

e. |dentification of Lease Agreements that have been Terminated Early
None

(2) At December 31, 2023, the minimum aggregate rental commitments are as follows:
Leases with Initial or Remaining Noncancelable Lease Terms in Excess of One Year
None

(3) For Sale-Leaseback Transactions

a. Terms of the Sale-Leaseback Transactions

Not applicable

b. Obligation of Future Minimum Lease Payments and Total of Minimum Sublease Rentals

Not applicable

=

B. Lessor Leases
The Company does not maintain any lessor leases.

NOTE 16 Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of
Credit Risk

Not applicable - The Company does not maintain any financial instruments with off-balance sheet risk or financial instruments with concentrations of credit risk.
NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A. Transfers of Receivables Reported as Sales
Not applicable - There have been no transfers of receivable reporting as sales during the reporting period.

B.  Transfer and Servicing of Financial Assets
Not applicable - There have been no transfers of receivable reporting as sales during the reporting period.

C. Wash Sales
(1) Not applicable - The Company did not sell any NAIC designation 3 or below, or unrated securities during the reporting period and reacquired within 30 days
of the sale date.

NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
Not applicable - The Company does not maintain any uninsured plans or partially insured plans.

NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

The Company does not write/produce direct premium through managing general agents. Effective November, 2018, the Company began writing direct premium
through a third party administrator (TPA), Fabric Insurance Agency, LLC (Fabric). This relationship was terminated in 2022 and no new premium is being written.
During December 31, 2023 and December 31, 2022, premium through Fabric totaled $12,654 and $13,833, respectively.

NOTE 20 Fair Value Measurements

A.
(1) Fair Value Measurements at Reporting Date
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The Company's financial assets have been classified, for disclosure purposes, based on a hierarchy defined by SSAP No. 100-Fair Value
Measurements. The hierarchy gives the highest ranking to fair values determined using unadjusted quoted prices in active markets for identical assets
(Level 1) and the lowest ranking to fair values determined using methodologies and models with unobservable inputs (Level 3). An asset's classification
is based on the lowest level input that is significant to its measurement. The following are the levels of the hierarchy and a brief description of the type of
valuation inputs that are used to establish each level:

Pricing Level 1 — Valuations based on unadjusted quoted prices in active markets for identical assets that the Company’s pricing sources have the ability to

access. Since the valuations are based on quoted prices that are readily and regularly available in an active market, valuation of these securities does
not entail a significant amount or degree of judgment.

Pricing Level 2 - Valuations based upon quoted prices for similar assets in active markets, quoted prices for identical or similar assets in inactive
markets; or valuations based on models where the significant inputs are observable (e.g. interest rates, yield curves, prepayment speeds, default rates,
loss severities) or can be corroborated by observable market data.

Pricing Level 3 — Valuations that are derived from techniques in which one or more of the significant inputs are unobservable, including broker quotes
which are non-binding.

The following presents the Company's fair value hierarchy for assets and liabilities that are carried at fair value:

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Preferred stock $ 258,877 | $ - 13 - 13 - 13 258,877
Common stock - unaffiliated $ 8,855,382 1% - 19 - 19 - 13 8,855,382
Total assets at fair value/NAV $ 9114259 | $ - 19 - 19 -1 9,114,259
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total

b. Liabilities at fair value

Total liabilities at fair value $ - 13 -19% - 19 - 19

(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy
There are no financial instruments currently assigned to Level 3.

(3) Policies when Transfers Between Levels are Recognized
The Company's policy is to recognize transfers in and transfers out at the end of the reporting period.

(4) Description of Valuation Techniques and Inputs Used in Fair Value Measurement
The levels of hierarchy and a brief description of the type of valuation inputs is included above.

(5) Fair Value Disclosures
The Company does not maintain any derivative assets or liabilities.

Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements
As of December 31, 2023, the Company maintained no bonds rated NAIC 6.

Aggregate fair value for all financial instruments and the level within the fair value hierarchy in which the fair value measurements in their entirety fall.
The following fair value methods and assumptions were used by the Company in estimating the fair value disclosures for financial instruments:

Cash, Cash Equivalents, and Short-Term Investments: The admitted asset amounts approximate their fair value due to their short-term nature.
Investment Securities:Fair values for investment securities are based on market prices published by the SVO, or in the absence of SVO published unit prices
or when amortized cost is used by the SVO as the unit price, quoted market prices by other third party organizations, where available. For fixed maturity

securities not actively traded, fair values are estimated using values obtained from independent pricing services.

The following presents a summary of the carrying values and fair values of the Company's financial instruments:

Cash, cash equivalents
and short-term
investments $ 17891549 [$ 17891549 |$ 17891549 |$ - 19 - 19 - 19

Type of Financial Aggregate Net Asset Value Not Practicable
Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)

Bonds $ 292,612,878 | $ 314,468,956 |$ - |$ 292,612,878 | $ - 198 -8 -
Preferred stock $ 384,577 | $ 381,117 | $ 384,577 | $ -1$ - 198 -8 -
Common stock $ 8,855,382 | $ 8,855,382 | $ 8,855,382 | $ - 19 - 198 - 18 -

Not Practicable to Estimate Fair Value
Not applicable

NAV Practical Expedient Investments
Not applicable

NOTE 21 Other Items

A

Unusual or Infrequent Items
None

Troubled Debt Restructuring: Debtors
Not applicable

Other Disclosures
Assets in the amount of $477,330 and $476,909 at December 31, 2022 and 2021, respectively, were on deposit with government authorities or trustees as
required by law.

The Company admitted negative IMR of $359,427 at December 31, 2023. The Company’s IMR balance includes interest-related realized gains and losses arising
from sales of its fixed income investments that are done in compliance with the Company’s investment management policies. The Company engages in prudent

portfolio management that may require sales of its fixed income investments in order to rebalance the portfolio and match the duration of the Company’s insurance

liabilities. Proceeds from the sale of fixed income investments done for these purposes are reinvested in similar assets. If sales are executed due to excess
withdrawal activity on the Company’s insurance contracts, realized gains and losses are not deferred into the IMR. The Company did not have any excess
withdrawals as of December 31, 2023.
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Negative IMR was admitted up to 10% of the Company’s adjusted Capital and Surplus. Capital and Surplus was adjusted to exclude net positive admitted goodwill,
electronic data processing equipment, and operating system software and net deferred tax assets (surplus will also be adjusted for any admitted negative IMR in
subsequent periods). The computation of adjusted Capital and Surplus for purposes of negative IMR admissibility is included below:

Amount

Capital and surplus $52,186,717
Less:

Admitted positive goodwill 0

Admitted EDP equipment and

operating system software 0

Admitted net deferred taxes 0
Adjusted capital and surplus $52,186,717
Limitation 10% $5,218,672
Current period negative IMR $359,427
Current period negative IMR
as a % of adjusted capital and 0.60%
surplus

D. Business Interruption Insurance Recoveries
Not applicable

E. State Transferable and Non-transferable Tax Credits
Not applicable

F.  Subprime Mortgage Related Risk Exposure
(1) Description of the Subprime-Mortgage-Related Risk Exposure and Related Risk Management Practices
The Company’s exposure to subprime mortgage related risk represents potential unrealized losses due to changes in asset values. The Company
continuously monitors and assesses its investments to ensure the quality and risk exposure inherent in the investment portfolio.

(2) Direct exposure through investments in subprime mortgage loans.
The Company maintains no investments in subprime mortgage loans.

(3) Direct exposure through other investments.
The Company maintains no direct exposure through other investments.

(4) Underwriting exposure to subprime mortgage risk through Mortgage Guaranty or Financial Guaranty insurance coverage.
The Company maintains no underwriting exposure to subprime mortgage risk through Mortgage Guaranty or Financial Guaranty Insurance Coverage.

G. Retained Assets
Not applicable

H.  Insurance-Linked Securities (ILS) Contracts
The Company does not maintain any insurance-linked securities (ILS) contracts.

l. The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise Obtained Rights to Control
the Policy

Not applicable
NOTE 22 Events Subsequent

Type | — Recognized Subsequent Events:
None - Subsequent events have been considered through February 16, 2024 for these statutory financial statements which are to be issued on February 16, 2024.

Type Il — Nonrecognized Subsequent Events:
None - Subsequent events have been considered through February 16, 2024 for these statutory financial statements which are to be issued on February 16, 2024.

NOTE 23 Reinsurance

A. Ceded Reinsurance Report
Section 1 — General Interrogatories
(1) Are any of the reinsurers listed in Schedule S as non-affiliated, owned in excess of 10% or controlled, either directly or indirectly, by the company or by any
representative, officer, trustee, or director of the company? Yes [ No [ X ]

(2) Have any policies issued by the company been reinsured with a company chartered in a country other than the United States (excluding U.S. Branches of such
companies) that is owned in excess of 10% or controlled directly or indirectly by an insured, a beneficiary, a creditor or any other person not primarily engaged in the
insurance business? Yes [ No [ X]

Section 2 — Ceded Reinsurance Report — Part A
(1) Does the company have any reinsurance agreements in effect under which the reinsurer may unilaterally cancel any reinsurance for reasons other than for
nonpayment of premium or other similar credits? Yes [] No [ X ]

a. If yes, what is the estimated amount of the aggregate reduction in surplus of a unilateral cancellation by the reinsurer as of the date of this
statement, for those agreements in which cancellation results in a net obligation of the reporting entity to the reinsurer, and for which such obligation
is not presently accrued? Where necessary, the reporting entity may consider the current or anticipated experience of the business reinsured in
making this estimate. Not applicable

b. What is the total amount of reinsurance credits taken, whether as an asset or as a reduction of liability, for these agreements in this statement? Not
applicable

(2) Does the reporting entity have any reinsurance agreements in effect such that the amount of losses paid or accrued through the statement date may result in a
payment to the reinsurer of amounts that, in aggregate and allowing for offset of mutual credits from other reinsurance agreements with the same reinsurer, exceed the
total direct premium collected under the reinsured policies? Yes [1No [ X ]

Section 3 — Ceded Reinsurance Report — Part B

(1) What is the estimated amount of the aggregate reduction in surplus, (for agreements other than those under which the reinsurer may unilaterally cancel for reasons
other than for nonpayment of premium or other similar credits that are reflected in Section 2 above) of termination of ALL reinsurance agreements, by either party, as of
the date of this statement? Where necessary, the company may consider the current or anticipated experience of the business reinsured in making this estimate.

Not applicable - Assuming that reinsurers would return to The Penn Insurance and Annuity Company of New York the reserves on any such

ceded business (as if in a recapture transaction), there would be no immediate impact on aggregate surplus as of the statement date.

(2) Have any new agreements been executed or existing agreements amended, since January 1 of the year of this statement, to include policies or contracts
that were in force or which had existing reserves established by the company as of the effective date of the agreement? Yes [] No [ X ]

If yes, what is the amount of reinsurance credits, whether an asset or a reduction of liability, taken for such new agreements or amendments? Not

applicable

B.  Uncollectible Reinsurance
The Company has not written off any uncollectible reinsurance balances.
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C. Commutation of Reinsurance Reflected in Income and Expenses.
The Company has not recognized any commutation of ceded reinsurance.

D. Certified Reinsurer Rating Downgraded or Status Subject to Revocation
The Company utilized no certified reinsurers with ratings downgraded or whose status was subject to revocation.

E. Reinsurance of Variable Annuity Contracts/Certificates with an Affiliated Captive Reinsurer
Not applicable

F.  Reinsurance Agreement with Affiliated Captive Reinsurer
Not applicable

G. Ceding Entities That Utilize Captive Reinsurers to Assume Reserves Subject to the XXX/ AXXX Captive Framework
Not applicable

H.  Reinsurance Credit
None

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable - The Company does not maintain retrospectively rated contracts or contracts subject to redetermination.
NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses

Not applicable - There have been no changes in the provision for incurred loss and loss adjustment expenses attributable to insured events or prior years.
NOTE 26 Intercompany Pooling Arrangements

Not applicable - The Company does not maintain any intercompany pooling arrangements.
NOTE 27 Structured Settlements

Not applicable - The Company has not recognized any structured settlements.
NOTE 28 Health Care Receivables

Not applicable - The Company does not maintain any health care receivables.
NOTE 29 Participating Policies

Not applicable - Through December 31, 2023, the Company did not write any participating policies.

NOTE 30 Premium Deficiency Reserves

The Company does not maintain any liabilities pertaining to premium deficiency reserves.

NOTE 31 Reserves for Life Contracts and Annuity Contracts

(1) Reserve Practices
The Company waives deduction of deferred fractional premiums upon death of the insured and returns any portion of the final premium beyond the date of
death. Surrender values are not promised in excess of the legally computed reserves.

(2) Valuation of Substandard Policies

Extra premiums are charged for substandard lives plus the gross premium for a rated age.

-

(3) Amount of Insurance Where Gross Premiums are Less than the Net Premiums
As of December 31, 2023, the Company had $52,372,316 of insurance in force for which the gross premiums are less than the net premiums according to
the standard valuation set by the State of New York. Reserves to cover the above insurance totaled the gross amount of $3,463,512 (base and deficiency) at

year-end and are reported in Exhibit 5, Life Insurance and Annuities Sections

=

4

=

Method Used to Determine Tabular Interest, Reserves Released, and Cost

The tabular Interest has been determined by formula as described in the instructions.

The tabular less actual reserve released has been determined by formula as described in the instructions.
The tabular cost has been determined by formula as described in the instructions.

5

-

Method of Determination of Tabular Interest on Funds not Involving Life Contingencies
The Company does not maintain any funds involving life contingencies.

(6) The details for other changes:
The Company did not make any reserve changes during fiscal 2023.

NOTE 32 Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics

A. INDIVIDUAL ANNUITIES:

Separate Separate
General Account with Account
Account Guarantees Nonguaranteed Total % of Total
(1) Subject to discretionary withdrawal:
a. With market value adjustment $ - $ - $ - $ - 0.0%
b. At book value less current surrender charge of 5%
or more $ (1,223,347) $ - $ - $ (1,223,347) -0.7%
c. At fair value $ - $ - $ - $ - 0.0%
d. Total with market value adjustment or at fair value
(total of a through c) $  (1,223,347) $ - $ - $  (1,223,347) -0.7%
e. At book value without adjustment (minimal or no
charge or adjustment) $ 184,369,699 $ - $ - $ 184,369,699 100.7%
(2) Not subject to discretionary withdrawal $ 2 $ - $ - $ 2 0.0%
(3) Total (gross: direct + assumed) $ 183,146,354 $ - $ - $ 183,146,354 100.0%
(4) Reinsurance ceded $ - $ - $ - $ -
(5) Total (net)* (3) - (4) $ 183,146,354 $ - $ - $ 183,146,354

(6) Amount included in A(1)b above that will move to A(1)e
for the first time within the year after the statement date: $ 439,120 $ - $ - $ 439,120

* Reconciliation of total annuity actuarial reserves and deposit fund liabilities.
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B. GROUP ANNUITIES:

Separate Separate
General Account with Account
Account Guarantees Nonguaranteed Total % of Total
(1) Subject to discretionary withdrawal:

a. With market value adjustment $ - $ - $ - $ - 0.0%
b. At book value less current surrender charge of 5%
or more $ - $ - $ - $ - 0.0%
c. At fair value $ - $ - $ - $ - 0.0%
d. Total with market value adjustment or at fair value
(total of a through c) $ - $ - $ - $ - 0.0%

e. At book value without adjustment (minimal or no

charge or adjustment) $ 1,156 $ - $ - $ 1,156 100.0%
(2) Not subject to discretionary withdrawal $ - $ - $ - $ - 0.0%
(3) Total (gross: direct + assumed) $ 1,156 $ - $ - $ 1,156 100.0%
(4) Reinsurance ceded $ - $ - $ - $ -
(5) Total (net)* (3) - (4) $ 1,156 $ -3 -3 1,156

(6) Amount included in B(1)b above that will move to B(1)e
for the first time within the year after the statement date: $ - $ - $ - $ -

C. DEPOSIT-TYPE CONTRACTS (no life contingencies):

Separate Separate
General Account with Account
Account Guarantees Nonguaranteed Total % of Total

(1) Subject to discretionary withdrawal:
a. With market value adjustment $ - $ - $ - $ - 0.0%
b. At book value less current surrender charge of 5%
or more $ - $ - $ - $ - 0.0%
c. At fair value $ - $ - $ - $ - 0.0%

d. Total with market value adjustment or at fair value
(total of a through c)

e. At book value without adjustment (minimal or no
charge or adjustment)

Not subject to discretionary withdrawal

Total (gross: direct + assumed)

Reinsurance ceded

Total (net)* (3) - (4)

0.0%

A
.
.
.
|

- 0.0%
12,790 100.0%
12,790 100.0%

2
3
4
5

12,790
12,790

P P PP
P P PP
H‘)H‘)H“)H‘)H‘)
H‘)H‘)H“)H‘)H‘)

12,790 12,790

(6) Amount included in C(1)b above that will move to C(1)e
for the first time within the year after the statement date: $ - $ - $ - $ -

D. Life & Accident & Health Annual Statement: Amount
(1)  Exhibit 5, Annuities Section, Total (net) 183,147,508
(2) Exhibit 5, Supplementary Contracts with Life Contingencies Section, Total (net) -
(3) Exhibit 7, Deposit-Type Contracts, Line 14, Column 1 12,790
(4) Subtotal (1+2+3) 183,160,298
Separate Accounts Annual Statement:

(5) Exhibit 3, Line 0299999, Column 2

(6) Exhibit 3, Line 0399999, Column 2

(7) Policyholder dividend and coupon accumulations

(8) Policyholder premiums

(9) Guaranteed interest contracts

(10) Other contract deposit funds

(11

(12

P hH P P

) Subtotal (5+6+7+8+9+10)
) Combined Total (4+11)

P PP PP PP

1
1
1 183,160,298

NOTE 33 Analysis of Life Actuarial Reserves by Withdrawal Characteristics

Account Value Cash Value Reserve

A.  General Account
(1) Subject to discretionary withdrawal, surrender values or policy loans:
a. Term Policies with Cash Value
b. Universal Life
c. Universal Life with Secondary Guarantees
d. Indexed Universal Life
e. Indexed Universal Life with Secondary Guarantees
f. Indexed Life
g. Other Permanent Cash Value Life Insurance
h. Variable Life
i. Variable Universal Life
j. Miscellaneous Reserves

81,619

6,477,580

3,080,249

9,014,996

10,738,496

18,594,962

23,234,445

68,337,880

69,094,132
308,093

69,838,551

P AP AP PPN AA
P AP AP AAA
P AP AP AP AAA

(2) Not subject to discretionary withdrawal or no cash values:
a. Term Policies without Cash Value XXX XXX
b. Accidental Death Benefits XXX XXX
c. Disability - Active Lives XXX XXX
d. Disability - Disabled Lives XXX XXX
e. Miscellaneous Reserves XXX XXX
(3) Total (gross: direct + assumed) 80,577,047 93,492,041
(4) Reinsurance ceded
(5) Total (net) (3) - (4)

4,388,205
2,685
111,474
292,701
11,514,323
121,041,303
5,124,473
115,916,830

©h P P
©h PP

80,577,047 93,492,041

B.  Separate Account with Guarantees
Not applicable

C. Separate Account Nonguaranteed
Not applicable

D. Life & Accident & Health Annual Statement: Amount
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(1) Exhibit 5, Life Insurance Section, Total (net) $ 103,809,741
(2) Exhibit 5, Accidental Death Benefits Section, Total (net) $ 2,685
(3) Exhibit 5, Disability - Active Lives Section, Total (net) $ 122,474
(4) Exhibit 5, Disability - Disabled Lives Section, Total (net) $ 292,701
(5) Exhibit 5, Miscellaneous reserves Section, Total (net) $ 11,700,233
(6) Subtotal (1+2+3+4+5) $ 115,927,834
Separate Accounts Statement

(7) Exhibit 3, Line 0199999, Column 2 $ -
(8) Exhibit 3, Line 0499999, Column 2 $ -
(9) Exhibit 3, Line 0599999, Column 2 $ -
(10) Subtotal (7+8+9) $ -
(11) Combined Total (6+10) $ 115,927,834

NOTE 34 Premium & Annuity Considerations Deferred and Uncollected

A. Deferred and uncollected life insurance premiums and annuity considerations as of the end of current period, were as follows:

Type Gross Net of Loading
(1) Industrial $ - $ -
(2) Ordinary new business $ 67,605 $ 372,594
(3) Ordinary renewal $ 1,511,191 $ 1,849,884
(4) Credit Life $ - $ -
(5) Group Life $ - $ -
(6) Group Annuity $ - $ -
(7) Totals (1+2+3+4+5+6) $ 1,578,796 $ 2,222,478

NOTE 35 Separate Accounts
Not applicable - The Company does not maintain any separate accounts.
NOTE 36 Loss/Claim Adjustment Expenses

Not applicable
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which

LTI ST TSP Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1, 1A, 2 and 3.
If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with
such regulatory official of the state of domicile of the principal insurer in the Holding Company System, a registration statement
providing disclosure substantially similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in
its Model Insurance Holding Company System Regulatory Act and model regulations pertaining thereto, or is the reporting entity
subject to standards and disclosure requirements substantially similar to those required by such Act and regulations? ................ccc....... Yes [ X] No[ ] NAT[ ]
SHALE REGUIGTING™ ...ttt ettt e s 2o s e s e s e e st e st e s e e st e st e s e e At e s s e R e e et e n e e a e e a e et e e n b ettt et et ettt e e e New York
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........coiiiiiiiiiii e Yes[ 1 No[X]
If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiicicnenne
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the
TEPOTHING @NELY? «...oeveeeeeececeeee e ceceeaeteteteesasaeeete s s s asaesesesesssssesesesssssassssseessssssasseses s s ssssssees s s sssnsnses s ssssnsesesas s sssseses s snassnsnseses s snsnansesesanasansnsasna Yes[ 1 No[X]
LT F= (=N el i =g Lo L= TR R RPN
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........ccccoeveiiiiiiiiicicee 12/31/2020
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting
entity. This date should be the date of the examined balance sheet and not the date the report was completed or released. ................... 12/31/2020
State as of what date the latest financial examination report became available to other states or the public from either the state of
domicile or the reporting entity. This is the release date or completion date of the examination report and not the date of the
examination (balance sheet date). ... 05/05/2022
By what department or departments?
New York State Department of FINANCIAI SEIVICES .......ccviiiiiiiiiiiiie ittt ettt sbeesbeesbe e be e beebeesbesabesseesbeesbeesbeesbeenbeebeansennns
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.ovoveeeceeeeeeeeeeeeeeeeeee e eeeaeaet et eessseaeseseses s ssaeseses s s sssssssesesssassssssas s s sssssesesassssassesesassssansesesasnananeeen Yes [ N[ 1 NALX]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes [ X] No[ 1 NA[ 1
During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any
combination thereof under common control (other than salaried employees of the reporting entity), receive credit or commissions for or control
a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:
4.11 sales of NEeW DBUSINESS? ... Yes[ 1 No[ X]
4.12 renewals? ........cccoceeieennnn. . Yes[ ] No[X]
During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct
premiums) of:
4.21 sales of NEW DUSINESS? .......ccoiiiiiiiiiii s Yes[ 1 No[ X]
4.22 FENEWAIST ...ttt bbbttt Yes[ 1 No[ X]
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............c.cccooiiiiiiiiiiiiiics Yes[ 1 No[X]
If yes, complete and file the merger history data file with the NAIC.
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
Has the reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the repOrting PEAOTA? ..........ccvrueueveiiieieiereieieeee ettt sttt s st et s st sssn s s s s snanas Yes[ ] No[X]
If yes, give full information:
Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? ...........c.ccoovvvniniiinines Yes[ 1 No[ X]
If yes,
7.21 State the percentage of fOrQIGN CONTIOL; .........ci i bbb bbbt bbb bbbt bt bbbt bbbttt be bttt be b e 0.0 %

7.22 State the nationality(s) of the foreign person(s) or entity(s); or if the entity is a mutual or reciprocal, the nationality of its manager or
attorney-in-fact and identify the type of entity(s) (e.g., individual, corporation, government, manager or attorney-in-fact).

1 2
Nationality Type of Entity
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8.1 Is the company a subsidiary of a depository institution holding company (DIHC) or a DIHC itself, regulated by the Federal Reserve Board? ...... Yes[ ] No[X]
8.2 Ifthe response to 8.1 is yes, please identify the name of the DIHC.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? .............cooo e Yes [ X] No[ ]
8.4 If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit

Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Hornor Townsend & Kent, LLC ....cocomvoeeeeeeeeeeeeeeee e Horsham, PA ..o ....NO.....]....NO.....|...NO.....|... YES....

Philadelphia, PA
Horsham, PA ...

Janney Montgomery Scott, LLC ...
Penn Mutual Asset Management

8.5 Is the reporting entity a depository institution holding company with significant insurance operations as defined by the Board of Governors of

Federal Reserve System or a subsidiary of the depository institution holding COMPANY? ............cccoeuiueiiiieceeeeeeeeeeee e et eneeaeae s Yes[ 1 No[X]
8.6 Ifresponse to 8.5 is no, is the reporting entity a company or subsidiary of a company that has otherwise been made subject to the
Federal ReServe BOArd’s CAPItAl TUIE? ............ccccuouevevcucueeeeeeeececeeeeteeeesaeaesesesessassssesesesssasseteses s s sssstesesessssssssesesssssasessesasssassnsesesanssananensara Yes[ 1 No[X] NA[ ]

9.  What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
PricewaterhouseCoopers, LLP, 185 Asylum Street, Suite 2400, Hartford, CT 08103 ..........ccuiiiiiiiiiiiiieeeee e
10.1 Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant
requirements as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state
JAW OF FEGUIBTIONT .....vcveviiceetett ettt ettt es bbbt e e s bbb st e s bbb s s e s s e b b s s e s b b e b s e s s e b b s s e s bbb s s e s bbbt e s bbbt ns et et s s s snsnsebanas Yes [ ] No[X]
10.2 If the response to 10.1 is yes, provide information related to this exemption:
10.3 Has the insurer been granted any exemptions related to the other requirements of the Annual Financial Reporting Model Regulation as
allowed for in Section 18A of the Model Regulation, or substantially similar state law or regulation? .............ccccceueueieieireiereieieeeeeee e Yes [ ] No[X]
10.4 If the response to 10.3 is yes, provide information related to this exemption:

10.5 Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? ...................c..cccoc. Yes [ X1 No[ ] NA[ ]
10.6 If the response to 10.5 is no or n/a, please explain.

11.  What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting
firm) of the individual providing the statement of actuarial opinion/certification?
Eric Johnson, Vice President and Appointed Actuary, Qualified Actuary, The Penn Mutual Life Insurance Company ..............cccccociciiicicienes
12.1 Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? .............ccccoooeiiinnenn. Yes[ ] No[X]
12.11 Name of real estate holding company ...
12.12 Number of Parcels INVOIVEA ...........cccueiuiiiiiiiieiieie ettt saeenes 0
12.13 Total book/adjusted Carrying ValUE .............ccoeiiiiiiiiiiieieeeee e S s 0
12.2 If yes, provide explanation
13.  FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
13.1  What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?

13.2 Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? ....
13.3 Have there been any changes made to any of the trust indentures during the year? ....
13.4 If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? ....
14.1  Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ...............cccceveiviriereierisiseieceenns Yes [ X] No[ ]

a. Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional

relationships;
b. Full, fair, azcurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

c. Compliance with applicable governmental laws, rules and regulations;
d. The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
e. Accountability for adherence to the code.

14.11 If the response to 14.1 is No, please explain:

Yes[ ] No[ ]
Yes[ ] No[ ]
] N[ 1 NALX]

14.2 Has the code of ethics for senior managers been amended? ... e Yes[ ] No[X]
14.21 If the response to 14.2 is yes, provide information related to amendment(s).

14.3 Have any provisions of the code of ethics been waived for any of the specified officers? .........
14.31 If the response to 14.3 is yes, provide the nature of any waiver(s).

Yes[ ] No[X]
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GENERAL INTERROGATORIES

15.1 Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the

SVIO BaANK LISE? ...ttt b h ekt et h bt E R R H k£ Rk £ ek e R e R £ R R £ R e £ R b e e b e b e e E et b £ Rt bt a et ne ettt r s Yes[ 1 No[X]
15.2 If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming

bank of the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.

1 2 3 4
American
Bankers
Association
(ABA) Routing
Number Issuing or Confirming Bank Name Circumstances That Can Trigger the Letter of Credit Amount

BOARD OF DIRECTORS

16. Is the purchase or sale of all investments of the reporting entity passed upon either by the board of directors or a subordinate committee

Q= I0= oL Yes [ X] No [ ]
17.  Does the reporting entity keep a complete permanent record of the proceedings of its board of directors and all subordinate committees
Q= I0= oL Yes [ X] No [ ]

18.  Has the reporting entity an established procedure for disclosure to its board of directors or trustees of any material interest or affiliation on the
part of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such

FoT= Yo 1O Yes [ X] No[ ]
FINANCIAL
19. Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted
ACCOUNTING PTINGIPIES)? ....vveveveeececteteteeeeetcteteteseeeseaetetesesesssaeteseses s s saesesesesssssetesesasensssesesesasensssseetasassesssetesasasansssetetasassssesetetasassnsnsstesesasansnsntesasanans Yes[ 1 No[X]

20.1 Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):  20.11 To directors or other officers

20.12 To stockholders not officers
20.13 Trustees, supreme or grand

(Fraternal Only) .......ccccocevevevevirererennns F 0
20.2 Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of
policy loans): 20.21 To directors or other officers................. F o 0
20.22 To stockholders not officers.................. F o 0
20.23 Trustees, supreme or grand
(Fraternal Only) .......cccccvveveveviiererennns F 0
21.1  Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such
obligation being reported iN the STAEMEN? .............c.c.cvoicceeeeee ettt ceeee e te e es e et ee s sae s et e s s sassssetes s sasasseseses s assssssesassassssssssasssnssessssnnnans Yes[ 1 No[X]
21.2 If yes, state the amount thereof at December 31 of the current year: 21.21 Rented from others.......oovvveveveeeneeinnn,

21.22 Borrowed from others
21.23 Leased from others
21.24 Other ..ottt
221 Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments? ......
22.2 If answer is yes:

22.23 Other amounts paid
23.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .........
23.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ......... .

24.1 Does the insurer utilize third parties to pay agent commissions in which the amounts advanced by the third parties are not settled in full within
o0 o= OO Yes[ 1 No[X]
24.2 If the response to 24.1 is yes, identify the third-party that pays the agents and whether they are a related party.

Is the
Third-Party Agent
a Related Party

Name of Third-Party (Yes/No)

INVESTMENT

25.01 Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control, in
the actual possession of the reporting entity on said date? (other than securities lending programs addressed in 25.03)............cccccevirviveverennnns Yes [ X] No[ ]
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25.05

25.06

25.07

25.08

25.09

26.1

26.2

26.3
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If no, give full and complete information, relating thereto

For securities lending programs, provide a description of the program including value for collateral and amount of loaned securities, and
whether collateral is carried on or off-balance sheet. (an alternative is to reference Note 17 where this information is also provided)

For the reporting entity’s securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital
INSTTUGHIONS. .....eececvteeee ettt et ettt s eeeseaete s s ee e ssaeteseses s ssaesesesesensssetesesasessssesesasasensssnsesasassnsssnsesesasensnseeesesasessnsntetesessnsnsntetesesensnsseetesasasnsnsesasasansnnren $ s 0

For the reporting entity’s securities lending program, report amount of collateral for other programs. ............ccocuiiiiiiiinn e $

Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
OULSEE OF tNE COMITACE? ..ottt ettt aea et e s sae s e s e s s s s assee et s s ssssesees s s sssnseses s s sssssnseses s sssnsstesassansssnsesssnassnansnsnas Yes[ 1 N[ ] NA[X]

Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%? .........ccooveiiieieieieiccee Yes[ ] N[ 1 NA[X]

Does the reporting entity or the reporting entity’s securities lending agent utilize the Master Securities lending Agreement (MSLA) to
CONAUGE SECUMItIES IBNAING? «...e.veeeeeeeeeceeee ettt e ettt s s e st et e e s s s s e e e e et es s s seeeees s s ssanseses s s sssnssses s s sssnseses s anssansesess s snassnsesasnanansnen Yes[ 1 N[ ] NA[X]

For the reporting entity’s securities lending program state the amount of the following as of December 31 of the current year:

25.091 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .........ccccooeiieiieiiiiienceeeeeee $
25.092 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1and 2 .................... $
25.093 Total payable for securities lending reported on the liability Page. .........cocoiiiiiiiiiii e $

Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the
control of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is currently in
force? (Exclude securities subject to INterrogatory 21.1 @nd 25.03). ........ccceuiiriieirereiiiieieecieseseiseeseaese st sssse s ssssssss bbbt ss st bbb snsesesesessssnsssesanas Yes [ X] No[ ]

If yes, state the amount thereof at December 31 of the current year: 26.21 Subject to repurchase agreements
26.22 Subject to reverse repurchase agreements
26.23 Subject to dollar repurchase agreements ...................
26.24 Subject to reverse dollar repurchase agreements
26.25 Placed under option agreements ............ccccceeeeeveenns
26.26 Letter stock or securities restricted as to sale -
excluding FHLB Capital Stock .........ccccoceevreerninnnene F e 0
26.27 FHLB Capital Stock
26.28 On deposit with states

26.29 On deposit with other regulatory bodies ..................... B s 0
26.30 Pledged as collateral - excluding collateral pledged to
AN FHLB L. F e 0

26.31 Pledged as collateral to FHLB - including assets
backing funding agreements
26.32 Other

For category (26.26) provide the following:

1 2 3
Nature of Restriction Description Amount
Does the reporting entity have any hedging transactions reported on Schedule DB? ... Yes [ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ...........cccccoeiviiienenens Yes[ ] No[ 1 NAT[X]

If no, attach a description with this statement.

LINES 27.3 through 27.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:

27.3

27.4

275

28.2

29.

29.01

Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a result of interest rate sensitivity? Yes[ 1 No[X]

If the response to 27.3 is YES, does the reporting entity utilize:

27.41 Special accounting provision of SSAP No. 108 Yes[ 1 No[ X]
27.42 Permitted accounting practice Yes[ 1 No[ X]
27.43 Other accounting QUIdANCE ..o Yes[ 1 No[ X]
By responding YES to 27.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the
foIIowmg .................................................................................................................................................................................................................. Yes[ ] No[X]
The reporting entity has obtained explicit approval from the domiciliary state.
. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.
. Actuarial certification has been obtained which indicates that the hedging strategy is incorporated within the establishment of VM-21
reserves and provides the impact of the hedging strategy within the Actuarial Guideline Conditional Tail Expectation Amount.
. Financial Officer Certification has been obtained which indicates that the hedging strategy meets the definition of a Clearly Defined
Hedging Strategy within VM-21 and that the Clearly Defined Hedging Strategy is the hedging strategy being used by the company in
its actual day-to-day risk mitigation efforts.
Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the
ISSUET, CONVETHIDIE INTO @QUITY? .....oececveeeccececeete et et et caeae et e s saeaete s s s ssasseses s s sssesesesesssssssseses s s sssssesesesssssnsesesassssssanseses s nsssneesassansnansnsanas Yes[ 1 No[X]
If yes, state the amount thereof at December 31 0f the CUITENT YEA. ...ttt a e sae e e eaneas S e 0

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?... Yes [ X] No[ ]

For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian's Address
Bank of New York Mellon
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For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name, location
and a complete explanation:
1 2 3

Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 29.01 during the current year?.............ccoocovvrvnvinnnnnn. Yes[ 1 No[X]
If yes, give full and complete information relating thereto:

1 2 3 4

Old Custodian New Custodian Date of Change Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]

1 2
Name of Firm or Individual Affiliation
Penn Mutual Asset Management, LLC

29.0597 For those firms/individuals listed in the table for Question 29.05, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVested @SSEtS?..........ccovviriirrieeieiirrssee e Yes[ 1 No[X]

29.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 29.05, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovveereceieneninnseceene Yes[ 1 No[X]

For those firms or individuals listed in the table for 29.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for
the table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
Securities and Exchange
107518 ..o Penn Mutual Asset Management, LLC ........cccccoooiiveiiciciciiee 54930003G37UC4C5EV40 ........ Commissions .....cccoeveveveveuennee. DS

Does the reporting entity have any diversified mutual funds reported in Schedule D, Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [Section 5(b)(1)])? ......ceeve.

If yes, complete the following schedule:

Yes[ 1 No[X]

1 2 3
Book/Adjusted
CUSIP # Name of Mutual Fund Carrying Value
30.2999 - Total 0

For each mutual fund listed in the table above, complete the following schedule:

1 2 3 4
Amount of Mutual
Fund's Book/Adjusted

Carrying Value
Name of Significant Holding of the Attributable to the Date of
Name of Mutual Fund (from above table) Mutual Fund Holding Valuation
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Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or
statement value for fair value.

1 2 3

Excess of Statement
over Fair Value (-), or

Statement (Admitted) Fair Value over

Value Fair Value Statement (+)
311 BONAS ..ottt [ 319,432,748 |..coovvnne 292,612,878 |...ccoveenee. (26,819,870)
31.2 Preferred SIOCKS ..........ccviueviiiieeicicieteieeee et [t 381,17 [ 384,577 | 3,460
31.3 Totals 319,813,865 292,997,455 (26,816,410)

Describe the sources or methods utilized in determining the fair values:
Fair value was determined using either an external pricing service or management's pricing Mmodel. ...........ccocoiiiiiiiiiiiii e

Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? ...

If the answer to 32.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic copy) for
all brokers or custodians USEd @S @ PIICING SOUICE? .......c..iiiieieieiit ettt ettt e e et e s e e e e e s e ea s e st e st e e easeseeaeese e st e s e e e ene e e ess e e e e e s e e e e et eneeneenes

If the answer to 32.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of disclosure of fair
value for Schedule D:

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................

If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements of each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated SGI SECUNLIES? .......c...o ittt et et e e st e s st e s st e b e et e e s e e s e eneeeneesneeeneenaeenen

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI SECUMIES? .........iiiiiiiiiiiiii bbbttt bbbt bbbt bt bbb bbb

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............ccccceiein.

By rolling/renewing short-term or cash equivalent investments with continued reporting on Schedule DA, Part 1 or Schedule E Part 2
(identified through a code (%) in those investment schedules), the reporting entity is certifying to the following:
a. The investment is a liquid asset that can be terminated by the reporting entity on the current maturity date.
b. If the investment is with a nonrelated party or nonaffiliate, then it reflects an arms-length transaction with renewal completed at the
discretion of all involved parties.
c. If the investment is with a related party or affiliate, then the reporting entity has completed robust re-underwriting of the transaction for
which documentation is available for regulator review.
d. Short-term and cash equivalent investments that have been renewed/rolled from the prior period that do not meet the criteria in 37.a -
37.c are reported as long-term investments.

Yes [

Yes [

]

]

Yes [ X ]

Yes [

Yes [

Yes [

Has the reporting entity rolled/renewed short-term or cash equivalent investments in accordance with these criteria? .............c.c.co......... Yes [ X1 No [

20.5
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]

]

]

No [ X ]

No [ ]

No [ ]

No [ X ]

No [ X ]

No [ X ]

N/A [

]
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Does the reporting entity directly hold CryptOCUITENGIES? ..ot Yes[ 1 No[X]
If the response to 38.1 is yes, on what schedule are they reported?
Does the reporting entity directly or indirectly accept cryptocurrencies as payments for premiums on poliCies? ..........ccccuvvriiiriinineninenenenenens Yes[ 1 No[X]
If the response to 39.1 is yes, are the cryptocurrencies held directly or are they immediately converted to U.S. dollars?
39.21 Held dIr€CHlY .......cueiiiiciiciietcc s Yes[ 1 No[ ]
39.22 Immediately converted to U.S. dollars .........c.ccooeeiiiiiiiiiiinienceece s Yes[ 1 No[ ]

If the response to 38.1 or 39.1 is yes, list all cryptocurrencies accepted for payments of premiums or that are held directly.

1 2 3
Immediately Accepted for
Converted to USD, Payment of
Name of Cryptocurrency Directly Held, or Both Premiums

Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? .......

List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to trade associations,
service organizations and statistical or rating bureaus during the period covered by this statement.

1 2

Amount Paid

... 32,300
28,620

AMBest
Fitch Ratings Inc

74,685

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal expenses
during the period covered by this statement.

1 2
Name Amount Paid
Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any? ........... S e 0

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures in
connection with matters before legislative bodies, officers, or departments of government during the period covered by this statement.

1 2
Amount Paid
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PART 2 - LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES INTERROGATORIES

Life, Accident and Health Companies/Fraternal Benefit Societies:

1.1

1.2

1.3

14

1.5

1.6

1.7

3.1

3.2

3.3

34

3.5

3.6

3.7

4.1
4.2

Does the reporting entity have any direct Medicare Supplement INSUrance in fOrCe? ..o Yes [ ] No[X]
If yes, indicate premium earned on U.S. DUSINESS ONIY ... e e e e e B e, 0
What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit? ..................ccoiiis B e, 0

1.31 Reason for excluding:

Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in ltem (1.2) @above. ........ccccooeriiiiiiiiniiieeeeeeee S e, 0
Indicate total incurred claims on all Medicare SupplemMent INSUFANCE. .......... ... B e, 0
Individual policies: Most current three years:

1.61 Total premium earned ..
1.62 Total incurred claims ....
1.63 Number of covered lives

All years prior to most current three years
1.64 Total premium earned ...........ccceeveveeennnn
1.65 Total incurred claims
1.66 Number of covered lives

Group policies: Most current three years:
1.71 Total premium earned ...........cccceevevveennns B 0
1.72 Total incurred claims
1.73 Number of covered lives

All years prior to most current three years

1.74 Total premium earned .........c.cccceeveveeenns B 0
1.75 Total incurred claims
1.76 Number of covered lives

Health Test:

1 2
Current Year Prior Year

2.1 Premium Numerator

2.2 Premium Denominator 29,720,337 ... ... 33,994,230

2.3 Premium Ratio (2.1/2.2) ....0.000 ... 0.000

2.4 RESEIVE NUMETALON .....co.uiiiiiiiiiiii ettt Semsnsesns e 0.

25 Reserve Denominator ....287,931,382 ... .

2.6 RESEIVE RAHO (2.4/2.5) ..ottt ebes eeeeeee e 0.000 oo 0.000

Does this reporting entity have Separate ACCOUNES? ...........ccooiiiiiiiii et Yes [ ] No[X]

If yes, has a Separate Accounts Statement been filed with this Department? ... Yes [ ] No [ ] NATX]

What portion of capital and surplus funds of the reporting entity covered by assets in the Separate Accounts statement, is not currently
distributable from the Separate Accounts to the general account for use by the general aCCoUNt? .............coiiiiiiiiiiiicee e B 0

State the authority under which Separate Accounts are maintained:

Was any of the reporting entity's Separate Accounts business reinsured as of December 317 ... Yes[ ] No[X]

Has the reporting entity assumed by reinsurance any Separate Accounts business as of December 317 ... Yes [ ] No[X]

If the reporting entity has assumed Separate Accounts business, how much, if any, reinsurance assumed receivable for reinsurance of Separate
Accounts reserve expense allowances is included as a negative amount in the liability for “Transfers to Separate Accounts due or accrued
[R=T  rJOEOOOTSOSOTS SO USTPPROPRTOIN $..

For reporting entities having sold annuities to another insurer where the insurer purchasing the annuities has obtained a release of liability from the
claimant (payee) as the result of the purchase of an annuity from the reporting entity only:
Amount of loss reserves established by these annuities during the CUITENt YEAT: ............ooiiiiiiii e $ 0

List the name and location of the insurance company purchasing the annuities and the statement value on the purchase date of the annuities.

1 2
Statement Value
on Purchase Date
of Annuities
P&C Insurance Company And Location (i.e., Present Value)

21
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5.1 Do you act as a custodian for health SAVINGS GCCOUNEST ..........iiiiiiiiiiii bbbt b bbbt bbbt bbbt bbb b nre e Yes[ 1 No[X]
5.2 If yes, please provide the amount of custodial funds held as of the reporting date. ............cccuiiiiiiiiii e S s 0
5.3 Do you act as an administrator for health savings accounts? ... Yes[ 1 No[X]
5.4 If yes, please provide the balance of funds administered as of the reporting date. ............ccooiiiiiiiiii s S s 0
6.1 Are any of the captive affiliates reported on Schedule S, Part 3, authorized reiNSUrers? ...........ccooueoiiiiiiiiieeeeee e Yes [ ] No [ ] NALX]
6.2 If the answer to 6.1 is yes, please provide the following:
1 2 3 4 Assets Supporting Reserve Credit
NAIC 5 6
Company Domiciliary Reserve Letters of Trust
Company Name Code Jurisdiction Credit Credit Agreements Other
7.  Provide the following for individual ordinary life insurance* policies (U.S. business only) for the current year (prior to reinsurance assumed or
ceded):
7.1 Direct Premium Written ...
7.2 Total Incurred Claims
7.3 Number of CovEred LIVES .........cccciiiiiiiiiiiiiiiici e
*Ordinary Life Insurance Includes
Term (whether full underwriting,limited underwriting,jet issue,"short form app")
Whole Life (whether full underwriting,limited underwriting,jet issue,"short form app")
Variable Life (with or without secondary gurarantee)
Universal Life (with or without secondary gurarantee)
Variable Universal Life (with or without secondary gurarantee)
8. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .............cccoceieniiniiiiinns Yes[ 1 No[ X]
8.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile of
TN FEPOTHING ENELY? .....viieiecvetiiieeetcte ettt ettt ettt se e s bbbt ee e s b eb s s e s e b e b s es e es e b e b b s ee e s s e b b st e s s e b bt es e s s bbb s et b b e bt s e st bbb s st et b s s s Yes[ ] No[X]
Life, Accident and Health Companies Only:
9.1 Are personnel or facilities of this reporting entity used by another entity or entities or are personnel or facilities of another entity or entities used
by this reporting entity (except for activities such as administration of jointly underwritten group contracts and joint mortality or morbidity
studies)? ...... . Yes [ X] No[ ]
9.2 Net reimbursement of such expenses between reporting entities:
9.21 Paid ... $ o 2,933,000
9.22 RECEIVED.....covvrieiieice e [ 1,522,500
10.1 Does the reporting entity write any guaranteed iNtErest CONTFACES? ...........oi ittt sa e b e e e b e et e eneeeseesneesaeenen Yes[ 1 No[ X]
10.2 If yes, what amount pertaining to these lines is included in:
10.21 Page 3, Line 1 ..ccvevvieirieieereeins $ ..
10.22 Page 4, Line 1 ...ccoevveircineeiseeins $ ..
11.  For stock reporting entities only:
11.1  Total amount paid in by stockholders as surplus funds since organization of the reporting entity: ............ccooveiiiiiiii e S e 0
12.  Total dividends paid stockholders since organization of the reporting entity:
12,11 CaSsh .. F 0
12,12 StOCK ..ot F o 0
13.1 Does the reporting entity reinsure any Workers’ Compensation Carve-Out business defined as: ............cccooiiiiiiiiiiiiieieeeeee e Yes[ 1 No[ X]
Reinsurance (including retrocessional reinsurance) assumed by life and health insurers of medical, wage loss and death
benefits of the occupational iliness and accident exposures, but not the employers liability exposures, of business originally
written as workers’ compensation insurance.
13.2 If yes, has the reporting entity completed the Workers’ Compensation Carve-Out Supplement to the Annual Statement? ............c.cccooeiiiiiine Yes[ 1 No[ X]
13.3 1f 13.1 is yes, the amounts of earned premiums and claims incurred in this statement are:

13.31 Earned premium

13.32 Paid claims

13.33 Claim liability and reserve (beginning of year) ....
13.34 Claim liability and reserve (end of year)

13.35 Incurred claims

1 2
Reinsurance Reinsurance
Assumed Ceded
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13.4  If reinsurance assumed included amounts with attachment points below $1,000,000, the distribution of the amounts reported in Lines 13.31 and
13.34 for Column (1) are:

1 2
Attachment Earned Claim Liability
Point Premium and Reserve
13.41 <$25,000
13.42 $25,000 - 99,999
13.43 $100,000 - 249,999
13.44 $250,000 - 999,999
13.45 $1,000,000 or more
13.5 What portion of earned premium reported in 13.31, Column 1 was assumed from POOIS? ..........c.ciiiiiiiiiiiiiie e e $ ..

Fraternal Benefit Societies Only:

14. s the reporting entity organized and conducted on the lodge system, with ritualistic form of work and representative form of government? ....... Yes[ ] No[ ]
15.  How often are meetings of the subordinate branches required to be held?

o HowarethesumrdmatebranChesrepresentedmthesupremeorgovemmgbOdy? ..................................................................................................

. What ,s th e b as|s of represemat,on m the . g 0 v e mm g b Ody? .........................................................................................................................................

o Howoften are . reg u|a ,. meetm g s . of th e govem , ngbOdy he|d 7 .......................................................................................................................................

18.2  When was the last regular meeting of the governing body NEIAT ...........o ettt

18.3  When and where will the next regular or special meeting of the governing body be held?

18.4 How many members of the governing body attended the last regular MEEING? ...........ooiiiiiiiiii s

18.5 How many of the same were delegates of the subordinate BranChes? ..o

19.  How are the expenses of the governing body defrayed?

" When and by Whom arethe ofﬂ Cers and d,rectors e|e C tedo .........................................................................................................................................
, What are the qua“fl Catlons formembersmp? ...............................................................................................................................................................
s What are the “m m ngages foradmlssm n 7 ....................................................................................................................................................................

23.  What is the minimum and maximum insurance t

24. Is a medical examination required before issuing i i iCHE? . . . Yes[ ] No[ ]
25.  Are applicants admitted to membership without fi i i i ? e Yes[ ] No[ ]
26.1 Are notices of the payments required sent to the JEMbENEEEE ...\ ... N R BN R . Yes[ ] No[ 1 NAT 1
26.2 If yes, do the notices state the purpose for which ... .. T ... Yes[ ] No[ ]
27.  What proportion of first and subsequent year’'s payments may be used for management expenses?
27 AT FIrSt YA ..o %
27.12 SUDSEQUENT YEAIS ......oeiiiiiiiiiiice s %

28.1 Is any part of the mortuary, disability, emergency or reserve fund, or the accretions from or payments for the same, used for expenses? Yes[ ] No[ ]
28.2  If s0, what amount and fOr WAt PUIMPOSE? .......c..eoiiiiiiieieeiieete ettt ettt ettt e et e st e e e aeesaeeaeesseesaeesseeseeeseeeseeeseesseesseesseesseesaeenseasseeseeeseesseenseesseenseessennnens S e
29.1 Does the reporting entity pay an old age disability benefit? .... Yes[ ] No[ ]
29.2 If yes, at what age does the Denefit COMMENCE? ...........o ettt e et et e et et et et et e eneas
30.1 Has the constitution or have the laws of the reporting entity been amended during the year? ..........cc.coiiiiiiicee e Yes[ ] No[ ]
30.2 If yes, when?
31. Have you filed with this Department all forms of benefit certificates issued, a copy of the constitution and all of the laws, rules and regulations

IN TOTCE At thE PIESENT HIME? ......evvieeececeete ettt ettt et ee et etesee e s saeteseseseseaesesesesssseeesesesenssseeesesasessnseee st asan s sssetesasasnsnsetetesssnsssesesasasnseen Yes[ 1 No[ ]
32.1 State whether all or a portion of the regular insurance contributions were waived during the current year under premium-paying certificates on

account of meeting attained age or membership requirements? . Yes[ 1 No[ ]
32.2 If so, was an additional reserve included in Exhibit 57 ..................... Yes[ 1 No[ 1 NAT ]
32.3 If yes, explain
33.1 Has the reporting entity reinsured, amalgamated with, or absorbed any company, order, society, or association during the year? ..................... Yes[ ] No[ ]
33.2 If yes, was there any contract agreement, or understanding, written or oral, expressed or implied, by means of which any officer,

director, trustee, or any other person, or firm, corporation, society or association, received or is to receive any fee, commission,

emolument, or compensation of any nature whatsoever in connection with, on an account of such reinsurance, amalgamation,

absorption, or transfer of MEMDETSNIP OF FUNAS? .........c.c.cuovevecceceeeeeeee ettt e s et s s e st s s s ssasseses s s asassssssansssansesesanssanansasanas Yes[ 1 No[ 1 NAT ]
34. Has any present or former officer, director, trustee, incorporator, or any other persons, or any firm, corporation, society or association, any

claims of any nature whatsoever against this reporting entity, which is not included in the liabilities on Page 3 of this statement? ....... Yes[ 1 No[ ]
35.1  Does the reporting entity have outstanding assesgments in {he I i icy benefits th i ased surplus? Yes[ ] No[ ]
35.2 If yes, what is the date of the original lien and the| i i ur
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

FIVE-YEAR HISTORICAL DATA

Show amounts in whole dollars only, no cents; show percentages to one decimal place, i.e. 17.6.
$000 omitted for amounts of life insurance

1 2 3 4 5
2023 2022 2021 2020 2019
Life Insurance in Force
(Exhibit of Life Insurance)
1. Ordinary - whole life and endowment (Line 34, Col.
................... 1,692,149 |..........e....... 1,665,351 | 1,632,115 |l 1,600,993 .l 115,323
2.
................... 4,405,345 |..................2,789,826 |................... 1,456,564 |......................480,133 |...................... 521,196
3. Credit life (Lin€ 21, COL. 6) ..ovvueieeiieieeeieesieeseesees [ (O R (O R (O R (O R 0

»

Group, excluding FEGLI/SGLI (Line 21, Col. 9 less
Lines 43 & 44, Col. 4) ....

5. Industrial (Line 21, Col. 2) ..............

6. FEGLI/SGLI (Lines 43 & 44, Col. 4) .. )
7. Total (Line 21, Col. 10) ...ocviiiiiiiieieneeeeese e
7.1 Total in force for which VM-20

deterministic/stochastic reserves are calculated ....J.....ccocoeeciiirininnnnnne 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0 feeeeeeeeeeee [0 U 0
New Business Issued
(Exhibit of Life Insurance)
8. Ordinary - whole life and endowment (Line 34, Col.

9. Ordinary - term (Line 2, Col. 4, less Line 34, Col. 2) |..
10. Credit life (Line 2, Col. 6)

11.  Group (Line 2, Col. 9) .....
12.  Industrial (Line 2, Col. 2) . .
13.  Total (Line 2, Col. 10) ..ccviririiriiiiiieienese e

Premium Income - Lines of Business
(Exhibit 1 - Part 1)

14. Individual life (Line 20.4, Col. 2) ....ccoceeeireririvireeec e 25,222,786 |...cocveveveeeccieieieenes (O R [0 U [0 U 0
15.  Group life (Line 20.4, Col. 3) .. .. .. ..
16. Individual annuities (Line 20.4, COl. 4) ....cccoeveveeefercccnie 4,449,093 |........coovneve 9,894,546 |.....ccveennn. 9,528,716 |...cvvveenene 700,290,098 |.......cccevevrrneene. 15,000
17.  Group annuities (Line 20.4, COl. 5) .......cccecevvevveeees e 48,459 | 20,589 oo 24,365 | 1,924,334 | 0
18. Accident & Health (Line 20.4, Col. 6) .... Joe [OOSR [OOSR 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
19.  Other lines of business (Line 20.4, Col. 8) ) 0 0 0 0 0
20, TOtAl ceeveririccieietrre et | 29,720,338 |....coevinne 9,915,135 | 9,553,081 [..ccvvivnene 702,214,432 |.ccovene 15,000
Balance Sheet (Pages 2 & 3)
21. Total admitted assets excluding Separate Accounts
business (Page 2, Line 26, Col. 3) .....c.ccovveeurinrriecfoociricee 356,790,109 |...coconenvee. 376,321,208 |.....occvueee. 385,656,131 [.ccceeenne 352,392,960 |.....coenv. 174,611,925
22. Total liabilities excluding Separate Accounts
business (Page 3, Line 26) ...304,603,392 |.. ...343,712,198 |.. ...347,802,776 |.. ...329,369,342 |.. ...155,164,341
23. Aggregate life reserves (Page 3, Lin€ 1) ..ccoovovvvvven eeeececnnnne 299,064,338 |.....cocvnve. 339,672,664 |................ 343,740,634 |................ 325,208,588 |............... 153,276,142
23.1 Excess VM-20 deterministic/stochastic reserve over
NPR related t0 LiNe 7.1 .......cooveveueueeieieeieeeeeee e (O R [0 U [0 U 0
24. Aggregate A & H reserves (Page 3, Line 2) ......cco..Joeeecinininnicccnn, (O R (O R [0 U 0
25.  Deposit-type contract funds (Page 3, Line 3) ..........oeeeerereeciennnnne 12,790 [ 32,422 | 61,894 |.coooieiere 93,436
26. Asset valuation reserve (Page 3, Line 24.01) ... ..2,886,810 1,692,512 |.. .. 1,607,596 ..1,137,885
27. Capital (Page 3, Lines 29 and 30) ........cocveeeerrrrnnees rereeninininns 2,000,000 |.coceeeririinne 2,000,000 |.ooceceririenne 2,000,000 |.coeeeeririenne 2,000,000 |..
28. Surplus (Page 3, Line 37) ....cccoeeviuerneriicieieinieeenas .... 50,186,717 |.. ... 30,609,005 |.. .... 35,853,355 |.. ....21,023,618 |..
Cash Flow (Page 5)
29. Net Cash from Operations (Line 11) ......cccoeueveruereruesforreerieienns (15,906,637)|.......cvvuvee (19,181,498)|.......cceuc.. 30,830,010 | 165,846,960 |................... 7,610,110
Risk-Based Capital Analysis
30. Total adjusted Capital ..........cccrurererceeererireniccieieeeeens .. ... 55,073,527 |.. ... 34,301,517 |.. ...39,460,951 |.. ... 24,161,503 |.. ...20,114,350
31. Authorized control level risk - based capital ...........Jocccccceireins 3,768,731 [ 5,120,561 | 4,895,109 |.coovvrvinane 3,862,870 |..ccovvnennee 1,224,675

Percentage Distribution of Cash, Cash
Equivalents and Invested Assets
(Page 2, Col. 3) (Line No. /Page 2, Line 12, Col. 3)

x 100.0
32, Bonds (LINE 1) .iiiiiriiiiiiie i
33. Stocks (Lines 2.1 and 2.2) .. .. .. .
34. Mortgage loans on real estate(Lines 3.1 and 3.2 ) ..o 0.0 oo 0.0 oo 0.0 | 0.0 | 0.0
35. Real estate (Lines 4.1, 4.2 and 4.3) ...c.oovuvviicnes o 0.0 oo 0.0 oo 0.0 | 0.0 | 0.0
36. Cash, cash equivalents and short-term investments

(LINE B) 1ottt
37. Contract loans (Line 6) .......

38. Derivatives (Page 2, Line 7) ...
39. Other invested assets (Line 8) ...
40. Receivables for securities (Line 9)
41. Securities lending reinvested collateral assets (Line

100 0.0 | 0.0 | 0.0 | 0.0 | 0.0
42. Aggregate write-ins for invested assets (Line 11) ..... 0.0 0.0 0.0 0.0 0.0
43. Cash, cash equivalents and invested assets

(LINE 12) 1ottt 100.0 100.0 100.0 100.0 100.0

Investments in Parent, Subsidiaries and

Affiliates
44.  Affiliated bonds (Schedule D Summary, Line 12,

Col.1) (O R (O R (O R (O R 0
45.  Affiliated preferred stocks (Schedule D Summary,

LiNe 18, COL. 1) cuiiiiieieisiee ettt sieees oo (O R (O R (O R (O R 0
46. Affiliated common stocks (Schedule D Summary

LiNe 24, COL. 1), woieviieieisiee ettt seees[eeeeeeeee e (O R (O R (O R (O R 0
47.  Affiliated short-term investments (subtotal included

in Schedule DA Verification, Col. 5, Ling 10) ........ [oeeeeeverernieriecene 0 [ 0 [ [0 O [0 O 0
48.  Affiliated mortgage loans on real estate ....... o e (O R (O R [0 U [0 U 0

49. All other affiliated ..........coovvereeiinnne . 0 0 0 0 0
50. Total of above LiNes 44 10 49 ........ceeueueiiririeieeiens [ [0 U [0 U [0 U [0 U 0
51. Total Investment in Parent included in Lines 44 to

49 above 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

FIVE-YEAR HISTORICAL DATA

(Continued)
1 2 3 4 5
2023 2022 2021 2020 2019
Total Nonadmitted and Admitted Assets
52. Total nonadmitted assets (Page 2, Line 28, Col. 2)...... 185,498 455,318 218,629 | 337,813
53. Total admitted assets (Page 2, Line 28, Col. 3) .......... 356,790, 109 376,321,203 352,392, 960 174,611,925
Investment Data
54.  Net investment income (Exhibit of Net Investment
INCOME) ... [ 10,400,816 |-....ocveencnnend 9,083,382 |eeeeeeeieas 8,124,395 | 6,741,963 |...ccooiiiee 6,179,191
55. Realized capital gains (losses) (Page 4, Line 34,
COlUMN T ) o eee [eeee e 53,571 |- (818,229) ... 0 [ 0 [ 119,350
56. Unrealized capital gains (losses) (Page 4, Line 38,
Column 1) . 633,287 (428,143) (108,282) 0 0
57. Total of above Lines 54,55and 56 ..............ccoccoeeeees [ 11,087,674 | 7,837,010 |-ooeicee 8,016,113 |.coeece 6,741,963 |...ccoriind 6,298,541
Benefits and Reserve Increases (Page 6)
58. Total contract/certificate benefits - life (Lines 10, 11, 12,
13, 14 and 15, Col. 1 minus Lines 10, 11,12, 13, 14
and 15, Cols. 6,7 and 8) ........ccccevviervnciiiiiiieies feerieiieieies 126,450,349 |......ccocoenee 124,143,414 | 105,227,336 |-.ocveeccnene 63,942,887 |...ooiiiic 6,422,926
59. Total contract/certificate benefits - A & H (Lines 13 &
14, Col. 6) ..
60. Increase in Ilfe reserves - other than group and
annuities (Line 19, Col. 2)
61. Increase in A & H reserves (Line 19, Col. 6) .. .
62. Dividends to policyholders and refunds to members
(Line 30, Col. 1)
Operating Percentages
63. Insurance expense percent (Page 6, Col. 1, Lines 21,
22 & 23, less Line 6)/(Page 6, Col. 1, Line 1 plus
Exhibit 7, Col. 2, Lin€ 2) X 100.0 .....cceeeviieieiieiniieens foveeesiee e 27.0 oo 22.7 | 213 | 0.4 | 25.4
64. Lapse percent (ordinary only) [(Exhibit of Life
Insurance, Col. 4, Lines 14 & 15) / 1/2 (Exhibit of Life
Insurance, Col. 4, Lines 1 & 21)] X 100.0 ....cocoveveeiees fooriiiiiiiiiiiiis 2.4 | 2.2 | 2.9 [ 54 [ 8.9
65. A & H loss percent (Schedule H, Part 1, Lines 5 and 6,
€Ol 2) s [ 0.0 |- 0.0 |- 0.0 |- 0.0 |- 0.0
66. A & H cost containment percent (Schedule H, Pt. 1,
Line 4, COL. 2) o [ 0.0 |- 0.0 |- 0.0 |- 0.0 |- 0.0
67. A & H expense percent excluding cost containment
expenses (Schedule H, Pt. 1, Line 10, Col. 2) .....cccoee |oeerieiiiiiiiiiiiieiis 0.0 [oeeeeeeeeieee e 0.0 [oeeeeeeeeieee e 0.0 |oeevreeeieeeee e 0.0 |oeevreeeieeeee e 0.0
A & H Claim Reserve Adequacy
68. Incurred losses on prior years’ claims - comprehensive
group health (Sch. H, Part 3, Line 3.1 Col. 3) ...cccoveee feeeiiiiiiiii 0 [ [V A XXX eeeeeeeen foeeeee XXX eeveeeeen feeeieees XXX
69. Prior years’ claim liability and reserve - comprehensive
group health (Sch. H, Part 3, Line 3.2 Col. 3) ...cccooene feeeriiiiiiiiii 0 [ [V A XXX eeeeeeeen foeeeee XXX eeeeeeeen ferieieee XXX
70. Incurred losses on prior years’ claims-health other than
comprehensive group health (Sch. H, Part 3, Line 3.1
COL. 11888 COl. 3) wniiniinieeeieieie e ee e e 0 [ [V A XXX e feeieee XXX eeeeeeeen ferieieee XXX
71.  Prior years’ claim liability and reserve-health other than
comprehensive group health (Sch. H, Part 3, Line 3.2
COL. 11888 COl. 3) nieniiieeeieieie e e e e 0 [ [V A XXX e feeieee D% ST XXX
Net Gains From Operations After Dividends to
Policyholders, Refunds to Members, Federal
Income Taxes and Before Realized Capital Gains
or (Losses) by Lines of Business (Page 6.x, Line
33)
72. Individual industrial life (Page 6.1, Col. 2) .. .0 .0 .0
73.  Individual whole life (Page 6.1, Col. 3) ... 334 . .0 .0
74. Individual term life (Page 6.1, Col. 4) ..... .(4 019,877)|. .0 [ .0
75. Individual indexed life (Page 6.1, Col. 5) ... L0 ..0
76. Individual universal life (Page 6.1, Col. 6) .........ccceevuees forrniiiiiiiccce 0 0 0
77. Individual universal life with secondary guarantees
(Page 6.1, Col. 7) w0 ...0
78. Individual variable life (Page 6.1, Col. 8) ... .0 .0
79. Individual variable universal life (Page 6.1, Col. 9) .. .0 .0
80. Individual credit life (Page 6.1, Col. 10) ..... .0 .0
81. Individual other life (Page 6.1, Col. 11) . .0 .0
82. Individual YRT mortality risk only (Page 6.1, Col. 12) 0] ...0
83.  Group whole life (Page 6.2, Col. 2) . 0] ...0
84.  Group term life (Page 6.2, Col. 3) ... .0 .0
85.  Group universal life (Page 6.2, Col. 4) .0 .0
86.  Group variable life (Page 6.2, Col. 5) 0] ...0
87.  Group variable universal life (Page 6.2, Col. 6) ... 0] ...0
88.  Group credit life (Page 6.2, Col. 7) ..... .0 .0
89.  Group other life (Page 6.2, Col. 8) ... .0 .0
90.  Group YRT mortality risk only (Page 6.2, Col. 9) . .0 .0
91.  Individual deferred fixed annuities (Page 6.3, Col. 2)  |.. .0 .0
92. Individual deferred indexed annuities (Page 6.3, Col. 3) L0 ..0
93. Individual deferred variable annuities with guarantees
(Page 6.3, Col. 4) .. 0 0
94. Individual deferred varial
guarantees (Page 6.3, Col. 5) 0 0
95.  Individual life contingent payout (immediate and
annuitization) (Page 6.3, Col. 6) w0 ...0
96. Individual other annuities (Page 6.3, Col. 7) ................ .0 .0
97.  Group deferred fixed annuities (Page 6.4, Col. 2) ........ .0 .0
98.  Group deferred indexed annuities (Page 6.4, Col. 3) L0 ..0
99.  Group deferred variable annuities with guarantees
(Page 6.4, Col. 4) .....cceiiiiiiiiii s 0 0
100. Group deferred variable annuities without guarantees
(Page 6.4, CoL. 5) ....cccuviiiiiiiiiiie s 0 0
101.  Group life contingent payout (immediate and
annuitization) (Page 6.4, Col. 6) w0 ...0
102.  Group other annuities (Page 6.4, Col. 7) .......ccceeeennen 0] ...0
103. A & H-comprehensive individual (Page 6.5, Col. 2) 0] ...0
104. A & H-comprehensive group (Page 6.5, Col. 3) ... .0 .0
105. A & H-Medicare supplement (Page 6.5, Col. 4) .0 .0
106. A & H-vision only (Page 6.5, Col. 5) ... .0 .0
107. A & H-dental only (Page 6.5, Col. 6) L0 ..0
108. A & H-Federal employees health benefits plan (Page
6.5, Col. 7) w0 [ .0
109. A & H-Title XVIIl Medicare (Page 6.5, Col. 8) ............. 0] ...0
110. A & H-Title XIX Medicaid (Page 6.5, Col. 9) ............... 0] ...0
111. A & H-credit (Page 6.5, Col. 10) ............... .0 .0
112. A & H-disability income (Page 6.5, Col. 11) .. .0 .0
113. A & H-long-term care (Page 6.5, Col. 12) .. .0 .0
114. A & H-other (Page 6.5, Col. 13) .0 .0
115.  Aggregate of all other lines of business (Page 6, CoI 8) L0 ..0
116.  Fraternal (Page 6, Col. 7) .....cccccereereenieenieenieeieeieenns 0 0
117.  Total (Page 6, Col. 1) 19,815,331 (18,748,948) 0 0
NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure

requirements of SSAP No. 3, Accounting Changes and Correction Of EITOIS? ..ottt

If no, please explain:
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NAIC Group Code

0850

BUSINESS IN THE STATE OF  Grand Total

1 3 5 8 8 2 0 2 3 4 3 0 5 9 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York
LIFE INSURANCE (STATE PAGE)®

DURING THE YEAR 2023

NAIC Company Code

13588

Line of Business

1

Premiums and
Annuities
Considerations

2

Other
Considerations

Dividends to Policyholders/Refunds to Members

Claims and Benefits Paid

Paid in Cash or
Left on Deposit

4

Applied to Pay
Renewal
Premiums

5

Applied to Provide
Paid-Up Additions

or Shorten the
Endowment or
Premium-Paying
Period

6

Other

Total
(Col. 3+4+5+6)

8

Death and
Annuity Benefits

Matured
Endowments

10

Surrender Values
and Withdrawals
for Life Contracts

11

All Other
Benefits

Total
(Sum Columns 8
through 11)

Individual Life
Industrial ...
Whole .
Term ...
Indexed ..
Universal ...

3
4
5
6.  Universal with secondary guarantees ..
7. Variable .........cccuueie
8.  Variable universal ..
9
10
11

cocoococoococococoococo

cocoococoococoococoococo

cocoococoococococococo

2,207.40

.. 750,272 |.
.0

0
0
.0
.0
0
0
3

.. 2,233,506
..779,33%
0

0
0
0
0
0
0
1

3,012,84

Credit ..
Other ..
Total Individual Life
Group Life
12.  Whole ....
13.  Term...
14.  Universal
15.  Variable ....

16.  Variable universal

17.  Credit ..
18.  Other ..
19.  Total Group Life

cocoococoococoo

cocoococococoo

cocoococoococoo

cocoococoococoo

cocoococococoo

Individual Annuities

20, FIXEd ..iiiiiiiiii i

21.  Indexed

22. \Variable with guarantees ..
23.  Variable without guarantees
24.  Life contingent payout ..

25.  Other

26. _ Total Individual Annuities

cococoo

oo

cococoo

oo

................ 2,065,301

w0

0
2,065,301

0
37,782,613

RN R

............... 39,847,914
.0

39,847,914

Group Annuities
27.  Fixed ...
28.  Indexed

29. Variable with guarantees ..
30. Variable without guarantees ...
31.  Life contingent payout

32.  Other

33.  Total Group Annuities

cocoocococoo

cocoococoocoo

cocoocococoo

Accident and Health

34. Comprehensive individual ...
35. Comprehensive group ..
36. Medicare Supplement

37.  Visiononly .
38. Dentalonly ...

39. Federal Employees Health Benefits Plan
40.  Title XVIIl Medicare
41.  Title XIX Medicaid ..
42.  Credit A&H .........
43.  Disability income

44.  Long-term care

o e OO o
46. _ Total Accident and Health

coococoococococoococo

o

coococoocoocococoococo

o

XXX
XXX..
XXX..
XXX..
XXX..
XXX..
XXX
XXX
XXX..
XXX..
XXX

cocoococoococoococoococo

0
0

47.  Total

13,626,494 (c)

ol|lo

oo

4,272,704

0 38,588,051

0 42,860,755
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NAIC Group Code 0850

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

BUSINESS IN THE STATE OF

LIFE INSURANCE (STATE PAGE) (Continued)®

Grand Total

DURING THE YEAR

2023

NAIC Company Code

13588

Direct Death Benefits, Matured Endowments Incurred and Annuity Benefits Policy Exhibit
13 22 In Force December 31,
Claims Settled During Current Year Issued During Year Other Changes to In Force (Net) Current Year (b)
Total Settled During 23 24 25 26 27 28
Totals Paid Reduction by Compromise Amount Rejected Current Year
14 15 16 17 18 19 20 21
Number Number Number Number Unpaid Number Number Number
Incurred During of Pols/ of Pols/ of Pols/ of Pols/ December 31, of Pols/ of Pols/ of Pols/
Line of Business Current Year Certs Amount Certs Amount Certs Amount Certs Amount Current Year Certs Amount Certs Amount Certs Amount
Individual Life
Industrial ... .. L0 0 0 0. R 0.
Whole . ..1,614,506 83 |. 0 0 .0 0. .83 . 1,457,131 . 186,525 225,000 |. .(5,359,119) . 98,277,606

3 Term ... . 750,272 L3 0 0 .0 0. 3 .750,272 ...0 3 | (86,901,754) . ..4,405,344,383

4 Indexed .. .0 0. 0 0 .0 0. 0 .0 0 0. 0], ...0

5. Universal ... 0 0. 0 0 .0 0. 0 0 0 0] 0 .0

6.  Universal with secondary guarantees .. 0 0. 0 0 .0 0. 0 0 0 4 |. .(1,211,430) | . 205,568,842

7. Variable ................ 0 0. 0 0 .0 0. 0 .0 0 0. 0], ...0

8.  Variable universal 0 0. 0 0 .0 0. 0 .0 0 L0 .0 | 0

9 Credit .. 0 0. 0 0 .0 0. 0 0 0 L0 L0 | 0

10 Other .. .0 L0 0 0 0. 0. 0. .0 0 ceen 0] 0] ...0

11 Total Individual Life 2,364,778 86 0 0 0 0 86 2,207,403 5 1,761,328,517 (93,472,303) 4,709, 190,831
Group Life

12. Whole .... .0 . L0 0 0 0. R 0 .0 . 0 0 ...0

13.  Term... 0 0. 0 0 .0 0. 0 .0 L0 L0 | 0

14.  Universal .0 . L0 0 0 0. R .0 . 0| 0 I ...0

15.  Variable .... 0. L0 0 0 0. R .0 . .0 . 0 0 ...0

16.  Variable universal 0 0. 0 0 .0 0. 0 .0 | L0 .0 | .0

17.  Credit .. 0 .0 0 0 .0 0. 0 .0 L0 L0 .0 (a)

18.  Other .. . (f 0] .0 0 0 .0 . .0 . 0. 0. L0 L0 .0

19.  Total Group Life 0 0 0 0 0 0 0 0 0 0 0
Individual Annuities

20, FIXEA .eiiieeeieee e ennnas [rrnee e e e 2,065,301 0 0 [V FRR 0 0 (38,707,522) |.........876 [..coeeernnnns 40,673,932

21.  Indexed . .0 . L 0 R .0 0 L0 .0

22. Variable with guarantees .. L0 0. 0 .0 L0 L0

23. Variable without guarantees L0 0. 0 .0 L0 L0

24. Life contingent payout 0. .0 . 0. 0. L0 0]

25, OtNEI e 0 0 0 [V FRR 0 (VN O N (19,632)

26.  Total Individual Annuities 2,065,301 988 2,065,301 0 0 0 988 2,065,301 0 0 0 (38,727,154)

Group Annuities

27.  Fixed ...

28.  Indexed

29. Variable with guarantees ..

30. Variable without guarantees ...
31.  Life contingent payout

32. Other

33.  Total Group Annuities

o |-

cocoocoocoocoo

.0
.0
0

cocoococoocoo

coooooo

coococoocoo

coooooo

cocoocococoo

cococoococoo

Accident and Health

34. Comprehensive individual ... (d)|.. XXX .0 0
35. Comprehensive group .. (d) XXX, .0 L0
36. Medicare Supplement (d) XXX, .0 L0
37. Visiononly . (d) XXX, .0 L0
38. Dental only ... (d) XXX, .0 L0
39. Federal Employees Health Benefits Plan (d) XXX, .0 L0
40.  Title XVIIl Medicare .. (d) XXX. 0 L0
41.  Title XIX Medicaid . (d) XXX. 0 L0
42.  Credit A8H ......... XXX. 0 L0
43.  Disability income . d) XXX, .0 L0
44.  Long-term care ... o (d) |--s XXX 0. 0.
45, Otherhealth ... (d) XXX 0 0
46.  Total Accident and Health XXX . 0 0
47.  TOTAL 4,430,079 1,074 4,272,704 0 0 0 0 1,074 4,272,704 186,525 797 1,761,328,517 (942), (132,199, 457) 9,244 4,749,877,553

(
(
(
(
(
(

a) Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year $
18 2) covering number of lives:

c) Deposit-Type Contract Considerations NOT included in Total Premiums and Annuities Considerations: Individual: $
d) For health business on indicated lines report: Number of persons insured under PPO managed care products ...
e) For health premiums written: amount of Medicare Title XVIII exempt from state taxes or fees $

b) Corporate Owned Life Insurance/BOLI: 1) Number of policies:

f) Certain Separate Account products are included in “Other” product categories in the table(s) above:

1. Individual Life - Other includes the following amounts related to Separate Account policies:

2. Group Life - Other includes the following amounts related to Separate Account policies:

3. Individual Annuities - Other includes the following amounts related to Separate Account policies:
4. Group Annuities - Other includes the following amounts related to Separate Account policies:

Column 1
Column 1
Column 1
Column 1

@ h PN

)
)
)
)

0 , current year $
.. 18 3)face amount $

Column 7) $
Column 7) $

Column7)$ ...

Column7)$ ...

Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS prior year $

:$

0 and number of persons insured under indemnity only products

Column 12
Column 12
Column 12
Column 12

$
$
$
$

cooo

co oo

0 , current year $
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance)

Industrial Ordinary Credit Life (Group and Individual) Group
1 2 3 4 5 6 Number of 9
Number of Individual 7 8
Policies and Group
Number of Policies Amount of Insurance Number of Policies Amount of Insurance Certificates Amount of Insurance Policies Certificates Amount of Insurance

10

Total
Amount of Insurance

1. Inforce end of prior year ............ccocvvviiiiiiiiniiiiiiee
2. Issued during YEar ..........ccceeiiriiiiiiieneeieeseee e
3. Reinsurance assumed .............cccccooeiiininininicce
4. Revived during year ..........
5. Increased during year (net)
6. Subtotals, Lines 2105 ........ccceviiiiiiiiici
7. Additions by dividends during year
8. Aggregate write-ins for increases .
9. Totals (Lines 1and 6 t0 8) .......ccccevvrviiniiiiiiieieecee
Deductions during year:
10. Death ..o
11.  Maturity ...
12, Disability .......ccccoiviiiiiiiiiiiic
130 EXPIMY e
14.  Surrender
15. Lapse ..........
16, CONVEISION ....ocuiiiiiiiiiiciic e
17, Decreased (NEt) ......ccooeveriiriiiiiesesesee e
18. Reinsurance ...........c.ccocceevieiennns
19. Aggregate write-ins for decreases
20. Totals (LINeS 1010 19) .vevevvivieieeeieeiirinirieieeeeeesesesesee e 0 oo 0 e 474 | 135,407 | O e 0 e 0 e 0 ol 0 135,401
21. Inforce end of year (b) (Line 9 minus Line 20) 6,097,494 |.... 6,097,494
22. Reinsurance ceded end Of Year ............ccccoeueveveieiricueuennns 4,686,886 |.......cccc.. XK [ 0 o XK e e XK e [ O [ 4,686,886
23. Line 21 minus Line 22 1,410,608 1,410,608
DETAILS OF WRITE-INS
0801.
0802.
0803.
0898. Summary of remaining write-ins for Line 8 from overflow
PAGE. veeeeeeieeeteteteeeeee et et e ettt s e et 0 e 0 e [0 0 Joeeeeerereereeeieeeed 0 o [V TR 0 Joeeeerereeeeeieieeen 0 o 0 e 0
0899. TOTALS (Lines 0801 thru 0803 plus 0898) (Line 8
above) 0 0 0 0 0 0
1901.
1902.
1903.
1998. Summary of remaining write-ins for Line 19 from overflow|
PAGE. eeieeeeeeeieteteeeeee st e ettt ettt et 0 om0 e (1 ST 0 Joeeeeerereereeeieeeed 0 o [V TR 0 Joeeeerereeeeeieieeen 0 o 0 e 0
1999. TOTALS (Lines 1901 thru 1903 plus 1998) (Line 19
above) 0 0 0 0 0 0
Life, Accident and Health Companies Only:
(@) Group $ oo 0 ;individual $ oo 0
Fraternal Benefit Societies Only:
(b) Paid-up insurance included in the final totals of Line 21 (including additions to certificates) number of certificates ............cccccoceiiiiins 0, Amount$ .o 0
Additional accidental death benefits included in life certificates were inamount$ .............................. 0 , Does the society collect any contributions from members for general expenses of the society under fully paid-up certificates? Yes [ ] No [ ]

If not, how are such expenses met?




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York
EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance) (Continued)
ADDITIONAL INFORMATION ON INSURANCE IN FORCE END OF YEAR
Industrial Ordinary
1 2 3 4
Number of Policies | Amount of Insurance | Number of Policies | Amount of Insurance

24.  Additions by diVIdENdS .........c.cooiiiiiiiiiiicc e
25.  Other paid-up insurance
26. Debit ordinary insurance XXX XXX 0 0

ADDITIONAL INFORMATION ON ORDINARY INSURANCE

Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Term Insurance Excluding Extended Term Insurance Number of Policies | Amount of Insurance | Number of Policies [ Amount of Insurance

27.  Term policies - dECTEASING .....c.eccuiiiuiiiiiiieiiieriee ettt ettt eeen

28. Term policies - other

29. Other term iNSUrance - deCreasing ..........ccoeeueerierieereeeeeree e e e see e

30.  Other term iNSUIANCE ..........ccccoiiiiiiii i

31, Totals (LINES 27 10 30) ..eoiveeiiiieiiieie ettt ettt sbe e en
Reconciliation to Lines 2 and 21:

32.  Term additions ...........cccceceeeuenene et 0
33. Totals, extended term iNSUrANCE .........cooocveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeenseeeene oo XX e e e XX e e 103 [l ,585
34. Totals, whole life and endowment , , 1,692,149
35. Totals (Lines 31 to 34) 797 1,761,328 10,589 6,097,494

CLASSIFICATION OF AMOUNT OF INSURANCE BY PARTICIPATING STATUS

Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Non-Participating Participating Non-Participating Participating
36 INAUSTHAL ..o | 0 |. . .
37, Ordinary ......ccoceveeeene ..1,761,329 |..
38. Credit Life (Group and Individual) .. | 0
KIS T €11 TN o SOOI 0
40. Totals (Lines 36 to 39) 1,761,329 4,709,191 1,388,302
ADDITIONAL INFORMATION ON CREDIT LIFE AND GROUP INSURANCE
Credit Life Group
3 4
Number of Certificates| Amount of Insurance

41.  Amount of insurance included in Line 2 ceded to [iller (RN iR ..........[ B . EEDCCGEARE.  | B............................ [ D0 O T RN
42.  Number in force end of year if the number under

on a pro-rata basis ...........cccecccevvcvevcievvcveve L R R .. B N | D [ o D,0, & SRR
43. Federal Employees’ Group Life Insurance included in Line 21 ..o [ fo e
44. Servicemen’s Group Life Insurance included in Line 271 ........cocoiienienenness foorninii e e
45.  Group Permanent Insurance included in Line 21

ADDITIONAL ACCIDENTAL DEATH BENEFITS

46. Amount of additional accidental death benefits in force end of year under ordinary policies 73,710 |

BASIS OF CALCULATION OF ORDINARY TERM INSURANCE

47. State basis of calculation of (47.1) decreasing term insurance contained in Family Income, Mortgage Protection, etc., policies and riders and of (47.2) term insurance on
wife and children under Family, Parent and Children, etc., policies and riders included above.

Lt USSR PRI
47.2
POLICIES WITH DISABILITY PROVISIONS
Industrial Ordinary Credit Group
1 2 3 4 5 6 7 8
Number of
Number of Number of Number of Certifi- Amount of Ins
Disability Provisions Policies | Amount of Insurance | Policies | Amount of Insurance | Policies [ Amount of Insurance cates rance

48. Waiver of Premium ............)occceeee. (01 [0 564 o 179,722 |.............. [ TSR [V - 0 oo 0
49.  Disability INCOME ....covrerereeee e 0 o0 0 [ 0 [ 0 [ (V1N O, [0 0
50. Extended Benefits ...............|eeeeeeeenn O o0 | )00 S T DL GO S [0 [ [0 0
51, Other .o 0 0 0 0 0 0
52. Total 564 | (a) 179,722 0@ 0 0 (@) 0

(a) See the Annual Audited Financial Reports section of the annual statement instructions
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York
EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES, INCOME
PAYABLE AND ACCOUNT VALUES IN FORCE FOR SUPPLEMENTARY
CONTRACTS, ANNUITIES, ACCIDENT & HEALTH AND OTHER POLICIES

SUPPLEMENTARY CONTRACTS

Ordinary Group
1 2 3 4
Involving Life Not Involving Life Involving Life Not Involving Life
Contingencies Contingencies Contingencies Contingencies
1. Inforce end Of Prior YEAr .........ccciiiiiiiiiiii ]
2. 1SSUEd AUIING YA ...cueiiiiiiiiiiiieee e
3. Reinsurance assumed .............ccccooiiiiiiiiiiiiiin e
4. Increased during year (net) .
5. Total (LINES 110 4) ..o
Deductions during year:
6. DecCreased (Net) ......cocooiiiiiiieiee e
7. Reinsurance ceded
8. Totals (LINES 6 AN 7) cueveviiiieieieieieieiee sttt 0 1 0 0
9. Inforce end of year (liN€ 5 MINUS lINE 8) .......ccoovririririereieiiiineeisieie et e [0 U 2 | [0 TR 0
10.  Amount on deposit . s .
11, INCOME NOW PAYADIE .....vvivieiiiiieieieicete ettt [ TR 3,218 | [0 R 0
12.  Amount of income payable (a) 0@ 19,210 | (a) 0@ 0
ANNUITIES
Ordinary Group
1 2 3 4
Immediate Deferred Contracts Certificates
1. InfOrce €Nnd Of PrIOT YEAI ......vieieiieiiriiecieteirreeie e .6,185 |..
2. Issued during year ........... .0 .
3. Reinsurance assumed .... 0
4. Increased during YEar (NEt) .........cccuveeeerrrririieeierierenieeerersnenesseeresseneseeseenens | 0 0
5. Totals (LINES 110 4) wueuivieiiiiieieieieieieeee st 0 6,185
Deductions during year:
6. DECIEASEA (NEL) ..ottt {1 R 858 [ [0 R 0
7. ReINSUrANCE CEUBT .....c.covieiiiiiiiceieiee et 0 0 0 0
8. Totals (Lines 6 and 7) 0 858 0 0
9. Inforce end of year (liN€ 5 MINUS lINE 8) .......ccocvririririeiereiiiinesisieieeieeese e e [V SR 5,327 |oooiieeeeeee [0 R 0
Income now payable:
10.  Amount of income payable .............cccooiiiiiiiiii (a) 0 XXX XXX (a) 0
Deferred fully paid:
11, ACCOUNE DAIANGCE ..o anaen XXX (a) 169,443, 165 XXX (a) 0
Deferred not fully paid:
12.  Account balance XXX (a) 0 XXX (a) 0
ACCIDENT AND HEALTH INSURANCE
Group Credit Other
1 2 3 4 5 6
Certificates Premiums in Force Policies Premiums in Force Policies Premiums in Force
1. Inforce end of prior year ... ... e e [ [ [
2. Issued during year ..............
3. Reinsurance assumed
4. Increased during year (net) . XXX
5. Totals (Lines 1t0 4) ...........] X x4l XXX
Deductions during year: !
6. Conversions .......ccccoceveennes O ......... [ . B B | ... [ D,0, & CHUPIRVRITN RUTRPRTRN DL, %, TR
7. Decreased (net) ... ” .......................................................... XXX e
8. Reinsurance ceded ............. P XXX
9. Totals (Lines 610 8) ............] XXX XXX
10. Inforce end of year (line 5
minus line 9) (a) (a) (a)
DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS
1 2
Dividend
Deposit Funds Accumulations
Contracts Contracts
1. INFOrCE @NA OF PIIOM YEAI ...ttt bbb bbbt bbbt bRt E bbbt b e bbbt bbbt bttt nn b nne e
2. ISSUEA UIING YEAI ...ttt a e et et a e bt e s e e a st e st e e ae e e b e e e a s e eht e ea e e st e b e e b e et e e as e e it e ebeeeateeaeesaeenaeenes
3. REINSUrANCE @SSUMED ........oouiiiiiiiiii s s s e e e e e e e neee ]
4. Increased during year (net) .
LT o) = [ (I Ty I (oI TRV U SRR PRSI
Deductions During Year:
B, DECTEASEA (NEL) ....eueuiiieieeeieieeeieiete ettt ettt s s e s e se s e st es e s e s e s e s e st et s e s ettt s et s e s e ne etttk e s ene e s st et s ettt as L I P 0
7. Reinsurance ceded ..... 0 0
8. TOAIS (LINES 6 @NG 7) cuvvivieiiiiieieteieteitt sttt ettt sttt s s et a bt s e s e st e e s b b b e b ese st e s s e s b e b e s e s et et ss e s e s s et et ene e s ee s s benene 1 0
9. Inforce end Of year (liN€ 5 MINUS lINE ) .....c.cueuiuiiiiiiiiiieieieieieiet sttt ettt sttt et s ettt b s e se e e ss s s e b s esese e ss s s esenesenin 2 0
10.  Amount of account balance (a) 1,156 | (a) 0

(a) See the Annual Audited Financial Reports section of the annual statement instructions.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York
FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

INTEREST MAINTENANCE RESERVE

Aml)unt

1. ReSEIVE as Of DECEMDET 3T, PHOr YEAI ........c.iuiuieieieieieetietseesetetese sttt see bt ss e sttt b bbbttt e (236,021)

2. Current year's realized pre-tax capital gains/(losses) of §  ............ (208,441) transferred into the reserve net of taxes of $  ......ccece. (43,773) |- (164,668)

3. Adjustment for current year’s liability gains/(losses) released from the reserve

4. Balance before reduction for amount transferred to Summary of Operations (Line 1 + Line 2 + LiNE 3) .....ccvuvuiuiiiueiieieieie e (400,689)

5. Current year's amortization released to Summary of Operations (Amortization, Line 1, COIUMN 4) ..........cccoiuiiiriniiinieineeeeeeieeie e (41,262)

6. Reserve as of December 31, current year (Line 4 minus Line 5) (359,427)

AMORTIZATION
1 2 3 4
Current Year's Adjustment for Current
Realized Capital Year's Liability Balance Before
Reserve as of Gains/(Losses) Gains/(Losses) Reduction for Current
December 31, Transferred into the Released From Year’'s Amortization
Year of Amortization Prior Year Reserve Net of Taxes the Reserve (Cols. 1+2+3)

1. 2023 ....(27,026) ...(14,236) ... (41,262)

2. 2024 .ttt e (27,829) e (29,690) )

Bl 2025 .ttt [eo s (24,827) ..o (28,125) )

4. 2026 ..ottt et (18,603) ... (23,199) )

5. 2027 bbbt [er s (10,416) ..o (18,155) )

B. 2028 ...t [re s (5,852) ... (12,768) )

7. 2029 ot [ro e (4,611 [ (9,194) )

8. (7,446) )

9. (5,574) )
10. (3,685) )
11. (1,687) )
12. )
130 2035 ..ottt s (1,029) )
T4, 2036 ..ottt s (3,694) )
15, 2037 oottt s (6,539) )
16, 2038 ...ttt a et a et e e a e e SRR a e s e s e ae et st s e s s enens [eeteeenensie e e (9,363) )
17. (12,110 )
18, 2040 <.ttt s e e s £ e st et s s e e s et esennas [sesn e (13,759) )
19, 2047 oottt e s e et s st s s n s e s s e s nnas [senn e (13,741) )
20. (14,486) )
2. 2043 et e e A s e e st s et e e st s s nas [sennacieae e (14,853) )
22. ....(13,934) )
23, 2045 < e SRR e e et et e e e st s s nas [sennacaeae e (10,372) )
24, 2046 ...t e A a et s e s e s s s e s s s anns [enieiee e (5,454) )
25, 2047 oottt s (1,960) )
26, 2048 . [re e 1,501
27, 2049 e [ee e 3187 [
28, 2050 ...t e e [rm e 2,206 |- ,
29, 2057 1ottt s 584 | 0 [ [V T 584
B0, 2052 ..ot [ree s (B0) ] 0 [ [V T (60)
31. 2053 and Later 0 0 0 0
32. Total (Lines 1 to 31) (236,025) (164,668) 0 (400,693)

28




6¢

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

ASSET VALUATION RESERVE

Default Component Equity Component
1 2 3 4 5 6 7
Real Estate and
Other Than Total Other Invested Total Total Amount
Mortgage Loans Mortgage Loans (Cols. 1+2) Common Stock Assets (Cols. 4 +5) (Cols. 3 +6)

1. ReServe as of DECEMDET 31, PHOT YEAI .........c.cocveveveueueeieiieeeteeeeeteseseaee et et et etesesessss et st esesesesesessss et et et asesesessasssesssesesesesesessssesesesesesesesssnaferesesensesenenenn 1,692,512 |oooeeeeee (01 A 1,692,512 |oooeeeeeee [0 A 0 oo [0 - 1,692,512

2. Realized capital gains/(losses) Net of taXxes - GENEIAl ACCOUNL ............c.cooveueueueuieieeeieieteseseseeeeesete e sesessassesesssesesesesssssesssesesesessase e seeeeaes et s seseeeenens [V [V [V 192,945 | [0 192,945 | 192,945

3. Realized capital gains/(losses) net of taxes - SEPArate ACCOUNTS ..............c.cueuiuieiieiiieieteteeeeeeeee ettt sesess e ettt sesessssesssssesesesessas|ee e e s e sesen et asee e saenenenn [V [V [V [V T [0 O [0 O 0

4. Unrealized capital gains/(losses) net of deferred taxes - GENETal ACCOUNL .............c.cucueuiuiieieieieseteseeeeieeteseseseaesesssesesesesesesessssssessseafe e seeseneseneeea 4,328 | [V 4,328 | 495,969 ..o [0 495,969 |...ccvcveeiennne 500,297

5. Unrealized capital gains/(losses) net of deferred taxes - SEPArate ACCOUNLS ...........c.cccvoveveveueuruieieeeeeiesetesesesseesesesesesesesesssesesesesesess |reesesesesese e e seseeeesens [V T [V [V [V [0 O [0 O 0

6. Capital gains credited/(losses charged) to contract benefits, PAYMENtS OF FTESEIVES ...........c.ccvvevievevereeeeieeeeeeie e [V [V [V [V [0 O [0 O 0

A = =T Te oo V1o OO 502,481 0 502,481 0 0 0 502,481

8. Accumulated balances (LINES 1 TrOUGN 5 =6 # 7) .....c.ciuiuiuiiiiicieieteieeeeesete ettt sttt ss st ss st nsss st es s s s s s |ese s esensssesenas 2,199,321 [ [V 2,199,321 | 688,914 | [V 688,914 |.......ccocvee.e. 2,888,235

9. MAXIMUM MESEIVE ....eueuieeieuieaianeaeseeseesetse ettt se e ssesse s ase ettt b bbbttt b bbbttt ettt [ 2,575,436 ..o 0 [ 2,575,436 |......ccccovvnnee. 1,399,150 | [ 1,399,150 |ovvcicinnee 3,974,587
10, RESEIVE ODJECHVE .......oveeveceieceeiee ettt ettt a bt b ettt s e s et s ettt st sttt 1,481,958 0 1,481,958 1,399,150 0 1,399,150 2,881,108
11, 20% OF (LINE 10 = LINE ) 1.euvueeeuceseeaeeeeseeeeeeeeeseesees e e e ettt es sS4 2 8 sttt (143,473) 0 (143,473) 142,047 0 142,047 (1,425)
12, Balance before transfers (LINES 8 + 11) ....c.ciiiiiiiieeiciieiiiteieieie ettt ettt ettt se et se st besesese e s ss et esesesenesenessssnsesesesese foresssseseaeaeaens 2,055,848 |..coiiii [V 2,055,848 |..oooiiinne 830,962 ..o [V 830,962 |....ccovrvnenee 2,886,810
130 TIANSTES ..o h bbbttt e 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
T4, VOIUNLATY CONMTDULION ...ttt ettt ettt sttt ettt s et s s e st s e s e s es et eees e st e b s e s se e se s e s s e s esesese e ee et esesesesesese s s esesesena oottt st st et bbb et ee e (RSN (O RSN (O RSN (O RSN (1 T (1 T 0
15, Adjustment dOWN t0 MAaXIMUM/UD t0 ZEFO ...........c..curueeeeeeeeeeeeeeeseeeeeee e es s s s s s e s s e s s s s e s sassassasssessesssssessesss s s snseen 0 0 0 0 0 0 0
16. Reserve as of December 31, current year (Lines 12 + 13 + 14 + 15) 2,055,848 0 2,055,848 830,962 0 830,962 2,886,810
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

ASSET VALUATION RESERVE

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 6 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x 7) Factor (Cols. 4 x 9)
LONG-TERM BONDS
1. EXempt OblIgations ............cccueueuiieieiereieieieeeeceeeeeee e | 3,398,637 ..o XXX e e XXX e oo 3,398,637
21 1 NAIC Designation Category 1.A .........ccoeveveueueueeeeeeeeieeienesens |reeeeeeeninenens 72,604,000 |........ccc.. XKoo oo XXX e e 72,604,000
2.2 1 NAIC Designation Category 1.B ........ccccccevvveveueueeeeeeeeisieierenens |reseeeecenenenens 7,037,114 | XXX e foeeeeee e e XK [ 7,037,114
2.3 1 NAIC Designation Category 1.C .. .. 19,358,957 |... .. 19,358,957 |...
2.4 1 NAIC Designation Category 1.D .. .. 12,756,879 |.... .. 12,756,879 |...
25 1 NAIC Designation Category 1.E ........ccoceueveeeeceeeeeeieeeeceeeeenens foreeercenieenes 12,053,903 |....ooooe et XXX e [ X s [ 12,053,903
2.6 1 NAIC Designation Category 1.F ........cceveeeecueueeeeeeeeceeeeenenas ereeercenieenees 32,403,673 ..ot XK e XK e 32,403,673
2.7 1 NAIC Designation Category 1.G ........ccccovevevevereuereeeeeeeeeieiererens |reseeseeeneneas 31,839,280 | XX et XX [ 31,839,280
2.8 Subtotal NAIC 1 (2.142.2+2.3+2.4+2.5+2.6+2.7) ....cceoeeuec.... 188,053,807 188,053,807
3.1 2 NAIC Designation Category 2.A ..........ccccceveveueueeeeeeeeereereresens oeeieesennns 34,012,753 | XXX e e XK e e 34,012,753
3.2 2 |NAIC Designation Category 2.B .. . 61,171,789 |... ..61,171,789 |....
3.3 2 NAIC Designation Category 2.C .........cccooveveveveveueueeeeeeeeeiereenes |reseeneeenenens 25,062,367 |.....ooooeee e XX et XX [ 25,062,367
34 Subtotal NAIC 2 (3.1+3.2+3.3) .... . 120,246,909 120,246,909
4.1 3 NAIC Designation Category 3.A .........cccccoveveveueueeeeeeeeeieieeresens oo 1,013,226 [ XX e e XK e e 1,013,226
4.2 3 NAIC Designation Category 3.B ........ccccceriiniiniinieneeneeenes [ 0 [ XK e XK e
4.3 3 NAIC Designation Category 3.C ........ccoovovevevevereueeeeieeeeeereeeneses [reeeeeeenesesesenees 598,816 |........occcee. XXX erurrreererene ferrerers e XX s fresceeesesesenenaeeas 598,816
4.4 Subtotal NAIC 3 (4.144.2+4.3) ....ccoviiiiieeneeeeeeeee 1,612,041 1,612,041
5.1 4 NAIC Designation Category 4.A ........cccooveeveeeeenieenieenieeneeneene foeenennenneniesieesieeneeen O [ XK e [ b XX e [
52 4 |NAIC Designation Category 4.B ..........c.cccocoerueuererereeceeeenennn. 923,042 923,042 |....
5.3 4 NAIC Designation Category 4.C ........ccccoiiereeiieieniienieneenene
5.4 Subtotal NAIC 4 (5.1+5.2+5.3) ....
6.1 5 NAIC Designation Category 5.A ..
6.2 5 NAIC Designation Category 5.B ..
6.3 5 NAIC Designation Category 5.C ..
6.4 Subtotal NAIC 5 (6.1+6.2+6.3) .
7. 6 NAIC B ..ot
8. Total Unrated Multi-class Securities Acquired by Conversion .
9. Total Long-Term Bonds (1+2.8+3.4+4.4+5.4+6.4+7+8)
PREFERRED STOCKS
10. 1 Highest Quality ...
11. 2 High Quality .......
12. 3 Medium Quality ..
13. 4 LOW QUAIY ..o
14. 5 Lower QUAlity .........coiiiiiii e
15. 6 In or Near Default
16. Affiliated Life with AVR ......c.ocooiiiiiiiieiceceeeece
17. Total Preferred Stocks (Sum of Lines 10 through 16) 381,117 381,117
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances (Cols. 1+2+3) Factor (Cols.4 x5 Factor (Cols. 4 x 7) Factor (Cols. 4 x 9)
SHORT-TERM BONDS
18. Exempt Obligations ...........ccooeiiiiiiiiiieeeeeeeeeeeeeeee e e 4,963,790 |......ocoooeo .. XXX e foreeeee e e XK [ 4,963,790 |....cocvneee 0.0000 [.evoeeeecererireneneeneenes 0 e 0.0000 [..eoeeeeeeeeerereeencecieienes [V 0.0000 [..eoeeerereeerireeencicieienes 0
19.1 1 NAIC Designation Category 1.A .......cccooiieiieneeeeeee s
19.2 1 NAIC Designation Category 1.B ........cccoceiieiieninneceeeees
19.3 1 NAIC Designation Category 1.C ..
194 1 NAIC Designation Category 1.D ..
19.5 1 NAIC Designation Category 1.E ........cccoceiiiiininniieeeeees
19.6 1 NAIC Designation Category 1.F .......ccccooiiiiiiininieieeeeee
19.7 1 NAIC Designation Category 1.G .......ccccoveevieieenieieeeeeeee
19.8 Subtotal NAIC 1 (19.1+19.2+19.3+19.4+19.5+19.6+19.7) ...... 0
20.1 2 NAIC Designation Category 2.A .......ccoocieierieneeneeneenieeieees oo 0
20.2 2 NAIC Designation Category 2.B .. .0
20.3 2 NAIC Designation Category 2.C .........cciieeieeniineenieeieeeeseens o 0
20.4 Subtotal NAIC 2 (20.1+20.2+20.3) .. 0
211 3 NAIC Designation Category 3.A ......cocioiiieiieneeneereeneeieees oot 0
21.2 3 NAIC Designation Category 3.B .. .0
21.3 3 NAIC Designation Category 3.C .......cociiieieenieneenieenieseens froses s 0
214 Subtotal NAIC 3 (21.1421.2421.3) ..cceeiiiieieeeereeeeee 0
221 4 NAIC Designation Category 4.A
222 4 NAIC Designation Category 4.B
223 4 NAIC Designation Category 4.C
224 Subtotal NAIC 4 (22.1+22.2+22.3) .. 0
23.1 5 NAIC Designation Category 5.A ......cocooiiiiiieneeneeneeneeeees oo 0
23.2 5 NAIC Designation Category 5.B .. .0
23.3 5 NAIC Designation Category 5.C ........cocoiieieeiiineenieieneseens frosies i 0
234 Subtotal NAIC 5 (23.1+23.2+23.3) .. 0
24. 6 NAIC B ..ottt ot st bttt 0 oo XX e XK fremeeeeesenmesesessennnsieeees 0 foreiiiieenee0.0000 [0 0223870 | 0 022370
25. Total Short-Term Bonds (18+19.8+20.4+21.4+22.4+23.4+24) 4,963,790
DERIVATIVE INSTRUMENTS
26. Exchange Traded
27. 1 Highest Quality ...
28. 2 High Quality .......
29. 3 Medium Quality ..
30. 4 LOW QUAIY ..o
31. 5 Lower QUAlity .........coiiiiiii e
32. 6 In or Near Default
33. Total Derivative Instruments .............ccccooiiiiiiiii 0
34. Total (Lines 9 + 17 + 25 + 33) 319,813,863 319,813,863 502,481 1,481,958 2,575,436
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x 9)
MORTGAGE LOANS

In Good Standing:
35. Farm Mortgages - CM1 - Highest Quality ................ooeeeeieererenennnnneeienennnn 0 Lo O XK e [ 0 e 0.0011 [oireeeeee (V1 0.0057 |oeovveveeeeeeeereeen 0 0.0074
36. Farm Mortgages - CM2 - High Quality ............ccocoeveveveveueeeceeeeerenennneeeeenennnn 0 Lo O X e [ 0 o 0.0040 ..o (V1 0.0114 |0 o 0.0149
37. Farm Mortgages - CM3 - Medium Quality ....... 0.0069 0.0200
38. Farm Mortgages - CM4 - Low Medium Quality ..0.0120 |.... ..0.0343 |....
39. Farm Mortgages - CM5 - Low Quality ..........cccceeveeninrininnnns 0.0183 0.0486
40. Residential Mortgages - Insured or Guaranteed ................... 0.0003 0.0007
41. Residential Mortgages - All Other ....................... 0.0015 0.0034
42. Commercial Mortgages - Insured or Guaranteed .............. 0.0003 0.0007
43. Commercial Mortgages - All Other - CM1 - Highest Quality . 0.0011 0.0057
44, Commercial Mortgages - All Other - CM2 - High Quality ...... 0.0040 0.0114
45, Commercial Mortgages - All Other - CM3 - Medium Quality . 0.0069 0.0200
46. Commercial Mortgages - All Other - CM4 - Low Medium

QUAIIEY oo [ [0 [V XXX [ [V 0.0120 [ovoeicerreeccie [V 0.0343 | 0

47. Commercial Mortgages - All Other - CM5 - Low Quality .......[-.cccocoioiiiiniiiicccne [0 [V DL0., T F S [V 0.0183 | (V1 0.0486 |..coovoveerrreieicieren 0

Overdue, Not in Process:
48. Farm MOrgages ........cooueeieiiiiierieiee e
49. Residential Mortgages - Insured or Guaranteed .
50. Residential Mortgages - All Other ...........cccccoc.....
51. Commercial Mortgages - Insured or Guaranteed
52. Commercial Mortgages - All Other ..o,

In Process of Foreclosure:
53. Farm MOrgages ........cooueeieiiiiierieiee e
54. Residential Mortgages - Insured or Guaranteed .
55. Residential Mortgages - All Other .........ccccoooeiiiienienieees
56. Commercial Mortgages - Insured or Guaranteed
57. Commercial Mortgages - All Other .............ccccoeuevevevevcueuennne 0 0 0 0 0 0
58. Total Schedule B Mortgages (Sum of Lines 35 through 57) 0 0 XXX 0 XXX 0 XXX 0 XXX 0
59. Schedule DA Mortgages 0 0 XXX 0 0.0034 0 0.0114 0 0.0149 0
60. Total Mortgage Loans on Real Estate (Lines 58 + 59) 0 0 XXX 0 XXX 0 XXX 0 XXX 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

ASSET VALUATION RESERVE

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

€e

6 7 8 9 10
Line | NAIC Reclassify
Num- | Desig- Book/Adjusted Related Party Add Third Party Amount Amount
ber | nation Description Carrying Value Encumbrances (Cols. 1+2+3) (Cols. 4 x7) Factor (Cols. 4 x9)
COMMON STOCK
1. Unaffiliated = PUDIC ......cvoveeeeeieeeeeceeee s [ 8,855,382 |............... XXX [ XK e 8,855,382 |.ccoeoreeerenn0.0000 |0 [ 001580 (@) |ooveeeeiene 1,399,150 |.........0.1580 (@) |--evevrvrerenenee 1,399,150
2. Unaffiliated - PrIVALE ............ccceeeiieeeieieeeiceceeeeee e e seseseeneeeeeeneneneseens 0 [ XXX feoeereee e XK o 0 0002020000 |0 [l 001945 |0 001945 | 0
3. Federal HOmMe Loan BanK ..............cccceueeeieveveeeeeeeiceeeeeneeeeesens feeeneneseenenenenenensnesssenens 0 [ XXX feoeerecee b XK oo 0 000200000 |0 [l 000061 |0 [ 020097 | 0
4. Affiliated - Life With AVR ... 0 o XXXoveveeeees [ XK oo 0 foci02.0000 |0 fei0.00.0000 i 0 00,0000 | 0
Affiliated - Investment Subsidiary:
5. Fixed Income - Exempt Obligations ..........c.ccceoeeveeniiiinieneennn.
6. Fixed Income - Highest Quality ................coccooiiiiiiiiie
7. Fixed Income - High Quality ......
8. Fixed Income - Medium Quality
9. Fixed Income - Low Quality ...
10. Fixed Income - Lower Quality ...
11. Fixed Income - In/Near Default ..... .. . .. .. .. .. .. .
12. Unaffiliated Common Stock - PUBIIC .......c.cvvveceeieenineiccieieees e 0 Lo 0 o0 0 L 0.0000 [....ovevveerrierricricenn 0 i 0.1580 (@) [ocevoveerreecriciriciienn 0 i 0.1580 (@) [cevvrererereeererrirericinienns 0
13. Unaffiliated Common Stock - Private ...........cccceeveieeeeceeeeeees froernnceennnncceenennen 0 Lo 0 i O 0 [ 0.0000 [..voveeeeeererrerericerennns 0 o 0.1945 [ 0 L 0.1945 [, 0
14. Rl EStAte ......cocveiiiiiicieiinicicenneeicesnsesieensennseseensena s 0 Lo 0 0 0 [0.00000 (B) [0 0.0000 (D) [ocevveevreeerriciricrieens 0 i 0.0000 (D) [oerevererereeererrererieieienns 0
15. Affiliated - Certain Other (See SVO Purposes and Procedures
MENUAL) .o O e XXX [t XK oo 0 s 0.0000 [..voveeeeeererrerericerennns 0 o 0.1580 [o.vovvecccreirniceennd 0 o 0.1580 v 0
16. Affiliated - All Other XXX 0.1945 0.1945 0
17. Total Common Stock (Sum of Lines 1 through 16) 8,855,382 XXX 1,399,150 XXX 1,399,150
REAL ESTATE
18. Home Office Property (General Account only) ..........coeeereeereeenes fvrenrennennenneceeen 0 v 0 0 L0 0.0000 [....oveevvveerncriciiceennc 0 o 0.0912 [ 0 e 0.0912 [, 0
19. INVEStMENt PrOPEItIES ........cveveeieireeeeieeceeecceeeeeeeeeeeeenenenensessens [reeeneenesenssesssseeenenens 0 foovininseeeieenennssened O Lo 0 L 0 0.0000 |.oveveverereieirieieeeieeees 0 o 0.0912 |0 e 0.0912 oo 0
20. Properties Acquired in Satisfaction of Debt ............cccoeeeririninnne 0.1337 0.1337 0
21. Total Real Estate (Sum of Lines 18 through 20) XXX XXX 0
OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF BONDS
22. Exempt OblIgations ...........ccooviiiiiiiiiiiiiiieseseseseseseseseseses o
23. 1 Highest Quality ...........cccooiiiiiiiiiie, ..
24. 2 High Quality .......
25. 3 Medium Quality ..
26. 4 LOW QUANIY ..o
27. 5 LOWETr QUAIILY ...
28. 6 Inor Near Default ............ccccooiiiiiiiiiice
29. Total with Bond Characteristics (Sum of Lines 22 through 28)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

EQUITY AND OTHER INVESTED ASSET COMPONENT

ve

Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber | nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF PREFERRED STOCKS
30. 1 Highest Quality ............cooiiiii e
31. 2 High Quality .........oooi
32. 3 Medium Quality ..
33. 4 Low Quality ...
34. 5 Lower QUAIitY........c.oouiiie e
35. 6 Inor Near Default ...
36. Affiliated Life With AVR ......cccooiiiiicicceeece e
37. Total with Preferred Stock Characteristics (Sum of Lines 30
through 36)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF MORTGAGE LOANS

In Good Standing Affiliated:
38. Mortgages - CM1 - Highest Quality ..
39. Mortgages - CM2 - High Quality .......
40. Mortgages - CM3 - Medium Quality .....
41. Mortgages - CM4 - Low Medium Quality .............cccccoeiiiiiicns ..
42. Mortgages - CM5 - Low Quality ..........ccccooiiiiiiiiiie
43. Residential Mortgages - Insured or Guaranteed .
44, Residential Mortgages - All Other ...........ccccoc.....
45. Commercial Mortgages - Insured or Guaranteed

Overdue, Not in Process Affiliated:
46. Farm MOMQages ........cooveeieiiiieerie et
47. Residential Mortgages - Insured or Guaranteed .
48. Residential Mortgages - All Other .........c.ccooveieiiiiiiiiceeee,
49. Commercial Mortgages - Insured or Guaranteed
50. Commercial Mortgages - All Other .........ccccooiiiiiiiieniesceeee

In Process of Foreclosure Affiliated:
51. Farm Mortgages ........ccoceeveeieieenieneesceeee
52. Residential Mortgages - Insured or Guaranteed .
53. Residential Mortgages - All Other ...........ccccc.c.....
54. Commercial Mortgages - Insured or Guaranteed
55. Commercial Mortgages - All Other .........ccccooiiiiiiiieniesceeee
56. Total Affiliated (Sum of Lines 38 through 55)
57. Unaffiliated - In Good Standing With Covenants
58. Unaffiliated - In Good Standing Defeased With Government

SECUNMEIES ...

59. Unaffiliated - In Good Standing Primarily Senior
60. Unaffiliated - In Good Standing All Other ........
61. Unaffiliated - Overdue, Not in Process ............ccccccveiiiinieenne
62. Unaffiliated - In Process of Foreclosure .............cccccooviiiiiinns
63. Total Unaffiliated (Sum of Lines 57 through 62) ...........ccccceeuene
64. Total with Mortgage Loan Characteristics (Lines 56 + 63)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber [ nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF COMMON STOCK
65. Unaffiliated PUDIIC ..........cccooiiiiiiiiciiccieciees e 0 e XX e ot XX e 0 e 0.0000 |..cveveerrernieirieineenn 0 [ 0.1580 (@) [-eeververrreircircineenn 0 e 0.1580 (@) [crveovreeereeirieiiieieis
66. Unaffiliated Private e 0.1945 |... ..
67. Affiliated Life with AVR ... e 0 Lo X e e e XX e [ 0 e 000000 [ 0 e 0.0000
68. Affiliated Certain Other (See SVO Purposes & Procedures
LY = Lo LU ) ST UUSUUSSURU IUUUPUUURURPRPTPTPRUTU | B ISR D,0. ¢ U RUS D, 0.0 N FUSUUURURURURURORURL | N FUTURORUR 0.0000 |..cvrverriernieinieirneeen 0 i 0.1580
69. Affiliated Other - All Other XXX XXX 0.0000 0.1945
70. Total with Common Stock Characteristics (Sum of Lines 65
through 69) XXX XXX XXX XXX XXX
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF REAL ESTATE
71. Home Office Property (General Account only) .........cc.ccocceoeevvnicnee foeveveveneieeeseseeee 0 e [0 0 [ 0 e 0.0000 |ueovveveerieieieieieieeen 0 Jod 0.0912 | 0 o 0.0912 |
72. Investment Properties ... e 0 e 0 e 0 el 0 | 0.0000 |ueovverreeeieieieieieeen 0 Jod 0.0912 | 0 o 0.0912 |
73 Properties Acquired in Satisfaction of Debt 0.0000 0.1337 0.1337
74. Total with Real Estate Characteristics (Sum of Lines 71 through
73) 0 0 XXX XXX XXX
LOW INCOME HOUSING TAX CREDIT INVESTMENTS
75. Guaranteed Federal Low Income Housing Tax Credit ...........c..co. |ooiieiiveveievieiieiienn 0 oo 0 e 0 [ 0 e 0.0003 |.ooveeeeieieieeeieeeeenn 0 o 0.0006 |...cvveveereerieieieieeeeen 0 o 0.0010 |orveveeeeiieieieece
76. Non-guaranteed Federal Low Income Housing Tax Credit .......... |...ccoocooiiveieieceiieen 0 e 0 e 0 e 0 0.0063 |...coveveeeerieieieieeeeenn 0 o 0.0120 |ooovveeeieieieieieeeeee 0 o 0.0190 |ovvovieieieeee
77. Guaranteed State Low Income Housing Tax Credit .......... .. .0.0003 |...
78. Non-guaranteed State Low Income Housing Tax Credit .........c.cc. [ooeeveiiciiciiiieiee 0 o 0 e 0 el 0 e 0.0063
79. All Other Low Income Housing Tax Credit ..........ccccoveeevreiereennnns 0.0273 0.0600 0.0975
80. Total LIHTC (Sum of Lines 75 through 79) XXX XXX XXX
RESIDUAL TRANCHES OR INTERESTS
81. Fixed Income Instruments - Unaffiliated ... e 0 | XK ot XK e o 0 e 0.0000 |..ovoveireeirieireineeenn 0 i 0.1580 e 0 i 0.1580 [
82. Fixed Income Instruments - Affiliated ...........ccoooeniinnnnis fere,
83. Common Stock - Unaffiliated ..........
84. Common Stock - Affiliated ...
85. Preferred Stock - Unaffiliated
86. Preferred Stock - Affiliated ...
87. Real Estate - Unaffiliated ..
88. Real Estate - Affiliated ..........cccooiiiiiiiiee
89. Mortgage Loans - Unaffiliated ............cccooeeiiiiiiiieceeen fec e
90. Mortgage Loans - Affiliated .. .. .0. . .
91. Other - Unaffiliated ... [ 0 | XX [ b XK o 0 o 0.0000 |.ovevevreeireirieineeenn 0 i 0.1580 e 0 i 0.1580 |.veieveirieiieieceene
92. Other - Affiliated ..o 0.0000 0.1580 0.1580
93. Total Residual Tranches or Interests (Sum of Lines 81 through
92) 0 0 XXX XXX XXX
ALL OTHER INVESTMENTS
94, NAIC 1 Working Capital Finance Investments ..............cccocoeeveees e 0 o X e e O e 0 e 0.0000 |..ovoveireeirieireineeenn 0 i 0.0042 ..o 0 i 0.0042 oo
95. NAIC 2 Working Capital Finance Investments . .. .0.0000 |.... . .
96. Other Invested Assets - Schedule BA ..............c.ccocooviinriniicins foovvenneeieeneeneenn 0 | XX e O e 0 0.0000 |..ovovevreeireineineeenn 0 i 0.1580 o 0 i 0.1580 |oveieveiieiieiieceee
97. Other Short-Term Invested Assets - Schedule DA ....................... XXX 0 0.0000 0.1580 0.1580
98. Total All Other (Sum of Lines 94, 95, 96 and 97) ........ccccceveenenne XXX 0 XXX XXX XXX
99. Total Other Invested Assets - Schedules BA & DA (Sum of Lines
29, 37, 64, 70, 74, 80, 93 and 98) 0 0 XXX XXX XXX

(a) Times the company’s weighted average portfolio beta (Minimum .1215, Maximum .2431).
(b) Determined using the same factors and breakdowns used for directly owned real estate.
(c) This will be the factor associated with the risk category determined in the company generated worksheet.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York
ASSET VALUATION RESERVE

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS REPLICATIONS (SYNTHETIC) ASSETS

RSAT Number

Description of Asset(s)

NAIC Designation or
Other Description of Asset

Value of Asset

AVR
Basic Contribution

AVR
Reserve Objective

AVR
Maximum Reserve

0599999 - Total




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

Schedule F - Claims

NONE

Schedule H - Part 1 - Analysis of Underwriting Operations

NONE

Schedule H - Part 2 - Reserves and Liabilities

NONE

Schedule H - Part 3 - Test of Prior Year's Claim Reserves and Liabilities

NONE

Schedule H - Part 4 - Reinsurance

NONE

Schedule H - Part 5 - Health Claims

NONE

37, 38, 39, 40
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE S - PART 1 - SECTION 1

Reinsurance Assumed Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsured Company as of December 31, Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13
NAIC Type of Type of Reinsurance Payable Modified
Company ID Effective Domiciliary | Reinsurance Business [ Amount of In Force at on Paid and Coinsurance Funds Withheld
Code Number Date Name of Reinsured Jurisdiction Assumed Assumed End of Year Reserve Premiums Unpaid Losses Reserve Under Coinsurance
...... 67644 ......[..23-0952300 ..[..04/01/2020 ..[The Penn Mutual Life Insurance Company .... ... 1,388,302, 487 69,542,981 10,199,794 .....1,000,000
...... 67644 ..23-0952300 ..|..04/01/2020 ..|The Penn Mutual Life Insurance Company . 0 .142,485,831 |. 1,813,576 |.
...... 67644 ......[..23-0952300 ..|..04/01/2020 ..|The Penn Mutual Life Insurance Company .... 0 voerieeneeennes 1,156
0299999. General Account - U.S. Affiliates - Other 1,388,302,487 212,029,968 12,014,090 1,000,000 0 0
0399999. Total General Account - U.S. Affiliates 1,388,302,487 212,029,968 12,014,090 1,000,000 0 0
0699999. Total General Account - Non-U.S. Affiliates 0 0 0 0 0 0
0799999. Total General Account - Affiliates 1,388,302,487 212,029,968 12,014,090 1,000,000 0 0
1099999. Total General Account - Non-Affiliates 0 0 0 0 0 0
1199999. Total General Account 1,388,302,487 212,029,968 12,014,090 1,000,000 0 0
...... 67644 ......[..23-0952300 ..[..04/01/2020 ..[The Penn Mutual Life Insurance Company .... ........6,820,872 169,067,194 0
...... 67644 ..23-0952300 ..|..04/01/2020 ..|The Penn Mutual Life Insurance Company . 3,171,150 |. ..566,413,641 |... .0
...... 67644 ......[..23-0952300 ..|..04/01/2020 ..|The Penn Mutual Life Insurance Company .... reeereenne. 0,634 reerieenieeneesneeenennes 1,608 0
1399999. Separate Accounts - U.S. Affiliates - Other 9,998,656 0 735,488,441 0
1499999. Total Separate Accounts - U.S. Affiliates 9,998,656 0 735,488,441 0
1799999. Total Separate Accounts - Non-U.S. Affiliates 0 0 0 0
1899999. Total Separate Accounts - Affiliates 9,998,656 0 735,488,441 0
2199999. Total Separate Accounts - Non-Affiliates 0 0 0 0
2299999. Total Separate Accounts 9,998,656 0 735,488,441 0
2399999. Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999) 1,388,302,487 212,029,968 22,012,746 1,000,000 735,488,441 0
2499999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999) 0 0 0 0 0 0
9999999 - Totals 1,388,302,487 212,029,968 22,012,746 1,000,000 735,488,441 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE S - PART 1 - SECTION 2

Reinsurance Assumed Accident and Health Insurance Listed by Reinsured Company as of December 31, Current Year

1 2
NAIC
Company ID
Code Number

Effective
Date

Name of Reinsured

5

Domiciliary
Jurisdiction

6

Type of
Reinsurance
Assumed

7

Type of
Business
Assumed

8

Premiums

9

Unearned
Premiums

10
Reserve Liability
Other Than for
Unearned
Premiums

1"

Reinsurance Payable
on Paid and
Unpaid Losses

12

Modified
Coinsurance
Reserve

13

Funds Withheld
Under Coinsurance

9999999 - Totals




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE S - PART 2

Reinsurance Recoverable on Paid and Unpaid Losses Listed by Reinsuring Company as of December 31, Current Year

1
NAIC

2

Company ID

Code

Number

3

Effective
Date

4

Name of Company

Domiciliary

5

Jurisdiction

6

Paid Losses

Unpaid Losses

....| .. 23-0952300 ..

..04/01/2020 ..

The Penn Mutual Life Insurance Company

..................... 9,569,004

0299999

. Life and Annuity - U.S. Affiliates - Other

9,569,004

0399999

. Total Life and Annuity - U.S. Affiliates

9,569,004

0699999

. Total Life and Annuity - Non-U.S. Affiliates

0

0799999

. Total Life and Annuity - Affiliates

9,569,004

1099999

. Total Life and Annuity - Non-Affiliates

0

1199999

. Total Life and Annuity

9,569,004

1499999

. Total Accident and Health - U.S. Affiliates

1799999

. Total Accident and Health - Non-U.S. Affiliates

1899999

. Total Accident and Health - Affiliates

2199999

. Total Accident and Health - Non-Affiliates

2299999

. Total Accident and Health

2399999

. Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999)

2499999

. Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999)

9,569,004

43
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 Reserve Credit Taken 11 Outstanding Surplus Relief 14 15
Domi- 9 10 12 13

NAIC ciliary Type of Type of Modified Funds Withheld

Company ID Effective Juris- Reinsurance Business Amount in Force Coinsurance Under

Code Number Date Name of Company diction Ceded Ceded at End of Year Current Year Prior Year Premiums Current Year Prior Year Reserve Coinsurance

0399999. Total General Account - Authorized U.S. Affiliates 0 0 0 0 0
0699999. Total General Account - Authorized Non-U.S. Affiliates 0 0 0 0 0
0799999. Total General Account - Authorized Affiliates 0 0 0 0 0
...06-0839705 ..|08/09/2009 . |Swiss Re Life & Health America INC ....cocoooveoeeeneneeienieeeeenieeeeeeieeieee [MOueeiii | e 0O/ L | e XXKL e 9,870,000 |.everveeeens 178,470 176,621 0 ...0
...06-0839705 ..|08/01/2011 . |Swiss Re Life & Health America Inc ..... ..208,355,119 |... ..3,685,952 |... ..3,035,612 |.. 0 .0
...13-3126819 ..[08/05/2011 . | SCOR Global Life USA Reinsurance COmpany ..........cooeeemeeerveemvemseenseenoeenoees | DEueeeniienis | oot YRT i | Ol [ 1,633,046 |... 0 .0
...13-3126819 ..[10/01/2011 . | SCOR Global Life USA Reinsurance Company ... 31,360,612 |... 0 .0
...06-0839705 ..|01/01/2015 . |Swiss Re Life & Health America Inc ........... ... 12,145,600 |... 0 .0
...59-2859797 ..[03/01/2015 . |Hannover Life Reassurance Company of America ..........ccecevveemveenvemnoennienns [Fluweonioiics | oot YRT e | Ol [ 4,495,706 0 ...0
...06-0839705 ..|12/01/2016 . |Swiss Re Life & Health America INC ...cocoooeeoeeeneecnenieeeeeeeeeeienieeeeeee [MOueiiiiii | e 0O/ L | e Ol [ 49,425,000 0 ...0
...13-2572994 ..|04/01/2020 . |General Re Life Corporation ............... ... 22,772,618 |... 0 .0
...59-2859797 ..[04/01/2020 . |Hannover Life Reassurance Company of America ..........ccceovvemveenvemnoenninne [Flueonioiocs oot YRT i | Ol [ 2,000,000 ... 0 .0
...58-0828824 ..[04/01/2020 . |Munich Reinsurance Company .................... ... 30,906,417 |... 0 .0
...43-1235868 ..|04/01/2020 . |RGA Reinsurance Company ..................... ..270,515,901 |... 0 .0
...84-0499703 ..[04/01/2020 . |Security Life of Denver Insurance Company .........c.cccoeeemveemermenveenienniene [ COuevevvevn | eveese td YRT/ D | e Ol [ 2,836,330 |... 0 .0
...06-0839705 ..|04/01/2020 . |Swiss Re Life & Health America Inc ............... ..417,768,795 |... 0 .0
...62-1003368 .. [04/01/2020 . |SCOR Global Life Reinsurance Company of Delaware . ... 69,726,546 |... 0 .0
...62-1003368 .. [03/01/2021 . | SCOR Global Life Reinsurance Company of Delaware .........cccoeeeveeeeenoeenoes [DEueeiiiiis oo et YRT/ D e Ol [ 84,980,987 0 .0
...36-6071399 ..[07/01/1986 . | Transamerica Financial Life Insurance Company ........ccoccoveeenieenieenienniennee [NYaooiiiiio | oo YRT/ L | Ol 475,000 0 0

2,263,767

0899999. General Account - Authorized U.S. Non-Affiliates 1,219,267,676 5,100,745 4,342,976 0 0

1099999. Total General Account - Authorized Non-Affiliates 1,219,267,676 5,100,745 4,342,976 2,263,767 0 0

1199999. Total General Account Authorized 1,219,267,676 5,100,745 4,342,976 2,263,767 0 0 0
... 67644 ..... |...23—0952300 ..|04/01/2020 . |Penn Mutual Life Insurance Co 338,424,885 (V] 0
... 67644 .....|... 23-0952300 ..|04/01/2020 . |Penn Mutual Life Insurance €0 ......cccoviiniinionienienienienienienenenennnieninnne | PR [t BT L [ Ol e 3,022,290,934 3,480,634 (] 0

1399999. General Account - Unauthorized U.S. Affiliates - Other

..... 65676 ..... |...35—o472300 .. |o4/01/2020 .

3,360,715,819 0 0 3,480,634 0 0 0

1499999. Total General Account - Unauthorized U.S. Affiliates 3,360,715,819 0 0 3,480,634 0 0 0
1799999. Total General Account - Unauthorized Non-U.S. Affiliates 0 0 0 0 0 0 0
1899999. Total General Account - Unauthorized Affiliates 3,360,715,819 0 0 3,480,634 0 0 0
The Lincoln National Life Insurance Company 47,915,357 (1 O 0

...63-0483783 ..|03/01/2021 . |Partner Re

58,987,317

o

o

1999999. General Account - Unauthorized U.S. Non-Affiliates

106,902,674

2199999. Total General Account - Unauthorized Non-Affiliates

106,902,674

174,502

2299999. Total General Account Unauthorized

3,467,618,493

3,665,136

2599999. Total General Account - Certified U.S. Affiliates

0

0

2899999. Total General Account - Certified Non-U.S. Affiliates

2999999. Total General Account - Certified Affiliates

3299999. Total General Account - Certified Non-Affiliates

3399999. Total General Account Certified

3699999. Total General Account - Reciprocal Jurisdiction U.S. Affiliates

3999999. Total General Account - Reciprocal Jurisdiction Non-U.S. Affiliates

4099999. Total General Account - Reciprocal Jurisdiction Affiliates

4399999. Total General Account - Reciprocal Jurisdiction Non-Affiliates

4499999. Total General Account Reciprocal Jurisdiction

4599999. Total General Account Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

4,686,886, 16!

5,124,47

4,359, 82

5,918,90

4899999. Total Separate Accounts - Authorized U.S. Affiliates

5199999. Total Separate Accounts - Authorized Non-U.S. Affiliates

5299999. Total Separate Accounts - Authorized Affiliates

5599999. Total Separate Accounts - Authorized Non-Affiliates

5699999. Total Separate Accounts Authorized

5999999. Total Separate Accounts - Unauthorized U.S. Affiliates

6299999. Total Separate Accounts - Unauthorized Non-U.S. Affiliates

6399999. Total Separate Accounts - Unauthorized Affiliates

6699999. Total Separate Accounts - Unauthorized Non-Affiliates

6799999. Total Separate Accounts Unauthorized

olo|lo|o|o|lo|lo|lo|o|o|®|lo|lo|o|o|o|o|o|o|o

olo|o|o|o|o|o|o|o|o|k|o|lo|o|o|o|o|o|o|o

olo|lo|o|o|lo|lo|lo|o|o|®|lo|lo|lo|o|o|o|o|o|o

olo|o|olo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

olo|lo|o|o|o|lo|lo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

olo|lo|o|o|o|lo|lo|o|o|o|o|o|o|o|o|o|o|o|o|o|lo|o|o|o o|o|o|o|o|o o|o|o|a
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1

NAIC
Company
Code

2 3 4 5 6 7
Domi-
ciliary
Juris-

Type of
Reinsurance

Type of

ID Effective Business

Number Date Name of Company diction Ceded Ceded

8

Amount in Force
at End of Year

Reserve Credit Taken

9

Current Year

10

Prior Year

11

Premiums

Outstanding Surplus Relief

12

Current Year

13

Prior Year

14

Modified
Coinsurance
Reserve

15

Funds Withheld
Under
Coinsurance

7099999

. Total Separate Accounts - Certified U.S. Affiliates

7399999.

Total Separate Accounts - Certified Non-U.S. Affiliates

7499999.

Total Separate Accounts - Certified Affiliates

7799999.

Total Separate Accounts - Certified Non-Affiliates

7899999.

Total Separate Accounts Certified

8199999

. Total Separate Accounts - Reciprocal Jurisdiction U.S. Affiliates

8499999

. Total Separate Accounts - Reciprocal Jurisdiction Non-U.S. Affiliates

8599999.

Total Separate Accounts - Reciprocal Jurisdiction Affiliates

8899999.

Total Separate Accounts - Reciprocal Jurisdiction Non-Affiliates

8999999.

Total Separate Accounts Reciprocal Jurisdiction

9099999.

Total Separate Accounts Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

olo|o|lo|o|o|o|o|o|o|o

olo|lo|lo|lo|o|o|o|o|o|o

olo|lo|lo|lo|o|o|o|o|o|o

olo|o|lo|o|o|o|o|o|o|o

olo|lo|lo|lo|o|o|lo|o|o|o

olo|o|lo|o|o|o|o|o|o|o

olo|lo|lo|o|o|o|lo|o|o|o

olo|lo|lo|lo|o|o|lo|o|o|o

9199999

. Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2599999, 3099999, 3699999, 4199999, 4899999, 5399999, 5999999, 6499999,

7099999, 7599999, 8199999 and 8699999)

4,686,886, 169

5,124,473

4,359,822

5,918,903

9299999

. Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2899999, 3199999, 3999999, 4299999, 5199999, 5499999, 6299999,

6599999, 7399999, 7699999, 8499999 and 8799999)

0

0

0

0

9999999

- Totals

4,686,886, 169

5,124,473

4,359,822

5,918,903




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

Schedule S - Part 3 - Section 2

NONE

Schedule S - Part 4

NONE

Schedule S - Part 4 - Bank Footnote

NONE

Schedule S - Part 5

NONE

Schedule S - Part 5 - Bank Footnote

NONE
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE S - PART 6

Five Year Exhibit of Reinsurance Ceded Business

($000 Omitted)
2

1 3 4 5
2023 2022 2021 2020 2019
A. OPERATIONS ITEMS
1. Premiums and annuity considerations for life and
accident and health CONtracts ...........c.ocoveceeueveveeenecs freeeernnnccei 5,919 [ 5,067 | 4,439 | 3,362 | 686
2. Commissions and reinsurance expense allowances | .........c.c.coeerrenennens (1 T (1 [0 O [0 O 0
3. CoNtract ClaimS ......ccovueeiieieieieieieeeesesee e e 2,338 | 1447 e 3,003 | 6,815 | 5
4. Surrender benefits and withdrawals for life cONtracts|...........ccccerrrrerennes [V RN [V RN [V RN [V RN 0
5. Dividends to policyholders and refunds to members |...........c.cocveveeiireinnne [V RN [V RN [V T [V T 0
6. Reserve adjustments on reinsurance ceded ........... oo [V RN [V RN [V T [V T 0
7. Increase in aggregate reserve for life and accident
and health CONraCES ............c.cvcveueueciiiieeeeeeccee e (L RN [V T [V T [V T 0
B. BALANCE SHEET ITEMS
8. Premiums and annuity considerations for life and
accident and health contracts deferred and
UNCOMNECIEA ...ttt e (L T P4/ P, B4 | B4 | 36
9. Aggregate reserves for life and accident and health
CONTACES ...ttt e e en e eesees s e 5124 oo, 4814 |, 4375 oo, 4,023 oo, 3,503
10.  Liability for deposit-type CONtracts .............c.oevevevereuesfrornnnnnseeeee (O T (O [0 [0 0
11, Contract claims UNPaid .............cccceevevevevevererereeeeeeee oo 1,407 | 150 [ [0 [0 0
12.  Amounts recoverable on reinSurance ............cccoceee|eeveveeeeeeeeeeenennn. 9,569 [ 11,948 | 10,574 oo 8,010 [ 5
13. Experience rating refunds due or unpaid ..................ooeeerrneccininnnnnns (O T (O [0 [0 0
14. Policyholders’ dividends and refunds to members
(not included in Line 10) ....c.coveueeeinirereececeirreseer e (U (U (O (O 0
15.  Commissions and reinsurance expense allowances
U .ottt [t (O T (O (O [0 0
16.  Unauthorized reinsurance offSet .............cccoeevevevevevenc e (O T [0 [0 [0 0
17.  Offset for reinsurance with Certified Reinsurers .......[....ccocoveeeninnnnnne (O T [0 [0 [0 0
C. UNAUTHORIZED REINSURANCE (DEPOSITS
BY AND FUNDS WITHHELD FROM)
18.  Funds deposited by and withheld from (F) ...............feoeoorrnccniinne (O T (O [0 [0 0
19, Letters of Credit (L) ..vovoveveveeeeeecececieeeeeeeeeee e (O T (O [0 [0 0
20.  Trust agreements (T) ...cococcevevereueueeeeeieeeseeeeeeeesesa e (O T (O [0 [0 0
ST 11 i (o) WSSOSO OOTH NSO L V1 O (VN (VN 0
D. REINSURANCE WITH CERTIFIED
REINSURERS (DEPOSITS BY AND FUNDS
WITHHELD FROM)
22.  Multiple Beneficiary Trust ........ccccoveeeeverreeeeennene e [V RN [V RN [V T [V T 0
23.  Funds deposited by and withheld from (F) ..........ccco. e, [V RN [V RN [V T [V T 0
24, Letters of Credit (L) oo [V RN [V RN [V T [V T 0
25, Trust agreements (T) ...coocoveeevereueueeeireeieieieeeeseees et [V RN [V RN [V T [V T 0
26. Other (O) 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

As Re1ported Restatzement Res?ated
(net of ceded) Adjustments (gross of ceded)
ASSETS (Page 2, Col. 3)

1. Cash and iNvested @SSets (LINE 12) .....cccciiiirieieieieieeeee et e 342,255,315 | [ 342,255,315

2. REINSUFANGCE (LINE 16) ....vviviiiieitereiiiesetete ettt sessa bttt b st sn st b s ss st et be st sn st be s s s et e s s e seeneees 9,569,094 |................. (9,569,004) ..o 0

3. Premiums and considerations (LINE 15) ........cccovuiuiueuereiinirisirieiereiesesese s seseseesesessssesesesesessssssssns eoeseeennnnennnns 2,207,072 | [V 2,207,072

4. Net credit for CEAEd FBINSUIANCE ..........coiueiiieiiieicieicieicee ettt D 0 SN NP 16,100,919 | 16,100,919

5. All other admitted asSets (DAIANCE) ............c.ccurveereeieeereereeeeeeeeee e ieeeeeeee e ese s s 2,758,628 0 2,758,628

6. Total assets excluding Separate ACCOUNtS (LINE 26) ........c.cceeeevereeeeeeeceeeeieie e 356,790,109 |....cocveeeene 6,531,825 |[.cccoveenn. 363,321,934

7. Separate ACCOUNt @SSELS (LINE 27) .....c.ocvoviieeeeeeieeieee ettt ettt es st sesesesns s enasesesenn 0 0 0

8. Total assets (Line 28) 356,790,109 6,531,825 363,321,934

LIABILITIES, CAPITAL AND SURPLUS (Page 3)

9. Contract resServes (LINES 1 @Na 2) ........c.ccuiuiiiieiieieieteeeeeeee e eese et es st ess s s s s sesesssn s s saseeeseseeeenes 299,064,338 |...ccveereennne 5,124,472 |................ 304,188,810
10. Liability for deposit-type CONraCts (LINE 3) ......cvcveviveveverereeieeeeeeisieteteteeee et seseses st se s s s e eeene e 12,790 oo [0 12,790
11, ClaIM FESEIVES (LINE 4) ....ovvieieieieieieieteteeee ettt a st et e s st et s esn s s ss s e s sesesesssn s ssese e et e eeaes 567,277 oo 1,407,353 |oooine 1,974,630
12.  Policyholder dividends/member refunds/reserves (LiNes 5 through 7) ..........ccccceveveveveveueecereeeeeeeeee e [0 [0 0
13.  Premium & annuity considerations received in advance (LINE 8) ..............cocveveveueueeeeieieeieeeeeeeeees e 226,197 [ooeeeeeeeeeee [V 226,197
14.  Other contract laDIlIIES (LINE 9) .......c.cvevivieiieeiieieietetee ettt eses s s st esessss s s ssesess [eeeeseneeneneeeeeneas 216,954 oo [V 216,954
15. Reinsurance in unauthorized companies (Line 24.02 minus inset amount) ...........cooceoiirierienieniene e [0 [0 0
16. Funds held under reinsurance treaties with unauthorized reinsurers (Line 24.03 minus inset

BIMOUNLY .ottt ettt ettt sttt s s s e s s s s se s e s et s ss e s et et s s se s et et s s e s et et s s s e s s |e e se e s e e s ceeees [0 [0 0
17. Reinsurance with Certified Reinsurers (Line 24.02 iNSEt @MOUN) ..........c.cooveeieverereieececeeeeeeeee e e [0 [0 0
18.  Funds held under reinsurance treaties with Certified Reinsurers (Line 24.03 inset amount) .............. |- 0 [ [0 0
19.  All other liabiliies (DAIANCE) .........ccvucueveieeeeeeceete et eeeeecee et eeasee et eeenssa et et ee e e e s s enssastesesenanssanaena 4,515,836 0 4,515,836
20. Total liabilities excluding Separate ACCOUNtS (LINE 26) .......ccoovveieieieieeeieeirisieieieieeeeeseseeee e e 304,603,392 |..oovveiinnne 6,531,825 |................ 311,135,217
21.  Separate AcCOUNt ADIlIIES (LINE 27) .........c.vueeeeieeieeeeeeeeeseeeeeseeeeeees e sesss s 0 0 0
22, Total liabiliies (LINE 28) ....c.ceiririrereieeteeeieeiiresese sttt ettt se e bbb ee s senesesesene e e sesnens eresiensiennaens 304,603,392 |..coovrieirinne 6,531,825 |...cceenee 311,135,217
23.  Capital & SUMPIUS (LINE 38) .......oeeeeeeeeeeeeceeee ettt sesaea e s s s asasaesenenssanasennnas 52,186,717 XXX 52,186,717
24. Total liabilities, capital & surplus (Line 39) 356,790,109 6,531,825 363,321,934

NET CREDIT FOR CEDED REINSURANCE

25, CONTACE FESEIVES ........voieiveieieieeeeeeeeee et teeee et e ee e sese s ses st s et st et s et ens s ens st s et ensesensesens s ettt 5,124,472
26, ClAIM FESEIVES ....eeeieieieieiieieeee et eeeeess e ese s e s s e s e e s e s s e s s e s s e e ss e ss e e s s s s e s s s e s s ses s e s s e s s s sttt 1,407,353
27.  Policyholder diVIdENAS/TESEIVES .........ooiiiuiiiiiiieieet ettt ettt sb e s e e e sseesneesaeenneesesnese et 0
28. Premium & annuity considerations received in @dVANCE ............ccoeeiiiiiiiiiiiiiie e e 0
29. Liability for deposit-type CONTFACES .........coiuiiiiiiieiee e s 0
30, Other CONTACt HADIIIEIES .......rueveeeieeeeceeteeeiee ettt e et ee e e ee e e e s e seseses s esesesesesesnssnsesesefeaesse s se e s eeees 0
31, REINSUIANCE CEABA @SSELS ....uviuiueeeeiiicieeeeeieieeeaeeeeeeseesesesesees e seseseeesessssesesesesassnsesesssesssnsssssesesnsiossasicicasesianas 9,569,094
32. Other ceded reinsurance reCoverables ........... ... 0
33.  Total ceded reinSUrance reCOVErabIES .............ciiiurieiuriiiiriicinieeieiecieeee et 16,100,919
34.  Premiums and CONSIAEIAtioNS .............ccuiiiiiiiiii e et 0
35. Reinsurance in unauthorized COMPANIES ..........coiiiiiiiiiiiiiie e oo 0
36. Funds held under reinsurance treaties with unauthorized reinsurers ... o 0
37. Reinsurance with Certified REINSUIETS ... e 0
38. Funds held under reinsurance treaties with Certified Reinsurers .................ccooiiiiiiiiiiiiiicce oo 0
39. Other ceded reinsurance payables/OffSELS .........ccooiiiiiiiiiiiiee s 0
40. Total ceded reinsurance payable/OffSELS ..........ccciiiiiiiiiiiie e 0
41.  Total net credit for ceded reinsurance 16,100,919
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS ®

Allocated by States and Territories

Direct Business Only

1 Life Contracts 4 5 6 7
2 3
Accident and Health
Insurance Premiums, Total
Active Including Policy, Columns
Status Life Insurance Annuity Membership Other 2 through 5 Deposit-Type
States, Etc. (a) Premiums Considerations and Other Fees Considerations (b) Contracts
1. Alabama ...
2. Alaska ....
3. AMZONA ..o
4. Arkansas
5. California
6. Colorado ....
7. Connecticut
8. Delaware ........cccccooiiiiiiiiiii
9. District of Columbia
10, Florida ....cooooiiiiiiiiii e
11, GEOTGIA wevruveeeirie ettt

12.  Hawaii .
13. Idaho ... .
14, HlNOIS ..o
15. Indiana
16. lowa ....
17. Kansas
18.  Kentucky
19. Louisiana

20. Maine .....

21.  Maryland

22. Massachusetts .............cccooiiiiiiiis
23. Michigan .... .
24, Minnesota .........cccoooiiiiiiiiiiiece e

25, MiSSISSIPPI -.uuuuunniiiiiiii e
26. Missouri ..
27. Montana .
28. Nebraska

29. Nevada ........ccccoiiiiiiiiii s
30. New Hampshire .
31, New Jersey .......ccccoiiiiiiiiiiiiiiiiicce s
32, New MeXiCO .......cccuuiiiiiiiiiiiiic s
33. New York .......
34. North Carolina

37. Oklahoma
38, OrEJON ..eeieeeeiieie ettt
39. Pennsylvania ............cccccoiiiiiiiis
40. Rhode Island ..
41.  South Carolina
42, South Dakota ........ccccceeerieeeirieiniic e

43, TeNNESSEE .......occueviieiiiiiiiie e
44.
45.
46.
47. Virginia .......
48. Washington .
49.  West Virginia .......ccccoooiiiiiiiiiiiiiienc e
50.  WIiSCONSIN ...
51.  Wyoming .
52.  American Samoa .........cccceceeerieeeireenieeens
53, GUAM .ot
54. Puerto Rico .......
55. U.S. Virgin Islands ........
56. Northern Mariana Islands .................c.c.ccceee
57.  €anada ......ooeiieiiieeeee e
58. Aggregate Other Alien ..
59.  SUBOtal ...eoeiiiiiiee s
90. Reporting entity contributions for employee benefits
PIANS. ... XXX oo e [0 [V [V A [0 [V PR 0
91.  Dividends or refunds applied to purchase paid-up
additions and annuities.............ccceeeeevereeieeneens e XXX e (U R [V [V A [0 (1 0
92. Dividends or refunds applied to shorten endowment|
Or premium paying Period............cceeveereererereerennas foene XXX oo e [0 [V [V A [0 [V PR 0
93.  Premium or annuity considerations waived under
disability or other contract provisions....................[..... XXX e 0 oo O fecciiieieeen O s O e 0
94.  Aggregate or other amounts not allocable by State..|..... XXX......[.cccccovrrriririnnn. 0 [ 0 Joeciiiien 0 e 0 s 0

95. Totals (Direct Business)
96. Plus reinsurance assumed 17,515,195 |..
97  Totals (All Business) . 31,141,689 |........... 4,497,552 |....coovveiieiieenns O o 0 e 35,639,240
98. Less reinsurance ceded............coueeueeeueeereevueeineeenna| . XXXk 5,918,903 .o O e O | O 5,918,903
99. Totals (All Business) less Reinsurance Ceded XXX 25,222,786 4,497,552 (c) 0 0 29,720,337

DETAILS OF WRITE-INS

13,626,49% |.. ...13,626,494 |...

...22,012,746 |...

58001. . ceee XXX
58002. . XXX
58003. XXX
58998. Summary of remaining write-ins for Line 58 from
overflow page .........ccccevveiiiniiniinienneeee e XXX
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX
9401. XXX
9402. o XXX
9403. XXX
9498. Summary of remaining write-ins for Line 94 from
OVErfloW PAGE ......ccvveieirieieceeeee e e XXX oo [ RO [V T [V A (O (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................cc.cee. 4. Q - Qualified - Qualified or accredited reinsurer. e
2. R - Registered - Non-domiciled RRGS..........ccooiiiiiiiiiiiiiiee e 5. N - None of the above - Not allowed to write business in the state............. ... 56
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state
(b) Explanation of basis of allocation by states, etc., of premiums and annuity considerations
The address to which the premium notice is sent.
(c) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4 and 16.4, Col. 6, or with Schedule H, Part 1, Line 1, indicate which: Exhibit 1, Lines 6.4, 10.4, and 16.4, Col. 6......ccccceuenne
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE T - PART 2
INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only

1 2 3 4 5 6
Disability Long-Term
Life Annuities Income Care
(Group and (Group and (Group and (Group and Deposit-Type
States, Etc. Individual) Individual) Individual) Individual) Contracts Totals
1. AlADAMA .o AL o 0 oo 0 o 0 i O i 0 [ 0
2. AIBSKE ..o AK i 0 oo O o O i O i 0 [ 0
3. ANZONA ..o AZ o 0 oo 0 o 0 i O i 0 [ 0
4. ATKANSES ..ot AR o 0 oo O ot O e O i 0 [ 0
5. CalifOrnia ........ccveveeieiieeeieieeeeeceee e CA | 0 oo 0 o 0 i O i 0 [ 0
6. COlorado ........ccceceevevereeeeeeeeenerereesssieenenenensnens. CO o 0 oo O o 0 i O i 0 [ 0
7. CONNECHCUL ......eeeeeieveeeeceee e (01 L SO 0 oo 0 o 0 i O i 0 [ 0
8. DEIAWArE ... ] = 0 oo O o O i O it 0 [ 0
9. District of COUMDIA .....c.oeevrieieieierceceeeeeeee e DC |ooeerrrerieieieireens 0 oo 0 o 0 i O i O [ 0
10. Florida ...
11. Georgia ...
12, Hawaii ..o
13, 1d@N0 e ID s 0 Jveeeeererreeeene 0 e O o O e O [ 0
14, TINOIS vttt | R 0 oo O o 0 i O i 0 [ 0
15, INCIANA w.vvveeeeeceee et IN o 0 oo 0 o 0 i O i 0 [ 0
16, TOWE c.vieeiiiicett b N 0 oo O o O i O it 0 [ 0
17, KANSAS ..o [SCS T TSR 0 oo 0 o 0 i O i 0 [ 0
18, KENLUCKY ..ot [ 2 0 oo O ot O e O i 0 [ 0
19, LOUISIANG ...t LA | 0 oo 0 o 0 i O i 0 [ 0
20, MAINE ..ottt LY =S S 0 oo O o O i O it 0 [ 0
21, Maryland .......ooooiiiiii e
22. Massachusetts ...
23, MIChigan .......coceiiiiieieie e
24, MINNESOLA ..o MN o 0 oo O ot O i O it 0 [ 0
25, MISSISSIPPI +.veveveereeereireteseeeaeseseieseteaeaesseseseseseseseaens 1Y/ T OSRN 0 oo 0 o 0 i O i 0 [ 0
26, MISSOU ..ottt 1Y/[ I 0 oo O ot O e O i 0 [ 0
27, MONEANA ..o MT | 0 oo 0 o 0 i O i 0 [ 0
28, NEDIaSKa ....cveeieieiiiierieisieis et [N] = SR 0 oo O ot O e O i 0 [ 0
29, NEVAAE ......coveieiiieieieeeeeee e NV e 0 oo 0 o 0 i O i 0 [ 0
30. New Hampshire .........cccceeeeeeveveeeeeeeeeeereeeeennns NH oo 0 oo 0 e O e O e O [ 0
31, NEW JEISEY ..oveeeeieveeeeeeeeeeee et NJ o 0 oo 0 o 0 i O i 0 [ 0
32. New Mexico
33. New York ....
34.
35.
36.
37.
38.
39.
40.
41.
42.
43.
44.
45.
46, VEIMONt ..o LV I R 0 oo O ot O e O i 0 [ 0
A7, VIrGINIa coeeeeeeeieee e
48.  Washington ...
49. West Virginia
50.  WIiSCONSIN ...
51, WYOMING .ot
52.  AMEriCaN SAMOA ........cccueimiuriiieieieeeieeeieencieseiees AS o 0 oo O o 0 i O i 0 [ 0
53, GUAM .ottt e GU | 0 oo 0 o 0 i O i 0 [ 0
54, PUEMO RICO ....vevieiriecirieeirieisceinesinieisessisnseneiees. PR o, 0 oo O o 0 i O i 0 [ 0
55.  U.S.Virgin ISIands .........cccccovevevererereecceceeeeeeceeeee. VI e 0 oo 0 o 0 i O i 0 [ 0
56. Northern Mariana Islands .................ccoccooiiiininne MP | 0 oo O o 0 i O i 0 [ 0
57. CANAUA ... [07.Y,11 SR 0 oo 0 o 0 i O i 0 [ 0
58. Aggregate Other AlIeN ...........ccccevevveeeuerereieieenennns (0} [ T 0 oo O o 0 i O i 0 [ 0
59. Total 13,626,494 13,626,494

51




SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1- ORGANIZATIONAL CHART

The Penn Mutual Life
Insurance Company
(NAIC Code 67644-PA)

23-0952300
|
I | | | | | |
The Penn Insurance and Vantis Life Insurance The Penn Insurance and Penn Mutual Asset Hornor Townsend & Kent, 1847 Insurance Captive, Penn Series Funds, Inc.
Annuity Company Company Annuity Company of New Management, LLC Janney Montgomery Scott, LLC LLC. LLC 23-2209178
(NAIC Code 93262-DE) (NAIC Code 68632-CT) York 23-2566941 23-1706189 36-5066491
23-2142731 06-0523876 (NAIC Code 13588-NY) 23-0731260 | Penn Mutual Payroll
13-4337991 HTK Insurance Agency, Administration, LLC
| | Inc. 27-5126301
PIA Reinsurance Company Penn Mutual AM 1847 HLS I, LLC 23-2667559
of Delaware | The Savings Bank Life Income Fund ILS Holdings, LLC
(NAIC Code 15370-DE) Insurance Company 85-1310973 87-2907579 45-4797815
46-4355668 Agency, LLC
No FEIN myWorth, LLC
Dresher Run |, LLC | | | | 82-5050907
] 47-5413232 Janney Trust Company, Janney Capital JMS Resources, Inc. TM Capital, LLC
Inc. Management, LLC 23-3028607 13-3530307 Penn Mutual Asset
84-3140820 45-5066619 | Management Multi-Series
Janney Private Equity Fund (Master), LLC
Company, Inc. Series B
23-3028607 82-1995175

Penn Mutual Asset
Management Multi-Series
Fund, LLC
(Onshore Series B)

821533643

Penn Mutual AM Strategic
Income Fund

82-4914289
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
The Penn Mutual Life Insurance Company
20850 [ e [ e 67644 ....[23-0952300 .. | ceeercierns | ereerreeeniee [ e The Penn Mutual Life Insurance Company ....... PAL] e UDP. it | eeereeeree ettt e e e e e e snnne | ceiee e e 00000 Liii | e N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
L0850 | e | e 93262 ....|23-2142731 .| .ioiiiiiiiiii | e | e The Penn Insurance and Annuity Company ....... DE.....[..... IA........ The Penn Mutual Life Insurance Company .... |OWNership..........cccouueeueeemuuennennnnnns 21001000 ... | eeeeeee s CYES ] e s
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
L0850 L] e | e 15370 ... [46-4355668 .. | ....ooeeiriier | eereiminiiiiiiin | e PIA Reinsurance Company of Delaware | ........ DB e IA........ The Penn Insurance and Annuity Company .... |OWNership..........cccueeeeeeeueneenennnnns 21001000 ... | eeeeeee s CYES ] e s
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 231706189 .. | .eevevieiiiinn | eeeeeeneneinienn | e Hornor Townsend & Kent, LLC ........cceevieeeeens LPALL] NIA....... The Penn Mutual Life Insurance Company .... |OWNership..........cccouueeueeemuuennennnnnns 21001000 ... | eeeeeee s CYES ]
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 Lot | e eeeeeeeeeeeeeeeeeeeeeeeeeees | e e 23-2667559 .. | eeeeiieiiiinn | eeeeeeeeiinniinn | e HTK Insurance Agency, Inc. ........ccccceeeunnnee LDE] e NIA....... Hornor Townsend & Kent, LLC ................... OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 23-2566941 .. | eiiiiiiiiiiin | eeeeeeiiieieieen | s Penn Mutual Asset Management, LLC .............. PAL s NIA....... The Penn Mutual Life Insurance Company .... |OWNership..........cccouueeueeemuuennennnnnns 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
B <) ST N 85-1310973 .| woreeeeiiei | e | e Penn Mutual AM 1847 Income Fund ................ LPALL 0TH....... Penn Mutual Asset Management, LLC ........... INfIUBNCE...eeeeeeeeeeee e 00,000 s ] s WNO e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 232209178 .. | eeeeiiiiiiiinn | eeeeeeeiieinieen | e Penn Series Fund, Inc. .......ccceeeeiiiiiiiis PAL s NIA....... The Penn Mutual Life Insurance Company .... |OWNership..........cccouueeueeemuuennennnnnns 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 27-5126301 .. | ceeeeiieeiiinn | eeeeeeeiiinnieen | e Penn Mutual Payroll Administration, LLC ..... PA.....f..ccc. NIA....... The Penn Mutual Life Insurance Company .... |OWNErship..........ccoueeeememunnenennnnnns 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 454797815 .| eiiiiiiiiiiin | eeeeeeiiieieieee | s ILS Holdings, LLC .ooovreeeieeiiiieiiiiiiees PAL s NIA....... The Penn Mutual Life Insurance Company .... |OWNership..........cccouueeueeemuuennennnnnns 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 82-5050907 .. | eeereirrreinn | eeereeeeeennienn | e myWorth, LLC ...eeeeeeiiiiiiieieeieeee LPALL] NIA....... The Penn Mutual Life Insurance Company .... |OWNErship..........ccoueeeememunnenennnnnns 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 230731260 .. | eeveeereeininn | eeeeeenineininen | e Janney Montgomery Scott, LLC .......cevvvveeennees CDE] e NIA....... The Penn Mutual Life Insurance Company .... |OWNership..........cccouueeueeemuuennennnnnns 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 45-5066619 .. | .eeeeeririiinn | erereeeiiiniiien | e Janney Capital Management, LLC ................. CDE] e NIA....... Janney Montgomery Scott, LLC .......ccceeeeeens OWNErship..cooeeeeeeeeeieeeeee e 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 23-2159959 .. | iiiiiiiiiiiin | eeeeeeeeieiiieee | e JMS Resources, INC. ooeeeeeeeiiiiiiiiiiiieeeeeees PAL s NIA....... Janney Montgomery Scott, LLC .......ccceeeeeens OWNErship..cooeeeeeeeeeieeeeee e 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 84-3140820 .. | .eeeevieriiinn | eeeeerreennninen | e Janney Trust Company, Inc. ......ccoevvvveiines LN NIA....... Janney Montgomery Scott, LLC .......ccceeeeeens OWNErship..cooeeeeeeeeeieeeeee e 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 23-3028607 .. | .eveeererrrinn | eeveeeeneennennn | e Janney Private Equity Company, Inc. ........... CDE] e NIA....... JMS Resources, INC. ....ccueennnnnniiiiiinnnnee OWNErship..cooeeeeeeeeeieeeeee e 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 13-3530807 .| weveeiiiiiiie | e | e TM Capital, LLC oooeeeeieeiieiiieieeeeeeeeeeeeeeeeees L GAL] e NIA....... Janney Montgomery Scott, LLC .......ccceeeeeens OWNErship..cooeeeeeeeeeieeeeee e 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e A7-5413232 .| e | e | e Dresher Run |, LLC oooeeeeeeeeeeeeeeeeeeeeeeeees LDE] e NIA....... The Penn Insurance and Annuity Company .... |OWNership.........ccccueeeemeueneennnnnnnns 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company Penn Mutual Asset Management Multi-Series The Penn Mutual Life Insurance Company
B <) ST N 82-1995175 .| eveeeeeieieis | e | e Fund (Master), LLC - Series B .......ceevvunnenn LPALL 0TH....... The Penn Mutual Life Insurance Company .... | Influence.........cccooeiriiiiiis 00,000 s ] s . NO...... U
The Penn Mutual Life Insurance Company Penn Mutual Asset Management Multi-Series Penn Mutual Asset Management Multi-Series The Penn Mutual Life Insurance Company
20850 [ e | e e 82-1533643 .. [ .eeeeeieenee [ e | e Fund, LLC (0NShOre) ...eeevvernueeeriirieiieeeins LPAL OTH....... Fund (Master), LLC - Series B ......cc........ INFIUBNCE. .eeereerieieeiee e 000000 Lei e -.No...... I T
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 82-4914289 .. | .iiiiiiiiiiii | e | e Penn Mutual AM Strategic Income Fund .......... PA.....f..ccc. OTH....... The Penn Mutual Life Insurance Company .... | Influence.........cccooeiriiiiiis 000000 et | e . NO...... [ R
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 [ e | e e 87-2907579 .. | eveveeeeeee | e | e HLS 1, LLC e LDE] OTH....... The Penn Mutual Life Insurance Company ... [Influence.........cccoooviriiuiininiinnns 000000 Lei e -.No...... I T
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
L0850 | e | e 68632 ....|06-0523876 .. | ..ceeeevviiiis | eerriiiiiiiiiien | e Vantis Life Insurance Company ................... O] e IA........ The Penn Mutual Life Insurance Company .... |OWNership..........ccocuueemmemuuvennnnnnnns 21001000 ... | eeeeee e CYES ] e s
The Penn Mutual Life Insurance Company The Penn Insurance and Annuity Company of New The Penn Mutual Life Insurance Company
L0850 | e | e 13588 ... [ 134337991 .. | oo | i | e YOTK ettt LN RE........ The Penn Mutual Life Insurance Company .... |OWNErship..........cceeeeeemeuunnennnnnnnns 21001000 ... | eeee e CYES ] e s
The Penn Mutual Life Insurance Company The Savings Bank Life Insurance Company The Penn Mutual Life Insurance Company
DS P BT NPT PP L I TP Agency, LLC .ooiiiiiiiiiiiiii e T e NIA....... Vantis Life Insurance Company ................ 0WNership...ooeeeeeeeiieieieeieeeeeeeee | 100,000 ... ] N0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 Lot | e eeeeeeeeeeeeeeeeeeeeeeeeeees | e e 36-5066491 .. | .eoeeiiiiiiinn | errreeiiiiiiiien | e 1847 Insurance Captive, LLC ................ LDE] s IA........ The Penn Mutual Life Insurance Company .... |OWNership..........cccecueveuevvnnnnnns 21001000 ... | e N0 e
Asterisk Explanation
T, Entity over which The Penn Mutual Life Insurance Company has SignifiCant INfIUENCE, DU N0 OWNEESNID. .ueiiiiiiiiiiiiiiie ittt s ettt e ettt e ettt e sttt e estee ettt e aa bt e e ast e e e st e e eate e e s st e e se e e ea ke e e st e e 4o s e e e 4ot e e e st e e 4o ne e e 4ot e e e se e a4 se e e 4ok e e e s ke e 4o Ee e e 4o st e e st e e 4o 8 s e e 4o bt e e R b e e 4aEe e e 4at et e s bt e eabe e e eat e e e s e e e e o be e e eabe e e sseeaa st e e emteeeanbeeanbneesnseaenns
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE Y
PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES
1 2 3 4 5 6 7 8 9 10 11 12 13
Income/
(Disbursements)
Purchases, Sales Incurred in Reinsurance
or Exchanges of Connection with Income/ Any Other Material Recoverable/
Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on
NAIC Real Estate, Undertakings for Management Incurred Under Ordinary Course of Losses and/or
Company ID Names of Insurers and Parent, Shareholder Capital Mortgage Loans or the Benefit of any Agreements and Reinsurance the Insurer's Reserve Credit
Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements * Business Totals Taken/(Liability)
23-0952300 ..... The Penn Mutual Life Insurance Company ... |....ccooeeee. 96,963,161 104,063,907 |......coec.... 116,768,125 | ..o e 0 281,795,193 |........... 3,650,220,208
23-0731260 ..... Janney Montgomery Scott, LLC ........cocceec. .(96,963,161)|.... (31,683,855)].... ...(128,647,016)/....
.. |23-2566941 ..... Penn Mutual Asset Management, LLC ............ ooeevoeeecciiieee 0].. L18,735,491 e O e b0 | 18,735,491 |....
23-1706189 ..... Hornor Townsend & Kent, InC. .cooooviviicins foovvnncccnnnncceienn 0 i 0 0 Lo 0 o (2,455,461) reeeeen eeeens v 0 e (2,455,461)
The Penn Insurance & Annuity Company ....... [ooocoecevevcviinnniiiiienenn 0 feiiinnnnn 20,000,000 | O Lol 0 (91,658,428)|................ (97,841,490) | ..o e 0 o (169,499,918).............. (890,307,840)
....9,269,331 |.... .(29,890,020)]... (10,620,689)|.... (2,547,882,400)
................................. 0 eeveeiennnnnn (244 T43) |0
(4,934,836) ... 10,963,385 | ..o e [ [V 6,028,549 |.............. (212,029,968)
0].. .0 4,908,594 |......cooieiiiiee 0

23-2142731 ...
46-4355668 ..... PIA Reinsurance Company of Delaware | ...
06-0523876 ..... Vantis Life Insurance Company ...................
13-4337991 ... The Penn Insurance and Annuity Company of
NEW YOTK ovvieieiieicieeiete e [t [0 T [V TR
. 6,000,000 |.... ... .0 . (1,091,408) [ .

36-5066491 ..... 1847 Financial .

9999999 Control Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE Y

PART 3 - ULTIMATE CONTROLLING PARTY AND LISTING OF OTHER U.S. INSURANCE GROUPS OR ENTITIES UNDER THAT ULTIMATE CONTROLLING PARTY’S CONTROL
1 2 3 4 5 6 7 8

Granted Granted

Disclaimer Disclaimer

of Control\ of Control\
Affiliation of Affiliation of

Ownership Column 2 Ownership Column 5

Percentage Over Percentage Over

Column 2 of Column 1 U.S. Insurance Groups or Entities Controlled (Column 5 of Column 6

Insurers in Holding Company Owners with Greater Than 10% Ownership Column 1 (Yes/No) Ultimate Controlling Party by Column 5 Column 6) (Yes/No)
The Penn Mutual Life Insurance Company ..................... NZA e | 0.000 [.ooeecie NOccoo ot INZA eeeeeeeeeeeeeeeeeeeeeesieieensieeneieee [NZB e e 0.000 {........ NO........

The Penn Insurance and Annuity Company .
PIA Reinsurance Company of Delaware | .......c.cceceuene.
Vantis Life Insurance Company ..........ccccocoeivvevennne.
The Penn Insurance and Annuity Company of New York .
1847 Insurance Captive, LLC ....cccoooviviiiiiccee,

The Penn Mutual Life Insurance Company
The Penn Insurance and Annuity Company
The Penn Mutual Life Insurance Company
The Penn Mutual Life Insurance Company ....
The Penn Mutual Life Insurance Company

.... 100.000

100.000

The Penn Mutual Life Insurance Company ...
The Penn Mutual Life Insurance Company
The Penn Mutual Life Insurance Company
The Penn Mutual Life Insurance Company ...
The Penn Mutual Life Insurance Company ...

...0.000




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

REQUIRED FILINGS
The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will be printed
below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory
questions.
Responses
MARCH FILING

1. Will the Supplemental Compensation Exhibit be filed with the state of domiCile by MArch 12 ..........ccccviiiueueiiiiiiiieieeisieeteie e YES
2. Will the confidential Risk-based Capital Report be filed with the NAIC by March 17 ... YES
3. Will the confidential Risk-based Capital Report be filed with the state of domicile, if required, by March 17 ..o YES
4. Will an actuarial opinion DE fIEA DY IMAICH 172 .........cuiuiiiiieieeieieieiesciete et cee ettt s ettt se e s bbbt e e s s b s s s s bbb e s bbb st b e bt es bbb s s st et s en s e YES
APRIL FILING
5. Will Management’s Discussion and Analysis be filed DY ADFil 17 ........c.ceueiiiiueieieiieeiete ettt st s et s s s s s nsnsesesesnas YES
6.  Will the Life, Health & Annuity Guaranty Association Assessable Premium Exhibit - Parts 1 and 2 be filed with the state of domicile and the NAIC by
April 17 (Not applicable t0 fraterNal DENETit SOCIBHES) .............cccueueveieeeeceeteieeeeeeecte e teseeesscaetetesesesssaetesesesessssesetesesessssssesesesensssssesasesensssesesasasensssstesasasensssnsnsas YES
7. Will the Supplemental Investment Risks Interrogatories be filed Dy ADFl 12 .........ccuiiiiiiiuiieiiiiiieeicie ettt sttt st sssetenas YES
JUNE FILING
8. Will an audited financial report DE filed DY JUNE 17 ........c.cueveiiieiieieieieceeetete ettt sttt a st et s et et s s st sansesens YES
9.  Will Accountant's Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 17 ...........ccccocuiiiiiiiiiiiiiiiee YES

SUPPLEMENTAL FILINGS
The following supplemental reports are required to be filed as part of your annual statement filing if your company is engaged in the type of business covered by the
supplement. However, in the event that your company does not transact the type of business for which the special report must be filed, your response of NO to the
specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will be printed below. If the supplement is required of your company but is not being
filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory questions.

MARCH FILING

10.  Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1? (Not applicable to fraternal benefit societies) .. NO
11.  Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1? .........ccccooviiiniiininiiiicnens NO
12.  Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 17 ... NO

13.  Will the actuarial opinion on participating and non-participating policies as required in Interrogatories 1 and 2 to Exhibit 5 be filed with the state of

domicile and electronically with the NAIC by March 17 .... NO
14.  Will the actuarial opinion on non-guaranteed elements as required in interrogatory #3 to Exhibit 5 be filed with the state of domicile and electronically

WIth ThE NAIC DY IMBICI 172 ...ttt s e ae e e e e s s s s e e e s e s s s s ses e e e s s s s sesee et s s s snseees s s s ssaeses et s s snsnsesasanssassnseses s s sssnsesesasssananensesnanans YES
15.  Will the actuarial opinion on X-Factors be filed with the state of domicile and electronically with the NAIC by March 1?7 ..........ccccoviiiniiie, YES
16.  Will the actuarial opinion on Separate Accounts Funding Guaranteed Minimum Benefit be filed with the state of domicile and electronically with the

NAIC DY MAICH 17 ..ottt ettt e sttt e s e s e e e e s ee s ass s e e e e s s s s s stesesansesssseeeas s sssnseses s s sssnseses s s s sns et et s s sssnses et s s s snsssasssssssesnsesanasasansnsna NO
17.  Will the actuarial opinion on Synthetic Guaranteed Investment Contracts be filed with the state of domicile and electronically with the NAIC by

LY T Y OO NO
18.  Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically with

the NAIC by March 17 ..... NO
19.  Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and

electronically With the NAIC DY MAICH 17 .........oceceeeeeeeeeceeeeee ettt eaeae e e s aeaea et et ssassesess s s sasssseses s sasssssees s s snsnsssas s s snsssssssanssassnsesessanasanensasananans NO
20. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with the

state of domicile and electronically With the NAIC DY MAICH 17 .........coceueieieieeecceeee ettt e sttt ee s ae s s s s e ae s e st sssasaeses s s s anssaesssennasassnsennsnanenen NO
21.  Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value) be

filed with the state of domicile and electronically with the NAIC DBy March 17 ...ttt st e e a e b e e e e et e eneeeneeas NO
22.  Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed with the

state of domicile and electronically With the NAIC DY MAICH 17 ..........oooueieieieeecceeee ettt eee ettt s s s e ae s e s s s s ssaeses s s s assssesssesasasasensasnananenen NO
23.  Will the C-3 RBC Certifications required under C-3 Phase | be filed with the state of domicile and electronically with the NAIC by March 17 ... YES
24.  Will the C-3 RBC Certifications required under C-3 Phase Il be filed with the state of domicile and electronically with the NAIC by March 17 .................. YES
25. Wil the Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance for Equity Indexed Annuities be filed with the state of domicile

and electronically With the NAIC DY IMArCH 17 ..........o.ovieceeeeeeeeeeeceeeeee et sae ettt s s s e et s s sasaes e e s s sasssseses s s snsnssses s s snsnssssssnsansnsessssasasansnsasannans NO
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

Will the actuarial opinion required by the Modified Guaranteed Annuity Model Regulation be filed with the state of domicile and electronically with the
[ LN (O oY1V =T o1 3 e PSPPSRSO

Will the Actuarial Certification regarding the use of 2001 Preferred Class Tables required by the Model Regulation Permitting the Recognition of
Preferred Mortality Tables for Use in Determining Minimum Reserve Liabilities be filed with the state of domicile and electronically with the NAIC by
=4l 3 R U U OO PO U PO PP URURPRPRPITOE

Will the Worker's Compensation Carve-Out Supplement be filed by March 1? (Not applicable to fraternal benefit societies)

Will Supplemental Schedule O be filed with the state of domicile and the NAIC by March 1?7 ........ccccooieiiiiiiiiiiiie e

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 17 ..o

Will an approval from the reporting entity’s state of domicile for relief related to the five-year rotation requirement for lead audit partner be filed
electronically With the NAIC DY IMAICH 17 ...ttt a e e st e st e st e st e st e st e st e s e e st e st e s e e s b e s e e s e et e st e st e st et et ene et et e e eneennens

Will an approval from the reporting entity’s state of domicile for relief related to the one-year cooling off period for independent CPA be filed

electronically With the NAIC DY MArCHh 17 ... ettt ettt e ea e e et e e st e st e st e a e e ea e e ea e e ea e e ea e e es e e s e e s e e nseembeemeeemeeen b e eneeeneeeaeeseenseeseenneannean

Will an approval from the reporting entity’s state of domicile for relief related to the Requirements for Audit Committees be filed electronically with the
LY LO oY 1 =T o o e SRRSO SRR SRPRPRSPN

Will the VM-20 Reserves Supplement be filed with the state of domicile and the NAIC by March 17 ..o
Will the Health Supplement be filed with the state of domicile and the NAIC by March 17 ...
Will the Market Conduct Annual Statement (MCAS) Premium Exhibit for Year be filed with appropriate jurisdictions and with the NAIC by March 17 .....

APRIL FILING

Will the confidential Regulatory Asset Adequacy Issues Summary (RAAIS) required by the Valuation Manual be filed with the state of domicile by
Y L1 ST ROSRUSRSIPR

Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 17 ..o

Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1? (Not applicable to fraternal benefit societies) ..

Will the Accident and Health Policy Experience Exhibit be filed by April 17 ...........
Will the Supplemental Health Care Exhibit (Parts 1 and 2) be filed with the state of domicile and the NAIC by April 1? .
Will the confidential Actuarial Memorandum required by Actuarial Guideline XXXVIII 8D be filed with the state of domicile by April 307 ....

Will the Supplemental Term and Universal Life Insurance Reinsurance Exhibit be filed with the state of domicile and the NAIC by April 1? ..o

Will the Variable Annuities Supplement be filed with the state of domicile and the NAIC by April 17 ......cccoiiiiiiiiinnnn.
Will the confidential Executive Summary of the PBR Actuarial Report be filed with the state of domicile by April 1?
Will the confidential Life Summary of the PBR Actuarial Report be filed with the state of domicile by April 17 ............

Will the confidential Variable Annuities Summary of the PBR Actuarial Report be filed with the state of domicile by April 17 ...
AUGUST FILING
Will Management’s Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 17 ...

Explanations:

Bar Codes:
SIS Stockholder Information Supplement [Document Identifier 420]

Medicare Supplement Insurance Experience Exhibit [Document Identifier 360]

Trusteed Surplus Statement [Document Identifier 490]

Participating Opinion for Exhibit 5 [Document Identifier 371]

Actuarial Opinion on Separate Accounts Funding Guaranteed Minimum Benefit
[Document Identifier 443]

Actuarial Opinion on Synthetic Guaranteed Investment Contracts
[Document Identifier 444]

Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]

Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

1 3 5 8 & 2 o0 2 3 4 2 O
1 3 5 8 & 2 o0 2 3 3 6 O
1 3 5 8 & 2 0 2 3 4 9 O

o nE— C E—

0
1 3 5 8 & 2 o0 2 38 3 7 1 0

1 3 5 8 8 2 0 2 3
1 3 5 8 8 2 0 2 3
1 3 5 8 8 2 0 2 3
1 3 5 8 8 2 0 2 3
1 3 5 8 8 2 0 2 3
1 3 5 8 8 2 0 2 3
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0
0
0
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0
0
0
0

0
0
0
0
0
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0
0

0
0
0
0
0
0
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0
0
0

NO

NO
NO
NO
NO

NO

NO

NO
YES
NO
YES

YES
NO
NO
NO
NO
NO

YES

YES

YES
NO

YES

NO
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

4 4 9 0
4 5 2 0
4 5 8 0
4 5 4 0

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance
for Equity Indexed Annuities [Document Identifier 452]

Modified Guaranteed Annuity Model Regulation [Document Identifier 453]

Actuarial Certification regarding the use of 2001 Preferred Class Tables
required by the Model Regulation Permitting the Recognition of Preferred
Mortality Tables for Use in Determining Minimum Reserve Liabilities
[Document Identifier 454]

Workers' Compensation Carve-Out Supplement [Document Identifier 495]

Supplemental Schedule O [Document Identifier 465]

Medicare Part D Coverage Supplement [Document Identifier 365]

Relief from the five-year rotation requirement for lead audit partner

[Document Identifier 224]

Relief from the one-year cooling off period for independent CPA

[Document Identifier 225]

Relief from the Requirements for Audit Committees [Document Identifier 226]

Health Care Receivables Supplement [Document Identifier 475]

Long-Term Care Experience Reporting Forms [Document Identifier 306]

Credit Insurance Experience Exhibit [Document Identifier 230]

Accident and Health Policy Experience Exhibit [Document Identifier 210]

Supplemental Health Care Exhibit (Parts 1 and 2) [Document Identifier 216]

Actuarial Memorandum Required by Actuarial Guideline XXXVIII 8D

[Document Identifier 435]

Life Summary of the PBR Actuarial Report [Document Identifier 458]

Management'’s Report of Internal Control Over Financial Reporting
[Document Identifier 223]
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1 § 5 8 8 2 0 2 3
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1 § 5 8 8 2 0 2 3
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. QOVEIMMENES .....oovevvriieiecteteieieeseee st snsssese s e 3,398,637 |............. 0.993 |........ 3,398,637 | 0 | 3,398,637 |............. 0.993
1.02 All Other GOVEIMMENLS .........c.cveveveeeereiiiereieeeeeeeeeeeieseieseeeeseseseseseseseereseneneeneeseeenenens O oo 0.000 [reeeecereeeeereenenes [V SRR | ISR (V] 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed ...............ocoov.|oeeeenee 2,494,990 (............ 0.729 |......... 2,494,990 |....ovveveeieenn O [ 2,494,990
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t e 6,589,219 |............ 1.925 |......... 6,589,219 [ 0 [ 6,589,219
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUATANTEEA ...t ee st s e s s s s enanaa e 32,332,923 |............. 9.447 |........ 32,332,922 | 0 | 32,332,922
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueveeereeeeeeeeeeeeeeeeeeeeee s | 264,965,832 |...........77.418 |...... 264,965,834 |.......cocooceeen 0 [ 264,965,834
1.07 HyDrid SECUMHES .....oveveeiiiiieieicieccsss ettt 4,687,352 |.............1.370 |......... 4,687,353 .o O 4,687,353
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo 0o 0,000 [ O e O e 0
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans L0 ..
1.11 Unaffiliated certificates of dePOSIt ............ccceeeveveeeiieeieiieeeeveceeeeee e 0 e 0.000 [ 0 e O e 0
1.12 Total long-termM DONAS ........c.cvveececeeeeeeeeececeeeeeeee e 314,468,953 |............91.881 |..... 314,468,955 |........ococeeen O [ 314,468,955
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceevveeevevereeeees oo 381,117 [ 0. 111 [ 381,117 [ O [ 381,117 |............ 0.111
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e [V 0.000 [.eeeevveireennee 0 fremeneeieien O e [V 0.000
2.03 Total preferred STOCKS .........cccviiiieieiiieieteeceeeee e veseseses e e 381,117 [ 0. 111 [ 381,117 [ O [ 381,117 |............ 0.111
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)
3.02 Industrial and miscellaneous Other (Unaffiliated) ............cccovvvriiininnn
3.03 Parent, subsidiaries and affiliates Publicly traded ..............cccooenienne
3.04 Parent, subsidiaries and affiliates Other ..............cccooviiiiiiiiiiiie
3.05 Mutual fUNAS ...
3.06 Unitinvestment trusts ...
3.07 Closed-end funds ..o
3.08 Exchange traded funds ............ccooiiiiiiiiieceeeeeee e
3.09 Total commONn STOCKS ..........coiiiiiiiiiie e
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooviiieiiieriieitiesieeie et seee e
4.04 Mezzanine real estate 10ans ................ccocoviiiiiiicc
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ccueverieiriririeieieieeeeseseseeeeee e e (O 0.000 oo 0 oo O e [0 I 0.000
5.02 Properties held for production of iNCOME ............c.ceueueveeeeeeeeereeeeeeeee e [V 0.000 [eeeeeeereeeeireennes O oo O o (0 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O ([0 0 oo O e [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne (VN SRR | ISR (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......cocccviiriiiiiicncescenee e 897,459 |............. 0.262 |............. 897,459 | 0 [ 897,459 |............. 0.262
6.02 Cash equivalents (Schedule E, Part 2) ............ccocoeueeerenennneseeeees e 12,030,300 |............. 3.515 |....... 12,030,300 [....coevereriieenn O fere 12,030,300 |............. 3.515
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveecceeeeeeeeeeeeee e 4,963,790 |.......c.c... 1.450 |......... 4,963,790 |..coooereeeennn 0 | 4,963,790 |............. 1.450
6.04 Total cash, cash equivalents and short-term investments .....................fooo.c... 17,891,549 |............. 5.228 |....... 17,891,549 | O [ 17,891,549 |............ 5.228
7. CONTACE I08NS .....ecuiiiiiiiiiieieee ettt e 658,312 | 0.192 |............. 658,312 | 0 e 658,312 |............. 0.192
8. Derivatives (Schedule DB) ..........ccciiiiiiiiiieieieee s
9. Other invested assets (Schedule BA) .........c.ccoiiiiiiiiiiiieieeee e
10.  Receivables for SECUNtIeS ............ccocciiiiiiiiiiiiiiiicc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) .....ccoiiiiiiiiiiiieiieeeeeeeeees
13. Total invested assets 342,255,314 100.000 342,255,315 342,255,315 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity 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 Penn Insurance and Annuity 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 YBAT ............cccueueueeeeeeececteteeeeeescaete et esesssaesetes et essssesesesesessssesesesesessssssesasesensssesesesasnssestesassssnssansasans seesasssaceesees 332,522,507
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 .............ccuiiiiuieiiteeitet ettt st ete et ete et et et et et et e s et ese et ese st ese st ese st ese st ese s ebess et essesensssensetesesseseasebessese s eseasassenesensesennne 19,537,740
ACCTUAL OF QISCOUNL <.......cvoceeee ettt eeee et eae e e ee e e e e e e e en e e e enaeeena e e ense s ene e e enseeensesenseeenseeensesenseeensesensesenseeansssanseeanaseensseansneensnsansssansnaanen 209,219

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 o b bbb e bbb e b e b e b h bR h bbb bbbt b b e b et b b

Total gain (loss) on disposals, Part 4, Column 19
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocueuiiuiuieieeeeeee ettt te et e et ettt es et e s es e s et ess et ess s essaseeseseeeeaeeneaen 25,072,205
DedUCt aMOTHZAtION OF PIEMIUM ........oiiececeeee i ecececee et eeeeseeete s e s aeaetese s s esassssesesesessssseesesessssssseses s s ssasseses s s sssnseses s s ssanseses s s sssnsesessssanseseses s sssansnsasas sesstsesesetasnas 3,767,589
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt et ettt et e s e s e se s et e et e s e b e s e s s essses s e s et e b e s e s esessesse e s et e s et esese st eses et es et et esess st es s s e bbb ebee et et ne e ettt beaeae e 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt b et e h b e b st e b b et ettt s h b et et tacae 2osensnseaetesasennsnaesesn s 0

8.3. Part 2, SECHON 2, COIUMN 16 ......ououiuieiieeeeececeeeceee ettt ettt a s a sttt e s e s e s e se e s s s s e s et e s essaea s st s eseseseseas s s s seseseseans febebeetatt st neasebetebebeaeaeas 0

8.4, Part 4, COIUMN 15 ......iiiiititiisieteetet sttt b et b et e bbbt E e E b £ eo b4 £ oS E b £ e E bbb bttt b et eenensns et en e s s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt b £t b bR b€ eh e E £ oL E e E b £ e E b £ bbbttt b b eenemsna e et en et s s 0

9.2, Part 2, SECHON 1, COIUMN 17 ..ottt et a sttt e s e s e s e s s s s s et et e s s s s as s s st s eseseseseas s s st eseseseans Hebebebeett et neasesebebebsataeas 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt sttt bt e st s b b e bt s e b b et et e seh et et et tacae 2osensnseaetesesennsnaesesen s 0

9.4, PArt 4, COIUMN 13 ...oeeieieieieeeee ettt ettt ettt ae et et et e te s et e s e s ese s es s s e s e b e b et es s et sses s s a2 et et et e s esesseseses et e s et esesesseses s e s et et eseas st es s s et eb ek ebee et et neea et ettt netae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 .........ccocviiiiiiiiiiiininisesescsi e 95,177
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......ccceverereeruereeeeeeeeceetetesesesseseseteseseesseesesesesesssaesesesesessssesesasenas seesesssscaesees 323,705,461
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0

Statement value at end of current period (LIN@ 11 MINUS LINE 12) .........cccueueieeeeececteteeeeeeeceete et eeeesstete e esessse et s s esenssesaesesesessssssesesesensssstesasesensssssesesasenas feeseseseseninas 323,705,461
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity 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 .......ocovevueueeeeeeeeeceeeees oo 3,398,637 .o 2,963,251 | 3,393,890 |..ccccvevinnne 3,590,982
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 3,398,637 2,963,251 3,393,890 3,590,982
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 2,494,990 2,321,017 2,510,984 2,493,158
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 6,589,219 6,102,226 6,596,652 6,585,000
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 32,332,923 29,817,693 35,651,403 30,805,000
Industrial and Miscellaneous, SVO 8. United States .....coeveeeeeeeeeeeeeeeeeeeen o 235,535,900 |................ 218,776,789 |................ 245,567,993 |.......c..c...... 228,271,455
Identified Funds, Unaffiliated Bank 9. CANAAA ... e 9,266,438 |........ccoovneee 8,677,226 | 9,656,695 |......cocvevennne 8,878,890
Loans, Unaffilated Cortiieates of 10._ Other Countries 24,850,850 23,954,677 24,899,882 24,637,537
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 269,653,188 251,408,692 280,124,570 261,787,882
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 314,468,957 292,612,879 328,277,499 305,262,022
PREFERRED STOCKS 14.  United States .......cccceeeveeveeeeceeec e 381,117 | 384,577 | 387,148
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 381,117 384,577 387,148
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 381,117 384,577 387,148
COMMON STOCKS 20. United States .......cccooveveverererenenenn e 1,731,271 |. 7,731,271 | .. 7,735,358
Industrial and Miscellaneous 21, CANAAA ... e [0 U [0 U 0
(unaffiliated), Mutual Funds, Unit 22. Other Countries 1,124,111 1,124,111 1,017,131
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 8,855,382 8,855,382 8,752,489
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 8,855,382 8,855,382 8,752,489
26. Total Stocks 9,236,499 9,239,959 9,139,637
27. Total Bonds and Stocks 323,705,456 301,852,838 337,417,136
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity 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

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)

1. U.S. Governments

TANAIC T e e 5,496,655 |.............. 1,388,215 | 843,979 .o 602,022 | 31,856 [ XXX e e 8,362,427 |.ooeerreiieeenn 2.6 [.20,313,225 |59 [ 8,362,427

1.2NAIC2.. ..

T.3NAIC 3 o

TANAIC A .o

1.5NAICS ..

1.6 NAIC 6
1.7 Totals

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

24 NAIC4 ..
25NAICS ..
26 NAICG ..

2.7 Totals

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

Guaranteed

3.1NAIC1 ..
3.2NAIC2 ..
3.3NAIC3 ..

3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

2,039,667

2,494,990

2,551,430

2,494,990

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

AANAIC T e [V 6,589,219 | (V1 A [V [ I D.9, 0. NN R 6,589,219 [ 2.1 [ 6,590,587 |.oeceeereeeeirieeene 1.9 o 6,589,219 .o 0

42NAIC2 .. .

4.3 NAIC 3 ..o

AANAICH .o

45NAICS ..

4B NAIC B ... .0 0.0

4.7 Totals 0 6,589,219 0 0 0 XXX 6,589,219 2.1 6,590,587 1.9 6,589,219 0
5. U.S. Special Revenue & Special Assessment

Obligations, etc., Non-Guaranteed

5.1 NAIC 1 22,576,918 |............. 2,108,882 |......ccoc..... 3,132,679 |.oovve 500,000 |............ D9, 0. NN U 31,332,923 | 9.8 [ 31,869,135 31,332,922

52NAIC2.. .. 1,000,000 |.. .... 1,000,000 |... .. 1,000,000 |..

5.3NAIC 3 i se e e O e O e O e O e O OO K e e O 000 [0 T | Y | S 0.

54 NAIC4 .. 0. 0.

B55NAICS oo O e O e O e O e O OO e e O 000 [0 T | Y | S 0

5.6 NAIC 6 0 0

5.7 Totals 3,014,444 22,576,918 3,108,882 3,132,679 500,000 XXX 32,332,923 32,869,135 32,332,922
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity 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

1 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 24,278,145 |.......... 107,769,863 |.............. 9,918,998 |............. 4,868,980 [....ccovnenneee 800,689 147,636,675 |....cocvcvereeennne 46.2 |.......... 157,253,848 |....cocvvvve 454 67,860,657 |............. 79,776,018
6.2 NAIC 2 .. ... 15,774,958 |... ..10,084,716 .. 4,981,224 |.. . 6,128,409 |... .118,986,809 |.... .87,491,661 |.. ...27,067,895

6.3 NAIC 3

o 1612.042].

R 1,928,287

BANAICA .o 43,043 | 0880,000 [ O e O e O LXK [ 928,043 008 919,909 08 495,356 |......cvveunnee 427,687
B5NAICS ..o e 284,020 | O e O e O e O XK [ 238,020 | 00 268,694 0 [ IO 234,520
6.6 NAIC 6 0 0
6.7 Totals 157,459,715 107,506, 121

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

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o

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

BB NAICE ...,

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 Penn Insurance and Annuity 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
6 7

1 4 5 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
12.1 NAIC 1 140,363,882 |............. 12,871,859 |............... 8,603,681 |.............. 1,332,245 | 0 e 196,416,234 116,640,215 79,776,019
122 NAIC 2 ... ..11,084,716 ...5,356,224 |.. ..7,585,515 |... eevnnn. 120,246,909 .. .93,179,014 |.. ...27,067,895
123 NAIC 3 e (D) e 0 1,038,430 |l O L 0 073,607 | 0 e 1,612,042 [ 005 | XX e e XX e [ 1,612,041 [ 1
124 NAIC 4 e (D) e 43,043 | 00880,000 |l O e O [ O e 0 e 923,043 oo 0.3 | 0 XXX e e XK e 495,356 |.......cooeee. 427,687
125NAICS ... [(c) R 234,520 v 00T o XX e e XXX e o [V S 234,520
126 NAIC6 ... (c) 0 0 0
12.7 TOtalS .o Y6 T 13,959,905 |............... 9,491,367 v 0 [(b) ....319,432,748 211,926,626 |........... 107,506, 122
12.8 Line 12.7 as a % of Col. 7 69.7 7.5 4.4 3.0 0.0 100.0 66.3 33.7
13. Total Bonds Prior Year
13.1 NAIC 1 33,713,463 |........... 151,713,700 |.............24,689,472 |.............. 6,558,856 |............... 1,902,734 oo O e XXX e e XK o 218,578,225 |....cocvcvern 63.1 | 128,074,454 |............ 90,503,771
13.2NAIC 2 oo 3,188,365 |............. 82,691,711 |.............22,634,253 |............... 8,693,866 |.............. 7,588,337 | O [ XK o XK e foe 124,796,532 |...oovcvceeen 36.0 |ooveeenn. 96,382,550 |............. 28,413,982
13.3NAIC3 ... 25,268 1,327,335 | O it 0 575,684 [ O o XK e XXX e e 1,928,287 |....cocvevvveiereee 0.6 | 1,928,287 | 0
134 NAIC4 ... 47,614 ... 378,021 |.... ....919,959 |.... .425,635
13.5NAICS ... 49,300 |... 219,394 | O e O e O e O | XXX e e XK [ (€) e 268,694 |.... 268,694
13.6 NAIC6 ... 0 0 0 0
13.7 TOtalS .o 37,024,010 |.......... 236,330, 161 ,049 ............. 16,202,722 |............. 10,066,755 ....346,491,697 |..................... 100.0 |........... 226,879,615 |........... 119,612,082
13.8 Line 13.7 as a % of Col. 9 10.7 68.2 13.8 4.4 2.9 100.0 XXX 65.5 34.5
14. Total Publicly Traded Bonds
T4ANAIC T e 16,153,414 |............. 84,079,912 |..ccnnnee 7,745,771 | 7,328,874 |....coue. 1,332,245 | [V 116,640,216 |.......ococvveeee KT R 128,074,454 ... 37.0 | 116,640,216
14.2NAIC 2 ... ...12,700,131 |... ..4,778,181 |.. 7,030,801 [ 0 e 93,179,013 |.. ...96,382,550 |.... .93,179,013 |..
T43NAIC 3 e 0 [ 1,088,435 [ O o [V A 573,607 |... 1,612,042 |05 | 1,928,287 .. 1,612,042 |..
144 NAIC4 ... 0. 0 e 0f.. .495,356 |.. 494,324 |... .495,356 |..
TAE5NAIC S oo 0 [ 0 | O (1 0 [ O e 0 [ 020 | 0 [ 020 | 0
T4B NAIC B ..o 0 0 0 0 0 0
14.7 TOtalS .o e 28,853,545 12,107,055 |............... 8,936,653 |...ocoovveeieieine [V 211,926,627 226,879,615 211,926,627
14.8 Line 14.7asa % 0f COL 7 ..ooveveveeeeeeneforec 13,6 [ 7006 |58 [ [T 4.2 | 0.0 | 100.0 [ XX [ X e X [ 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 9.0 46.9 3.9 3.8 2.8 0.0 66.3 XXX 66.3 XXX
15. Total Privately Placed Bonds
151 NAIC T e 17,091,153 |............ 56,283,970 79,776,018 90,503,771 79,776,018
15.2NAIC 2 ... ...16,341,409 |.... .27,067,896 |.. ...28,413,982 |.... ...27,067,896
15.3NAIC 3 oieeieeereenenenenesese e O Jeiie O e O e O [ O e O e O 000 | 0 000 [ OXKXK  e 0
154 NAIC 4 oo 83,043 | 0384644 | O O [ O e O 427,687 0T 425,635 |...ooeeeeeeeen 001 [ XK e o 427,687
155 NAIC S oo 204,020 | O e O O [ O e 0 284,020 0T 268,694 |.......oeveeeen 001 [ XK o 234,520
15.6 NAIC 6 ... 0 0

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

R 0.5

.554,714 |...

Section 12 6.4 22.9 3.6 0.6 0.2 0.0 33.7 XXX XXX XXX XXX 33.7
(@) Includes $ e 107,506,119 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ oo 0 current year of bonds with Z designations and $  ........coeceeueurrinenecnnas 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c)Includes $ oo 0 current year, $

0 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 $§

0 current year, $

; NAIC 3 $

; NAIC 5 $

0 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.
............ 4,963,790 ; NAIC2 $
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ............ccceeeeereeinceincinnccenes forvieieeine, 4,963,790 [oveveveeeereereen O e 0 o O e O [ O XK o 4,963,790 |..ceoeiiiieieiene 1.6 | 18,132,372 [ T 4,963,790
1.02 Residential Mortgage-Backed Securities ... ...129,845 |. .. 1,264,864 |.. .0.4]. 0.0 ... ... 1,264,862 |.
1.03 Commercial Mortgage-Backed Securities ......... [.....ccocc...... 403,021 |..................965,610 |..................485,065 |..................248,524 |.........cec0eeeet. 31,556 oo XXX [ 2,133,776 oo 0.7 [ooeerne 2,180,853 |....ooooiriine 0.6 | 2,133,775
1.04 Other Loan-Backed and Structured Securities ... 0 0 0.0 0 0.0 0
1.05 Totals 5,496,656 8,362,430 2.6 20,313,225 5.9 8,362,427

N

. All Other Governments
2.01 Issuer Obligations
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
3.02 Residential Mortgage-Backed Securities

3.03 Commercial Mortgage-Backed Securities ..........
3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals 455,323 2,039,667 0 0 0 2,494,990 2,551,430 2,494,990 0
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............coceeveeeeeeeieniniceceieiees foeeeieeeeeeieeeeeeee 0 e 6,589,219 .o [V [V 0 oo XXX oo 6,589,219 oo, 2.1 [, 6,590,587 |[...oovevieiieis 1.9 [ 6,589,219 .o 0

4.02 Residential Mortgage-Backed Securities ...

4.03 Commercial Mortgage-Backed Securities ..........

4.04 Other Loan-Backed and Structured Securities ... 0

4.05 Totals 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........ccceceeeeeerireneeeieeeeeeees foeveeeennn, 2,640,000 |............. 13,043,972 |.....coceee 2,001,668

5.02 Residential Mortgage-Backed Securities ............ |.o.ccccvvecvvecereennnn. [V 0 [ 0 |.

5.03 Commercial Mortgage-Backed Securities .......... [.ocococeeunn.. 374,444 |............... 9,532,946 |............... 1,107,215

5.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 . .

5.05 Totals 3,014,444 22,576,918 3,108,883 3,132,679 500,000 32,332,924 10.1 32,869, 135 9.5 32,332,922 2
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........cccccooeioiiiiiiiiiniiiiee e, 18,848,618 |........... 124,822,801 |.............. 8,777,121 [ 8,575,397 |.ocveveenee 7,502,705 ..voveeeee XK | 168,526,642 |........ccvnenenene 52.8 | 171,886,540 |....oovvveeinne 49.6 |.......... 140,871,863 |............. 27,654,779

6.02 Residential Mortgage-Backed Securities ... B PO 224766 |..ooveeeeninne 925,405 |....cooveeeee 1,132,346 | 1,001,136 |.ooveeiiiiene 0 [ XK [ 3,283,653 |...ccvirine 1.0 [ 3,657,324 .o L [V 3,283,653

6.03 Commercial Mortgage-Backed Securities .......... |........... 16,650,544 |............. 34,359,728 |...cooveiiiiiiene 0 [ 0 [ 0 [ooreeeee e XK [ 51,010,272 |.coviiiiee 16.0 [ 57,456,609 |......covvevenene 16.6 [ 11,986,760 |............. 39,023,512

6.04 Other Loan-Backed and Structured Securities ... 4,606,737 27,170,612 10,094,246 273,671 0 42,145,266 13.2 46,357, 126 13.4 4,601,003 37,544,173

6.05 Totals 40,330,665 187,278,546 20,003,713 9,850,204 7,502,705 264,965,833 82.9 279,357,599 80.6 157,459,716 107,506, 117
7. Hybrid Securities

7.01 Issuer Obligations ...........ccoceeereeeneeieeeeeeeeees e, [V 2,855,247 |eeveiieiieiieeenn 0 o 375,000 oo 1,457,106 |............ XXX oo [ 4,687,353 |.coviieiiee 15 s 4,809,723 | 14 | 4,687,353

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

7.04 Other Loan-Backed and Structured Securities ... 0

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities ...

8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...

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

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 XXX 0 0.0 0 0.0 0 0
10.03 Totals 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 XXX 0 0.0 0 0.0 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccceooeiirereniieeeieeeees e 26,907,731 oo 149,350,906 |.............. 10,778,789 |...covenene 12,083,076 +..208,580,313 | 65.3 |ooooienenne D.9.0. NI RUR D.9.0 NI RUNR 180,925,533 |...ccoeneee. 27,654,780
12.02 Residential Mortgage-Backed Securities .......... [occooccneeenine 354,611 [ooeceiicine 1,348,011 [ 1,491,260 .ocovveennne 1,354,635 |0 oo XK [ 4,548,517 | 1.4 [ D.9,0 SN XXX oo [ 1,264,862 |.....cocecnnee. 3,283,655
12.03 Commercial Mortgage-Backed Securities ........ |...ccoeeen. 17,428,009 ... 44,858,284 |.....ccoinnn 1,592,280 |....... .. 248,524 64,158,653 |...oovveeiieiine 20.1 | D.9.0, NI RUN D.9.0 RN RURRN 25,135,139 |.oevvenen. 39,023,514
12.04 Other Loan-Backed and Structured Securities . |- . 27,170,612 10,094,246 .. 42,145,266 |. 4,601,003 |-..ccvennnen. 37,544,173
12.05 SVO Identified FUNAS ........ccoocoieniieneneieieiene e XX e XXX e XXX e XXX e XXX o0 o, 0 fooeiiii 000 e XXX [ XXX o 0 0
12.06 Affiliated Bank LO@NS ..........ccocevevenenenenenenes foeeeneieiencieeeeeen 0 o0 o0 o0 0 e XXX oo 0 [ 000 [ XXX e XXX e [V 0
12.07 Unaffiliated Bank LOANnS ..........coocevveneeneeneeniens foevneniiniccn0 0 et 0 o0 0 e XXX e s 0 e 000 [ XXX oot XXX i o [V TR 0
12.08 Unaffiliated Certificates of Deposit . 0 . 0 0
12.09 Totals B P 49,297,088 |............. 222,727,813 |eiinne 23,956,575 |.....ccveeen. 13,959,906 | 9,491,367 o0 o 319,432,749 .o 100.0 [ooeeneee. XXX [ D.9.9, CHUNRTINY RPN 211,926,627 |............. 107,506, 122
12.10 Line 12.09 as a % of Col. 7 15.4 69.7 7.5 100.0 XXX XXX XXX 66.3 33.7
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccevvieriinininiininiiens foeeecieeene 23,209,492 |...c.oeeeee 150,505,914 |.......cee. 28,314,547 ...226,162,297 196,755,103 |..ccvenveee. 29,407,194
13.02 Residential Mortgage-Backed Securities .......... ....629,583 |... ...1,745,562 |.. ....847,700 103,842,086 ..o T [ 184,742 |.. .3,657,324
13.03 Commercial Mortgage-Backed Securities ........ . .8,771,318 |... .59,353,014 |.. 1,721,135 .70,130,210 | . 25,433,703 |.. .. 44,696,507
13.04 Other Loan-Backed and Structured Securities . |. 4,413,618 . 24,725,671 16,934,668 . 46,357,126 |. 4,506,067 |.. 41,851,059

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

13.07 Unaffiliated Bank LOANS ..........ccccuveiiieneninins fooeeeiciciecciceee 0 [0 o0 o0 [0 [ XX e XXX [ XK [0 000 [ 0 [ 0
13.08 Unaffiliated Certificates of Deposi . 0 0 0
13.09 Totals B F 37,024,011 |............. 236,330,161 |.............. 47,818,050 346,491,699 226,879,615 |.......c..... 119,612,084
13.10 Line 13.09 as a % of Col. 9 10.7 68.2 13.8 4.4 100.0 65.5 34.5
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeevreoineinciincicens oo 22,981,318 |............. 127,744,818 |................ 9,789,266 |............. 11,505,033 ... 180,925,532 | ...196,755,103 [....coovieiiieenn 56.8 [ 180,925,532

14.02 Residential Mortgage-Backed Securities ....120,845 |... , .. ....358,914 ..353,499 |. ....1,264,864 |. . ...1,264,864 |..

14.03 Commercial Mortgage-Backed Securities ........ [.cc.cccoenee. 4,865,280 |.............. 18,397,500 |......ccveveee. 1,592,280 25,433,703 |.ocveeiieiiiiieenn 7.3 | 25,135,140

14.04 Other Loan-Backed and Structured Securities . |................... 877,102 |.eceecns 3,152,868 |...ooeeienee 571,124 |0 0 [ XXX [ 4,601,004 | T 4,506,067 |...oooeeeeeieeeen 13 e 4,601,094

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

.............. 12,311,584

12,107,056

14.10 Line 14.09 as @ % of Col. 7 .......ccvvvvvicvnccvnccnns foovenmienincieenn 1806 [ 7006 | 5.8 | 5.7
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12 9.0 46.9 3.9 3.8 66.3 XXX XXX XXX 66.3 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ............ccoccevvcviivinniiiiicins [ 3,926,413 |..............21,606,088 |...................989,523 [................... 578,043 27,654,781 29,407,194 |ocveieiiiieeenne 8.5 [ XXX [ 27,654,781
15.02 Residential Mortgage-Backed Securities .......... [ 224,766 |...................925,405 |................ 1,132,346 | 1,001,136 [0 e XXX for 3,283,653 |.eeeveeieieeeen 10 e 3,657,324 ool 1 e XX i [ 3,283,653
15.03 Commercial Mortgage-Backed Securities ........ | ... 26,460,784 39,023,513 44,696,507 |.ooveeeeeieneeens 129 | XXX o 39,023,513

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
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

. 24,017,744

.. 37,544,172 |.

. 41,851,059 |.

37,544,172

................ 1,852,850
......................... 1.7

0.6
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1

Total

2

Bonds

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

10.

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PHIOT YEAI ........cc.iiiiiiiiie ettt e et b bbbt et e bbb e e e a et e nneeneenenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt a e e e st e e h e e ehe e s bt e bt e s b e ea bt ea b e ea e e eh e e eh e e b e e b e e a b e e abeembeem s e en e e eseenseenaeenbeebeenbeannenns
ACCTUAL OF ISCOUNL ...t b bbb bbb b b e b e bbb bbb b b e bbbt b bbb
Unrealized valuation iNCrEASE/(AECIEASE) ........ueiuiiiiieiiiie ettt ettt ettt ettt ae e et e eaee e bt e ebe e bt e bt easeeae e eaeeeaeeeaeeehe e b e e bt e a et e a s e eaeeeaeeeaeeebeeebe e be e b e enbeenbeanneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt bt b e b e bt et e e et e e e e bt e e e e et e e et b e e e s e e e bt b e s e b e b et e b et e b et et et e s et et e e e e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiiiiiiiiiii ettt ettt bttt e ehe e e bt e ebe e bt e st easeeaeeeaeeeaeeeheeebe e bt e bt eaeeembeambeemeeaaeeebeesbeenbeenseeneanne
Deduct amOrtiZatioN Of PrEMIUM ........iiiiiii ettt ettt e s bt e s bt e bt e bt e bt easeesseeseeeseeeseeabeesseeaseesseesseesseehseeheeebe e seenseenbeeaseenseeheeebeeebeeabeebeenseanseanseanneaneas
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..ooiuiiiiiiiiiii ettt ettt et e sae e e he e e b e e s b e e bt e bt enbeenneannesnnas
Deduct current year’s other than temporary impairMENt FECOGNIZEM ............oiiiiiiiiii bbb bbbttt b ettt eb e be e e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eoiiiiiiiiiitieieeee ettt ettt st sa e e beenbeebeenneea
Deduct total nonadmitted amounts

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

......................... 18,132,371
.......................... 8,658,590

.............................. 422,828

4,963,789

......................... 18,132,371
.......................... 8,658,590

.............................. 422,828

4,963,789

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

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

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoveveuevern |oeececererenenens 6,950,742 | 0 [ 6,950,742 |ceveeeeeceeeeeeeen
2. Cost of cash equivalents ACQUIFEM .............cccceueveveeececeeeeeeeeececeeee e seeeseeaeae e e 56,292,681 |......cvvvvverrcricinn 0 o 56,292,681 |....ocovverereriirirerinn
3. ACCIUAI OF DISCOUNL ... [eeeinneesnnesanens 3,238,232 [ 0 o 3,288,232 [
4. Unrealized valuation inCrease/(deCrease) ..........ccovereereeneeiienieeiiesieseeseens |oereesieenieeie e 0 oo 0 [V T
5. Total gain (105S) 0N diSPOSAIS ........coueiiiiiiiiiiieieieeeeee s |oe e (O TPV | TP [V
6. Deduct consideration received on diSPOSAIS .............ccccoveveeevevererereeieiieeseeiens oeeeeeenenenenns 54,451,355 | 0 e 54,451,355 [..ooviiiiieeee
7. Deduct amortization of Premilm ...........coiiiiiiiiiiieii e e 0 Joreeeeeeeeeeeeeeeeieeeed 0 o (01 O
8. Total foreign exchange change in book/adjusted carrying value ............cccco. v, 0 oo 0 [V T
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis (O TPV | TP [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) ot [reee s 12,030,300 |.oeooeeereeeenereneceeend 0 e 12,030,300 |
11.  Deduct total nonadmitted @MOUNES ..............cooveveueueuiiiiieieeeeeecece e [eeee e 0 oo O [V T
12. Statement value at end of current period (Line 10 minus Line 11) 12,030,300 12,030,300

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity 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
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity 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
3622AC-GA-2 ..... GINNIE MAE 11T POOL .oevvvnnniiiiiinnnniniiiiniinneercnnnnns fone ven | nnnnns 4. LA e 1,260,248 |...94.1300 |.......oennnn. 1,371,483 [ 1,456,935 [.....ooeenenn 1,264,862 |...ovvvnnnnnnnnns (U 4,614 | [ 0 )...... 3.500 |...... 6.054 [MON ..... [ieeeeeniiiinnnns 4,249 | 8,499 |....10/24/2023 ...|....04/01/2048 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed

Securities 1,260,248 | XXX 1,371,413 1,456,935 1,264,862 XXX XXX XXX 4,249 8,499 XXX XXX
38378B-7P-8 ..... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ... LA ) ... 17,424 ]...89.7370 |... 7251 17,265 [0 e () [0 0 e 1.791 |...... 1.740 | NON ..... ...02/01/2013 ...|....05/01/2053 ...
38380R-SE-1 ..... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ... . LA 2,116,218 |...74.4690 |... .2,116,7% |.. ...2,116,510 foooiiiiiinenn 0 i 88 o0 o0 1.250 |...... 1.253 [MON ..... ...01/27/2021 ...|....01/01/2061 ...
0039999999. Subtotal - Bonds - U.S. Governments - Commercial Mortgage-

Backed Securities 2,133,642 [ XXX 1,591,838 2,134,047 2,133,775 0 XXX XXX
0109999999. Total - U.S. Government Bonds 3,393,890 [ XXX 2,963,251 3,590,982 3,398,637 0 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 XXX XXX
546417-EE-2 ..... STATE OF LOUISIANA .... .- 1.DFE ..|... .. 1,000,000 |...92.3960 |... .1,000,000 |.. 1,000,000 0 . ...10/02/2020 ...|....06/01/2026 ...
605581-NB-9 ..... STATE OF MISSISSIPPI . .. 1.CFE .. 1,000,000 |...91.0090 |. .1,000,000 .1,000,000 |.. .0 ....07/24/2020 .. 11/01/2026 ...
882723-PU-7 . STATE OF TEXAS ... .. 1.LAFE .. 412,932 |...98.7350 |. . 400,000 401,113 |.. .0 ...11/04/2014 .. 10/01/2026 ...
917542-QV-7 ... STATE OF UTAH ... o | eeveeeeen | LAFE L ... 98,052 ...98.7860 |... ...93,158 |.. 0. ...11/19/2014 ...|....07/01/2025 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer

Obligations 2,510,984 | XXX 2,321,017 2,493,158 2,494,990 0 (2,038) 0 0 XXX XXX XXX 7,535 37,179 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 2,510,984 | XXX 2,321,017 2,493,158 2,494,990 0 (2,088) 0 0| XXX XXX XXX 7,535 37,179 XXX XXX

219764-SM-0 ..... CORONA-NORCO UNIFIED SCHOOL DISTRICT ....cevvvennvvans foun one .. 1.DFE .. 485,000 |...91.4380 |. ..485,000 .485,000 |.. .0 .0 0. ....07/17/2020 .. 08/01/2026 ...
071365-M3-1 ..... CITY OF BATTLE CREEK MI ... . .1.CFE .. 637,038 |...96.2720 |. . . 620,000 .626,452 |.. .0 .0 0. ...07/2172017 .. 05/01/2030 ...
64966L-YY-1 ..... CITY OF NEW YORK NY .. SD.. .. 1.CFE ..|... .. 474,614 ]...96.5700 |... . 480,000 |.. ... 477,767 0. ....11/05/2015 ...|....08/01/2028 ...
277641-MC-7 ..... CITY OF EASTON PA .. 1.CFE ..|... 1,000,000 |...89.3660 |... .1,000,000 |.. ....1,000,000 0 . ...10/22/2020 ...|....11/15/2027 ...
550799-UY-4 ..... COUNTY OF LYCOMING PA ... .. 1.CFE ..|... .. 370,000 |...94.0160 |... ... 370,000 |.. 0. ....07/24/2020 ...|....08/15/2025 ...
550799-UZ-1 ..... COUNTY OF LYCOMING PA ... .. 1.CFE ..|... .. 475,000 |...91.6480 |... ..475,000 |.. 0 . ....07/24/2020 ...|....08/15/2026 ...
550799-VA-5 ..... COUNTY OF LYCOMING PA ... .. 1.CFE ..|... .. 485,000 |...89.4340 |... ..485,000 |.. . 0. ....07/24/2020 ...|....08/15/2027 ...
725209-NZ-9 ..... CITY OF PITTSBURGH PA .. 1.DFE ..|... 1,000,000 |...94.2330 |... 942,330 |.... .1,000,000 |.. ....1,000,000 0 . ...08/06/2020 ...|[....09/01/2025 ...
729212-TY-6 ..... PLUM BORO SCHOOL DISTRICT/PA .. 1.F FE ..|... ..330,000 |...94.4550 |... 311,702 |.... ..330,000 |.. 330,000 0. ....07/16/2020 ...|....09/15/2025 ...
729212-12-3 ..... PLUM BORO SCHOOL DISTRICT/PA ... .. 1.F FE ..|... .. 340,000 |...92.5340 |... ..340,000 |.. 0 . ....07/16/2020 ...|....09/15/2026 ...
543247-75-2 ... CITY OF LONGVIEW TX . .. 1.CFE ..|... 1,000,000 |...91.9080 |... 919,080 |.... .1,000,000 |.. .... 1,000,000 0. ...08/05/2020 ... |....06/01/2026 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issu tions 6,596,652 | XXX 6,102,226 6,585,000 6,589,219 0 XXX 30,555 114,971 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 6,596,652 | XXX 6,102,226 6,585,000 6,589,219 0 XXX 30,555 114,971 XXX XXX
71884A-H3-6 ..... CITY OF PHOENIX CIVIC IMPROVEMENT CORP ... .. 1.BFE ..|... 1,000,000 |...90.1020 |... 901,020 |.... .1,000,000 |.. ....1,000,000 0 . . 12,570 |....08/05/2020 ...|[....07/01/2027 ...
066616-Al-5 ..... BANNING REDEVELOPMENT AGENCY SUCCESSOR A .. .. 1.CFE ..|... .. 502,420 |...88.7580 |... 43,790 |.... ... 500,000 |.. 0. . 19,675 |....09/26/2017 ...|....09/01/2037 ...
130685-C8-1 ..... CALIFORNIA STATE PUBLIC WORKS BOARD .. .. 1.DFE ..|... s . 116.5460 |... ... 500,000 |.. 0 . . 39,020 |....09/19/2017 ...|....03/01/2035 ...
283062-EJ-2 ..... EL DORADO IRRIGATION DISTRICT .......... .. 1.DFE .. 1,500,000 |...92.6780 |. ..1,390,170 |. .1,500,000 .0 . 15,945 |....07/29/2020 ..

62719P-BF-2 ..... MURRIETA REDEVELOPMENT AGENCY SUCCESSOR ... .1.CFE .. 488,080 |...87.2140 |. ..436,070 |. . 500,000 .0 . 18,750 |....10/06/2017 ..

79765R-SV-2 ..... CITY OF SAN FRANCISCO CA PUBLIC UTILITIE . .. 1.DFE .. 552,722 |. 106.7540 |. ..459,042 |. ..430,000 .. .0 . 25,800 |....08/01/2017 .. .
79771F-AG-2 ..... CITY OF SAN FRANCISCO CA PUBLIC UTILITIE .... .. 1.DFE ..|... 1,000,000 |...90.9690 |... .1,000,000 |.. ,000,000 0 . . 11,400 |....10/08/2020 ...|[....11/01/2026 ...
T9772E-AR-0 ..... CITY & COUNTY OF SAN FRANCISCO CA COMMUN .. .. 1.B FE ..|... .. 482,720 |...87.5650 |... . 500,000 |.. ... 486,677 0. . 18,750 |....10/27/2017 ...|....09/01/2037 ...
437765-AN-0 ..... CITY OF HOMESTEAD FL TRANSPORTATION SYST . .. 1.DFE ..|... ..500,000 |...86.4190 |... . 500,000 |.. ... 500,000 0 . . 20,470 |....08/31/2017 ...|....07/01/2042 ...
469495-EE-1 ..... CITY OF JACKSONVILLE FL .. 1.DFE ..|... 1,500,000 |...93.8160 |... .1,500,000 |.. ,500,000 0. . 15,000 |....10/14/2020 ...|....10/01/2025 ...
41978C-AS-4 ..... STATE OF HAWAII AIRPORTS SYSTEM REVENUE ... .. 1.F FE ..|... ..500,000 |...86.5990 |... ... 500,000 |.. 500,000 0 . . 20,720 |....07/13/2017 ...|....07/01/2047 ...
16772P-CK-0 ..... CHICAGO TRANSIT AUTHORITY SALES TAX RECE .... .. 1.CFE ..|... 1,000,000 |...97.2680 |... .1,000,000 |.. ,000,000 0. . 20,640 |....08/28/2020 ...|....12/01/2024 ...
982674-ND-1 ..... WYANDOTTE COUNTY-KANSAS CITY UNIFIED GOV ... .. 1.F FE ..|... ..750,000 |...97.4360 |... ... 750,000 |.. 750,000 0 . ...8,468 |....08/20/2020 ...|....09/01/2024 ...
574226-AR-6 ..... MARYLAND ECONOMIC DEVELOPMENT CORP |- 2.CFE ... 1,000,000 |...91.3810 |... .1,000,000 |.. ,000,000 0. . 45,800 |....07/19/2018 ...|....06/01/2033 ...
574300-40-3 ... MARYLAND STATE TRANSPORTATION AUTHORITY .. 1.CFE ..|... .. 382,872 |. 107.7670 |... .. 300,000 |.. 0 . . 17,262 |....10/23/2017 ...|....07/01/2041 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity 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 Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
639662-DC-6 ..... NEBRASKA COOPERATIVE REPUBLICAN PLATTE E .....covvvniforn von ] nnnnns 2 i CAEFE e 1,000,000 |...93.5120 |.................935,120 |............. 1,000,000 [..eeveevennnnn 1,000,000 [ooeenvvrevnnnnna fooviiiiiiinn0 o0 [0 e 1.330 |...... 1.330 ....00/23/2020 ...|....12/15/2025 ...
73474T-AB-6 ..... PORT OF MORROW OR .. 1.CFE ..|... ..500,000 |...98.8720 |... . 500,000 |.. +.500,000 |-eeeenieeeeennn0 o0 0 0 3.221 |...... 3.221 ...12/11/2014 ...|....09/01/2024 ...
295542-S2-8 ... ERIE CITY WATER AUTHORITY ... .. 1.CFE ..|... ...96.4430 |... ..390,000 |.. R 004 N o I R | N ESRUN | N AP | B RN 1.056 |...... 1.056 ....09/29/2020 ...|....12/01/2024 ...
295542-TA-2 ... ERIE CITY WATER AUTHORITY .. 1.CFE ..|... s ...93.5940 |... ..450,000 |.. 450,000 ...oeeeeenneeenn0 v 0 0 0 e 1.206 |...... 1.206 ....09/29/2020 ...|....12/01/2025 ...
374316-HD-2 ..... GETTYSBURG MUNICIPAL AUTHORITY ... .. 1.CFE ..|... 1,020,000 |...93.6570 |... .1,020,000 |.. B0V (V[V I R | R AN | N R | B RPN | Y R 1.282 |...... 1.282 ....10/01/2020 ...|....11/15/2025 ...
70870J-BL-1 ..... PENNSYLVANIA ECONOMIC DEVELOPMENT FINANC . .. 1.F FE ..|... ...94.2840 |... ... 500,000 |.. 500,000 |oeeeernnrereeenn0 foeiiiiiiiiiin0 o0 0 3.201 |...... 3.201 ...09/28/2017 ...|....11/15/2027 ...
709235-N9-2 ..... PENNSYLVANIA STATE UNIVERSITY/THE .. 1.CFE ..|... ...91.8990 |... .1,180,000 |.. 211,024 |0 e (8,463) [0 fennl0 1.983 |...... 1.226 ....07/23/2020 ...|....09/01/2027 ...
T291R-GR-4 ..... PLUM BORO MUNICIPAL AUTHORITY SEWER REVE ... .. 1.CFE ..|... ...96.4010 |... ... 500,000 |.. 497,358 |oeeeeeeeeeennnn0 [l 891 0 0 3.750 |...... 3.851 ....12/07/2017 ...|....11/15/2029 ...
116475-3A-0 ..... |CITY OF BRONNSVILLE TX UTILITIES SYSTEM .. 1.G FE .. ...89.7140 |. .1,000,000 .1,000,000 |.. 477 ... 1477 ...07/30/2020 .. 09/01/2027
235036-60-8 . DALLAS FORT WORTH INTERNATIONAL AIRPORT .. 1.EFE .. ...89.2480 |. . 500,000 500,000 |.. .1.946 |......1.946 ....07/31/2020 .. 11/01/2028
414008-CP-5 . HARRIS COUNTY CULTURAL EDUCATION FACILIT .. 1.F FE .. ...92.9220 |. . . 650,000 |.. ......2.363 |......2.363 ....10/21/2020 .. 11/15/2026 ...
645421i-BH-2 ... NEW HOPE CULTURAL EDUCATION FACILITIES F .... |- 1.CFE ... . ...91.6990 |... 756,517 |.... . 824,237 o0 e 8B 0 [0 3.782 |...... 3.791 ...05/31/2017 ...|....04/01/2036 ...
662851I-B7-0 ..... NORTH TEXAS TOLLWAY AUTHORITY .....cceeovvvvvvvnnnnnnnecfone vonfoeeeenn | eeees LADFE L 1,000,000 |...91.6510 [......coeunvenens 916,510 |..eouunnnnnnns 1,000,000 J.......cc.... 1,000,000 J..ooweevveennn i o0 o0 1.464 |...... 1.464 ...10/02/2020 ... |....01/01/2027 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligation 21,439,043 | XXX 19,613,543 20,995,000 21,318,319 XXX XXX XXX 137,058 506, 152 XXX XXX
3137BH-XL-6 ..... FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 1.4 .. ,179,090 |....1.2460 |... 0. L.159,869 |oevvveniiiinnnn0 e (177,005) |0 [0 1.504 |...... 4.438 [MON ..... ... 15,483 |... .. 189,504 |....05/23/2017 ...|....04/01/2043 ...
3137BL-ME-5 ..... FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 1.A .. .. 444,001 |....0.3030 |-.eevvuunireeennnn82,989 [oeeniiiiiiiiiiieeen O e 84,488 |0 [ (49,467) |0 [0 e 0.195 |..... 16.231 | MON ..... ... 66,397 |....06/07/2017 ...|....08/01/2025 ...
3137BX-RT-1 ..... FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 1.4 .. ,776,050 |...96.2590 |.............. 8,287,900 |..............8,610,000 |..............9,167,166 |.................0 [ccccoo. (171,570) |ooevvrnnnnennnn0 [0 s 3.291 |...... 1.207 | MON ..... .. 283,355 [....08/03/2020 ...|....03/01/2027 ...
3137BY-PT-1 ..... FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 1.A .. L.545,119 1....0.5500 |.oeveveunieeeennnn 28,514 |t O e 88T [0 e (96,548) |0 [0 e 2.148 |..... (5.513)[MON ..... ... 97,095 |....06/22/2017 ...|....07/01/2044 ...
3137F1-G7-7 ..... FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... 1.4 .. ..581,931....6.5740 |... 0. 221,897 0 [ (64,190) |0 [0 2.185 |...... 5.223 |MON ..... . 77,589 |....07/13/2017 ...|....07/01/2045 ...
3137F2-LM-6 ..... FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... . 1.A .. .. 506,841 |....6.8790 |... 0. 12200,642 |oeeeiieeeennn0 e (54,412) |0 [0 2.164 |...... 4.967 [MON ..... . 65,829 |....08/11/2017 ...|....08/01/2045 ...
3137HA-D2-9 ... FREDDIE MAC MULTIFAMILY STRUCTURED PASS .........ccewfoes cu]oennns] coeeeeis LA e 1,179,328 |. 101.5280 |.............. 1,218,336 [....ooeeeneen 1,200,000 |.......cc.een 1,180,555 |..ovvvenennnnnn0 Lo 1,227 0 o0 s 4.7% |...... 5.099 [MON ..... 14,388 |....08/29/2023 ...|....10/01/2031 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-
Backed Securities 14,212,360 [ XXX 10,204, 150 9,810,000 11,014,604 0 (612,055) 0 0 XXX XXX XXX 68,110 794,127 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 35,651,403 [ XXX 29,817,693 30,805,000 32,332,923 0 (639,279) 0 0 XXX XXX XXX 205, 168 1,300,279 XXX XXX
00206R-CQ-3 ..... AT&T INC .. 2.BFE ..|... .. 106,050 |...90.7000 |... ...90,700 |.... . 100,000 |.. ....105,172 0 | ... (139) . ....09/30/2016 ...|....05/15/2046 ...
00206R-DR-0 ..... AT&T INC .. 2.BFE ..|... .. 255,745 |. 100.5650 |... ..250,000 |.. ...254,349 0 . ...04/04/2017 ...|....03/01/2037 ...
00206R-HII-5 ..... AT&T INC .. 2.BFE ..|... ..50,243 |...97.6490 |... ...50,000 |.. 0. ....06/05/2019 ...|....02/15/2027 ...
00206R-KG-6 ..... AT&T INC .. 2.BFE ..|... 737,438 |...89.1250 |... . 750,000 |.. ...742,138 0 . ...05/20/2021 ...|....02/01/2028 ...
002824-BF-6 ..... ABBOTT LABORATORIES .. .. 1.DFE ..|... 1,161,730 |...98.6410 |... .1,000,000 |.. ,073,925 0. ...09/28/2020 ...|....11/30/2026 ...
002824-BF-6 ..... ABBOTT LABORATORIES .1.DFE .. ...98.6410 |. ..27,931 |.. .0 ....11/17/2016 .. 11/30/2026
00287Y-AR-0 ..... ABBVIE INC .1.GFE .. ...98.0280 |. .505,681 |.. .0 ....04/21/2017 .. 05/14/2035
00287Y-CX-5 ..... ABBVIE INC .2.CFE .. ...98.6680 |. 510,490 |.. .0 ....11/18/2020 .. 03/15/2025
00817Y-AZ-1 ..... = N Y .2.BFE .. ...78.4850 |. 747,898 |.. .0 ...08/07/2017 .. 08/15/2047 ...
00912X-AV-6 ..... AIR LEASE CORP ...eeeeeeeeeeeeernnneeeeeemnneeeeeennns foen o .2.BFE .. ...94.6360 |. . .248,384 |.. .0 ....03/01/2017 .. 04/01/2027 ...
00912X-BA-1 ..... AIR LEASE CORP ... .. 2.BFE ..|... . 246, ...97.3940 |... 243,485 |.... . ....249,191 0. ....06/04/2019 ...|....03/01/2025 ...
01400E-AA-1 ... ALCON FINANCE CORP .. 2.BFE ..|... 1,066,150 |...93.9980 |... 939,980 |.... A, ,034,742 0 . ...08/05/2021 ...|....09/23/2026 ...
015271-AK-5 ..... ALEXANDRIA REAL ESTATE EQUITIES INC .. .. 2.AFE ..|... ...96.0110 |... 240,028 |.... 251,064 0. ....02/24/2017 ...|....01/15/2028 ...
01882Y-AB-2 ..... ALLIANT ENERGY FINANCE LLC .. 2.BFE ..|... ...97.6040 |... 488,020 |.... .. ....540,340 0 . ....05/21/2021 ...|....06/15/2028 ...
01882Y-AB-2 ..... ALLIANT ENERGY FINANCE LLC .. 2.BFE ..|... ...97.6040 |... 488,020 |.... . 500,000 |.. ....499,509 0. ....06/06/2018 ...|....06/15/2028 ...
02079%-AJ-6 ..... ALPHABET INC .. 1.CFE ..|... ...89.4310 |... 1,788,620 |.... .2,000,000 |.. ,99, 442 0 . ...08/03/2020 ...|....08/15/2027 ...
022095-AS-2 ... ALTRIA GROUP INC . ..2.BFE .. ...99.8380 |. ..149,757 |. . 150,000 .150,043 |.. .0 ....11/25/2014 .. 01/31/2024 ...
023608-AG-7 ..... AMEREN CORP ... L2.AFE .. ...97.1720 |. ..485,860 |. . 500,000 494,643 |.. .0 ....05/21/2018 .. 02/15/2026
025816-CF-4 ..... AMERICAN EXPRESS CO 1FFE .. ...96.5110 |. ..965,110 |. .1,000,000 ,015,830 |.. .0 ....02/10/2022 .. 05/20/2026
029163-AD-4 . MUNICH RE AMERICA CORP .. 1.F FE .. . 107.6030 |. ..188,305 | . 175,000 190,877 |.. .0 ....06/16/2015 .. 12/15/2026 ...
03027X-AP-5 ..... AMERICAN TOWER CORP ... .. 2.CFE ..|... ...95.9560 |... 479,780 |.... . 500,000 |.. ...499,550 0. ...06/27/2017 ...|....07/15/2027 ...
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031162-CJ-7 ..... AMGEN INC ..eveviiiii i L 2AFE L 447,550 |...95.0580 500,000 |.eeevvunnniennnns 481,275 [oooeviviviennnn0 | 6,596 [0 0 000002.600 . 4.114 ....06/22/2018 ...|....08/19/2026 ...
03444R-AB-4 ... ANDREW W MELLON FOUNDATION/THE ... .. 1.AFE ..|... ,500,000 |...88.2060 |... .1,500,000 |.. 1o 1,500,000 [..eeeeeeenieeni0 o0 feiiiil0 o0l 01947 ) 0.947 ....07/22/2020 ...|....08/01/2027 ...
035229-DA-8 ... ANHEUSER-BUSCH COS LLC N R .. 1.G FE ..|... . 104.7730 |... ...300,000 |eevenniennnn.. 346,366 [.oooiiiiiinn 0 i (2,859) [0 0000050750 . 4.129 ....01/09/2018 ...|....04/01/2036 ...
035240-AL-4 ..... ANHEUSER-BUSCH INBEV WORLDWIDE INC . 12 .. 1.G FE ..|... s ...98.8380 |... ... 750,000 |.eeennnnee.....819,388 [0 e (16,516) [0 el 0 ]ll14.000 |- 1.621 ....07/23/2021 ...|....04/13/2028 ...
036752-AB-9 ..... ELEVANCE HEALTH INC 12 .. 2.BFE ..|... 1,146,000 |...96.8620 |... 1,000,000 |.oevennernnnn 1,082,242 [ociiiinienn 0 e (21,736) [0 o0 0000030650 | 1.344 ....01/07/2021 ...|....12/01/2027 ...
04010L-AV-5 ..... ARES CAPITAL CORP 12 .. 2.CFE ..|... ...97.7450 |... . 500,000 |.. 499,632 e o281 0 0 40250 4.311 ...01/08/2018 ...|....03/01/2025 ...
04010L-BA-0 ..... ARES CAPITAL CORP 12 .. 2.CFE ..|... ...91.1890 |... . 500,000 |.. 499,029 |oeiiiiiiiinnn0 i 367 0 0]l 2,150 2.229 ....01/06/2021 ...|....07/15/2026 ...
05329l-AP-7 ..... AUTONATION INC ... 12 .. 2.CFE ..|... ...93.8530 |... . 500,000 |.. ...499,822 |0 e 38 0 [0 ]....3.800 .. 3.809 .. 11/07/2017 ...|....11/15/2027 ...
053291-AR-3 . AUTONATION INC 1,2 .2.CFE .. ...86.0930 |. . 500,000 .499,344 |.. .1.980 ....07/26/2021 .. 08/01/2028
053511-AA-1 ..... AVANGRID INC ... 1,2 .2.BFE .. ...97.6650 |. . 500,000 .500,527 |.. .3.008 ....06/04/2019 .. 12/01/2024
05369A-AA-9 ..... AVIATION CAPITAL GROUP LLC 1,2 .2.CFE .. ...92.1710 |. . . . 500,000 .496,510 |.. ......3.696 ....10/11/2017 .. 11/01/2027 ...
05526D-BF-1 ..... BAT CAPITAL CORP 12 .. 2.BFE ..|... . ...77.0280 |... 385,140 |.... . 500,000 |.. ..500,000 |-eeeeiieeeeennn0 o0 0 0 ]l 40540 4.540 ...11/20/2018 ...|....08/15/2047 ...
05565E-BK-0 ..... BMW US CAPITAL LLC 12 .. 1.F FE ..|... 1,681,410 |...98.8410 |... ,482,615 |.... .1,500,000 |.. 47,512 [0 [ (39,448) [0 |0 110030900 . 1.208 ....07/17/2020 ...|....04/09/2025 ...
05723K-AE-0 ..... BAKER HUGHES HOLDINGS LLC / BAKER HUGHES . 12 .. 1.G FE ..|... .. 816,338 |...95.6420 |... 717,315 |.... .. 750,000 |.. 785,516 |[.ooeeeeeeneeeen0 e (9,140) [0 o0 000080337 | 2.005 ....07/15/2020 ...|....12/15/2027 ...
05723K-AE-0 ..... BAKER HUGHES HOLDINGS LLC / BAKER HUGHES . 12 .. 1.G FE ..|... .. 468,565 |...95.6420 |... 478,210 |.... L. 485,465 |0 30315 0 0000082337 4.141 ....06/24/2018 ...|....12/15/2027 ...
06051G-FP-9 ..... BANK OF AMERICA CORP ....eeeeeeeeeeeemnnneeeeemmeneeeee [ von e | s .. 2.AFE ..|... ...98.3420 |... 491,710 |.... 515,724 0 e (11,844) |0 [0 )00 80950 1.507 ...06/23/2020 ...|....04/21/2025 ...
06051G-FS-3 ..... BANK OF AMERICA CORP .... - 1.GFE ... ...98.5020 |... 24626 | 25,000 [oaeniiinnn 25,107 [0 [ (85) o0 |0 [ 8875 3.593 ...01/05/2017 ...|....08/01/2025 ...
06051G-FX-2 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... ...97.3510 |... 24,338 | 25,000 fonineieenn 24,888 |0 [t 46 [0 |0 f0080500 . 3.704 ....01/31/2017 ...|....04/19/2026 ...
06051G-GC-7 ..... BANK OF AMERICA CORP .. 2.AFE ..|... ...97.2650 |... 538,848 |.... s 593,311 |ovveeiinieennnn0 [ (13,125) |0 0 40183 1.666 ..07/2172021 ... |....11/25/2027 ...
06406R-BT-3 ..... BANK OF NEW YORK MELLON CORP/THE . 1EFE .. . 106.3220 |. .. 1,068,220 |. 000,000 .1,000,000 |.. .6.317 ....10/18/2023 .. 10/25/2029 ...
06417N-A9-4 ..... BANK OZK .. .2.CFE .. ...81.0190 |. ..324,076 |. 400,000 400,000 |.. .2.750 ....09/10/2021 .. 10/01/2031
07330M-AB-3 ..... TRUIST BANK .... 1.FFE .. ...96.6650 |. ..483,325 |. 500,000 .504,922 |.. .2.99 ....06/10/2019 .. 09/16/2025
075887-BV-0 ..... BECTON DICKINSON & CO .2.BFE .. ...99.0370 |. .495,185 . 500,000 .498,486 |.. .4.075 ....05/08/2018 .. 06/06/2024 ...
09259E-AB-4 ..... BLACKROCK TCP CAPITAL CORP .2.CFE .. ...93.3520 |. ..933,520 .1,000,000 .998,201 |.. ......2.938 ...02/02/2021 .. 02/09/2026 ...
09581J-AG-1 ..... BLUE OWL FINANCE LLC .. 2.BFE ..|... s ...87.3990 |... 873,990 |.... .1,000,000 |.. ....989,523 |oieiiiiiiinnn0 [ 1,041 0 [0 4375 4.530 ....02/10/2022 ...|....02/15/2032 ...
097023-CT-0 ..... BOEING CO/THE .. .. 2.CFE ..|... 1,085,120 |...99.5080 |... 995,080 |.... .1,000,000 |.. ,023,786 |vveeeeeeennnnn0 o (18,429) |0 o0 | 4875 | 2.922 ....07/16/2020 ...|....05/01/2025 ...
099724-Ad-5 ... BORGWARNER INC .. 2.AFE ..|... ...97.8320 |... 782,656 |.... ... 800,000 |.. 815,614 [.....ccovvennnn 0 oeeeennnn (16,133) [0 o0 10000030375 | 1.313 ...07/23/2020 ...|....03/15/2025 ...
101137-AZ-0 ..... BOSTON SCIENTIFIC CORP .. 2.AFE ..|... s ...95.69%0 |... 478,480 |.... .. 500,000 |.. 504,317 [ooeeeeeeiieeeen0 e (3,191 [0 el 0 el 12900 - 1.245 ....06/23/2020 ...|....06/01/2025 ...
103730-BK-5 ..... BP CAPITAL MARKETS AMERICA INC .. 1.F FE ..|... 1,121,670 |...97.2890 |... 972,890 |.... FLOLCIVRTLT0 PO | N SN ( [+ 1153 N AN o I SRR | N RPN 7.\ T RN 1.520 ....10/05/2020 ...|....04/06/2027 ...
110122-CA-4 ..... BRISTOL-MYERS SQUIBB CO ... .. 1.F FE ..|... ...97.0580 |... 541,584 |.... . ...585,959 |oeiiiiiiieennn0 e (12,018) |0 0002232200 . 0.981 ...09/21/2020 ...|....06/15/2026 ...
110122-DF-2 ..... BRISTOL-MYERS SQUIBB CO . .. 1.F FE .. . 102.6220 |. ..513,110 |. . 500,000 671,210 |.. .3.073 ....07/16/2020 .. 10/15/2040 ...
124857-A0-6 ..... PARAMOUNT GLOBAL . 1, .2.CFE .. ...97.5440 |. ..487,720 |. . 500,000 522,270 |.. .1.469 ....07/21/2020 .. 01/15/2026
124857-AR-4 . PARAMOUNT GLOBAL . 1, .2.CFE .. ...92.6740 |. ..463,370 |. . 500,000 492,338 |.. .3.435 ....08/24/2017 .. 01/15/2027
125523-BK-5 . CIGNA GROUP/THE .. 1, L2.AFE .. ...81.7120 |. ..408,560 |. . 500,000 .498,827 |.. .29 | .3.890 ....07/14/2020 .. 10/15/2047
125896-BR-0 ..... CMS ENERGY CORP ..... 1, .2.BFE .. s ...93.8280 |. ..938,280 |. .1,000,000 01,046,301 |.. .. (15,400) |. ......1.34 ....01/07/2021 .. 02/15/2027 ...
12636Y-AC-6 ..... CRH AMERICA FINANCE INC 12 .. 2.AFE ..|... .. 1,142,810 |...96.7190 |... 967,190 |.... .1,000,000 |.. ,090,767 (21,754) |eeeeeeeeennn0 o0 000030950 .o 1.603 ...07/28/2021 ...|....04/04/2028 ...
126650-CM-0 ..... CVS HEALTH CORP 12 .. 2.BFE ..|... .. 545,090 |...98.4720 |... 492,360 |.... . 500,000 |.. ....531,817 (2,229 [0 0 4875 4.151 ....04/21/2017 ...|....07/20/2035 ...
126650-DF4 ..... CVS HEALTH CORP 12 .. 2.BFE ..|... .. 539,340 |...95.6220 |... . 500,000 |.. ...519,442 e (7,730) |oeeeeieeeeeenn0 [0 ]2223.000 .. 1.384 ...05/20/2021 ...|....08/15/2026 ...
14040H-BG-9 ..... CAPITAL ONE FINANCIAL CORP 2 e [ 2AFE L ...97.6110 |... Lt [0 011003200 . 3.720 ....12/14/2016 ...|....02/05/2025 ...
14040H-BT-1 ..... CAPITAL ONE FINANCIAL CORP N2 e [ 2.AFE L s ...98.3290 |... . eeeenneneeeeens 500,000 [oneniiiennnn.. 496,623 |0 3,895 [0 |0 0032300 o 4.131 ....05/07/2018 ...|....10/30/2024 ...
140501-AB-3 ..... CAPITAL SOUTHWEST CORP 12 .. 2.CFE ..|... 1,021,100 |...94.0000 |... 940,000 |.... . i 1,008,757 [0 i (4,509) [0 o0l 40500 .l 4.000 ....02/22/2021 ...|....01/31/2026 ...
142339-AH-3 ..... CARLISLE COS INC 1,2 e .. 2.BFE ..|... ...95.8090 |... 479,045 |.... ... 500,000 |.. 501,096 |...oeeevvveeeenc0 e (272) [0 eeeiiiel0 0002080750 |- 3.686 ...11/16/2017 ...|....12/01/2027 ...
14448C-AN-4 ..... CARRIER GLOBAL CORP ..........ceennirrvrns 1,2 e .. 2.BFE ..|... ...96.9180 |... 484,590 |.... . 500,000 |.. ....506,248 = (4,990) [eeniiiiiiiin0 0 2,242 1.222 ....12/08/2020 ...|....02/15/2025 ...
14912L-6G-1 ..... CATERPILLAR FINANCIAL SERVICES CORP .. 1.F FE .. ...98.4320 |. ..492,160 |. . 500,000 .499,302 |.. L. 726 |. ......3.404 ....05/03/2018 .. 12/01/2024 ...
151890-AD-2 ..... CENTERPOINT ENERGY RESOURCES CORP ..... L. 2.AFE ..|.. . 109.3790 |... 546,8% |.... . 500,000 |. ...629,820 |....ooeeinennnn0 [ (6,836) |0 o0 ]l 6625 L 4.140 ...08/31/2017 ...|....11/01/2037 ...
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151890-AL-4 ..... CENTERPOINT ENERGY RESOURCES CORP ............ceevenn. L AGFE e 518,318 |...97.4410 |...ooovuneeeenn 443,357 o 455,000 (VI IO (1N XX ) AP | Y AR | R RO 311 1 I FN 1.705 A0 weees ferneiiiiiininnns 4,550 ....07/23/2021 ...|....04/01/2028 ...
161175-BL-7 ..... CHARTER COMMUNICATIONS OPERATING LLC / C .. .. 2.CFE ..|... .. 532,475 |...85.2550 |... ... 500,000 |.. O e (672) [0 o0 100050375 | 4.950 [MN .oooee oevimnneeeeene 4,479 |... ....11/28/2017 ...|....05/01/2047 ...
169905-AG-1 ..... CHOICE HOTELS INTERNATIONAL INC .. 2.CFE ..|... 1,013,580 |...86.3470 |... ,000,000 .. O e (L219) 0 foiienl0 0022232700 |- 3.541 [ ....... ... 17,061 |... ....07/15/2020 ...|....01/15/2031 ...
172070-BT-0 ..... DUKE ENERGY OHIO INC . - 2.AFE ... . 102.2850 |... O e (54,973) |0 e l0 0002062900 |- 1.252 (D oovvees | 5,750 |... ....09/11/2020 ...|....06/01/2025 ...
172520-AG-5 ..... CINTAS CORP NO 2 .. 1.G FE ..|... . 109.2530 |... 588,014 O v (5,149) 0 foiieenl0 ]l 80150 | 4.325 |FA ...... . 11,617 |... ...05/25/2017 ...|....08/15/2036 ...
172520-AN-0 ..... CINTAS CORP NO 2 .... 2 e |en 1.G FE ..|... ...97.7690 |... ....249,640 O i n 99 0 feel0 0022232700 |- 3.746 ....03/09/2017 ...|....04/01/2027 ...
172520-AN-0 ..... CINTAS CORP NO 2 .... 2 s . 1.GFE ... s ...97.7690 |... ...898,790 O e (20,799) Leeeecceeennl0 o0 0000232700 |- 1.104 ....07/23/2020 ...|....04/01/2027 ...
172967-KJ-9 ..... CITIGROUP INC .. 2.BFE ..|... 1,042,875 |...98.7490 |... 971,683 0 e (20,743) |0 e l0 el 40600 |- 2.216 ....07/16/2020 ...|....03/09/2026 ...
174610-AJ-4 ..... CITIZENS FINANCIAL GROUP INC .2.BFE .. ...98.0690 |. 1,044,439 |.. .0 .1.358 ...07/26/2021 .. 08/01/2025
20030N-BN-0 ..... COMCAST CORP . 1.GFE .. ...97.6660 |. .250,808 |.. .0 .3.135 ....11/20/2015 .. 08/15/2025
20030N-BW-0 ..... COMCAST CORP ... .1.GFE .. ...93.9260 |. ..125,000 124,952 |.. .0 ... 2.363 ....07/12/2016 .. 01/15/2027 ...
202795-IN-1 ... COMMONWEALTH EDISON CO .. .. 1.F FE ..|... ...96.6840 |... . 500,000 |.. ...548,877 0 e (10,769) [0 o0 10022232700 |- 1.388 ...09/30/2020 ...|....08/15/2028 ...
20369E-AA-O ..... COMMUNITY HEALTH NETWORK INC .. .. 1.F FE ..|... ...98.2840 |... ... 100,000 |.. 100,000 O 0 0 [0 00040237 | 4.236 ....06/04/2015 ...|....05/01/2025 ...
20826F-AG-1 ..... CONOCOPHILL IPS CO .. 1.F FE ..|... ...97.5120 |... .1,250,000 |.. ,282,249 0 e (28,422) |0 feeeiiel0 0022030350 | 1.082 ....08/19/2020 ...|....05/15/2025 ...
209111-EJ-8 ..... CONSOL IDATED EDISON CO OF NEW YORK INC ... .. 1.G FE ..|... . ...98.3410 |... . 800,000 |.. 887,488 O ] (5,869) [oeeeneeieinnnn0 oeeeiiiiiennnl0 0000050250 | 4.051 ....06/12/2017 ...|....07/01/2035 ...
21036P-BC-1 ..... CONSTELLATION BRANDS INC .. 2.BFE ..|... 1,188,590 |. 100.2370 |... .1,000,000 |.. ,126,856 0 e (26,104) e o0 |l 40650 | 1.779 ....08/05/2021 ...|....11/15/2028 ...
219350-AR-6 ..... CORNING INC .. 2.AFE ..|... .. 627,505 |. 104.7500 |... 523,750 |.... ... 500,000 |.. 541,908 O e (14,920) [eeecceceinnnl0 o0 0000072250 | 3.856 ....08/25/2017 ...|....08/15/2036 ...
224044-CH-8 ..... COX COMMUNICATIONS INC .. .. 2.BFE ..|... 1,082,460 |...98.3190 |... 983,190 |.... .1,000,000 |.. ,010,226 O e (22,299) |0 feeeiieel0 00230150 | 0.89% ...09/21/2020 ...|....08/15/2024 ...
22822V-AG-6 ..... CROWN CASTLE INC ... .. 2.BFE ..|... ...98.3680 |... 491,840 |.... . 500,000 |.. ....500,409 O e (799) 0 [0 000223.200 |- 3.034 ....06/07/2019 ...|....09/01/2024 ...
22822V-AK-7 CROWN CASTLE INC . .2.BFE .. ...95.0300 |. ..475,150 |. . 500,000 .538,936 |.. .0 L1713 ....07/26/2021 .. 02/15/2028
233331-AZ-0 . DTE ENERGY CO .2.BFE .. ...95.8620 |. ..479,310 |. . 500,000 .507,365 |.. .0 .3.2713 ...08/18/2017 .. 03/15/2027
233331-BG-1 DTE ENERGY CO .. .2.BFE .. ...94.2420 |. ..471,210 |. . 500,000 .499,817 |.. .0 .1.076 ....08/03/2020 .. 06/01/2025
233851-BII-3 . MERCEDES-BENZ FINANCE NORTH AMERICA LLC .. 1.F FE .. ...97.9310 |. 489,655 . 500,000 513,139 |.. .0 .1.375 ...07/31/2020 .. 05/19/2025 ...
233851-EC-4 ..... |MERCEDES-BENZ FINANCE NORTH AMERICA LLC .. 1.F FE .. ...93.2860 |. .. 466,430 . 500,000 .501,907 |.. .0 ......1.2/ ....05/20/2021 .. 03/02/2026 ...
24703T-AD-8 ..... DELL INTERNATIONAL LLC / EMC CORP .. 2.BFE ..|... . 102.3640 |... 511,820 |.... . 500,000 |.. ...509,248 LU R (18- <723 N AR N RPN | RN o Y1 21 I AN 5.125 ...06/16/2021 ...|....06/15/2026 ...
25466A-AE-1 ..... DISCOVER BANK .. . |--2.BFE ..|... s ...96.8870 |... 145,331 |.... ... 150,000 |.. 149,894 O e 4 0 k0 40250 |- 4.281 ....03/10/2014 ...|....03/13/2026 ...
25466A-AJ-0 ..... DISCOVER BANK .. .. 2.BFE ..|... 1,076,130 |...94.5740 |... 945,740 |.... .1,000,000 |.. ,040,272 LU U ([ 1% (67N N N RPN | AR <1 I AN 1.675 ....11/04/2021 ...|....07/27/2026 ...
254687-Fi-1 ... WALT DISNEY CO/THE .. 1.G FE ..|... 1,476,146 |...92.5870 |... ,296,218 |.... .1,400,000 |.. ,443,161 0 [ (10,328) e o0 00022.200 |- 1.411 ....09/30/2020 ...|....01/13/2028 ...
25470D-AR-0 ... DISCOVERY COMMUNICATIONS LLC .. 2.CFE ..|... . ...95.1720 |... 475,860 |.... ... 500,000 |.. 498,803 LU Y1) I N N RPN | ) RN 1 <1 I AN 4.011 ....09/15/2017 ...|....03/20/2028 ...
260003-AF-5 ..... DOVER CORP .. 2.AFE ..|... ..601,465 |. 103.7520 |... 518,760 |.... ... 500,000 |.. 574,548 0 . PO <) RN | B FUURRR | I AL DRV 3.79% ...01/05/2018 ...|....10/15/2035 ...
26150T-AE-9 ..... DRAWBRIDGE SPECIAL OPPORTUNITIES FUND LP .2.BFE .. ...92.0200 |. ..920,200 |. .1,000,000 1,020,111 |.. .0 (9,865) |. .2.811 ....08/03/2021 .. 02/15/2026 ...
2936401-AV-0 ..... ENTERGY LOUISIANA LLC 1.F FE . ...91.9170 |. ..459,585 |. . 500,000 .503,483 |.. .0 (3,220) |- . 4.256 ....08/09/2017 .. 01/15/2045
29365T-AD-6 ..... ENTERGY TEXAS INC .. 1.6 FE .. ...93.5630 |. ..467,815 |. . 500,000 .5083,315 |.. .0 (2,227) | .4.658 ....05/18/2017 .. 06/01/2045
30161N-AN-1 ..... EXELON CORP ... .2.BFE .. ...98.2960 |. ..491,480 |. . 500,000 .498,167 |.. .0 1,191 .4.211 ...05/17/2018 .. 06/15/2025
31428X-BN-5 ... FEDEX CORP ... .2.BFE .. ...87.3350 |. 25,000 L2471 .. .0 .6 ......4.464 ....01/03/2017 .. 01/15/2047 ...
316773-CH-1 ..... FIFTH THIRD BANCORP ... .. 2.BFE ..|... . 118.5070 |... . . 400,000 |.. ...561,714 0 e (8,089) [oeeeeeeeein0 e l0 82250 | 4.387 ...10/24/2017 ...|....03/01/2038 ...
31677A-AB-0 ..... FIFTH THIRD BANK NA woo |- 2.AFE L) s ...96.2010 |... 481,005 |.... ... 500,000 |.. 529,033 |oooeveiiiieennnn0 [, (13,454) |.ooeeeeeeeeil0 e n0]....3.850 ..o, 1.075 ....09/30/2020 ...|....03/15/2026 ...
320844-PD-9 ..... HUNTINGTON NATIONAL BANK/THE .. - 2.AFE ... 1,150,580 |...95.8520 |... 958,520 |.... .1,000,000 |.. ,071,321 JU Y AU (23,781) [eeeeeeeeeieenn0 Joeeeiiiieeeeennl0 el 42270 |- 1.787 ....08/04/2020 ...|....11/25/2026 ...
337738-AS-T7 ..... FISERV INC .. 2.BFE ..|... ...98.5000 |... 492,500 |.... . 500,000 |.. ....499,911 0. n 174 0 022750 2.786 ....06/10/2019 ...|....07/01/2024 ...
337932-AH-0 ... FIRSTENERGY CORP . .. 3.AFE ..|... ...96.1970 |... 480,985 |.... . 500,000 |.. ....499,333 0 . e 170 [0 0 [ 40150 o 4.190 ....06/19/2017 ...|....07/15/2027 ...
345370-CR-9 ..... FORD MOTOR CO .. B T S R . ...97.5080 |... 487,540 |.... . 500,000 |.. ....503,909 O [ (1,386) [0 [0 [l 40346 ). 4.037 ....04/18/2017 ...|....12/08/2026 ...
35137L-AG-0 ..... FOX CORP .. 2.BFE ..|... .. 539,520 |...99.8790 |... 499,395 |.... . 500,000 |.. ... 500,000 O e (11,013) [0 o0 40030 |- 3.99% ...05/13/2020 ...|....01/25/2024 ...
360271-AJ-9 ..... FULTON FINANCIAL CORP ... .. 2.BFE ..|... 1,077,000 |...98.0170 |... 980,170 |.... .1,000,000 |.. ,016,533 0 [ (18,538) [0 o0l 40500 |- 2.568 ....08/19/2020 ...|....11/15/2024 ...
361448-AY-9 ..... GATX CORP ... .2.BFE .. 540,970 |...95.4170 |. ..477,085 |. . 500,000 520,291 |.. .0 ......1.559 ....05/20/2021 .. 09/15/2026 ...
361448-BD-4 ... GATX CORP ... ..2.BFE ..|.. 527,550 |...99.6820 |... 498,410 |.... . 500,000 |. ...500,246 O (6,322) |0 o000 40350 ).l 3.055 ...06/07/2019 ...|....02/15/2024 ...
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369604-BH-5 ..... GENERAL ELECTRIC CO ...ovvvvvvenieiinnnneeeecenenneeeens oo ven | e | s L2BFE L 551,990 [...92.9790 |.................464,895 |................ 500,000 |.eeevvrnnniinnns 543,557 |oevveniiiiinnnnd 0 |eeens (1,402) [cvvvvvvvvrnnnnnnd o0 el 4500 | 3.874 ....04/19/2017 ...|....03/11/2044 ...
37045V-AU-4 ..... GENERAL MOTORS CO 2 s .. 2.BFE ..|... .. 632,740 |. 106.0680 |... . 500,000 |.. ....579,694 JLO I SO (4 P & D PSPt N AU | B SO - 38 - 44 I AU 2.154 ....06/10/2021 ...|....10/01/2027 ...
37045X-AZ-9 ..... GENERAL MOTORS FINANCIAL CO INC .. 2 s .. 2.BFE ..|... .. 509,355 |...98.2870 |... . 500,000 |.. ...501,734 O [ (1,276) [0 [0 [nll040300 .o 4.023 ....04/19/2017 ...|....07/13/2025 ...
373298-BN-7 ... GEORGIA-PACIFIC LLC .. .. 1.G FE ..|... ..609,185 |. 103.9750 |... ... 500,000 |.. 530,813 0 e (15,184) [0 o0 el 72375 | 4.000 ....05/04/2018 ...|....12/01/2025 ...
37331IN-AJ-0 ... GEORGIA-PACIFIC LLC .. .. 1.G FE ..|... ,043,820 |...94.6490 |... .1,000,000 |.. ,015,037 LU RO £ 18!+ N N | N RPN | ) R B 41 I AN 0.838 ....09/29/2020 ...|....09/30/2025 ...
378272-A0-1 ..... GLENCORE FUNDING LLC .. 2.AFE ..|... .. 495,745 ]...96.1190 |... 480,5% |.... . 500,000 |.. ....498, 151 O 834 0 k01100080875 | 3.979 ...10/20/2017 ...|....10/27/2027 ...
38141G-CU-6 ..... GOLDMAN SACHS GROUP INC/THE .... N R .. 2.AFE ..|... .. 368,004 |. 110.0590 |... 330,177 |.... . 300,000 |.. ...344,476 O e (3,938) [0 o0 el 6125 | 4.155 ...04/17/2017 ...|....02/15/2033 ...
38143U-8H-7 ..... GOLDMAN SACHS GROUP INC/THE .... L2 .. |- 2.AFE L. .. 79,682 ...97.7320 |... ... 73,299 |.... JLO I O (1) FORRPPRRRt | R FEUUPRPRRRIN | ) SR £ 1 N AU 2.974 ....08/17/2016 ...|....02/25/2026 ...
38148L-AC-0 ..... GOLDMAN SACHS GROUP INC/THE . 2. L2.AFE .. ...98.0880 |. ..588,528 |. .0 .1.195 ....07/15/2020 .. 01/23/2025
40434L-AB-1 ..... HPINC ..... 1, .2.BFE .. ...94.5180 |. ..945,180 |. 1,047,261 |.. .0 .1.524 ...07/2172021 .. 06/17/2027
42824C-AN-9 . HEWLETT PACKARD ENTERPRISE CO . 1, .2.BFE .. ...99.5410 |. .. 124,426 |. . 124,916 |.. .0 ......4.936 ....09/30/2015 .. 10/15/2025 ...
42824C-BK-4 ... HEWLETT PACKARD ENTERPRISE CO ... 12 .. 2.BFE ..|... ...93.0940 |... 930,940 |.... A, ...999,268 O e 312 0 0 el 10750 | 1.783 ...07/14/2020 ...|....04/01/2026 ...
428291-AN-8 ... HEXCEL CORP 12 .. 3.AFE ..|... ...96.3540 |... ....9,63 |.... O e o0 00000040200 |- 4.254 ....02/13/2017 ...|....02/15/2027 ...
431282-AP-7 ..... HIGHWOODS REALTY LP ... 12 .. 2.BFE ..|... ...92.8740 |... O e 35 0 feiil0 0000082875 | 4.038 ....02/13/2017 ...|....08/01/2027 ...
437076-AS-1 ..... HOME DEPOT INC/THE . N R .. 1.F FE ..|... . 112.0380 |... O e (301 0 0 0000.5.875 | 3.845 ....01/05/2017 ...|....12/16/2036 ...
440452-AH-3 ... HORMEL FOODS CORP ... 12 .. 1.G FE ..|... ...90.0420 |... . . .. . O 339 0 feel0 1l 10700 |- 1.787 ....05/25/2021 ...|....06/03/2028 ...
44106M-AX-0 ..... SERVICE PROPERTIES TRUST .. 12 ..4.BFE ..|.. ...81.9070 |... 409,535 |.... ... 500,000 |.. 495,356 LU R 10T N N RPN | ) RN . <1 I AN 4.202 ....10/17/2017 ...|....01/15/2028 ...
444859-B0-4 ... HUMANA  INC 12 .. 2.BFE ..|... ...90.2530 |... 992,783 |.... .1,100,000 |.. O e 11,163 [0 feeeiiil0 el 12350 | 2.465 ...01/27/2022 ...|....02/03/2027 ...
458140-AS-9 ..... INTEL CORP ... 12 .. 1.F FE ..|... ...98.4380 |... ...83,672 |.... ...85,000 |.. O e 14 L0 000002232700 |- 3.718 ....07/22/2015 ...|....07/29/2025 ...
458140-BT-6 ..... INTEL CORP ... 1, 1.FFE .. ...88.5450 |. ..885,450 |. .1,000,000 .0 .1.631 ....08/10/2021 .. 08/12/2028
45866F-AF-1 ..... INTERCONT INENTAL EXCHANGE INC .... 1, .1.GFE .. ...95.3404 |. .1,000,000 .0 .1.385 ....00/29/2020 .. 09/15/2027
459506-AK-7 ..... INTERNATIONAL FLAVORS & FRAGRANCES INC . 1, .2.CFE .. ...97.6080 |. .1,000,000 .0 .1.857 ....08/10/2021 .. 09/26/2028
465685-AK-1 ITC HOLDINGS CORP ...evvvveniieeiiiieeeeeeiii e [ e 1 .2.BFE .. ...96.1760 |. A, .0 .1.539 ...03/16/2021 .. 06/30/2026 ...
46625H-IN-7 . JPMORGAN CHASE & €O vvveeeeeeeeeee e e eeen e e eeeenas feen e .2 1.FFE .. ...98.4500 |. .0 ......3.508 ....12/23/2015 .. 07/15/2025 ...
46625H-NJ-5 ..... JPMORGAN CHASE & CO ... .. 1.G FE ..|... s ...98.9900 |... . LU R (+1-) N PO N RPN | ) R J02< 1 I AN 3.937 ....01/10/2017 ...|....10/01/2027 ...
46647P-DX-1 ..... JPMORGAN CHASE & CO 2 s .. 1.EFE ..|... 1,244,163 |. 105.2240 |... A, O i 17 o0 [ l0 |.....6.087 | 6.181 ....10/17/2023 ...|....10/23/2029 ...
47102X-AJ-4 ..... JANUS HENDERSON US HOLDINGS INC .. 2 s .. 2.BFE ..|... 1,141,020 |...98.8880 |... O e (30,177) fveeeieeinnl0 o0 el 40875 | 1.746 ...08/12/2020 ...|....08/01/2025 ...
472319-AE-2 ..... JEFFERIES FINANCIAL GROUP INC ...eeeeeeeeeieeeeeen [ e e | s .. 2.BFE ..|... . 103.890 |... .. . O e (1,225) [0 o0 el 6.450 | 4.948 ....10/19/2016 ...|....06/08/2027 ...
49271V-AH-3 ..... KEURIG DR PEPPER INC 2 s .. 2.BFE ..|... . ...98.9550 |... . 500,000 |.. ....499,927 O i 37 o0 [0 | 4447 | 4.425 ....06/31/2019 ...|....05/25/2025 ...
49327V-2A-1 KEYBANK NA/CLEVELAND OH ... . .. 2.BFE ..|... ,035,89 |...93.8070 |... .1,000,000 |.. ,018,043 JLO I SO (/% -3 V0 ARt | R AU | B SR (41 I AU 2.593 ...09/29/2020 ... |....05/20/2026 ...
49427R-AL-6 . KILROY REALTY LP ... 1, .2.BFE .. ...97.2710 |. . 100,000 ... 100,004 |.. .0 .4.370 ....09/09/2015 .. 10/01/2025 ...
494368-CC-5 ..... [KIMBERLY-CLARK CORP 1, 1.FFE .. ...89.2300 |. .1,500,000 .1,500,000 |.. .0 .1.050 ....09/08/2020 .. 09/15/2027
49446R-AT-6 . KIMCO REALTY OP LLC .. 1, L2.AFE .. ...82.8570 |. . 500,000 .496,716 |.. .0 . 4.495 ....08/01/2017 .. 09/01/2047
494550-AQ-9 ..... [KINDER MORGAN ENERGY PARTNERS LP . .. 2.BFE .. . 113.4350 |. . 500,000 .580,640 |.. .0 .5.152 ....07/21/2017 .. 08/15/2033
50077L-AD-8 ..... [KRAFT HEINZ FOODS CO .... 1, .2.BFE .. ...96.1130 |. . . . 500,000 .494,588 |.. .0 ......3.470 ....08/18/2017 .. 06/01/2026 ...
501044-DJ-7 ..... KROGER CO/THE 1 .. 2.AFE ..|... ...96.8070 |... 484,035 |.... . 500,000 |.. ...500,122 O e (34 0 feeeieel0 0022232700 |- 3.692 ...01/09/2018 ...|....08/01/2027 ...
50540R-AQ-5 ... LABORATORY CORP OF AMERICA HOLDINGS .. 1 .. 2.BFE ..|... ...98.2990 |... 491,49 |.... ... 500,000 |.. 497,391 O 2,298 o0 [0 0000.3.600 |- 4.095 ....05/18/2018 ...|....02/01/2025 ...
50587K-AA-9 ..... HOLCIM FINANCE US LLC 12 .. 2.AFE ..|... ...96.7650 |... 967,650 |.... .1,000,000 |.. ,051,362 0 e (20,261) v o0 0022282500 |- 1.382 ....06/09/2021 ...|....09/22/2026 ...
512807-AS-7 ..... LAM RESEARCH CORP .. 12 .. 1.G FE ..|... ...98.2350 |... ,227,938 |.... .1,250,000 |.. ,323,118 JLOJ Y < <10 N N N RPN | SR i £ 1 I AN 0.850 ....07/29/2020 ...|....03/15/2026 ...
524901-AV-T7 ..... LEGG MASON INC B .. 1.F FE ..|... ...99.6800 |... 498,400 |.... ... 500,000 |.. 504,248 O e (1,81 0 o0 el 40750 | 4.339 ....05/22/2018 ...|....03/15/2026 ...
526107-AE-7 ..... LENNOX INTERNATIONAL INC .. 12 .. 2.BFE ..|... ...94.0950 |... ..940,950 |.... .1,000,000 |.. ...999,699 O e 185 0 [0 00l 10350 | 1.369 ...07/22/2020 ...|....08/01/2025 ...
540424-AS-7 ... LOEWS CORP 1,2 e .. 1.G FE ..|... ...97.3740 |... ...68,162 |.... ...70,000 |.. O i e 16 0 [0 10000080750 |- 3.775 ....03/17/2016 ...|....04/01/2026 ...
55336V-AK-6 ..... MPLX LP v 1,2 e .. 2.BFE ..|... ...97.9300 |... 489,650 |.... . 500,000 |.. ....506,226 0 | 2 (1,986) [euneiiiiiiiiinnn0 0 4125 3.671 ....11/07/2017 ...|....08/01/2027 ...
56585A-BC-5 ..... MARATHON PETROLEUM CORP 1, .2.BFE .. . 101.1330 |. ..505,665 |. . 500,000 518,79 |.. .0 (6,487) |. ......3.654 ....06/23/2019 .. 12/15/2026 ...
571676-AJ-4 ..... MARS INC .. 1, . 1.EFE ..|.. ,502,7451...91.2890 |.......onnnnns 1,369,335 |.... ,500,000 |. .... 1,501,166 .0 .. (467 |0 00,0875 0.843 ...07/29/2020 ... |....07/16/2026 ...
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571903-BD-4 ..... MARRIOTT INTERNATIONAL INC/MD ......ccevvvnnniiviinnnnns s L 2BFE | 1,109,640 |. 100.5970 [.......ceeeeen 1,005,970 [oeveeennnnn 1,000,000 [..eeveevennnnn 1,030,858 |[...evvvvvennnnnns 0 |.eeens (23,832) |.eouvvveeeeennn0 [0 s 5.750 |...... 3210 [MN oooees v 9,583 |ovveiiiiinnn 57,500 |....07/22/2020 ...|....05/01/2025 ...
573284-AT-3 ..... MARTIN MARIETTA MATERIALS INC .... .. 2.BFE ..|... .. 464,260 |...95.8180 |... . 500,000 |.. ....483,130 O e 3,819 |0 0 e 3.500 |...... 4.439 ....07/24/2018 ...|....12/15/2027 ...
573284-AT-3 ..... MARTIN MARIETTA MATERIALS INC .... .. 2.BFE ..|... .. 565,970 |...95.8180 |... . 500,000 |.. ...534,462 JLURS PO - I (s11) f FUUUUUURRRUUUOR | [ AP | B R 3.500 |...... 1.578 ....07/23/2021 ...|....12/15/2027 ...
574599-B5-4 ... MASCO CORP .. 2.BFE ..|... .. 991,230 |...87.5760 |... .1,000,000 |.. 994,360 O e 1,310 |0 o0 e 1.500 |...... 1.642 ....07/28/2021 ...|....02/15/2028 ...
58013\-FP-4 ..... MCDONALD'S CORP .. .. 2.AFE ..|... 1,143,880 |...97.2110 |... 972,110 |.... .1,000,000 |.. ,074,301 JLOJ R (72 1[N N | I RPN | B AN 3.500 |...... 1.219 ....09/29/2020 ...|....07/01/2027 ...
58942H-AB-7 ..... BON SECOURS MERCY HEALTH INC ... .. 1.F FE ..|... ..603,888 |...95.2690 |... 571,614 |.... . 600,000 |.. ....601,525 O e (422) |0 o0 e 3.555 |...... 3.474 ...12/15/2017 ...|....08/01/2027 ...
59408T-AA-8 ..... MICHAEL KORS USA INC s .. 2.CFE ..|... ...97.7500 |... 488,750 |.... . 500,000 |.. ....500,239 O e (346) |0 o0 e 4.250 |...... 4.176 ....10/17/2017 ...|....11/01/2024 ...
60871R-AD-2 ..... MOLSON COORS BEVERAGE CO ..evvveeeeeeennneeeemmnneeeee fooe won e | s .. 2.BFE ..|... ...96.5780 |... 482,890 |.... . 500,000 |.. ....537,582 O e (1,312) |0 o0 e 5.000 |...... 4.398 ....05/17/2017 ...|....05/01/2042 ...
610202-BR-3 ..... MONONGAHELA POVER CO . |- 1.GFE .. ...95.7810 |. . 500,000 .518,989 |.. .0 .3.550 |......2.283 ...03/1172021 .. 05/15/2027
617446-HD-4 . MORGAN STANLEY .. 1.G FE .. . 118.0900 |. 75,000 92,922 |.. .0 .7.250 |......3.842 ....08/12/2016 .. 04/01/2032
61744Y-AK-4 ..... MORGAN STANLEY |- 1.GFE .. ...95.5540 |. . . .1,000,000 ,062,308 |.. .0 ......3.591 |......1.776 ....06/20/2021 .. 07/22/2028 ...
61761J-2N-2 ..... MORGAN STANLEY ... .. 2.AFE ..|... . ...97.1250 |... 485,625 |.... ... 500,000 |.. 532,545 0 [ (9,436) |oveeeeeeeeen0 o0 e 3.950 |...... 1.911 ...06/23/2020 ...|....04/23/2027 ...
637138-AC-2 ..... TRUIST FINANCIAL CORP ... . .. 2.AFE ..|... .. 643,002 |...98.7330 |... 592,3%8 |.... ... 600,000 |.. ....606,541 JLU U £ 18745 N MO | I RPN | ) AN 4.250 |...... 2.761 ....07/15/2019 ...|....09/30/2024 ...
641423-CD-8 ... NEVADA POWER CO 12 .. 1.F FE ..|... .. 984,710 |...86.8690 |... .1,000,000 |.. ...987,967 O e 1,728 |0 e l0 e 2.400 |...... 2.607 ...02/01/2022 ...|....05/01/2030 ...
651229-AlI-6 ..... NEWELL BRANDS INC 12 .. 3.CFE ..|... ... 25,826 |...98.6530 |... O e (98) |0 o0 e 4.700 |...... 4.011 ....12/14/2016 ...|....04/01/2026 ...
651229-AY-2 ..... NEWELL BRANDS INC 12 ..3.CFE ..|... .. 582,510 |...83.2410 |... . .. . 0 [ (2,078) |0 [0 6.000 |...... 4.911 ....11/03/2017 ...|....04/01/2046 ...
65364U-AK-2 ..... NIAGARA MOHAWK POWER CORP . 12 .. 2.AFE ..|... ,538,054 |...98.1980 |... 374,772 |..... .1,400,000 |.. ,418,655 JLU PR (<7174 )N N | I RPN | ) AN 3.508 |...... 0.832 ....09/29/2020 ...|....10/01/2024 ...
654730-AZ-6 ..... NISOURCE INC 12 .. 2.BFE ..|... .. 584,455 ]...99.0050 |... 495,025 |.... ... 500,000 |.. 569,698 0 e (2,528) |0 o0 e 5.800 |...... 4.632 ...05/08/2017 ...|....02/01/2042 ...
654730-BE-2 ..... NISOURCE INC 12 .. 2.BFE ..|... ...96.3550 |... 481,775 |.... . 500,000 |.. ....518,348 LU O (101N N | I RPN | ) AN 3.490 |...... 2.266 ....01/26/2022 ...|....05/15/2027 ...
666807-BI-3 ... NORTHROP GRUMMAN CORP 1, L2.AFE .. ...97.7210 |. ..488,605 |. . 500,000 .495,479 |.. .0 .2.930 |......3.82%5 ....05/04/2018 .. 01/15/2025
67066G-AE-4 ..... NVIDIA CORP ... 1, .1EFE .. ...97.3150 |. 216,438 . 1,250,000 .1.821,221 .. .0 .. (28,547) |. .3.200 |......0.853 ....00/29/2020 .. 09/16/2026
678858-BC-4 ..... OKLAHOMA GAS AND ELECTRIC CO . .. 1.G FE .. . 105.8010 |. 322,513 . 1,250,000 . 1,460,412 |.. .0 ..(46,115) | .6.500 |......2.350 ....03/16/2021 .. 04/15/2028
680223-AJ-3 . OLD REPUBLIC INTERNATIONAL CORP .....cevvvnvvvviinnnnnnfonn one o A .2.BFE .. ...99.2090 |. 496,045 . 500,000 .505,516 |.. .0 (8,075) | .4.875 |......3.186 ....06/04/2019 .. 10/01/2024 ...
680223-AK-0 ..... OLD REPUBLIC INTERNATIONAL CORP ...eevvveeneeeermnnnaeefonn o T A .2.BFE .. ...96.1770 |. ..480,885 . 500,000 518,304 |.. .0 (6,828) |. . ......3.875 |......2.397 ...01/28/2022 .. 08/26/2026 ...
68389X-BU-8 ..... ORACLE CORP 1 .. 2.BFE ..|... .. 541,225 |...94.3660 |... 471,830 |.... . 500,000 |.. ....519,683 0 foeeennnn. (6,193) | 0] 2.800 |...... 1.489 ....06/11/2020 ...|....04/01/2027 ...
68902V-AJ-6 ..... OTIS WORLDWIDE CORP 12 .. 2.BFE ..|... ..672,998 |...93.2560 |... 587,513 |.... . 630,000 |.. ... 651,168 JLO N U (Y70 ARt | B IEUPRPRRIN | ) AU 2.293 |...... 1.184 ....09/08/2020 ...|....04/05/2027 ...
690742-AF-8 ..... OWENS CORNING 12 .. 2.BFE ..|... .. 543,645 |...96.4120 |... 482,060 |.... . 500,000 |.. ....522,204 0 | 2 (9,128) [0 0 3.400 |...... 1.488 ....08/13/2021 ...|....08/15/2026 ...
690742-AG-6 ..... OWENS CORNING 12 .. 2.BFE ..|... .. 495,320 |...87.7410 |... 438,705 |.... ... 500,000 |.. ....495,895 O e 98 |0 0 e 4.300 |...... 4.356 ....06/21/2017 ...|....07/15/2047 ...
693475-AlI-5 ..... PNC FINANCIAL SERVICES GROUP INC/THE . . .. 1.G FE ..|... .. 891,820 |...94.7040 |... 947,040 |.... .1,000,000 |.. ... 896,716 O 4,896 |0 [0 e 3.450 |...... 5.7 ....00/12/2023 ...|....04/23/2029 ...
69352P-AL-7 ..... PPL CAPITAL FUNDING INC ... 12 .. 2.AFE ..|... .. 554,510 |...95.8780 |... 479,390 |.... . 500,000 |.. ...521,887 0 [ (10,152) |0 o0 e 3.100 |...... 1.010 ...09/29/2020 ...|....05/15/2026 ...
701094-AM-6 ..... PARKER-HANNIFIN CORP . 1, L2.AFE .. ...98.6850 |. ..493,425 |. . 500,000 499,974 |.. .0 .2.700 |......2.710 ....06/05/2019 .. 06/14/2024 ...
718547-AM-4 ... PHILLIPS 66 CO ... 1, L2.AFE .. ...90.7360 |. ..453,680 |. . 500,000 470,196 |.. .0 .4.680 |......5.146 ...05/02/2023 .. 02/15/2045
719510-AA-0 ..... PHYSICIANS REALTY LP . 1, .2.BFE .. ...97.3340 |. ..121,668 |. ..125,000 124,845 |.. .0 .4.300 |......4.340 ....03/02/2017 .. 03/15/2027
74005P-BQ-6 ..... LINDE INC/CT ... 1, 1.F FE . ...97.1850 |. ..136,059 |. . 140,000 .140,629 |.. .0 .3.200 |......2.947 ....02/04/2016 .. 01/30/2026
74460D-AH-2 ..... PUBLIC STORAGE OPERATING CO . 1, 1.F FE .. ...89.1820 |. .. 1,337,730 |. .1,500,000 ,499,497 |.. .0 . ... 1.950 ... 1,957 ....11/04/2021 .. 11/09/2028 ...
74834L-AX-8 ..... QUEST DIAGNOSTICS INC ..eevveeeeeeennieeeeeeenieeeees foen e 1 .. 2.BFE ..|... ...97.8240 |... ... 500,000 |.. 496,678 0 ... 22,529 [0 0 [ 3.500 |...... 4.048 ...05/15/2018 ...|....03/30/2025 ...
75513E-CG-4 ..... RTX CORP .. 12 .. 2.AFE ..|... ...99.5080 |... . 500,000 |.. +...500,500 [..eeuviiiiiinnnn0 Jeeiins (12,833) |+eeeeeeeeeeeeennl0 [0 s 3.200 |...... 0.621 ....12/08/2020 ...|....03/15/2024 ...
75513E-CH-2 ... RTX CORP .. 12 .. 2.AFE ..|... ...96.4210 |... . 500,000 |.. ....531,268 0 [ (10,304) |0 o0 e 3.500 |...... 1.335 ...08/05/2021 ...|....08/15/2027 ...
756109-AQ-7 ..... REALTY [INCOME CORP 12 .. 1.G FE ..|... ...99.1450 |... . 200,000 |.. .... 199,992 O 9 o0 [0 3.875 |...... 3.880 ....06/18/2014 ...|....07/15/2024 ...
771367-CD-9 ..... ROCHESTER GAS AND ELECTRIC CORP .. 12 .. 1.F FE ..|... . ...94.3580 |... . 500,000 |.. ....509,006 0 [ (2,698) |oveeeeeeeen0 o0 e 3.100 |...... 2.505 ....08/20/2019 ...|....06/01/2027 ...
78403D-AT-7 ..... SBA TOWER TRUST . .. 1.F FE ..|... ,000,000 |...89.3260 |... .1,000,000 |.. ,000,000 L RN | N | RPN | ) AN 1.631 |...... 1.631 ....04/29/2021 ...|....11/15/2026 ...
785592-AV-8 ..... SABINE PASS LIQUEFACTION LLC .. 1,2 e .. 2.AFE ..|... .. 536,975 |. 101.8240 |... 509,120 |.... ... 500,000 |.. 511,085 0 e (5,176) |0 [0 e 5.875 |...... 4.699 ...06/12/2018 ...|....06/30/2026 ...
817826-AD-2 ..... 7-ELEVEN INC 1,2 e .. 2.BFE ..|... .. 996,870 |...87.5650 |... 875,650 |.... .1,000,000 |.. 998,124 O o 440 |0 [0 1.300 |...... 1.347 ....01/27/2021 ...|....02/10/2028 ...
828807-CV-7 ..... SIMON PROPERTY GROUP LP . 1, 1.G FE .. ,073,960 |...97.6930 |. ..976,930 |. .1,000,000 .1,022,121 |.. .0 ..(15,258) | ......3.500 |......1.910 ....07/06/2020 .. 09/01/2025 ...
828807-DP-9 ..... SIMON PROPERTY GROUP LP ... 1, .. 1.GFE ..|.. .. 998,710 |...91.2310 |... 912,310 |.... .1,000,000 |. ...999,259 0. n 236 [0 0 1.375 |...... 1.400 ...08/09/2021 ...|....01/15/2027 ...
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832696-AR-9 ..... J M SMUCKER CO/THE .oeeviiviiiiinievieniiseeeceniieees foee vee | s 1,2 e L 2BFE | 1,214,862 |...95.0880 |.............. 1,045,968 |.............. 1,100,000 [...oveevennnnn 1,169,460 |...ccvvvennnnnnns 0 fooeeeeenn (18,044) |0 [0 | 3.375 |...... LN K2 Y0 R AR 1,650 ....06/10/2021 ...|....12/15/2027 ...
842400-GN-7 ..... SOUTHERN CALIFORNIA EDISON CO . 2 s .. 1.G FE ..|... ,682,835 |...97.9780 |... .1,500,000 |.. .... 1,554,720 0 [ (38,114) |0 [0 e 3.700 |...... 1.098 |FA ...... e 28,125 ... ....08/03/2020 ...|....08/01/2025 ...
844030-AA-4 ..... SOUTHERN UNTON €O ..eevvviieeeceeiieeeccenieeeeeenns foe e e | s .. 2.CFE ..|... . 100.0750 |... ... 500,000 |.. O [ (14,957) |0 o0 e 7.600 |...... 4.49 (FA ...... ... 15,833 |[... ....10/05/2017 ...|....02/01/2024 ...
855244-AT-6 ..... STARBUCKS CORP . 2 s .. 2.AFE ..|... ...96.4740 |... .1,000,000 |.. O e (7,614) |0 o0 e 3.550 |...... 2.655 [FA ...... 13,411 .. ....02/01/2022 ...|....08/15/2029 ...
871829-AZ-0 ..... SYSCO CORP 2 s .. 2.BFE ..|... ...97.6010 |... ... 500,000 |.. O e 672 o0 [0 3.750 |...... 3.898 ....05/10/2018 ...|....10/01/2025 ...
871829-BL-0 ..... SYSCO CORP ... 2 s .. 2.BFE ..|... . 106.4330 |... . 500,000 |.. ....586,619 0 foeeeennn(13,086) |-veeeeeeeeen0 [0 e 5.950 |...... 2.79% ...07/15/2020 ...|....04/01/2030 ...
873050-CH-2 ... TTX CO .. 1.F FE ..|... ...97.8810 |... . 500,000 |.. ...504, 150 O [ (3,888) |0 o0 e 3.600 |...... 2.783 ...06/06/2019 ...|....01/15/2025 ...
883556-CK-6 ..... THERMO FISHER SCIENTIFIC INC .. 1.G FE ..|... ...89.2890 |... ... 500,000 |.. 499,836 O e 32 o0 [0 e 1.750 |...... 1.757 ....08/09/2021 ...|....10/15/2028 ...
89566E-AG-3 ..... TRI-STATE GENERATION AND TRANSMISSION AS . .1.GFE .. ...98.0510 |. ..1,367,811 |. . 1,395,000 .1,413,969 |.. .0 .. (32,170) | .3.700 |...... 1.362 ....09/02/2020 .. 11/01/2024
898813-AM-2 ..... TUCSON ELECTRIC POWER CO . 1.GFE .. ...87.7570 |. ..438,785 |. . 500,000 .565,274 |.. .0 (2,137) |- .5.000 |......4.033 ....09/26/2017 .. 03/15/2044
90320W-AD-5 ..... WPNMC e .. 1.F FE .. ...97.7070 |. .. 1,465,605 |. .1,500,000 ,536,614 |.. .0 ..(28,649) |. ......3.600 |......1.627 ....07/16/2020 .. 04/03/2025 ...
907818-ED-6 ..... UNION PACIFIC CORP .... s .. 1.G FE ..|... . ...97.7640 |... 488,820 |.... ... 500,000 |.. 496,544 0 2,028 |0 o0 e 3.250 |...... 3.691 ...07/25/2018 ...|....08/15/2025 ...
918204-BA-5 ..... VF CORP 2 s .. 2.CFE ..|... 1,588,560 |...95.5000 |... ,432,500 |.... .1,500,000 |.. ,523,657 JLO U ( [° N V)N N | N RN | ) AN 2.400 |...... 1.103 ....07/15/2020 ...|....04/23/2025 ...
91913Y-AS-9 ..... VALERO ENERGY CORP .....eeeeeveeneeeermmnnnneeermnnnnnnees foon von | evvneee | oieeeeens .. 2.BFE ..|... .. 515,465 |...98.2070 |... 491,035 |.... ... 500,000 |.. 503,443 O e (2,775) |0 o0 e 3.650 |...... 3.061 ....06/04/2019 ...|....03/15/2025 ...
91913Y-AY-6 ..... VALERO ENERGY CORP 2 s .. 2.BFE ..|... .. 535,575 |...96.7650 |... 483,825 |.... . 500,000 |.. ....509,509 JLU I R (/£ . N | I RPN | ) AN 2.850 |...... 1.255 ....08/05/2020 ...|....04/15/2025 ...
920253-AF-8 ..... VALMONT INDUSTRIES INC .. 2 s .. 2.CFE ..|... .. 454,887 |...90.0980 |... 405,441 |.... ..450,000 |.. ....454,200 0 e (120) o0 o0 e 5.000 |...... 4.926 ....06/19/2017 ...|....10/01/2044 ...
92277G-AE-7 ..... VENTAS REALTY LP 2 s .. 2.AFE ..|... .. 476,585 |...97.7070 |... 488,535 |.... . 500,000 |.. ....495,734 LU SRR ' T N | N RPN | ) AN 3.500 |...... 4.312 ...05/17/2018 ...|....02/01/2025 ...
92343V-DY-7 ... VERIZON COMMUNICATIONS INC .. .. 2.AFE ..|... .. 148,884 |...98.6010 |... 147,902 |.... . 150,000 |.. ....149,582 O [ 17 0 [0 e 4125 |...... 4.217 ....03/13/2017 ...|....03/16/2027 ...
92343V-GH-1 VERIZON COMMUNICATIONS INC .. .. 2.AFE ..|... .. 1,011,140 |...90.5420 |... 905,420 |.... .1,000,000 |.. ,006,954 0 [ (1,833) |0 o0 e 2.100 |...... 1.921 ....06/20/2021 ...|....03/22/2028 ...
92840V-AG-7 ..... |VISTRA OPERATIONS CO LLC .. s .2.CFE .. ...94.7530 |. ..947,530 |. .1,000,000 1,050,884 |.. .0 ..(16,825) |. .3.700 |......1.897 ....01/06/2021 .. 01/30/2027
928563-AC-9 . VMWARE LLC ... 1, .2.CFE .. ...96.8430 |. ..484,215 |. . 500,000 .499,293 |.. .0 73 . .3.900 [......3.941 ....08/16/2017 .. 08/21/2027
928668-AT-9 ..... VOLKSWAGEN GROUP OF AMERICA FINANCE LLC . .. 2.AFE .. ...98.8380 |. ..494,190 |. . 500,000 529,934 |.. .0 ..(15,730) | .4.625 |......1.365 ....07/30/2020 .. 11/13/2025
929160-AV-1 VULCAN MATERIALS CO .. 1 .2.BFE .. ...89.9590 |. .629,713 . 700,000 697,671 |.. .0 .4.500 |......4.523 ...06/12/2017 .. 06/15/2047 ...
92939U-AF-3 ..... [WEC ENERGY GROUP INC . 1 L2.AFE .. ...98.9790 |. ..989,790 .1,000,000 .999,970 |.. .0 ......0.800 |......0.814 ....03/16/2021 .. 03/15/2024 ...
92940P-AB-0 ..... WRKCO INC 1 .. 2.BFE ..|... ...99.3450 |... 496,725 |.... ... 500,000 |.. ....533,929 JLOJ R ( (08¢ 7:5) N FORR | I RPN | ) AN 4.650 |...... 1.268 ....07/23/2020 ...|....03/15/2026 ...
931427-AH-1 ..... WALGREENS BOOTS ALLIANCE INC .. 12 .. 2.CFE ..|... ...98.2060 |... 491,030 |.... . 500,000 |.. ....501,729 JL I O 815X} N ARt | B FUUUPRPRRPIN | ) AT 3.800 |...... 3.243 ....06/06/2019 ...|....11/18/2024 ...
931427-A0-1 ..... WALGREENS BOOTS ALLIANCE INC .. 12 .. 2.CFE ..|... ...95.0890 |... 475,445 |.... ...518,702 LU U £ 1710 N N | N RPN | ) AN 3.450 |...... 1.685 ...07/15/2020 ...|....06/01/2026 ...
931427-A0-1 ..... WALGREENS BOOTS ALLIANCE INC 12 .. 2.CFE ..|... ...95.0890 |... LL28,772 ... . .. O e 3 0 [0 e 3.450 |...... 3.604 ....02/08/2017 ...|....06/01/2026 ...
94106L-BE-8 ..... WASTE MANAGEMENT INC 1 .. 1.G FE ..|... ...95.8010 |... ..670,607 |.... . 700,000 |.. ....147,628 JLU U (- £ ) N | N RN | ) AN 3.150 |...... 1.224 ....07/23/2020 ...|....11/15/2027 ...
95000U-2H-5 ... WELLS FARGO & CO . 1 .. 2.AFE ..|... ...97.2860 |... 681,002 |.... . 700,000 |.. .. 703,866 0 e (4,592) |0 o0 e 2.406 |...... 1.732 ...05/29/2020 ...|....10/30/2025 ...
96145D-AD-7 . WRKCO INC .......... 1, .2.BFE .. ...94.4290 |. ..472,145 |. . 500,000 .499,897 |.. .0 .3.375 |......3.380 ....02/20/2019 .. 09/15/2027 ...
97650W-AF-5 ..... WINTRUST FINANCIAL CORP ... .. 2.BFE .. ...98.9580 |. ..989,580 |. .1,000,000 1,005,518 |.. .0 ..(11,983) | .5.000 |......3.747 ....07/16/2020 .. 06/13/2024
98956P-AG-7 ..... ZIMMER BIOMET HOLDINGS INC .2.BFE .. ...90.5190 |. ..678,893 |. . 750,000 743,653 |.. .0 G410 | .4.250 |......4.343 ....07/26/2017 .. 08/15/2035
402479-CE-7 . FLORIDA POWER & LIGHT CO .. 1.FFE .. ...90.0600 |. ..675,450 |. . 750,000 800,689 |.. .0 (1,591) | .4.550 |......4.057 ....10/10/2017 .. 10/01/2044
01626P-AH-9 ..... ALIMENTATION COUCHE-TARD INC L2.AFE .. ...96.2790 |. ..962,790 |. .1,000,000 ,063,438 |.. .0 .. (15,455) |. ......3.560 |......1.882 ....07/24/2020 .. 07/26/2027 ...
06368B-GS-1 ..... BANK OF MONTREAL .. 2.AFE ..|... . ...92.0580 |... 460,290 |.... .. 500,000 |.. 500,000 0 . PPN | N FRRRROR | R IS 3.803 |...... 3.803 ...12/07/2017 ...|....12/15/2032 ...
11271R-AA-T ... BROOKFIELD FINANCE INC .. 1.G FE ..|... .. 139,119 ]...99.5340 |... 133,376 |.... 134, 134,008 JLUIS PO (I (10 ) RUUURRRRRR | [ AN | B R 4.000 |...... 3.112 ....06/04/2019 ...|....04/01/2024 ...
136375-BD-3 ..... CANADIAN NATIONAL RAILWAY CO .. Ao e .. 1.F FE ..|... ,324,390 |. 109.9510 |... ,099,510 |.... 1,000,000 ,210,478 0 [ (43,846) |oeeeeeeeeen0 [0 6.900 |...... 2.023 ....05/06/2021 ...|....07/15/2028 ...
13648T-AB-3 ..... CANADIAN PACIFIC RAILWAY CO . .. 2.BFE ..|... .. 951,261 ...95.8110 |... 958,110 |.... ....961,534 0 10,272 el [0 e 3125 |...... 4.829 ....04/19/2023 ...|....06/01/2026 ...
559222-AR-5 ...... MAGNA INTERNATIONAL INC .. 1.G FE ..|... .. 531,345 |...98.4240 |... 492,120 |.... . .. ....508,283 O e (5,319) |0 o0 e 4.150 |...... 3.012 ....06/04/2019 ...|....10/01/2025 ...
T1644E-AE-2 ..... SUNCOR ENERGY INC |- 2.AFE L. .. 639,015 |. 106.0530 |... 530,265 |.... . 500,000 |.. 864,203 o0 [ (20,917) 0 [0 7.875 |...... 3.238 ....09/23/2019 ...|....06/15/2026 ...
780082-AD-5 ..... ROYAL BANK OF CANADA .... - 1.GFE ... ..891,090 |...99.1870 |... 743,903 |.... . 750,000 |.. ...804,268 i (25,750) |-vvveeeeeennnns0 feeeieeiiii 0 e 4.650 |...... 1.108 ...07/29/2020 ...|....01/27/2026 ...
80685X-AC-5 ..... SCHLUMBERGER FINANCE CANADA LTD .. 1.F FE ..|... ...94.8270 |... . 1,422,405 |.... .1,500,000 |.. ,499,360 0. 362 [0 0 1.400 |...... 1.425 ....09/09/2020 ...|....09/17/2025 ...
00774M-AE-5 ..... AERCAP |RELAND CAPITAL DAC / AERCAP GLOB . .2.BFE .. ...95.3590 |. ..476,795 |. . 500,000 .499,226 |.. .0 170 | ......3.875 |......3.916 ....01/16/2018 .. 01/23/2028 ...
009280-AS-0 ..... AIRCASTLE LTD .. .. 2.CFE ..|... ...96.6650 |... 483,325 |.... . 500,000 |. ...499,057 0. L33 |0 0 ) 4.250 |...... 4.331 ...06/10/2019 ...|....06/15/2026 ...
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034863-AR-1 ..... ANGLO AMERICAN CAPITAL PLC ...oevvvveineeeiiinineeeeens fean e Dovevee | veeeeennns L 2AFE L 527,085 |...98.7450 |......ccvvvnnnnns 493,725 0 |eeens (2,931) [oeveeeiiiinnnn0 il e 4.750 |...... 4,061 |A0 cevves Jornnniiniinnnnns 5,344 | 23,750 |....09/12/2017 ...|....04/10/2027 ...
055650-DH-8 ... BP CAPITAL MARKETS PLC . D...... 1,2 e .. 1.F FE ..|... ... 25,270 |...96.8960 |... L2424 ... 0 . e (28) [0 |0 [ 3.728 |...... 3.608 ....01/26/2017 ...|....11/28/2028 ...
064255-AlI-2 ..... MUFG BANK LTD P . Dovevee | veeeeennns .. 1.EFE ..|... ..501,885 |...99.6370 |... ..498,185 |.... LU SR 15X N | I RPN | ) AN 3.750 |...... 3.677 ....05/07/2018 ...|....03/10/2024 ...
11134L-AR-0 ..... BROADCOM CORP / BROADCOM CAYMAN FINANCE ... D...... 1,2 e .. 2.BFE ..|... ..500,000 |...95.9550 |... 479,775 |.... .. . JLU I N | [ APt | B IR | B AU 3.500 |...... 3.500 ....02/21/2018 ...|....01/15/2028 ...
2027A0-HT-9 ..... COMMONWEALTH BANK OF AUSTRALIA Dovevee | veeeeennns .. 1.DFE ..|... .. 460,935 |...95.8090 |... 479,045 |.... . 500,000 |.. ....487,021 O 5,092 |0 [0 e 2.850 |...... 4.003 ....06/22/2018 ...|....05/18/2026 ...
268317-A0-7 ..... ELECTRICITE DE FRANCE SA .. D...... 1,2 e .. 2.AFE ..|... .. 563,235 |...90.8930 |... 454,465 |.... . 500,000 |.. ....554,714 O e (1,573) |0 o0 e 4.950 |...... 4.169 ...01/03/2018 ...|....10/13/2045 ...
268317-AS-3 ..... ELECTRICITE DE FRANCE SA .. D...... 1,2 e .. 2.AFE ..|... ...97.6720 |... 488,360 |.... . 500,000 |.. ....519,766 O e (12,726) |0 o0 e 3.625 |...... 1.020 ....09/30/2020 ...|....10/13/2025 ...
404280-AP-4 ..... HSBC HOLDINGS PLC .. - 2.AFE ... ...99.6200 |... 249,050 |.... ..250,000 |.. ....249,966 O i n 99 |0 [0 e 4.250 |...... 4.291 ....05/07/2018 ...|....03/14/2024 ...
404280-BH-1 ..... HSBC HOLDINGS PLC .. .. 2.AFE .. ...97.7320 |. ..244,330 |. ..250,000 .252,003 |.. .0 .4.375 |......4.064 ....04/18/2017 .. 11/23/2026
456829-AA-8 ..... INFRAESTRUCTURA ENERGETICA NOVA SAPI DE .. 2.BFE .. ...93.0770 |. ..465,385 |. . 500,000 496,739 |.. .0 .3.750 |......3.926 ....12/07/2017 .. 01/14/2028
456837-AH-6 ..... ING GROEP NV ..o .. 1.G FE .. ...96.7870 |. ..967,870 |. .1,000,000 1,076,891 |.. .0 ... 3.950 |......1.512 ...07/2172021 .. 03/29/2027 ...
478375-AU-2 ..... JOHNSON CONTROLS INTERNATIONAL PLC . .. 2.BFE ..|... ...89.4330 |... ... 8,943 |.... ...10,000 |oeeeenineieeennnns 9,920 0 . PPN | B FRRRROR | R IS 4.500 |...... 4.556 ....02/02/2017 ...|....02/15/2047 ...
T14264-AK-4 ..... PERNOD RICARD SA .. 2.AFE ..|... .. 594,455 |. 104.5190 |... . 500,000 |.. ....578,043 O [ (2,83 [0 [0 5.500 |...... 4.252 ....06/30/2017 ...|....01/15/2042 ...
756250-AD-1 ..... RECKITT BENCKISER TREASURY SERVICES PLC D...... 1,2 e .. 1.G FE ..|... .. 468,795 |...98.5720 |... . 500,000 |.. ....497,244 0 e 5,506 v o0 e 2.750 |...... 3.905 ....05/09/2018 ...|....06/26/2024 ...
853254-BF-6 ..... STANDARD CHARTERED PLC .. D...... .. 2.BFE ..|... 1,042,770 |...95.4280 |... .1,000,000 |.. ... 1,027,489 O [ (8,198) [0 [0 4.300 |...... 3.367 ....02/09/2022 ...|....02/19/2027 ...
880321-AD-8 ..... TENCENT HOLDINGS LTD ... .. 523,135 |...98.4440 |... .. 500,000 |.. 503,901 0 e (3,410) |0 o0 3.800 |...... 3.078 ...11/27/2017 ...|....02/11/2025 ...
1019999999. Subtotal - Bonds - Industrial and Miscella

Obligations 173,944,233 | XXX 156,710,515 163,354,000 168,526,647 0 (1,671,762) 0 0 XXX XXX XXX 1,579,994 5,752,084 XXX XXX
12648A-BB-5 ..... CSMC TRUST 2014-1VR1 I L A .. 343,146 |...91.8500 |... ....346,727 O i 89 o0 [0 e 3.605 |...... 3.624 [MON ..... . 12,509 |....01/09/2018 ...|....11/01/2043 ...
17323T-AF-7 ..... CITIGROUP MORTGAGE LOAN TRUST 2015-RP2 .... N A .. 384,139 |...95.4330 |... ....375,176 J I U (/{12 DN ARt | B IUUUPRRPRRTIN | ) AU 4.250 |...... 4.040 [MON ..... . 15,861 |....12/12/2017 ...|....01/01/2053 ...
36416U-BG-9 ..... GALTON FUNDING MORTGAGE TRUST 2017-1 . I L A .. 769,929 |...92.0900 |... ....756,138 O e (824) |0 e l0 e 3.800 |...... 3.723 [MON ..... . 28,561 |....06/19/2017 ...|....07/01/2056 ...
46644V-BS-4 ..... JP MORGAN MORTGAGE TRUST 2015-4 N A .. 491,487 |...90.6171 |... ....491,488 JO I U (1:) ) FOSRRPRt | B IUPRRPRRPIN | B AT 3.540 |...... 3.536 [MON ..... . 17,407 |....06/15/2017 ...|....06/01/2045 ...
67389M-AV-3 ..... OAKS MORTGAGE TRUST SERIES 2015-1 .. I L A .. 706,319 |...94.7020 |... ....694,651 O o0 o0 [0 3.818 |...... 3.804 [MON ..... . 26,526 |....01/09/2018 ...|....04/01/2046 ...
81746R-CB-3 ..... SEQUOIA MORTGAGE TRUST 2016-2 e [4 i | 1AL .. 620,030 |...91.9460 |... ...619,474 O e (B) 0 o0 e 3.754 |...... 3.755 [ MON ..... . 23,234 |....01/18/2018 ...|....08/01/2046 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 3,315,050 | XXX 3,040,582 3,278,243 3,283,654 0 (1,539) 0 0 XXX XXX XXX 10,344 124,098 XXX XXX
125910-AU-6 ..... COMM 2014-UBS4 MORTGAGE TRUST ... D ... ...85.3220 |... 426,610 |.... . 500,000 |.. ....502,237 0 foeeennnn. (4,361) | POV PO 4.350 |...... 3.446 . 21,750 |....11/08/2017 ...|....08/01/2047 ...
12591V-AG-6 ..... COMM 2014-CCRE16 MORTGAGE TRUST . A ...95.2110 |. ..476,055 |. . 500,000 .500,729 |.. .0 (3,276) | .4.278 |...... 3.605 . 21,390 |....05/07/2018 .. 04/01/2047
12592G-BG-7 ..... COMM 2014-CCRE19 MORTGAGE TRUST A ...96.6640 |. ..483,320 |. . 500,000 .500,002 |.. .0 . (49) |. .4.629 |......4.659 . 23,441 |....11/16/2017 .. 08/01/2047
12592L-BH-4 . COMM 2014-CCRE20 MORTGAGE TRUST A ...98.4740 |. ..1,206,178 |. . 1,224,869 1,240,346 |.. .0 ..(26,020) | .3.3%6 |......1.173 . 40,739 |....01/07/2021 .. 11/01/2047
12594P-AZ-4 . CSMC TRUST 2016-NXSR ... A ...90.7680 |. . .1,000,000 .997,030 |.. .0 .4.049 |......4.160 . 40,491 |....06/06/2018 .. 12/01/2049 ...
126350-BJ-8 . COMM 2015-CCRE27 MORTGAGE TRUST A ...95.6930 |. . . 500,000 501,214 |.. .0 ......3.984 |......3.833 . 19,920 |....07/26/2018 .. 10/01/2048 ...
126350-BK-5 ..... COMM 2015-CCRE27 MORTGAGE TRUST .. A ...92.6320 |... . 500,000 |.. ....506, 151 JLOJ O < 15151 N N | I RPN | ) AN 4.337 |...... 3.642 . 21,998 |....12/19/2017 ...|....10/01/2048 ...
12649A-AA-T ... CSMC 2014-USA OA LLC A ...85.9850 |... ....536,351 O e (278) |0 o0 e 3.304 |...... 3.248 . 17,704 |....11/28/2017 ...|....09/01/2037 ...
17322V-AV-8 ..... CITIGROUP COMMERCIAL MORTGAGE TRUST 2014 . A ...96.4080 |... ....500,647 LU SRR ( (11D N N | I RPN | ) AN 3.863 |...... 3.601 . 19,315 |....05/03/2018 ...|....07/01/2047 ...
17326D-AH-5 ..... CITIGROUP COMMERCIAL MORTGAGE TRUST 2017 . .C ... ...84.2270 |... ....500,754 0 e (284) |0 o0 e 4.257 |...... 4.275 . 21,590 |....09/18/2017 ...|....09/01/2050 ...
302625-AR-9 ... FREMF 2015-K42 MORTGAGE TRUST A ...97.7500 |... ....499,104 LU SR £ 7 N | I RPN | ) AN 3.847 |...... 4.067 . 19,515 |....06/14/2018 ...|....01/01/2048 ...
30285F-AE-9 ..... FREMF 2014-K40 MORTGAGE TRUST .... A ...98.4380 |... . .... 3,106,407 JLO N N '3 (1) N PRt | B ISP | ) AU 4.082 |...... 1.566 .. 125,834 |....07/14/2020 ...|....11/01/2047 ...
30285F-AG-4 ..... FREMF 2014-K40 MORTGAGE TRUST . A ...98.2720 |. . 758,000 761,523 |.. .0 .4.052 |......3.398 . 31,222 |....06/06/2019 .. 11/01/2047 ...
30286X-AQ-2 ..... FREMF 2015-K43 MORTGAGE TRUST . A ...97.2800 |. . 400,000 .402,446 |.. .0 .3.730 |......3.137 . 15,139 |....09/20/2019 .. 02/01/2048
30287E-AE-O ..... FREMF 2014-K41 MORTGAGE TRUST . A ...98.1640 |. .3,000,000 . 3,052,562 |.. .0 .3.834 |......1.540 116,645 |....07/14/2020 .. 11/01/2047
30287T-AN-7 ..... FREMF 2015-K49 MORTGAGE TRUST . A ...96.9920 |. .3,000,000 . 3,095,304 |.. .0 3721 |...... 1.621 113,272 |....08/28/2020 .. 10/01/2048
30289H-AE-1 ..... FREMF 2016-K55 MORTGAGE TRUST . A ...97.1670 |. . 750,000 .760,462 |.. .0 ......4.167 |...... 3.567 . 31,672 |....11/28/2017 .. 04/01/2049 ...
30289U-AU-6 ..... FREMF 2016-K56 MORTGAGE TRUST ... A 1,170,589 |...95.6520 |... . .1,082,000 |.. ....1,124,028 0 foeeeennn(16,860) |eeeeeeeenen0 [0 e 3.951 [...... 2.340 . 43,346 |....03/01/2021 ...|....06/01/2049 ...
30292R-AJ-3 ..... FREMF 2015-K46 MORTGAGE TRUST A 2,794,945 ]...97.3670 |.......cceenn 2,531,542 |.....oooennnn 2,600,000 |..eoeennnnnnns 2,651,134 | 0 fooeereeee (43,10 |0 foiiiiinnnl0 s 3.698 |...... 2.042 97,482 |....08/25/2020 ... |....04/01/2048 ...
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30293X-AL-4 ..... FREMF 2015-K51 MORTGAGE TRUST ........evvvvvirinnnnnns L..96.7050 |....oovnnnninnns 522,207 |.ooovvvnnnennens 540,000 |.....ccevvnnnnnns 537,598 |o.eveeviiiiinnnn0 oo 1,300 |0 0 3.951 [...... 4.217 ....02/16/2021 ...|....10/01/2048 ...
302947-AE-6 ..... FREMF 2016-K60 MORTGAGE TRUST ... L..95.1780 |.oeeevnnnnnnns 2,409,907 |.... .2,532,000 |.. e 2,576,708 |oeeeeeenieen0 e (16,612) [0 o0 e 3.542 |...... 2.888 ....10/05/2022 ...|....12/01/2049 ...
30294D-AN-3 ... FREMF 2016-K52 MORTGAGE TRUST .... ...96.9630 |........onnnns 2,908,890 |.... .3,000,000 |.. 03,100,229 foiiiiiiinnnn0 o (83,084) L0 o0 e 3.931 [...... 2.134 ....07/30/2020 ...|....01/01/2049 ...
30296C-AE-3 ..... FREMF 2017-K64 MORTGAGE TRUST ... ...95.8440 |......ooeen.ns 2,875,320 |.... .3,000,000 |.. e 3,195,356 [o.eeeeeeennennn0 e (59,154) |0 [0 e 3.997 |...... 1.941 . ....07/30/2020 ...|....05/01/2050 ...
30296N-AQ-2 ... FREMF 2018-K731 MORTGAGE TRUST ... L..97.2780 |.ooeevinnnnnns 1,452,361 |.... . 1,493,000 |.. 1,625,264 0 e (29,098) [0 [0 3.933 |...... 1.976 ... 59,610 [....02/03/2021 ...|....02/01/2025 ...
30296X-AG-2 ..... FREMF 2018-K78 MORTGAGE TRUST ... ...95.0410 |... 475,205 |.... . 500,000 |.. 494,973 o0 974 0 [0 4.128 |...... 4.439 . 20,931 |....07/10/2018 ...|....06/01/2051 ...
303008-AS-1 ..... FREMF 2020-K737 MORTGAGE TRUST ... ...93.8940 |... 413,134 |.... L A8979 0 [ (3,012) 0 [0 3.304 |...... 2.609 . 14,747 |....02/02/2022 ...|....01/01/2053 ...
30301T-AG-4 ..... FREMF 2017-K725 MORTGAGE TRUST ... ...99.3120 |... .. 1,986,240 |.... .1,993,662 |.....ccevvnnenn0 oeeeinnnnn 35,146 [0 o0 e 4.030 |...... 7.614 . 40,063 |....06/27/2023 ...|....02/01/2050 ...
30305K-AG-9 ..... FREMF 2017-K69 MORTGAGE TRUST . ...94.5090 |. .. 472,545 |. .489,362 |.. 3727 | 4411 . 18,898 |....05/18/2018 .. 10/01/2049
30307N-AS-5 . FREMF 2018-K732 MORTGAGE TRUST ...97.4880 |. ..731,160 |. 747,635 |.. .4.05 |......4.366 . 30,825 |....06/20/2018 .. 05/01/2025
357080-AU-7 ..... FREMF 2017-K66 MORTGAGE TRUST . ...95.8790 |. ..2,376,840 |. .2,578,918 |.. ......4.039 |......2.843 101,540 |....07/30/2020 .. 07/01/2027 ...
35708T-AS-6 ..... FREMF 2017-K726 MORTGAGE TRUST ... ...98.9800 |...ccevnunnnns 2,969,400 |.... . . 3,017,981 [0 e (71,108) [0 [0 e 4.009 |...... 1.666 .. 121,994 |....07/16/2020 ...|....07/01/2049 ...
357081-AS-9 ..... FREMF 2017-K71 MORTGAGE TRUST ... ,172,623 |...94.6080 |... .1,185,000 |.. 1,184,087 a0 e A L0 0 3.782 |...... 3.819 . 45,09 |....01/26/2022 ...|....11/01/2050 ...
35708Y-AS-5 ..... FREMF 2018-K733 MORTGAGE TRUST ... .. 745,582 |...94.4660 |... 1. 700,000 |-evveneeeennnn 731,497 [0 | (7,428) [0 |0 [ 3.854 |...... 2.718 . 27,366 |....01/26/2022 ...|....02/01/2051 ...
36250G-AU-9 ..... GS MORTGAGE SECURITIES TRUST 2015-GC30 ... .. 515,234 1...88.9000 |... . 500,000 |.eevvrnnnenennnn802,969 foeniiiiiinennnd0 i (2,270) feveeececciinnnl0 [0 e 4.024 |...... 3.608 . 20,405 |....12/08/2017 ...|....05/01/2050 ...
465968-AG-0 ..... JPNMCC COMMERCIAL MORTGAGE SECURITIES TRU . .. 434,698 |....2.4570 |... 153,745 |0 e (50,424) |0 [0 1.085 |...... 4.065 . 57,886 |....07/24/2017 ...|....09/01/2050 ...
465968-AL-9 ..... JPMCC COMMERCIAL MORTGAGE SECURITIES TRU . G ... .. 485,918 |...78.4110 |... 495,225 o0 e 1683 0 0 3.703 |...... 4.088 ... 18,494 |....07/21/2017 ...|....09/01/2080 ...
50190D-AN-6 ..... LCCM 2017-LC26 1.G FE . 1,072,173 |....2.1475 |... 365,068 |.... .. 412,005 a0 e (126,602) [..eeeeeeeeeneena [0 e 0.769 |...... 3.737 .. 142,474 |....06/23/2017 ...|....07/03/2050 ...
61690F-AP-8 ..... MORGAN STANLEY BANK OF AMERICA MERRILL L .... ...95.1360 |... 675,466 |.... . 710,000 |.. ... 711,138 N £ 7<) 1 SRR | R AN | ) 3.561 |...... 3.430 . 25,283 |....01/05/2018 ...|....04/01/2048 ...
61691A-BN-2 ..... MORGAN STANLEY CAPITAL | TRUST 2015-UBS8 . ...93.4830 |. .. 467,415 |. . 500,000 .501,858 |.. ...(916) | 4114 ]......3.912 . 20,570 |....05/03/2018 .. 12/01/2048
61691N-AJ-4 ..... MORGAN STANLEY CAPITAL | 2017-HR2 .. ..449,025 |. . 500,000 .506,567 |.. (1,530) | .4.061 |......3.700 . 20,305 |....12/12/2017 .. 12/01/2050
61765L-AY-6 ..... MORGAN STANLEY BANK OF AMERICA MERRILL L . . 500,000 500,118 |.. (20| .4.323 |......4.390 ....08/01/2017 .. 05/01/2048
90276E-AG-2 ..... UBS COMMERCIAL MORTGAGE TRUST 2017-C1 .. .0 .769,038 |.. .(207,009) |. .0.941 |......5.144 ....06/01/2017 .. 06/01/2080 ...
92939L-AG-1 . WFRBS COMMERCIAL MORTGAGE TRUST 2014-C25 . . 400,000 .400,440 |.. ...(510) . ......3.984 |......3.850 ...05/03/2018 .. 11/01/2047 ...
94989J-BB-1 ..... WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... ...94.4360 |... . 650,000 |.. 649,193 |0 [ B17 0 0 3.872 |...... 3.974 ....05/07/2018 ...|....05/01/2048 ...
95000G-BD-5 ..... WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... ... 75.4250 |... . 500,000 |.. 491,879 0 2,945 0 [0 2.967 |...... 3.627 ....12/15/2017 ...|....08/01/2049 ...
95000X-AJ-6 ..... WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... . ....1.3723 |... s .. 195,672 e 0 [ (85,751) |0 [0 0.447 |...... 3.001 ....08/11/2017 ...|....09/01/2050 ...
95001M-AJ-9 ..... WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 ............ ,000,029 ... 1.5290 [.....cccovunnnnns 303,063 |.evvuiiieeeniiieaeees [V 359,805 |...vuueeeeennnnn0 [t (103,665) |ooeveniiiiiennn0 [0 s 0.490 |..... (0.103), 113,542 |....06/28/2017 ...|....07/01/2050 ...
1039999999. Subtotal - Bonds - Industrial and Miscella
Commercial Mortgage-Backed Securities 56,023,064 [ XXX 47,869,789 48,284,736 51,010,267 0 XXX 204,684 2,489,815 XXX XXX
02376A-AA-T ..... AMERICAN AIRLINES 2017-2 CLASS AA PASS T ...oovvvvnnifoes e e | s LFFE L 351,164 ...90.2950 |.......ccevnnnnns 317,083 |oevveeniiiinnnnn 351,164 [.ooeiiiinnnnnnns 351,164 [.ooeviinnnnnnnn (O R | R PN | I AR | B RN 3.350 ...07/31/2017 ...|....10/15/2029 ...
023770-AA-8 ..... AMERICAN AIRLINES 2015-1 CLASS A PASS TH ... . |--2.BFE ..|... ..287,631...91.6180 |... ....287,631 O [0 0 [0 e 3.375 ....08/02/2015 ...}|....05/01/2027 ...
02377B-AB-2 ..... AMERICAN AIRLINES 2015-2 CLASS AA PASS T ... - 1.GFE ... ..600,357 |...93.5910 |... ....601,985 O 3,287 o0 [0 3.600 ...08/29/2023 ...|....09/22/2027 ...
06616P-AA-5 ..... BANKERS HEALTHCARE GROUP SECURITIZATION ... .. 1.AFE ..|... .. 175,516 |...99.1860 |... 174,099 |.... . ... 175,527 O e o0 [0 e 2.560 ....07/20/2020 ...|....09/17/2031 ...
11043X-AB-9 ..... BRITISH AIRWAYS 2019-1 CLASS A PASS THRO . ..2.BFE .. ...90.5490 |. ..278,781 |. ..307,879 .307,879 |.. .0 .3.350 |.. ....07/15/2019 .. 06/15/2029 ...
12530M-AB-1 ... CF HIPPOLYTA ISSUER LLC ... .. 1.EFE .. ...85.2610 |. ..2,238,973 |. . 2,626,022 .2,625,388 |.. .0 .1.990 |.. ....07/14/2020 .. 07/15/2060
12556P-AE-7 ..... CIT EDUCATION LOAN TRUST 2005-1 .. 1.EFE .. ...94.5130 |. ..498,281 |. 527,209 .523,429 |.. .0 .5.823 |.. ....06/09/2019 .. 06/15/2043
233046-AF-8 ..... DB MASTER FINANCE LLC ... .. 2.BFE .. ...94.8370 |. ..446,919 |. 471,250 471,250 |.. .0 .4.030 |.. ....09/14/2017 .. 11/20/2047
25755T-AH-3 ... DOMINO'S PI1ZZA MASTER ISSUER LLC .. 2.AFE .. ...95.4180 |. .. 449,657 |. ..471,250 471,250 |.. .0 Ln 4118 ....06/12/2017 .. 07/25/2047 ...
268326-AA-1 ... ECMC GROUP STUDENT LOAN TRUST 2020-1 ... .. 1.BFE ..|... ...89.2010 |... . 606,813 |.. ....606,794 O e 0 [0 e 2.260 ...05/07/2020 ...|....07/25/2069 ...
45783N-AA-5 ... INSTAR LEASING 11 LLC . .. 1.F FE ..|... ...87.3870 |... ..650,752 |.. ....650,574 O i 46 |0 [0 2.300 ...02/03/2021 ...|....02/15/2054 ...
55389T-AB-7 ..... MV 2021-1W LLC |- 1L.EFE ... ...91.6850 |... ..375,372 |.. ....375,344 O e 17 0 [0 e 1.440 ....05/10/2021 ...|....01/22/2041 ...
55400E-AB-5 ..... MV 2020-1 LLC |- LEFE ... ...94.7200 |... . 511,706 |.. ....511,691 O 9 o0 [0 2.730 ....07/13/2020 ...|....10/20/2037 ...
61946G-AB-9 ..... MOSAIC SOLAR LOANS 2017-2 LLC .... - 2.AFE L. s ...91.0570 |... ..214,558 |.. ....214,539 O e |0 [0 e 4.770 ...10/17/2017 ...|....06/22/2043 ...
639358-AA-1 ..... NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .......ccowufoee von]oeennn] eeeeeis LAFE L 361,800 |...91.5480 |.................328,908 |.......couuunnnns 359,274 |.uvveniiiiinnnn 360,067 |...cvvvunniinnns 0 fooeeriiieeee B37) |0 o0 s 1.310 ...05/20/2021 ...|....01/15/2069 ...
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63939X-AD-3 ... NAVIENT PRIVATE EDUCATION LOAN TRUST 201 ......ccovuefors e oeeeen | s LACFE s 499,964 |...96.3080 500,000 |.eeeevunnniennns 499,980 |..evuuniiiennnnd (VR S A R | I AR | B RO (1 RN 3.912 ....10/12/2017 ...|....12/16/2058 ...
63940N-AC-4 ... NAVIENT STUDENT LOAN TRUST 2017-1 1.AFE ..|... .. 804,571 ]...99.9400 |... ..783,157 |.. ...794,583 O e (,795) [0 e l0 06,602 |- 6.289 ....03/15/2018 ...|....07/26/2066 ...
63941M-AC-5 ..... NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .... S LAFE L ...99.2150 |... ...977,921 O 872 fenl0 00000060396 |l 6.379 ....08/18/2020 ...|....05/15/2068 ...
63941T-AA-4 ..... NAVIENT PRIVATE EDUCATION REFI LOAN TRUS ... .. 1.AFE ..|... ...90.5%0 |... ... 2,632,501 0 [ (4,866) [oeeeeeeeeenn0 o0 el 10690 |- 1.534 ....08/12/2020 ...|....05/15/2069 ...
63942L-AB-8 ..... NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .... 1.CFE ..|... ...73.2930 |... . .. O 3 0 [0 0000.2.520 | 2.521 ....03/16/2021 ...|....07/15/2069 ...
6394211-AB-6 ..... NAVIENT PRIVATE EDUCATION REFI LOAN TRUS ... .. 1.CFE ..|... ...75.7770 |... .1,000,000 |.. ....999,960 0 . e o0 00022082080 |- 3.031 ...02/01/2022 ...|....07/15/2070 ...
67190A-AC-0 ..... OAK STREET INVESTMENT GRADE NET LEASE FU .... .. 2.AFE ..|... ...83.8330 |... ... 500,000 |.. ....499,945 0. 26 o0 [0 000.2.800 . 2.806 ....01/20/2021 ...|....01/20/2051 ...
78403D-AH-3 ..... SBA TOWER TRUST 1.F FE ..|... ...98.3250 |... . 300,000 |.. ....302,804 0 . . (8,466) |..eeeeeieeeeen0 |0 f...3.869 .. 2.677 ....05/18/2020 ...|....10/15/2049 ...
78446J-AB-2 ..... SLM STUDENT LOAN TRUST 2011-2 ... 1.EFE .. ...99.8120 |. ..637,590 .645,586 |.. .0 (1,327) | .6.348 ....03/15/2018 .. 10/25/2034 ...
784480-AE-8 ..... S\B PRIVATE EDUCATION LOAN TRUST 2015-B 1.B FE .. ...96.7750 |. .350,189 |.. .0 (207) |. .3.431 ....10/23/2017 .. 12/17/2040
T8448R-AE-6 ..... S\B PRIVATE EDUCATION LOAN TRUST 2015-C .. 1.BFE .. ...96.6870 |. . . .403,222 |.. .0 ... 3.485 ....10/18/2017 .. 09/15/2043 ...
78449G-AC-3 ..... S\B PRIVATE EDUCATION LOAN TRUST 2016-B ... .. 1.AFE ..|... . 100.0940 |... 386,928 |.... ....387,372 O e (1,224) 0 eeeiiieel0 060926 | 6.678 ...02/11/2022 ... |....02/17/2032 ...
826525-AB-3 ..... SIERRA TIMESHARE 2020-2 RECEIVABLES FUND . 1.F FE ..|... ...95.7750 |... 425,245 |.... ....443,988 O e B8 0 [0 0000.2.320 | 2.322 ....08/03/2020 ...|....07/20/2037 ...
83208A-AE-3 ..... S\B PRIVATE EDUCATION LOAN TRUST 2021-C ... 1.CFE ..|... ...91.9380 |... 533,240 |.... ....583,191 0 e (1,083) [0 o0 002222.300 |- 2.095 ....08/10/2021 ...|....01/15/2053 ...
87267C-AA-6 ..... TRP 2021 LLC |- LEFE ... ...88.4730 |... 832,059 |.... ....940,356 O e 3 0 [0 000022.070 |- 2.074 ....05/04/2021 ...|....06/19/2051 ...
87342R-AH-T ..... TACO BELL FUNDING LLC .. 2.BFE ..|... ...85.8580 |... 843,555 |.... ....984,517 O e (379 [0 o0 2,294 | 2.250 ....08/13/2021 ...|....08/25/2051 ...
89683L-AA-8 ..... TRIUMPH RAIL HOLDINGS LLC |- LEFE ... ...89.2610 |... 794,850 |.... ....890,328 O e 47 fennl0 [0 000002.150 | 2.156 ....06/25/2021 ...|....06/19/2051 ...
90931G-AA-7 ..... UNITED AIRLINES 2020-1 CLASS A PASS THRO . .. 1.EFE ..|... . 101.2570 |... 655,116 |.... .. ...688,984 0 e (12,285) [0 o0 10..05.875 |l 2.79% ...05/20/2021 ...|....10/15/2027 ...
92348K-AC-7 ..... VERIZON MASTER TRUST . .. 1.DFE ..|... ...97.9080 |... .. 1,468,620 |.... .1,500,000 |.. ,502,314 O e (1517 0 000220890 |- 0.794 ....08/06/2021 ...|....05/20/2027 ...
95058X-AK-4 ..... WENDY'S FUNDING LLC ... .. 2.BFE .. ...86.2670 |. ..841,025 |. ..974,909 974,909 |.. .0 .2.370 ....06/15/2021 .. 06/15/2051
970630-AA-0 ..... WILLIS ENGINE STRUCTURED TRUST 111 ... ..2.BFE .. ...84.2680 |. ..252,066 |. ..299,124 299,034 |.. .0 .4.701 ....07/28/2017 .. 08/15/2042
00908P-AA-5 ..... AIR CANADA 2017-1 CLASS AA PASS THROUGH .. 1.CFE .. ...89.8220 |. ..334,138 |. ..372,000 .372,000 |.. .0 .3.29 ....12/07/2017 .. 01/15/2030
00909D-AA-1 ..... AIR CANADA 2020-2 CLASS A PASS THROUGH T ........eeutfenn .ot .| 1.FFE .. ...98.0350 |. .610,650 ..622,890 .653,920 |.. .0 .3.708 ....02/11/2022 .. 04/01/2029 ...
08180E-Al-4 ... BENEFIT STREET PARTNERS CLO I11 LTD ovevvveeeeeeens feun e .|--2.CFE .. ...99.6399 |. ..498,199 . 500,000 500,000 |.. .0 ......9.532 ...07/05/2017 .. 07/20/2029 ...
08182R-AG-8 ..... BENEFIT STREET PARTNERS CLO XIX LTD . |- 2.CFE ..|... s ...98.9589 |... 494,79 |.... . 500,000 |.. ....502,122 LU R (+11) N A N RPN | ) SR I 1 3N AN 9.328 ....08/17/2021 ...|....01/15/2033 ...
12549A-AN-0 ..... CIFC FUNDING 2013-1 LTD ... |- 1.CFE ..|... 1,100,000 |...99.9162 |... ,099,078 |.... .1,100,000 |.. ,100,000 O 0 0 [0l 72405 | 7.380 ....01/06/2021 ...|....07/16/2030 ...
40638T-AJ-1 ..... HALSEYPOINT CLO 11 LTD .... . |- 2.CFE ..|... ...98.6299 |... ,380,819 |.... .1,400,000 |.. ,403,673 L O (-7 PO N RPN | I SO - Y- 4 A AN 8.564 ....01/31/2022 ...|....07/20/2031 ...
470490-AG-1 ..... JAMESTOWN CLO XI LTD .... . |--2.CFE ..|... ...99.0810 |... 990,810 |.... .1,000,000 |.. ....994,824 O 1,329 [0 0082905 |- 9.005 ....01/27/2022 ...|....07/14/2031 ...
59111R-AA-0 ..... METAL 2017-1 LLC . |..5.BFE ..|... .. 61.0000 |... 143,067 |.... ..234,520 |.. ...234,520 O 0 0 [0 il 40581 | 4.581 ....10/30/2017 ...|....10/15/2042 ...
64129U-BU-8 ..... NEUBERGER BERMAN CLO XVII LTD .... .. 1.CFE ..|... ...99.3461 |... 397,384 |.... ... 400,000 |.. 400,000 J I AU | I FOURPRRRR | R FEUUPRPRRRRPIN | N SO 0 L3 IO 7.1382 ...07/23/2021 ...|....04/22/2029 ...
69355D-AL-1 . PPM CLO 2018-1 LTD ............ .. 1.BFE .. ...99.8567 |. ..998,567 |. .1,000,000 .1,000,000 |.. .0 .7.480 ....02/16/2022 .. 07/15/2031 ...
69703P-AG-4 ..... PALMER SQUARE CLO 2018-1 LTD .. 2.CFE .. ...97.87% |. ..978,795 |. .1,000,000 974,252 |.. .0 .8.784 ....10/31/2019 .. 04/18/2031
74585P-AA-0 ..... PULSAR FUNDING | LLC ............. .. 1.F FE .. . 100.0868 |. .. 1,125,976 |. . 1,125,000 1,128,618 |.. .0 .9.050 ....01/31/2022 .. 01/20/2033
80349%B-BP-1 ..... SARATOGA INVESTMENT CORP CLO 2013-1 LTD .. 2.CFE .. ...92.6785 |. ..926,785 |. .1,000,000 .1,000,000 |.. .0 .9.631 ....05/03/2021 .. 04/20/2033
83610H-AL-4 ..... SOUND POINT CLO VII-R LTD .... .. 1.AFE .. ...99.7101 ,246,377 |. . 1,250,000 ,250,000 |.. .0 ......6.702 ....06/20/2021 .. 10/23/2031 ...
858102-AY-2 ..... STEELE CREEK CLO 2016-1 LTD . .. 1.BFE ..|... ...99.2593 |... ... 750,000 |.. 750,000 O 0 0 [0 1072296 |- 7.219 ...05/29/2018 ...|....06/15/2031 ...
85816W-AE-4 ..... STEELE CREEK CLO 2014-1 LTD .. 1.B FE ..|... ...99.4333 |... .1,000,000 |.. ....999,258 O 514 L0 [0 774 7.150 ....07/27/2021 ...|....04/21/2031 ...
88607A-AB-5 ..... THUNDERBOLT |11 AIRCRAFT LEASE LTD ... D...... . |--4.BFE ..|... ...59.0030 |... ..432,766 |.. ...427,686 O e 2,051 [0 feeiiel0 el 40750 | 5.266 ....10/31/2019 ...|....11/15/2039 ...
92328G-8B-1 ..... VENTURE XIV CLO LTD D...... S LAFE L ...99.6656 |... .1,000,000 |.. O 2,969 L0 [0 000072198 | 7.854 ....06/26/2023 ...|....08/28/2029 ...
92320N-AQ-3 ...... VENTURE X111 CLO LTD eeeeeeeeeeeeeneee e eeeeeeeeeeees foen e D...... - TAFE L. ...99.8%1 s .2,000,000 |.. O 0 0 [0 100072333 7.329 ....11/04/2021 ...|....09/10/2029 ...
92558F-AA-T7 ..... VIBRANT CLO VITTLTD evvvenniiiiiiiiniiiiiiiiineeienns foan e [ (OO LAFE i 410,046 |...99.9147 |...coovuninns 409,901 |..evueniiiiinnnnn 410,251 0 fooeviiiiiennn0 vl o0 | 6817 | 6.777 ...04/29/2021 ...|....01/20/2031 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 42,145,169 | XXX 39,367,217 42,119,902 42,145,264 0 (9,840) 0 0 [ XXX XXX XXX 279,551 1,933,075 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 275,427,516 | XXX 246,988,103 257,036,881 264,965,832 0 (2,772,217) 0 0 XXX XXX XXX 2,074,573 10,299,072 XXX XXX
161480-AB-4 ..... |JPMORGAN CHASE & €0 ..ovvvvvvvvnniiiiiiiininiiiiniinnnes fooe | oo | ............ 2AFE i 526,710 ]...95.4590 |.......cooeennns 518,342 [...oovvnnnnnnns 543,000 [......ccevnnnnnns 533,432 [..oiviiiininns (U AN [ U 0 ... 6.134 |...... 6.761 [FMAN ... oeeiiiiiinnnnns 5,643 |iiiiinns 30,546 |....07/23/2021 ...|....02/01/2027 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity 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 Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
58551T-AA-5 ..... MELLON CAPITAL IV evveiiiiiiiiienieeiiineeecvvninees foee ven e | s .. 2.AFE .. ...80.3740 |.................401,870 |................ 500,000 [oeeevevnnnnnnnn 873,830 |oveenneeiinnnnd foeniniiiiiin (2) vl [0 62224 6.567 |JAJO ... |eeeiniiiiiiiinnns 1,037 |ooveiiiins 29,283 |....01/02/2018 ...|....01/01/9999 ...
637432-MT-9 ..... NATIONAL RURAL UTILITIES COOPERATIVE FIN ...oevvveeeefon ven ] vunnnns Tons .. 2.AFE .. ...98.9550 |........coeeeennn 371,081 |oeiiiniiennnn 375,000 [oieeiiieee 875,000 |oveeieeeeennn 0 et (507) |0 o0 ]l 8L54T 8.539 [JAJD oo [eeeeiieieeeee 5,605 |oeeeuueeaennns 24,894 |....05/17/2017 ...|....04/30/2043 ...
665859-AQ-7 ..... NORTHERN TRUST CORP .....eevvvvveneiriinnnnniencnninnnnnns foen ven | s 2 i .. 2.AFE .. ...95.3550 |......ocoeeeenn 476,775 |oenennnnnnnnn. 500,000 [oiiiinennn... 489,462 |oenennniiiinnn0 e 0 [0 )0 40600 4699 [AD .oeeet eviiniiinieeies 5,750 |oveeeeiiiinnns 23,000 (....05/31/2018 ...|....01/01/9999 ...
693475-A0-8 ..... PNC FINANCIAL SERVICES GROUP INC/THE . . |--2.BFE ... ...93.4430 |.................467,215 |................ 500,000 |.........ceeeeennd93,814 |oeeeiniiiinnnn0 o0 0 [0 222252000 .. 5.062 ....05/30/2018 ...|....01/01/9999 ...
857477-AX-1 ..... STATE STREET CORP .. 2.AFE ..|.. ...92.6750 |.................308,608 |.................333,000 [................. 318,802 |ooeeenniiiinnnnn0 oo 2,687 |oceiiiiiiiinnnl0 [0 ].06.186 . 7.319 ....06/28/2019 ...|....05/15/2028 ...
949746-TF-8 ..... WELLS FARGO & CO . ..2.BFE ..|.. ...94.7040 |.................947,040 |.............. 1,000,000 |.................988,247 |ooeeeniiieennnni0 [ 3,098 el o0 ]l 6655 |l 7.053 ...06/21/2021 ...|....04/15/2027 ...
20250N-AS-4 ... ENBRIDGE INC ...... . |- 2.CFE ... ...91.4060 |.................457,030 |........eeeeee. 500,000 f...eeevennnnn 500,000 ovveeneevennnnn0 foeniiiiiiiiinn0 el [0 ]000005.500 . 5.500 ....07/10/2017 ...|....07/15/2077 ...
89356B-AB—4 ..... TRANSCANADA TRUST I A...... .. 2.CFE .. ...94.5280 .. 875 [...... 4.663 , ...07/18/2017 ...|....08/15/2076 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 4,697,067 | XXX 4,420,601 4,751,000 4,687,352 0 XXX XXX XXX 63,089 268,896 XXX XXX
1309999999. Total - Hybrid Securities 4,607,067 [ XXX 4,420,601 4,751,000 4,687,352 0 XXX XXX XXX 63,089 268,896 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 209,187,979 | XXX 189, 167,902 198,178, 158 203,616,527 (1,699,591) 0 XXX XXX XXX 1,818,231 6,679,282 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 4,575,208 [ XXX 4,411,995 4,735,178 4,548,516 3,075 0 XXX XXX XXX 14,593 132,597 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 72,369,066 [ XXX 59,665,777 60,228,783 64,158,646 (1,701,137) 0 XXX XXX XXX 275,025 3,310,711 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 42,145,169 | XXX 39,367,217 42,119,902 42,145,264 (9,840) 0 XXX XXX XXX 279,551 1,933,075 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 328,277,512 XXX 292,612,891 305,262,021 314,468,953 (83,407,493) 0 XXX XXX XXX 2,387,400 12,055,665 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 76,002,631 1B ..$............. 7,037,116 1C..$ ... D.$.e 12,756,879 1E.$ ........... 12,053,904 1F ..$ ........... 32,403,670 1G..$........... 31,839,283
1B  2A..$...... 34,012,749 2B ..§........... 61,171,792 2C..$ ...
1C 3A..$ 1,013,226 3B.. W8
1D 4A .8 .. 4B .. .8 .0
1E 5A...$ ... 5B .. 8.
1F 6..... $ ..
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign | nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ SiYe}
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- For- of Per Per Carrying Fair Declared Received Declared But | Increase/ | tization)/ |Impairment |Carrying Value| Carrying | strative Date
fication Description Code |eign Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
464288-68-7 .. | ISHARES PREFERRED AND INCOME SECURITIES . [....covvveifivrnensoeiiiiiiiiiinnnnns 8,300.000 |............ 0.00]....... 0.000 |...cceeeennnnns 258,877 |...... 31,190 [ovneniiiinneees 258,877 |....ueenneeeeee 264,908 |......0uuvninnnnneens [0 R 18,390 [ouvveveennnininnnnnees [0 5478 |.oooeeeeenninns [ A [V} A 5,478 .ccuueiiiiinnnnns 0f....4.B ....[.. 11/15/2022 ..
4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 258,877 XXX 258,877 264,908 0 18,390 0 5,478 0 0 5,478 0 XXX XXX
020002-30-9 ... |ALLSTATE CORP/THE ...viivivenniiiiiininnns | ........... | ....... | .................... 5,000.000' ........... 25.00| ....... 0.000 [.eeevuunnnnnns 122,240 |...... 25.140 |.oeuenniiinnnnns 125,700 0ceeeeeeeenn 122,240 [...ovvvnnneenns 2,818 [ uiiiiiiinnnnns 9,544 ., [0 [\ [ OO [\ O, 0f.2.CFE ..|..10/28/2014 ..
4029999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 122,240 XXX 125,700 122,240 2,818 9,544 0 0 0 0 0 0] XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 381,117 XXX 384,577 387,148 2,818 27,934 0 5,478 0 0 5,478 0] XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 of XXX XXX

4509999999 - Total Preferred Stocks

1.
Line

Number
1A ...0 1B..
1B 0 2B..
1C 0 3B..
1D 0 4B..
1E ...0 5B..
1F 0

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
293792-10-7 ....|ENTERPRISE PRODUCTS PARTNERS LP . ....25,788.000 |.... .... 679,514 .... 517,393 [.. 25,272 |... .0 0. L0 1272272021 .
30049A-10-7 ... [EVOLUTION PETROLEUM CORP .. 107,000.000 |.... .... 621,670 .en 123,275 |.. .... 35,640 |... .0 .0 .... (101,605) |... ...0].. 0972172023 ..
34962K-10-0 ... [FORTITUDE GOLD CORP .. .... 708,239 e 179,050 |.. ... 33,541 |... .0 0. (70,811) |... ...0].. 09/11/2023 ..
36116M-10-6 ... . . .... 690,700 ... 834,747 |.. ... 12,699 |... .0 .0 ... (144,046) |... ...0 .. 09/07/2023 ..
55336V-10-0 ... ....20,587.000 |.... ... 155,955 ....682,210 |.. ... 15,955 |... .0 0. L. 13,745 ... ...0.. 02/21/2023 ..
637870-10-6 ... [NATIONAL STORAGE AFFILIATES TRUST . ....17,500.000 |.... en 125,725 ... 697,002 |.. ....29,400 |... .0 0. ... 28,723 |... ...0|.. 04/18/2023 ..
681936-10-0 ... [OMEGA HEALTHCARE INVESTORS INC .. ....23,000.000 |.... .... 705,180 .... 664,125 |.. ....30,820 |... 0. 0. ... 41,085 |... ...0 .. 05/03/2023 ..
68622V-10-6 ... [ ORGANON & CO ....45,000.000 |.... .... 648,900 e T8 [ 0 8,960 |... .0 .0 ...(65,828) |... .0 1271572023 ..
70014A-10-4 ... |PARK AEROSPACE CORP ....44,400.000 |.... . 652,680 .... 570,743 |.. 0. 0. ...0 .. 05/10/2023 ..
763165-10-7 ... [RICHARDSON ELECTRONICS LTD/UNITED STATES . .44,940.000 |. ..509,049 |.. . 707,793 .0 0 0[.. 07/13/2023 ..
92343V-10-4 ....[VERIZON COMMUNICATIONS INC .. 7,000.000 | . 263,900 |.. . 270,305 .0 0 0[.. 04/27/2023 ..
931427-10-8 ... [WALGREENS BOOTS ALLIANCE INC . .26,000.000 |. . 678,860 |.. . 573,988 .0 0 0 [.. 09/29/2023 ..
60688N-10-2 ... [MIX TELEMATICS LTD . ....57,388.000 |.... ... 494111 ... 447 441 |.. 0| 0. ...0].. 05/23/2023 ..
G65773-10-6 ... [NORDIC AMERICAN TANKERS LTD ......cccevvvnniiiiinnnnnns [orreennnnns [ A PTIT 150,000.000 |.................... 630,000 |...........4.200 |.......ccvrnnnnns 630,000 [....cvvvunnniiinnns 569,690 0 0 0[..04/21/2023 .. ...... ......
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Publicly Traded 8,855,383 XXX 8,855,383 8,752,490 9,000 282,963 0 24,067 0 24,067 0 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 8,855,383 XXX 8,855,383 8,752,490 9,000 282,963 0 24,067 0 24,067 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5989999999 - Total Common Stocks 8,855,383 XXX 8,855,383 8,752,490 9,000 282,963 0 24,067 0 24,067 0 XXX XXX
5999999999 - Total Preferred and Common Stocks 9,236,500 XXX 9,239,960 9,139,638 11,818 310,897 0 29,545 0 29,545 0 XXX XXX

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

Number

1A 1AL ...0 1B..§.. ...0 1C.$.. D8 e 0 TE.S e, 0 TF .8 e 0 1G98 i, 0
1B 2A.. ...0 2B..§ .. ...0 2C.$ ..
1C 3A.. ...0 3B..§.. ...0 3C.$..
1D 4A .. 0 4B..S$.. .0 4C..$..
1E 5A ... .0 5B..%.. .0 5C..$..
1F 6..... .0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE D - PART 3

RED During Current Year

Showing All Long-Term Bonds and Stocks ACQUI
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends

3622AC-GA-2 ......... GINNTE MAE T POOL ieuuuniiiiiuunnsiisiieuuis e s e tiuti e s s eeasis s e s sessiiseseeesaassesseesnnnsesseesnnnsssseessnnssens | anneeeeessnnnnnes ....10/24/2023 ... [NOMURA SECURITIES IN ....iiiiuuuunniiiiiununniisiiuuunsiisiiruuuseseeessusseeseeeunnssessessnansessssennnssessessnnnsssrne |oosnnnnseseesnnnnseneessnnnseeeeees |oonnseeeeesnnnnneenees 1,202,153 |ovveiiiiiiiiis 1,493,819 |.ovvveniiiiiiiiiiiiinnnd 3,631
0109999999. Subtotal - Bonds - U.S. Governments 1,292,153 1,493,819 3,631
3137HA-D2-9 ......... |FREDD|E MAC MULTIFAMILY STRUCTURED PASS .....iieeeuniiiiiiunnniiiiiinnniiiiissnssessrssnssssersnnssssannnnnnssnes | ................. |....08/29/2023 |BK OF NY/MIZUHO SECU ....iiiiiuinniiiiiitii i e ittt e s e cetiis s s e seuui s e s seesaisssseesnansesesesnnnsesseennnnnssene [seeeeessnnnsenersnnnnneeneennnnnens [ooreesnnnnesseesnnnnnes 1,179,328 [ 1,200,000 [..oevvveniiiiiiiiiiiiiiiiiiiannns 0
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,179,328 1,200,000 0
02377B-AB-2 ......... AMERICAN AIRLINES 2015-2 CLASS AA PASS T ... .|....08/29/2023 ... |BARCLAYS CAPITAL FIX .. 622,422 |.. 668,401 |..

06406R-BT-3 ......... BANK OF NEW YORK MELLON CORP/THE . |--..10/18/2023 ... | MORGAN STANLEY & CO ... .... 1,000,000 |.. 1,000,000 |..

30301T-AG-4 ......... FREMF 2017-K725 MORTGAGE TRUST .. .|-...06/27/2023 ... |SG AMERICAS SECLRITI .. .... 1,958,516 |.. 2,000,000 ..

46647P-DX-1 ......... JPMORGAN CHASE & CO . |--..10/17/2023 ... | MORGAN STANLEY & CO ... ... 1,244,163 |.. 1,250,000 |..

693475-AlI-5 ......... PNC FINANCIAL SERVICES GROUP INC/THE . T veer|....09/12/2023 ... [FTN FINANCIAL SECURI .. ....891,820 |.. 1,000,000 |..

718547-AM-4 . .| PHILLIPS 66 CO ....covevvvvnnnnnnes 05/02/2023 ... | EXCHANGE OFFER .... . 469,674 .500,000

13648T-AB-3 . ..| CANADIAN PACIFIC RAILWAY CO ....04/19/2023 ... | EXCHANGE OFFER . .951,261 . 1,000,000

92328G-BB-1 .........[ VENTURE XIV CLO LTD ...05/26/2023 ... |RBC CAPITAL MARKET! ....985,000 |.. 1,000,000 |..

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 8,122,856 8,418,401

2509999997. Total - Bonds - Part 3 10,594,337 11,112,220

2509999998. Total - Bonds - Part 5 0 0 0
2509999999. Total - Bonds 10,594,337 11,112,220 39,253

4509999997. Total - Preferred Stocks - Part 3

0

4509999998. Total - Preferred Stocks - Part 5

4509999999. Total - Preferred Stocks

0

30049A-10-7 .........|EVOLUTION PETROLEUM CORP .. ....09/21/2023 ... |VARIOUS .. . 128,275 ..
34962(-10-0 . ..| FORTITUDE GOLD CORP ....09/11/2023 ... [VARIOUS .. . 779,050
36116M-10-6 . ..| FUTUREFUEL CORP .. ....09/07/2023 ... |VARIOUS .. .834,747
55336V-10-0 ......... MPLX LP . |....02/21/2023 ... [NATL FINANCIAL SERVI .. 1,390,516 |..
637870-10-6 ......... NATIONAL STORAGE AFFILIATES TRUST .... ....04/18/2023 ... |NATL FINANCIAL SERVI ....697,002 |..
681936-10-0 ......... OMEGA HEALTHCARE INVESTORS INC ....06/03/2023 ... |NATL FINANCIAL SERVI ....664,125 |..
68622V-10-6 ......... ORGANON & CO ....12/15/2023 ... | VARIOUS .. ... 114,728 |..
70014A-10-4 ......... PARK AEROSPACE CORP .. ....05/10/2023 ... [VARIOUS .. . . ....570,743 |..
763165-10-7 ......... RICHARDSON ELECTRONICS LTD/UNITED STATES .... ....07/13/2023 ... [ VARIOUS ... 44,940.000 |.. ....707,793 |..
92343V-10-4 ......... VERIZON COMMUNICATIONS INC ....04/27/2023 ... |MERRILL LYNCH PIERCE .. ....7,000.000 |.. .... 270,305 |..
931427-10-8 ......... WALGREENS BOOTS ALLIANCE INC .. ...09/29/2023 ... [NATL FINANCIAL SERVI .. ...26,000.000 |.. ....573,988 |..
60688N-10-2 . .| MIX TELEMATICS LTD ............ 05/23/2023 ... |VARIOUS .. 57,388.000 |.. 447,441
665773-10-6 NORDIC AMERICAN TANKERS LTD . ..|C... ...04/21/2023 ... [VARIOUS .. ..150,000.000 |.. .... 569,690 |..
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 8,943,403
5989999997. Total - Common Stocks - Part 3 8,943,403
5989999998. Total - Common Stocks - Part 5 0
5989999999. Total - Common Stocks 8,943,403
5999999999. Total - Preferred and Common Stocks 8,943,403

6009999999 - Totals

19,537,740




I4E

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity 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
3622AC-GA-2 .. | GINNIE MAE 11 POOL ....oovvvrriniiiiiiiiiiieieees ..12/01/2023 . [ PAYDOWN ... 0 ...36,884 |.... L0 ..04/01/2048 .
38378B-7P-8 .. | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .. ..12/01/2023 . [ PAYDOWN . L0 .1,034 |. 0 ..05/01/2053 .
38380R-SE-1 .. | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ... ..12/01/2023 . | PAYDOWN ... 0. ...46,104 |.... Ol ..01/01/2061 .
0109999999. Subtotal - Bonds - U.S. Governments , , , , 0 84,022 0 XXX
917542-QV-7 .. |STATE OF UTAH oo . | .07/01/2023 .|S|NK|NG PAYMENT ...ooooos feveeeiniiiieieeiiiins foeinninnnns FXCI N 53,656 |...cceennn. 56,475 [..uvnnnnnnn 54,402 |...oooiiie 0 0 Ol ..07/01/2025 .
0509999999. Subtotal - Bonds - U.S. States, Terrltorles and Po ions 53,655 53,655 56,475 54,402 0 (746) 0 XXX
3137B3-NC-8 .. | FREDDIE MAC MULTIFAMILY STRUCTURED PASS .....[....... ..06/01/2023 . [ PAYDOWN ... L0 .(44,946)]... L0 ..06/01/2040 .
3137BB-A3-4 .. |FREDDIE MAC REMICS ....coooeiiiiiiiiiiiiiiiies ..04/01/2023 . [PAYDOWN ... 0. o (110)]... L0 ..11/01/2032 .
3137BL-ME-5 .. | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..12/01/2023 . L0 . (471 L0 ..08/01/2025 .
45200F-CE-7 .. | ILLINOIS FINANCE AUTHORITY .........ccccenneeeeee ..04/03/2023 .| CALL 112.606199 .. .. 755,000 ....877,183 0. .(1,791)]... 0. . (89,313)].... ..07/01/2033 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 939,632 2,566,066 0 (47,318) 0 (89,313) XXX
02376A-AA-7 .. | AMERICAN AIRLINES 2017-2 CLASS AA PASS T ... |....... ..10/15/2023 . [ SINKING PAYMENT 0 (VN 0 ..10/15/2029 .
023770-AA-8 .. | AMERICAN AIRLINES 2015-1 CLASS A PASS TH ... ..11/01/2023 . [ SINKING PAYMENT .. .. L0 L0 .0 . ..05/01/2027 .
02377B-AB-2 .. | AMERICAN AIRLINES 2015-2 CLASS AA PASS T ..09/22/2023 . [ SINKING PAYMENT . . ....0 L0 0 .0 ..09/22/2027 .
04621i-AC-4 .. | ASSURED GUARANTY US HOLDINGS INC .... ..09/25/2023 . | CALL 100 .330 000 |.. . 338,950 L0 0 .0 ..07/01/2024 .
06616P-AA-5 .. | BANKERS HEALTHCARE GROUP SECURITIZATION ..12/17/2023 . [ PAYDOWN ... . 437,575 .. . 437,564 L0 0 .0 ..09/17/2031 .
11043X-AB-9 .. | BRITISH AIRWAYS 2019-1 CLASS A PASS THRO ....|....... .12/15/2023 . [ SINKING PAYMENT .. .. 55,078 |.. L0 L0 .0 . ..06/15/2029 .
12530M-AB~1 .. | CF HIPPOLYTA ISSUER LLC ..12/15/2023 . [PAYDOWN ... .. 39,132 |.. 0. L0 .0 . ..07/15/2060 .
12556P-AE-7 .. | CIT EDUCATION LOAN TRUST 2005-1 ........ccvvves | weneens ..12/15/2023 . [ PAYDOWN ... . 128,469 |.. L0 L0 .0 . ..06/15/2043 .
12592L-BH-4 ...| COMM 2014-CCRE20 MORTGAGE TRUST ........ccevves |vvnnees ..03/01/2023 . [PAYDOWN ... .. 15,040 |.. 0. L0 .0 . ..11/01/2047 .
12648A-BB-5 .. | CSMC TRUST 2014-IVR1 ..12/01/2023 . [ PAYDOWN ... L0 L0 .0 . ..11/01/2043 .
17823T-AF-7 .. | CITIGROUP MORTGAGE LOAN TRUST 2015-RP2 ...... |....... ..12/01/2023 . [PAYDOWN ... 0. L0 .0 . ..01/01/2083 .
233046-AF-8 .. | DB MASTER FINANCE LLC ......evvvvmmmmnnnnnnnnnninn [ eeeeens ..11/20/2023 . [ PAYDOWN . L0 L0 .0 . ..11/20/2047 .
24422E-TG-4 ...| JOHN DEERE CAPITAL CORP ........evvemmemmemnnnnnns | veeeens ..03/06/2023 . MATURITY 0. L0 .0 . ..03/06/2023 .
24703T-AA-4 .. | DELL INTERNATIONAL LLC / EMC CORP ..04/17/2023 . | CALL 100 L0 0 .0 ..06/15/2023 .
25755T-AH-3 ...| DOMINO'S P1ZZA MASTER ISSUER LLC . ..10/25/2023 . [ PAYDOWN . L0 0 .0 ..07/25/2047 .
26832G-AA-1 .. |ECMC GROUP STUDENT LOAN TRUST 2020-1 . ..12/25/2023 . [ PAYDOWN . . L0 0 .0 ..07/25/2069 .
26884T-AT-9 .. |ERAC USA FINANCE LLC ..11/01/2023 . [ MATURITY ... .... 500,000 0. . L0 0. ..11/01/2023 .
30291N-AE-4 .. | FREMF 2013-K32 MORTGAGE TRUST ..........eevvuunnfeenens ..06/01/2023 . [PAYDOWN ..ovvvvvvvvinnnnnnseeeeeneeneieieeeeenns Joeeee.. 3,432,000 |, 3,432,000 w0 feennnnnnl (30,590))... L0 ..10/01/2046 .
30291V-AE-6 .. | FREMF 2013-K35 MORTGAGE TRUST ..........eevemuns|eeres ..06/27/2023 . [SG AMERICAS SECURITI ...|oeeeeeeeeieiiniiinnes et 2,486,328 |.......e 2,500,000 w0 fennnnnnn. (33,074))... L0 . (20,400)/.... ..12/01/2046 .
30206M-AU-6 .. | FREMF 2016-K723 MORTGAGE TRUST ........ccooeees [eeeenn ..10/01/2023 . [ PAYDOWN ... ....500,000 L0 2,585 |... L0 0. ..11/01/2023 .
30295X-AS-7 .. | FREMF 2017-K724 MORTGAGE TRUST ........cccoovn [eeeeee |oe 11/01/2023 .| PAYDOIN .... ... 500,000 0. L1215 L0 .0 . ..12/01/2049 .
36416U-BG-9 .. | GALTON FUNDING MORTGAGE TRUST 2017-1 . ..12/01/2023 . [ PAYDOWN ... L0 .. (254)[... . L0 .0 . ..07/01/2056 .
370334-CC-6 ...| GENERAL MILLS INC . ..10/17/2023 . [ MATURITY ... 0. .500 000 |.... L0 .0 . ..10/17/2023 .
45783N-AA-5 .. | INSTAR LEASING 111 LLC ..vnnnnni [ oo ..12/15/2023 . [ PAYDOWN ... L0 ...30,688 |.... L0 .0 . ..02/15/2054 .
465968-AG-0 .. | JPMCC COMMERCIAL MORTGAGE SECURITIES TRU ..12/01/2023 . [ PAYDOWN . L0 0 .0 ..09/01/2050 .
46644V-BS-4 .. | JP MORGAN MORTGAGE TRUST 2015-4 ..12/01/2023 . [ PAYDOWN . L0 0 .0 ..06/01/2045 .
46647P-AW-6 .. | JPMORGAN CHASE & CO ......... ..07/23/2023 . | CALL 100 ... . L0 0 .0 ..07/23/2024 .
485170-BA-1 .. | KANSAS CITY SOUTHERN/OLD ..04/19/2023 . [EXCHANGE OFFER . . 1,000,000 |.. . L0 0 ,728)|. ..06/01/2026 .
55389T-AB-7 .. | MVW 2021-1W LLC .. ..12/20/2023 . [PAYDOWN ... . 192,590 |.. . 192,548 |.. L0 0 .0 ..01/22/2041 .
55400E-AB-5 .. |MVW 2020-1 LLC ..coooeereeiieiiiieiiiiieeeeeeee [ e .12/20/2023 . [ PAYDOWN ... .. 212,813 ...212,784 L0 L0 0. ..10/20/2037 .
61946G-AB-9 .. |MOSAIC SOLAR LOANS 2017-2 LLC ..coevvvvvveeeennc | eeenns ..12/20/2023 . [PAYDOWN ... 0. L0 .0 . ..06/22/2043 .
63935B-AA-1 .. |NAVIENT PRIVATE EDUCATION REFI LOAN TRUS ... |....... ..12/15/2023 . [ PAYDOWN ... L0 L0 .0 . ..01/15/2069 .
63940N-AC-4 ...|NAVIENT STUDENT LOAN TRUST 2017-1 ............ [....... ..12/26/2023 . [PAYDOWN ... . 0. L0 .0 . ..07/26/2066 .
63941M-AC-5 .. |NAVIENT PRIVATE EDUCATION REFI LOAN TRUS ... |....... ..12/15/2023 . [ PAYDOWN ... .. 376,493 ... 375,773 L0 . L0 .0 . ..05/15/2068 .
63941T-AA-4 .. |NAVIENT PRIVATE EDUCATION REFI LOAN TRUS ... |....... ..12/15/2023 . [PAYDOWN ... 0. L T17,517 ... L0 .0 . ..05/15/2069 .
67389M-AV-3 .. | OAKS MORTGAGE TRUST SERIES 2015-1 .. ..12/01/2023 . [ PAYDOWN . L0 ... 75,6589 |. 0 .0 ..04/01/2046 .
68389X-AS-4 .. | ORACLE CORP .. ..07/15/2023 . [MATURITY ... . L0 . 100,000 |. 0 .0 ..07/15/2023 .
718547-AL-6 .. |PHILLIPS 66 CO . ..05/02/2023 . | EXCHANGE OFFER . ... 500,000 ... 468,941 0. ..469,674 |.... Ol 0. ..02/15/2045 .
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity 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
740189-AG-0 .. | PRECISION CASTPARTS CORP ........cceeeeieeiinnns ..01/15/2023 . [ MATURITY ... .... 200,000 .... 198,850 . 200,000 |.... L0 0 ..01/15/2023 .
76132F-AA-5 .. |RETAIL OPPORTUNITY INVESTMENTS PARTNERSH ..12/15/2023 . [MATURITY . 250,000 |.. . 250,635 |.. 0 0 ..12/15/2023 .
78446J-AB-2 .. | SLM STUDENT LOAN TRUST 2011-2 .. ..12/26/2023 . [ PAYDOWN . 0 0 ..10/25/2034 .
78448Q-AE-8 .. | SMB PRIVATE EDUCATION LOAN TRUST 2015-B ..12/15/2023 . [ PAYDOWN . 0 0 ..12/17/2040 .
78448R-AD-8 .. | SMB PRIVATE EDUCATION LOAN TRUST 2015-C .....[....... .09/15/2023 . [PAYDOWN ... L0 0 ..08/16/2032 .
78448R-AE-6 .. | SMB PRIVATE EDUCATION LOAN TRUST 2015-C .....[....... ..12/15/2023 . [ PAYDOWN ... L0 0 ..09/15/2043 .
78449G-AC-3 .. | SMB PRIVATE EDUCATION LOAN TRUST 2016-B .....|....... ..12/15/2023 . [ PAYDOWN ... L0 0 ..02/17/2032 .
81746R-CB-3 .. | SEQUOIA MORTGAGE TRUST 2016-2 .......evvvvvvvens|veeenns ..12/01/2023 . [PAYDOWN ... L0 0 ..08/01/2046 .
826525-AB-3 .. | SIERRA TIMESHARE 2020-2 RECEIVABLES FUND ... |....... ..12/20/2023 . [ PAYDOWN ... L0 0 ..07/20/2037 .
87267C-AA-6 .. | TRP 2021 LLC .....evvvrrnnniiniiineniiiniiniiiiiiinns [ oo ..12/17/2023 . [ PAYDOWN ... L0 0 ..06/19/2051 .
87342R-AH-7 .. | TACO BELL FUNDING LLC ..eevvvvvvininniiiiiininns [ eeeees ..08/25/2023 . [ PAYDOWN ... L0 0 ..08/25/2051 .
89683L-AA-8 .. | TRIUMPH RAIL HOLDINGS LLC ......eevvvvmnnnnnnnnnn [ eeeens .12/17/2023 . [ PAYDOWN L0 .0 .. ..06/19/2051 .
90931G-AA-7 .. |UNITED AIRLINES 2020-1 CLASS A PASS THRO ..10/15/2023 . [ SINKING PAYMENT 0 .0 ..10/15/2027 .
928668-AR-3 .. | VOLKSWAGEN GROUP OF AMERICA FINANCE LLC ..11/13/2023 . [MATURITY 0 0 ..11/13/2023 .
95058X-AK-4 .. |WENDY'S FUNDING LLC .......evvvvvvrvnnnnnnnns ..12/15/2023 . [ PAYDOWN . . K 0 0 ..06/15/2051 .
962210-AE-3 .. | WIFRBS COMMERCIAL MORTGAGE TRUST 2013-C18 ... |[.......|.. 12/01/2023 . | PAYDOIN .... .(1,472)|... ..(1,472)|... .300 000 |.... L0 0 ..12/01/2046 .
97063Q-AA-0 .. |WILLIS ENGINE STRUCTURED TRUST III ........... ..12/15/2023 . [ PAYDOWN 22 e L2 ...56,785 |.... L0 0 ..08/15/2042 .
00908P-AA-5 .. | AIR CANADA 2017-1 CLASS AA PASS THROUGH ..07/15/2023 . [ SINKING PAYMENT . . . . . 25,600 |. 0 0 ..01/15/2030 .
00909D-AA-1 .. [AIR CANADA 2020-2 CLASS A PASS THROUGH T ... ..10/01/2023 . | SINKING PAYVENT .. ... 125,703 133,333 510 |.. ..(3,768)|... o (3,768) ... 125,703 |.... 0 0 ..04/01/2029 .
11271R-AA-7 .. | BROOKFIELD FINANCE INC . [A......|..07/14/2023 .| CALL 100 ... 366,000 |............ 379,981 . 369 436 |.. ..(3,436)]... ..(3,436)|... .... 366,000 |.... L0 0 ..04/01/2024 .
54303P-BA-2 ...| LONGFELLOW PLACE CLO LTD D. ..10/16/2023 . [ PAYDOWN . 000,000 1,000,000 . 1 000,000 . . . 1 000,000 |. 0 0 ..04/15/2029 .
59111R-AA-0 .. [METAL 2017-1 LLC ............ D......|..12/15/2023 . | PAYDOUN . .34, 174 .. .. 34,174 |.. .. 34,174 ...34,174 |. 0 0 ..10/15/2042 .
89153V-AE-9 .. | TOTALENERGIES CAPITAL INTERNATIONAL SA . D. ..01/25/2023 . [MATURITY .325,000 |.. . 324,308 |.. . 324,91 325,000 0 0 ..01/25/2023 .
92558F-AA-7 .. | VIBRANT CLO VIII LTD . D. ..10/20/2023 . [ PAYDOWN . . 139,749 |.. . 139,679 |.. . 139,749 .. 139,749 |. 0 0 ..01/20/2031 .
961214-DZ-3 .. | WESTPAC BANKING CORP . D. ..05/15/2023 . | MATURITY . .... 500,000 .... 499,865 . 499,973 |.. . 500,000 |.... Ol 0. ..05/15/2023 .
1109999999 Subtotal - Bonds Industrial and Mlscellaneous (Unafflllated) 19 515,595 19,607,332 20,169, 143 19,727,734 19,634,724 0 (119, 128) 515 042 XXX
637432-MT-9 .. |NATIONAL RURAL UTILITIES COOPERATIVE FIN ... | ......... 06/26/2023 .|CALL 100 i foneiiii o 125,000 f..ooeennnnn 125,000 |..evveeeees 127,813 |............ 125,169 |..vvvvvveeveeeenn O e (169) )i O e (169) | 0 [, 125,000 |..vvvvvevennnees [ oy [0 oy [ 4,572 |..04/30/2043 .
1309999999. Subtotal - Bonds - Hybrid Securities 125,000 125,000 127,813 125,169 0 (169) 0 (169) 0 125,000 0 0 0 4,572 XXX
2509999997. Total - Bonds - Part 4 20,813,081 20,809,641 22,998,537 21,033,019 0 (150,877) 0 (150,877) 0 20,926,346 0 (208,441) (208,441) 794,426 XXX
2509999998. Total - Bonds - Part 5 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
2509999999. Total - Bonds 20,813,081 20,809,641 22,998,537 21,033,019 0 (150,877) 0 (150,877) 0 20,926,346 0 (208,441) (208,441) 794,426 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0
00123Q-10-4 ... | AGNC INVESTMENT CORP .......eevvvvvvvvrvrrnrnnnnns [ eeeeenn ..02/21/2023 . [MERRILL LYNCH PIERCE ...|....... 131,442.000 |......... 1,462,955 [..evvvvvvninininininns forinnne 2,067,175 |.......... 1,360,425 |......... 706,751 [ovvvveviinnnnnns [V [V FOR 706,751 |oeveveeeenennns 0l....... 2,067,175 |..ccoeeeeennns 0.t (604,220)f........ (604,220)
04316A-10-8 ...| ARTISAN PARTNERS ASSET MANAGEMENT INC ... ..05/02/2023 . [NATL FINANCIAL SERVI .. .... 264,833 . 231,660 |.. ....33,173 |... L0 ..264,833 |.... L0 .(6,931)[...........(6,931)]...
203792-10-7 ... | ENTERPRISE PRODUCTS PARTNERS LP ..10/30/2023 . . ....237,103 ...(29,885) ... .0 L0 .51,884 |...........51,884 |...
55336V-10-0 ... |MPLX LP ..11/02/2023 . [ VARIOUS . B 1,672,006 . . L0 L0 178,722 .. 178,722 |...
848637-10-6 ...| SPOK HOLDINGS INC ..06/01/2023 . | VARIOUS . 262,240 ... 262,080 |.. .0 Ol 14,31 141,311 |...
5019999999 Subtotal - Common Stocks - Industrlal and Miscellaneous (Unafflllated) Publlcly
Traded 4,259,124 XXX 4,503,357 3,165,522 603,742 0 0 603,742 0 4,503,357 0 (244,234) (244,234) 86,121 XXX
5989999997. Total - Common Stocks - Part 4 4,259,124 XXX 4,503,357 3,165,522 603,742 0 0 603,742 0 4,508,357 0 (244,234) (244,234) 86,121 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 4,259,124 XXX 4,503,357 3,165,522 603,742 0 0 603,742 0 4,508,357 0 (244,234) (244,234) 86,121 XXX
5999999999. Total - Preferred and Common Stocks 4,259,124 XXX 4,503,357 3,165,522 603,742 0 0 603,742 0 4,503,357 0 (244,234) (244,234) 86,121 XXX
6009999999 - Totals 25,072,205 XXX 27,501,894 24,198,541 603,742 (150,877) 0 452,865 0 25,429,703 0 (452,675) (452,675) 880,547 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

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

CUSIP 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
2509999998. Total - Bonds 0 0 0 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0

6009999999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding

1999999 - Totals

1. Total amount of goodwill nonadmitted $

CcusIP
Identification

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2
3

Name of Company Listed in Section 1 Which Controls Lower-Tier Company

4
Total
Amount of Goodwill
Included in Amount
Shown in
Column 8, Section 1

Stock in Lower-Tier Company Owned
Indirectly by Insurer on
Statement Date

5

Number of Shares

6
% of
Outstanding

0399999 - Total
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SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount

Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for

For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued

Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
UNITED STATES TREASURY BILL ...ccevvvnniiiiiinnnnnnnns [ PP IR ..02/24/2023 . | BK OF MONTREAL CHICA .......coovivvvvnnnnnnnns 02/22/2024 . |........... 4,963,790 [....oiviiinnnnnnnns [ 204,165 |..ovvnnniiiinnnnns [ [ 5,000,000 |........... 4,759,625 |...uuuniiiiiiinnnnnns [ U] 0.000 [.......... 5.050 |...NA | [0 PP 0
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 4,963,790 0 204,165 0 0 5,000,000 4,759,625 0 0| XXX XXX XXX 0 0
0109999999. Total - U.S. Government Bonds 4,963,790 0 204,165 0 0 5,000,000 4,759,625 0 0] XXX XXX XXX 0 0
0309999999. Total - All Other Government Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 0 0 0 0 0 0 of XXX XXX XXX 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
1309999999. Total - Hybrid Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2419999999. Total - Issuer Obligations 4,963,790 0 204,165 0 0 5,000,000 4,759,625 0 0of XXX XXX XXX 0 0
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0of XXX XXX XXX 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2459999999. Total - SVO Identified Funds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
2509999999. Total Bonds 4,963,790 0 204,165 0 0 5,000,000 4,759,625 0 0] XXX XXX XXX 0 0
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 0 0 XXX 0 0 0 XXX XXX XXX 0 0
7709999999 - Totals 4,963,790 0 204,165 0 0 XXX 4,759,625 0 0] XXX XXX XXX 0 0

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current

of Item(s) Strike Initial Cost | Year Initial Credit Hedge

Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)

0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
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Code

Description of Hedged Risk(s)

@) |
[

(o) |
[

Code

Financial or Economic Impact of the Hedge at the End of the Reporting Period




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

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

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE E - PART 1 - CASH

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

Depository Code Interest Year of Current Year Balance *
JPMorgan Chase .......ccceevueeevveeeveieeeiieeeieenne New York, NY ........... XXX,
PNC Bank ............... ... Pittsburgh, PA XXX,
Bank of New York Mellon .. New York, NY L XXX,
0199998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 0 897,459 | XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 897,459 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash

XXX

897,459 | XXX

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

1. January....o..n 565,700 4, (1,789,574) 7. (507,075)]  10.  October. ....(1,243,065)
2. February.... ....38,781 5. 490,143 8. (173,166)| 11. November... ....(2,942,941)
3.  March (2,890,485) 6. (407,470) 9. September (126,878) 12.  December 897,459

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2 3 4 5 6 7
Book/Adjusted
Carrying Value

Code Rate of Interest

Description Date Acquired Maturity Date

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

olo|lo|lc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

09248U-70-0 .......

|BLCKRCK L1Q FDFND-INST .iiviiiiieiiiiiiiiee it

.............................. 12,030,300

8309999999.

Subtotal - All Other Money Market Mutual Funds

12,030,300

12,030,300

Line
Number
1A

cooooo

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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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

U R 0
(U O 0
U R 0
(U O 0

(U O 0
U R 0
(U O 0
U R 0

1. Alabama ...

2. Alaska .......cccoeviiiiiiieceeee

3. ArZONA ....oooiiiiieee

4. Arkansas ...,

5. California ......ccccevveiviiiiiiienn,

6. Colorado .....

7. Connecticut

8. Delaware ........ccccccevveiiiieincnnen.

9. District of Columbia
10.  Florida .....cccooveviiiiiiiiiiiiciice
11, GEOrgia ..coveeeeeieeeeeieeieeesees
12, Hawaii .ccccoooveiiiiiiiiiiiccicees
13, 1daho e
14, lNOIS ..o
15, Indiana .......cccoeiiiiiiiiii e,
16, 1OWA .o
17. Kansas ...
18. Kentucky
19. Louisiana
20. Maine ....ccocooveiiiiiii e
21. Maryland
22. Massachusetts ..........cccocevvennenne MA
23.  Michigan .......ccccooiiiiienienienee MlI
24. MiIiNNesota .......ccoccveevieienieniens MN
25.  MiSSISSIPPI «oveeeveeiieniieieeieeen MS
26. Missouri
27. Montana
28. Nebraska
29. Nevada .....ccccooevienieiiiieeeene
30. New Hampshire .......ccccoevvveevnennne NH
31, New JEersey ......coceeveevenieenienienns
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina
35. North Dakota
36.  ONIO .oovveiiiieiie i
37. Oklahoma ...
38, Oregon ....ccoevriiiiiiiiineeeees
39. Pennsylvania .......c.cccoocevinienene PA
40. Rhode Island .........c.ccceeveiiinnens RI
41. South Carolina .......ccccceeveeneennene SC
42.  South Dakota .........ccccceuevveienennne SD
43. TennesSee ......cccooeveeieeneeneennns
44, TeXaS ..oooviviieiiiieieeieeeeees
45, Utah .o
46. Vermont ..
47, Virginia .....coooeeieeeeeeeeeee
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiiieieeieees
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ...........cccccceeuenn AS
53, GUAM ..oceiiiiiiiieeeeee e GU
54. Puerto RiCO ......cccovvviiiiiiiiiicen, PR
55. U.S.Virginlslands .........cccccceeeennen \Y/|
56. Northern Mariana Islands ........... MP
57. Canada
58. Aggregate Alien and Other ......... oT
59. Subtotal

............................................................................................................... 0 [ O o 0 e
............................................................................................................... 0 [ O o 0 e
............................................................................................................... 0 [ O o O e
............................................................................................................... 0 [ O o 0 e
............................................................................................................... 0 [ O o 0 e
XXX XXX 0 0 0
XXX XXX 471,767 463,536 0

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)

E29
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