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STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt [ 331,303,015 |eveviiiiceieirccieine [V S 331,303,015 |vevirinee 318,491,780
2. Stocks:
2.1 Preferred SOCKS ......ooue oottt ettt ee e e 376,884 ..o [0 PO 376,884 |..oovoe 383,192
2.2 COMMON SEOCKS ...voetietieeiiaetie ettt ettt [eeeesesieieseceees 9,576,386 [ (U 9,576,386 |[....ccviveennne 9,848,043
3. Mortgage loans on real estate:
B FIISEHENS 1.ttt oot [V RN [V RN [V RN 0
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDIANCES) ...ttt sesens [eeeeeetnenese bbbt neee [V N [V N (1 T 0
4.2 Properties held for the production of income (less
e 0 eNCUMDIANCES) ....cocveimiiiicicieiceieieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($ 710,355 ), cash equivalents
[ J 9,644,202 ) and short-term
investments ($  .ooooveirnnn 9,942,366 ) ..o | 20,296,922 | [V 20,296,922 |.....cuuee. 18,149,747
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [oroeeeerrninnne 857,421 |.coeeee [0 857,421 | 797,000
7. Derivatives
8. Otherinvested @ssets ...
9. Receivables for securities
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LINES 110 11) ...c.cvcvcvevceeeeveviieieceeens Joevereveeieeeens 362,467,647 |....ooveeeereecee (V1 362,467,647
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14, Investment iNCOMe due and 8CCTUET .........c..cueuiueuiueiiieieieieieeeieieiesiesens e 2,991,263 | (U 2,991,263 |....ooovvvn 2,744,270
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..........c..cccu.... 206,105 [..cveeveririrceen 29,905 [ 176,200 |...ocoocverernee. 196,957
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled PremiumS) ..........cccoveveveiiieiereeieiiee s [oeeeeeeenenenees 1,874,740 |.oooeeeeeeeeee (01 PO 1,874,740 |..ocoove 1,726,208
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn (O Y T (O T [0 [V 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ..........c.coeeeeeeeeeeeeeeeeeeeeeeee oo 1,082,439 |..oooeeeeeeeeeeee (01 PO 1,082,439 |...cocveen. 9,356,578
16.2 Funds held by or deposited with reinsured COMPANIES .............ccceeererr. |rerereeereeninneeneens (1 T (1 T [0 OO 0
16.3 Other amounts receivable under reinsurance CONtracts ...............cccoeee |reverereeeiennnrneeeens (O T (O T [0 0
17.  Amounts receivable relating to UninSUred Plans .............ccccoeveeeeeeieeeeenenenins v [V RN [V RN (1 T 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccocoeovnnrnieeennns (01 R 0 [ [V 1,298,236
18.2 Net deferred tax asset 0. 0. 0. .
19.  Guaranty funds receivable or 0N dePOSIt ...........cccccvvevevevereeeeceeieieieeeeees Jreveseeeeeeeene s (O T (O T [V 0
20. Electronic data processing equipment and SOfWArE ...........cccvovevereeerererenis foevereiiininniseeccie (1 T (1 T [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B e 0 ) et et [V RN [V RN [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ................c.ccccoveevieevies fooevneiieiiie, 888 | (1 888 .o 438
24. Health care ($ ..ccccocvrvevcciciririiecnae 0 ) and other amounts receivable ... |o...ccccuenirnieininniens (U (U (O T 0
25. Aggregate write-ins for other than invested assets ............ccccoevevereririeeeeees foeveririinn 3,110,408 |...ccovvviiiiernne 77,345 .o 3,033,063 |.....cevevneen 3,392,628
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......ccvvieieiveuiiniieeeieieeeeesseseseisnan [eeeseeeeciceenns 371,733,490 |..oovee 107,250 |....cocooee.. 371,626,240 |................ 366,385,077
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt ettt as s s st seseseseananans |eeseesereteenitt st ereneeas [V RN [V RN (1 T 0
28. Total (Lines 26 and 27) 371,733,490 107,250 371,626,240 366,385,077
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Admitted disallowed IMB ..o Lo 3,031,875
2502.  OThEr @SSEIS oottt en s |oeeteee e 1,188
2503. Agents' credit balances ... 77,345
2598. Summary of remaining write-ins for Line 25 from overflow page 0] . .
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 3,110,408 77,345 3,033,063 3,392,628




STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ........ccc.... 301,866,872 1eSS$ oveoveeeeeeeeeeeee 0 included in Line 6.3
(including $ .o 0 Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $ ....0 Modco Reserve)
3. Liability for deposit-type contracts (including $  ......ccccooeeiiiiiiiinne. 0 MOACO RESEIVE).......oeeeeeeeeriieeieie e
4. Contract claims:
B LIFE o bbb bbb
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= TaTe U g o= o PP RP PRI
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ .0 Modco) ...
6.3 Coupons and similar benefits (including $  ..ooeoveeiecicce 0 Modco) ...
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
B e 0 discount; including $  eeevoeeeeeeeereereeeeene 0 accident and health premiums .............cccoeueuen. foorenennn 126,291 | 175,459
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
USSR 0 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
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
15.1 Current federal and foreign income taxes, including $ (70,406) on reallzed capltal 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 $ ........ccccocoviviiiiinnnns
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 $ .......cccoiiiiiiiiniinns 0 and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ .......ccooeeveeirecinennnns 0 ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ..0 ) reinsurers .
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceeverieiienienceceee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........ccccc.....
24.09 Payable for securities ......
24.10 Payable for securities lending
24.11 Capital NoteS $ ...vevvveverrieirciecs
25. Aggregate write-ins for liabilities
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25)
27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27)
29. Common capital stock
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
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 $
36.2 0 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 61,820,763 53,266,727
38. Totals of Lines 29, 30 and 37 63,820,763 55,266,727
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 371,626,240 366,385,077
DETAILS OF WRITE-INS
2501. Unclaimed funds for escheat ... 56,669
2502. Interest payable on death claims .
2503, e
2598. Summary of remaining write-ins for Line 25 from oVErflOW PAGE ..........cccciiiiiiiiiiiiii s [e e 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 72,942
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 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 through 3403 plus 3498)(Line 34 above) 3,031,875 3,387,067




STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............ccoeeeeec|oreveveveiereens 9,033,264 |....cceee. 11,166,513
2. Considerations for supplementary contracts with life contingencies............cccoooveieenenncincnienienee el O 0
3. Netinvestment INCOME .......cccoviiieieieiirse e . 6,007,956 |..
4.  Amortization of Interest Maintenance ReServe (IMR) ..........cccccccioveveiereueeeececeieieeveeesesesesesesesesesens freenenesesneeeneees (A1 344 [ (136,066)
5. Separate Accounts net gain from operations excluding unrealized gains or l0SS€s ...........ccocevveveenorininil 0 [ ...0
6. Commissions and expense allowances on reinsurance ceded ............cccceeuennee
7. Reserve adjustments on reinSUranCe CEAERM ...........oiiiiiiiiiiieiiiie ettt
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNTS..........cuiiiiiiiiiiee ettt [eee e e e e e e [0 [0 0
8.2 Charges and fees for depoSit-type CONMTACES ...........c.ceuiriiieieieieecececec et [ee et eeaes [0 [0 0
8.3 Aggregate write-ins for miscellaneous income .. 9,869,341 10,255,273 20,309,934
9. Totals (Lines 1 to 8.3) 26,820,451 27,293,676 61,961,086
10, DEath DENEFIS ...ttt ettt 2,763,708 |..oeeeinee 3,064,350 |...ccooecnene 5,835,239
11.  Matured endowments (excluding guaranteed annual pure eNdoOWMENtS) ...........ccceerirrieriieriienieenieeses oo [0 [0 0
12, ANNUILY DENETIES ...ttt e 48,506,987 |......ccceeenne 45,348,743 |................. 97,928,531
13. Disability benefits and benefits under accident and health contracts .. ...84,565 |. ..82,155 |.. ...165,733
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...
16.  GrOUP CONVEISIONS ...c..eiiuiiiiiiieieeieeieeieeeeeeeeseeseesnee e e sneeneeenes
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 ..............ccccoceueveveeeccnnncnn | (3,865,282) (1,329,775) 6,655,113
20.  Totals (LINES 10 10 1) .iuiuiiiiiieieieiceet ettt ettt ettt n e s [eae e 56,529,679 |...cocveueenne 56,445,457 |................ 128,112,434
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ..ottt ettt bbb s bbb en s bbb sssns et be s s s nse s s s |ecsceceeeennasiceceaes 682,778 1,854,752
22. Commissions and expense allowances on reinsurance assumed ... .1,203,227 |. ...2,562,561
23. General insurance expenses and fraternal expenses ..................... .1,386,940 |. 2,735,234
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccoeueueeeveieveveeeeeeeeeeee e 49,280 |.oooveeveeeee 55,258 | 109,125
25. Increase in loading on deferred and uncollected PremiumS ............cococrueererereeurereeeeeneeseeeeeeseseseseeeees 1,125,240
26. Net transfers to or (from) Separate Accounts net of reiNSUrancCe ...........cccooceeierieeieeienieseeneeseesees e 0 el 0 [l 0
27.  Aggregate Write-ins fOr dEAUCHONS .........c.c.ovevrucueeeeeieecceceeeeee et se e e s s s aeaeaesenennans (43,720,697) (36,255,199) (80,502,278)
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 16,143,809 24,904,380 55,997,068
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LN 28) .ottt e 10,676,642 |........ccoceece 2,389,296 |...ccoeernnn 5,964,018
30. Dividends to policyholders and refunds to MEMDETS .............ccceueveveececueueeeeeeeecee e enseeaenas 0 0 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 10,676,642 |...........co.... 2,389,296 |....cooveeeee. 5,964,018
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 1,919,620 986,165 2,684,901
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) ...........ccceueueeeeueverenenns froccciccec 8,757,022 ..o 1,403,131 | 3,279,117
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  .oooeecieene (37,934) (excluding taxes of $  ..oeovveeeerirencnes (154,623)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 14,560 (303,197) (346,913)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 8,771,582 1,099,934 2,932,204
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCEmMDEr 31, PriOr YEAI .......c.c.cuoiururueereeieeeeeeeeeeeeeseeeeeeseseseseseseeeseessesesesesannaas 55,266,727 52,186,716 52,186,716
37. Netincome (Line 35) B TT1582 e 1,099,934 | 2,932,204
38. Change in net unrealized capital gains (losses) less capital gains tax of $  ...cccovvvvveveeccccneenes 0 [ (277,965) ... 89,979 | (255,207)
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 unauthorized and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccoeeeveescfeeiiiiiiiiiiiiiiis 0] .0 |
44. Change in asset valuation reserve .. 46,639 |. 272,410 |..
45, Change iN trEASUNY STOCK .........c.coiviviueuitieiieeietete ettt ettt e st et et setesesess s es et sesesesessasesssasesesess [oeneseeeeseeeseaeneneeneeneneeas 0] .0 |
46. Surplus (contributed to) withdrawn from Separate Accounts during period ...........ccccceeeeveereenieenenns 0| 0.
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee 0| 0.
48.  Change in SUrplus NOES ..........ceueueueeenererieeeieieeeeseeeeeea 0| 0.
49. Cumulative effect of changes in accounting PriNCIPIES ..........cciiiiiiiiiiieiic e s [0 0
50. Capital changes:
B0.1 PAI 0N 1.ttt bbbt b et bt e ettt ne et e nes e [0 [0 0
50.2 Transferred from surplus (StOCK DIiVIAENA) .........ccveveveviviuerereeiieeeeeee ettt es s |ee e eaes [0 [0 0
50.3 TranSfErred t0 SUMPIUS .........ocvoveveeieeeeeieiieeeteteececeee ettt s e s s s st et esesessass s sseseseseo|eseses e ee e eneeeeeneneneneaes [0 [0 0
51.  Surplus adjustment:
511 PAI IN .ttt b bbbt bt ettt et enenes e 0
51.2 Transferred to capital (Stock DivideNnd) .........cc.ooiiiiiiiiieeeeee e e 0
51.3 Transferred from capital ...............c..cc.c.... 0|
51.4 Change in surplus as a result of reinsurance .. 0|
52.  Dividends t0 SIOCKNOIAETS ...........c.cueviuieiiiieiieteteseeeeee ettt tetesee ettt et ssss s s s st sesessss s esessseseseseseafe e e et eeeees e 0
53. Aggregate write-ins for gains and 10SSES iN SUIPIUS ........coouiiiiiiiiiiiiie e 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 8,554,036 1,489,501 3,080,011
55. Capital and surplus, as of statement date (Lines 36 + 54) 63,820,763 53,676,217 55,266,727
DETAILS OF WRITE-INS
08.301. Fee income from reinSUrance aSSUMEA ...........occoeovoveueuiueuiiiieieieteeeteee et 9,869,291 |................ 10,254,424 |................. 20,309,928
08.302. Miscel laneous income ..................... .50 | 849 [ 6
08.303. ..o e .
08.398. Summary of remaining write-ins for Line 8.3 from overflow page 0 ...0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 9,869,341 10,255,273 20,309,934
2701. Modco adjustment on reinsurance assUMEd ............cccoooieioveueiccciiieie et (43,720,697 ... (36,255,199).....coee... (80,502,278)
2702. e [
2703. ettt ettt oLttt et h et he e et ea et e e st et e st et e st et ebe s ete e et et ete e enena ettt ettt ettt ettt eenene [ereteae et ettt nes [eaee e ettt
2798. Summary of remaining write-ins for Line 27 from oVerflow PAge .............cceeeeveveieveiereeeeieeeeeeeeeeesesd|eeeeee s [0 [0 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (43,720,697) (36,255,199) (80,502,278)
5301. .
5302.
5303. e
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE .............ccceeeeeveieieiereeeeieeeeeeeeieeesesd|eeeee e [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0 0




STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiuiuiiciiiciiieie ettt siens [oeennensinenanes 19,213,327 | 4,491,749 |....ccovveee. 17,967,401
2. NetiNVESIMENT INCOME .......uiuiiiiiiiiiieee ettt [ersne s 8,106,910 |..ccvvvirne 7,356,237 |.cveiiinne 14,970,636
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 10,118,911 10,255,273 20,309,934
4. TOtal (LINES 110 3) oottt 37,439,148 22,103,259 53,247,971
5. Benefit and 10SS related PAYMENLS ............cceiiiiiiicieieieeeeeee ettt es et n s [oesessesesenasane 60,423,201 |.ocoooveeeee 5 172,478 .o 29,238,910
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS ................. [oeeeeeerininerninieciiineens (O T [0 0
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveeceeeeieienens oeveecencens (37,893,306) |-...ovnverencene 3,452,340 |..coooveveenene 7,210,201
8. Dividends paid t0 POIICYNOIAETS .........c.cocviviverieeeieiieieee ettt ettt s s sss s s s s s ssssanans [esetesenene e s sneaene e (O T [0 0
9. Federal and foreign income taxes paid (recovered) netof $ .....................c...... 0 taxon capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 260,677 3,072,509 2,984,548
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 22,790,572 11,697,327 39,433,659
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 14,648,576 10,405,932 13,814,312
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt .. 28,297,276 |.. ...41,935,508 |..

12.2 Stocks .............. 0. ..8,479,959 |..

12.3 Mortgage loans ... (O T 0
12.4 Real estate ....... O OO (O T 0
12.5 OthEr INVESTEA @SSELS ......c.curueeririieceeeetririnieeetete et e esseeteese e esseetesseseesssesessesensesesesesssssssesesnsnnns [oetesssssasisieaesssssasericnenns (O R (O R 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooceiies oo, (O T [0 0
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 0 1,749,680 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) ......c.cvoveveueucuieieeeeecieieieeceee e foesesesesenenas 28,297,276 |.ocovoen. 52,165,147 |.ocooevee. 148,428,380

13. Cost of investments acquired (long-term only):

T = T T PSSO ROSOURRRR 41,245,223 | 45,058,161 |...cooveeeneee 151,056,599
1312 SEOCKS ..ottt |oeiine e 0 foeerienns 10,203,350 |..cvvveennee 10,203,350
13.3 MOMGAGE I0BNS ........vvvceieiieieieieeetetete ettt ettt s s s et e st sese e s s ssesesesesesssnnanesans |resesessetesene et se s e nerenes (O T [V 0
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuiuuieiieciieeiccice ettt nnnies |oesines s (U (U 0
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 57,019 0 0
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 41,302,242 55,261,511 161,259,949
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e 60,421 5,608 138,688
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (13,065,387) (3,101,972) (12,970,257)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccoeveveeeeeeieiens foereeeeiienenrenens (70 ) 102,593 ... 137,200
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U (U 0
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 573,643 (793,825) (723,057)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 563,986 (691,232) (585,857)
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) . |...c.ccccceevrecne 2,147 175 | 6,612,728 |..cccvvvve 258,198
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oeeieieieieeeeeeece ettt s e s s s s s esesessasnssssseses |eesseseseneneneas 18,149,746 |................ 17,891,548 |................ 17,891,548
19.2 End of period (Line 18 plus Line 19.1) 20,296,921 24,504,276 18,149,746
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Modified coinsurance — premiums aSSUMEA .........cccoovririririereuererererinisisessesesereseesesesssseseseseeesssessens [oererenenesssennnns 1,789,741 ..o 5,795,168 |......c..c...... 10,489, 150
20.0002. Modified coinsurance — benefits assumed ... [ 25,193,937 | 42,050,367 |...ccocvvunnne 90,991,428
20.0003. Modified coinsurance - modco adjustment on reinsurance ceded ...........ccooovviicnnnnccicininns fereceiin 23,404,195 |.....coonv. 36,255,199 |.ooiveveeane 80,502,278




STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

INAIVIAUAT TIFE .t b bbb bbb bbbt ns

GIOUD [I .ttt ettt e e b e e b e e sb e e st e e aaeeseeeseeeaeeseenseenseenseenbeenseeneennaenen

INAIVIAUAT @NNUILIES ...t

GIOUP @NNUITIES ...ivviivieiiieitieite ettt ettt s ettt e be e seesaeesbeesbeesbeebeenbeensesnsesssesseesbeesseenseensennsenned]

ACCIAENE & NEAITN ...t

FraterNal ...ttt

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31

................... 7,689,511 [ 7,928,300 |................. 15,296,528
................................. 0 [ 0 o0
................................. 0 [ 0 o0
................................. 0 [ 0 el 0
................................. 0 [ 0 o0
................................. 0 [ 0 o0
................................. 0 [ 0 o0
................... 7,689,511 [ 7,928,300 |................. 15,296,528
................................. 0 [ 0 o0
7,639,511 7,923,300 15,296,528




STATEMENT AS OF JUNE 30, 2025 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

F/S F/S
SSAP # Page Line # 2025 2024

NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 8,771,582 $ 2,932,204
(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 $ 8,771,582 $ 2,932,204
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 63,820,763 $ 55,266,727
(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 $ 63,820,763 $ 55,266,727

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.

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.

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

The Company did not have any material changes in accounting principles and/or correction of errors.

NOTE 3 Business Combinations and Goodwill

A.

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



STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

NOTES TO FINANCIAL STATEMENTS

NOTE 4 Discontinued Operations
Not applicable - The Company had no discontinued operations.

NOTE 5 Investments

A.  Mortgage Loans, including Mezzanine Real Estate Loans
No significant changes

B.  Debt Restructuring
No significant changes
C. Reverse Mortgages
No significant changes

D. Asset-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 the period ended June 30, 2025.

(3) Recognized OTTI Securities
The Company did not recognize any other-than-temporary impairments on securities during the period ended June 30, 2025.

4)
a) The aggregate amount of unrealized losses:
1. Less than 12 Months $ 814,800
2. 12 Months or Longer $ 8,167,826
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 63,198,037
2. 12 Months or Longer $ 127,513,931

(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.

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

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

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

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

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

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

K. Investments in Tax Credit Structures (tax credit investments)
Not applicable - The Company does not own any tax credit structures or tax credit investments.

L. Restricted Assets

1. Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted
Current Year 6 7
1 2 3 4 5
G/A 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 $ - 19 - 19 - 13 -1$ - 13 - 13 -
b. Collateral held under security lending
agreements $ - 19 - 19 - 13 - 13 - 13 - 13 -
c. Subject to repurchase agreements $ - 1% - 1% - 19 - 19 - 19 - 13 -
d. Subject to reverse repurchase agreements $ - 19 - 1% - 19 - 19 - 19 - 13 -
e. Subject to dollar repurchase agreements $ - 19 - 1% - 19 - 19 - 19 - 13 -
f. Subject to dollar reverse repurchase
agreements $ - 19 - 19 -1$ -1$ - 13 - 13 -
g. Placed under option contracts $ - 19 - 19 - 19 - 19 -1$ -1$ -
h. Letter stock or securities restricted as to sale
- excluding FHLB capital stock $ - 19 - 19 - 13 - 13 - 13 - 13 -
i. FHLB capital stock $ - 1% - 19 - 19 - 13 - 13 - 13 -
j. On deposit with states $ 478453 | $ - 13 -1 - |$ 478453 |$ 478,220 | $ 233
k. On deposit with other regulatory bodies $ - 19 - 19 - 19 - 13 - 13 - 13 -
|. Pledged collateral to FHLB (including assets
backing funding agreements) $ -1$ -1$ - 13 - 13 -1s -1s -
m. Pledged as collateral not captured in other
categories $ - 19 - 19 - 13 - 13 - 13 - 13 -
n. Other restricted assets $ - 1% - 19 - 19 - 19 - 13 - 13 -
o. Total Restricted Assets (Sum of a
through n) $ 478453 |$ - 18 - 138 - 1% 478453 |$ 478220 |$ 233

(a) Subset of Column 1
(b) Subset of Column 3

71



STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

NOTES TO FINANCIAL STATEMENTS

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 $ -1$ - 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 $ - 19 - 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 $ -1$ - 0.000% 0.000%
j. On deposit with states $ - |$ 478,453 0.129% 0.129%
k. On deposit with other regulatory bodies $ -1$ - 0.000% 0.000%
|. Pledged collateral to FHLB (including assets
backing funding agreements) $ - 19 - 0.000% 0.000%
m. Pledged as collateral not captured in other
categories $ - 1% - 0.000% 0.000%
n. Other restricted assets $ -1$ - 0.000% 0.000%
o. Total Restricted Assets (Sum of a
through n) $ - 1$ 478453 0.129%]| 0.129%|

(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
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
M.  Working Capital Finance Investments
No significant changes

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

O. 5GlI Securities
Not applicable - The Company does not own any 5GI securities.

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

Q. Prepayment Penalty and Acceleration Fees
General Account Separate Account

1. Number of CUSIPs 2 0
2. Aggregate Amount of Investment Income $ 15,914 $ -

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

S.  Aggregate Collateral Loans by Qualifying Investment Collateral
Not applicable - The Company does not maintain any collateral loans.

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

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

NOTE 7 Investment Income
No significant changes

NOTE 8 Derivative Instruments
No significant changes

NOTE9 Income Taxes
No significant changes

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
A.  No Significant Information to Report.

NOTE 11 Debt
The Company does not maintain any debt.

7.2



STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

NOTES TO FINANCIAL STATEMENTS

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

Not applicable - The Company does not have such plans.

NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
No significant changes

NOTE 14 Liabilities, Contingencies and Assessments
No significant changes

NOTE 15 Leases
No significant changes

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
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
No significant changes

NOTE 20 Fair Value Measurements

A.
(1) Fair Value Measurements at Reporting Date
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 stocks $ 254,644 | $ -1$ -1$ -1$ 254,644
Common stock - unaffiliated $ 9,576,387 | $ - 13 - 13 - 13 9,576,387
Cash, cash equivalents, and short-term
investments $ 10,354,557 | $ 4993400 |$ - 19 - 19 15,347,957
Total assets at fair value/NAV $ 20,185,588 | $ 4993400 | $ -19 -1 25,178,988
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 $ - 1% - 1% - 1% - 13 -
(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.
B. Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements
As of June 30, 2025, the Company maintained no bonds rated NAIC 6.
C. 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.
Type of Financial Aggregate Net Asset Value Not Practicable
Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)

Issuer credit obligations | $ 190,873,191 | $ 195,642,481 | $ - |1$ 190,873,191 | $ - 198 - 19 -
Asset-backed securities | $ 133,621,194 | $ 135,660,535 | $ - |$ 133,621,194 | $ - 198 - 18 -
Preferred stocks $ 383,694 | $ 376,884 | $ 383,694 | $ - 198 - 198 -1$ -
Common stock - unaffiliaf $ 9,576,387 | $ 9,576,387 | $ 9,576,387 | $ - 13 - 13 - 13 -
Cash, cash equivalents,
and short-term
investments $ 20294738 [$ 20296922 |$ 15301338 |$ 4993400 |$ - 19 - 19 -

7.3



STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

NOTES TO FINANCIAL STATEMENTS

D. Not Practicable to Estimate Fair Value
Not applicable

E.  NAV Practical Expedient Investments
Not applicable

NOTE 21 Other ltems
A. Unusual or Infrequent Items
None

B.  Troubled Debt Restructuring: Debtors
The Company did not recognize a troubled debt restructuring.

C. Other Disclosures
None

D. Business Interruption Insurance Recoveries
The Company did not recognize any business interruption insurance recoveries.

E. State Transferable and Non-transferable Tax Credits
None

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
The Company does not maintain any retained assets.

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

I. 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

J. Reporting Net Negative (Disallowed) Interest Maintenance Reserve (IMR)

(1) Net negative (disallowed) IMR

Insulated Non-Insulated
Total General Account Separate Account  Separate Account
$ 3,031,875 $ 3,031,875 $ - $ -
(2) Net negative (disallowed) IMR admitted
Insulated Non-Insulated
Total General Account Separate Account  Separate Account
$ 3,031,875 $ 3,031,875 $ - $ -
(3) Calculated adjusted capital and surplus
Total
a. Prior Period General Account Capital & Surplus $ 58,487,872
From Prior Period SAP Financials
b. Net Positive Goodwill (admitted) $ -
c. EDP Equipment & Operating System Software (admitted) $ -
d. Net DTAs (admitted) $ -
e. Net Negative (disallowed) IMR (admitted) $ 3,194,152
f. Adjusted Capital & Surplus (a-(b+c+d+e)) $ 55,293,720
(4) Percentage of adjusted capital and surplus
Total
Percentage of Total Net Negative (disallowed) IMR admitted in General Account or recognized in Separate
Account to adjusted capital and surplus 5.5%
(5) Allocated gains/losses to IMR from derivatives:
a. General Account
Gains Losses
1. Unamortized Fair Value Derivative Gains & Losses Realized to IMR - Prior Period $ - $ -
2. Fair Value Derivative Gains & Losses Realized to IMR - Added in Current Period $ - $ -
3. Fair Value Derivative Gains & Losses Amortized Over Current Period $ - $ -
4. Unamortized Fair Value Derivative Gains & Losses Realized to IMR - Current Period
Total (1+2-3) $ - $ -
b. Separate Account - Insulated
Gains Losses
1. Unamortized Fair Value Derivative Gains & Losses Realized to IMR - Prior Period $ - $ -
2. Fair Value Derivative Gains & Losses Realized to IMR - Added in Current Period $ - $ -
3. Fair Value Derivative Gains & Losses Amortized Over Current Period $ - $ -
4. Unamortized Fair Value Derivative Gains & Losses Realized to IMR - Current Period
Total (1+2-3) $ - $ -

c. Separate Account - Non-Insulated
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STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

NOTES TO FINANCIAL STATEMENTS

Gains Losses
1. Unamortized Fair Value Derivative Gains & Losses Realized to IMR - Prior Period $ - $ -
2. Fair Value Derivative Gains & Losses Realized to IMR - Added in Current Period $ - $ -
3. Fair Value Derivative Gains & Losses Amortized Over Current Period $ - $ -
4. Unamortized Fair Value Derivative Gains & Losses Realized to IMR - Current Period
Total (1+2-3) $ - $ -

NOTE 22 Events Subsequent
The Company has evaluated events subsequent to this reporting period, and has determined that there were no significant
events requiring recognition in the financial statements.

NOTE 23 Reinsurance
No significant changes

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.

A. Pharmaceutical Rebate Receivables

NOTE 29 Participating Policies
Not applicable - The Company does 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
No significant changes

NOTE 32 Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics
No significant changes

NOTE 33 Analysis of Life Actuarial Reserves by Withdrawal Characteristics
No significant changes

NOTE 34 Premium & Annuity Considerations Deferred and Uncollected
No significant changes

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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STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity? ..... Yes[ 1 No[X]

LT E= (=N el i =Ty To L USSP PSRRI

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS AN INMSUIEI? <...eovevoe ettt eeete et e e e ettt e s e astetesesee s s saetesesessssaesesesensssseesesasessnseeesesasensnsseetesaseesssneesesasessnseeetesasasnsesetesasasnsnsetetesasnsseesesasannsren Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 1 No[X]

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of a publicly traded group? ............ccciiiiiiiiiii s Yes[ 1 No[X]

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? ..............cccooiiiiiiiin. Yes[ 1 No[X]

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

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NAI
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiiicecces 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. .............ccocevevevevecceerereeeeereennns 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
GALE). eueetatrieei ettt s s e h sttt 05/05/2022

By what department or departments?
New York State Department of FINANCIAI SEIVICES .......ciuiiitiiiiiiiiii ittt h e e s he e b e e bt e bt e bt e abeea b e eaeesaeesbeeabeenbeebeenbeanteenneanes

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? .....

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [ X] No[ 1 NAI

Has this 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? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..... Yes [ ] No[X]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiii e Yes [ X] No[ ]

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 ....cocomvoeeeeeeeeeeeeeeeeee e Horsham, PA ..o ....NO.....]....NO.....|....NO.....|... YES....

Penn Mutual Asset Management, LLC ........ccoviivivieiiiicieieiecee Conshohocken, PA ..o ....NO.....]....NO.....|...NO.....|... YES....

[ 1T N[ T NA[X]

]
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STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

GENERAL INTERROGATORIES

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? ................coceeverierereresiieceeieeeenns 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, a(F:)curate, 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.
If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? ... Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... B 888
INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ ] No[X]
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ...........cccccceeoeeneee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

Yes[ 1 No[X]

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BONGAS ...ttt ettt ettt ettt ettt et et ettt et a st et a et et a s as st ettt e s s s e ae s et et a e b e st eaeae et et ettt e s e s ean sttt etetesesnan e S$..
Preferred Stock ... $.
Common Stock ... $.
Short-Term Investments $.
Mortgage Loans on Real Estate $.
All Other $.
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 5.
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .......cc.ooiuiiiiiiiiiieeee e $
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes[ 1 No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes[ 1 No[ 1 NATX]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $ 0
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STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

GENERAL INTERROGATORIES

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, Ill - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes [ X ]

1 2
Name of Custodian(s) Custodian Address

Bank of New YOrk Mellon ..o 101 Barclay Street, New York, NY 10286 ..........cccccceoevervcieveririicrennne

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 17.1 during the current quarter? .............ccccccceeeenee.
If yes, give full information relating thereto:

Yes [

1 2 3 4
Old Custodian New Custodian Date of Change Reason

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

17.5097 For those firms/individuals listed in the table for Question 17.5, 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 assets?..............cccoooiiiiiii i

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...............cccccooiiiiiiiiiiiicies

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. This includes both primary and sub-advisors. For assets that are managed internally

Yes [

Yes [

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the

table below.

]

]

]

No [ ]

No [ X ]

No [ X ]

No [ X ]

1 2 3 4

Central Registration

Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With

5

Investment
Management
Agreement
(IMA) Filed

Commission ...

Securities and Exchange

DS....

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 for 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 5GI securities? ........

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? ........ciiiiiiiiiiiie ittt bbb bbbttt b bbbt bbb b nre e

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? ............cccccoeiiiiiine

8.2

Yes [ X ]

Yes [

Yes [

Yes [

]

]

]

No[ ]

No [ X ]

No [ X ]

No [ X ]



STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

GENERAL INTERROGATORIES

PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident Health Companies/Fraternal Benefit Societies:
1. Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1

Amount
1.1 Long-Term Mortgages In Good Standing

111 FAIMN MOTGAGES ...vvceieeieiieteeceeeeeeee ettt et et a e e st s et et e s e ses s s s s s et e s e s e s e s e s s s st es et e s e aes s sttt et et esesess s s s s eseseseananananaes B 0

1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan B 0

1.13 COMMEICIAl IMOTIGAGES .....eeiutiiite ittt ittt ettt ettt ettt e bt e s bt e b e e bt e s bt e a bt ea et ea e e e he e eh e e eb £ e b e e m b e e abeem bt ea bt eheesheesbeesbeebeebeenbeennennne B 0

1.14 Total Mortgages in GO0 STANMING .......coiiiiiiieie ettt ettt e e e e e e e ea e e eseeeseeeaeeeseenaeense e s e enseenseeneeeneeaneenneennen $ 0
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMNS...........oiiiiiiiii ittt $ 0
1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

1.31 FAIMN MOTGAGES ...vvvieeeeieeeececeeecee et ea ettt a s s st s et et e s eaes s e s s e s et e s e s e s s ae s s s st es et eseses s sttt et et esesessssas s ses et esessansnanaes B 0

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $ 0
1.4 Long-Term Mortgage Loans in Process of Foreclosure
141 FAM MOTGAGES ...vvevieieieeeeteeeeceeeeeete ettt et et e s e s s s s s s et et e s e s e s s s st st et e s e s e s s s e s s s st es et e s e ses s s s st esesesesessssasaseseseseseananananaes B 0
1.42 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieietetcteeee ettt ettt e et ettt e bt sese s es et et et et et esese st s es et et e b et essssss et s s e st ebesesesess s ssasasesesesesnnnanas B 0
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B 0
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B 0
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, Lines 3.1 + 3.2) .....coiiiiiiiiiiiieie e $ 0
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1.61 FAIM MOIGAGES ...vvveeieieieeeeececeeeeee ettt ettt s s e st s s et et e s e ses s s st s s et e s e s e s s se s s s st es et e s eses s sttt e s et eseseas s asaseses et esessansnanaes B 0
1.62 RESIAENtIAI MOTGAGES .....cvvcvieieieiiicietetet ettt ettt et s ettt et et asse s es et et et e b et et e sess s es et e s et et esessas s s s es et ebesesesnssesssesesesesesesnsnanas B 0
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B 0
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0
2. Operating Percentages:
2.1 AGH I0SS PEICENT ......oeeeiveeteteeeee ettt vttt eee e et et et et et et e s e ae s et e s et et et et esese st esss e s e s et et esessas s ss et e s et e s eses e st s es e st e s et eseesas s e s et ese s e s et esess s et esetesesesens SAeAeaett et et eeeaenene ettt e et eaenene 0.000 ‘%
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.euiiiiiiiiiretetitieeeee et e te et tetesee et et e sesetesesess st st et esesesesesess s st asesesesesess Saeseaesesaseseseseneneneasasaseseeenenens 0.000 ‘%
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueviiiieeceeee e et eeeescae et eeesssa s tesesenssaesesesesenssseaesesesensssesesesasensraneeea Yes[ ] No[X]

3.2 If yes, please provide the amount of custodial funds held as of the reporting date

3.3 Do you act as an administrator for health savings accounts? ...

3.4 If yes, please provide the balance of the funds administered as of the reporting date .............cocooiiiiiiiiiiiiii e B 0
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ..............c.ccccoveeuee.e. Yes[ ] No[X]

4.1  If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMIING ENLILY? .......cvvieieeecieieieiccecect ettt ettt et s st s et s s st e b s et et s st et s st e st n st es s nanas Yes[ ] No[X]

Fraternal Benefit Societies Only:

5.1 In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? ..........c.c.oviecucueeeieeeeceee ettt es et e s s ssasaesesensananeennas Yes [ ] No [ ] NATX]

5.2 If no, explain:

6.1 Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ ] No[X]

6.2 If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating




STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 6 7
Accident and
Health Insurance
Premiums,
Active Including Policy, Total
Status Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. (a) Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama
2. Alaska ....
3. ANIZONA ..o
4. Arkansas
5. California
6. Colorado
7. CONNECHCUL ...eererieiiieeiiee e
8. Delaware ...........
9. District of Columbia
10, Florida ....cooooiiiiiiiiii e
11.  Georgia
12.  Hawaii .
13, 1daho ..o
14, HlNOIS ..o
15. Indiana
16. lowa ....
17. Kansas
18.  Kentucky
19. Louisiana
20. Maine .....coooiiiiiiiiii e
21, Maryland ...
22. Massachusetts
23. Michigan ....
24, MinNesota .........cccocoiiiiiiiiiiiie e
25, MiSSISSIPPI ..uuuuueniniiiiiii e
26. Missouri ..
27, MONtana ..........ocoooiiiiiii s
28. Nebraska .......ccccoooiiiiiiiiii
29. Nevada ..........
30. New Hampshire .
31, New Jersey .......cccooiiiiiiiiiiiiiiiiiiececciieees
32, New MeXiCO ......cccouuiiiiiiiiiiiiii s
33.
34.
35.
36.
37. Oklahoma
38, OrEJON ..eeieeiiiiiieetee ettt
39. Pennsylvania ............ccccooiiiiiiis
40. Rhode Island ..
41.  South Caroling .........cccceeveeeiiveenieeniieeeeene
42.  South Dakota ........ccccceeriieiiiieiniic e
43. Tennessee .
44. Texas .....
45, Utah .o
46. Vermont
47.  Virginia
48.  Washington ...
49.  West Virginia ........cccoooviiiiiiiiiiiiee e
50. Wisconsin ..
51.  Wyoming .......
52.  American Samoa ..........ccceceeeiieeeiineenineeans
53, GUAM .o
54. Puerto Rico
55.  U.S.VirginIslands ........ccccceviviiniiciiniennnen.
56. Northern Mariana Islands
57. Canada .......ccccoeevueeennn
58. Aggregate Other Aliens
59. Subtotal ....
90.
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX [ [V [0 (1 [0 (1 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period...........ceeeeeeeveereeereenns forrens XXX e e [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions...............ccce.feruee. XXX [ (U SN 0 [ O e O [ 0 0
94.  Aggregate or other amounts not allocable by State. |....... XXX... w0 0 e O i O e 0. .0
95.  Totals (Direct BUSINESS)........ccceevrueerienncnnenneen o XXX... ..7,495,591 |.. 0 7,495,591 .0
96. Plus Reinsurance Assumed.. o XXX . 3,612,484 |. ...1,410,106 |.. 5,022,590 |... .0
97  Totals (All Business)......... o XXX.... 11,108,075 |.. ...1,410,106 |.. ...12,518,181 |... .0
98. Less Reinsurance Ceded...........cooovrvrvrenenencenenns o XXX e [ 3,628,838 |......cvrieiiinnne 0 | 0 i 0 s 3,628,838 0
99. Totals (All Business) less Reinsurance Ceded XXX 7,479,237 1,410, 106 8,889,343 0
DETAILS OF WRITE-INS
58001.
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErIOW PAGE ....vevvveniieiiiieirieie et XXX [ (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 0 0 0 0 0 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieiiieiisieie e XXX [ (U SN [V R (U SN [0 (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............cccccocvevies wevenne 1 4. Q- Qualified - Qualified or accredited reiNSUrer..............cccecevveerieerieieiees eviene 0
2. R - Registered - Non-domiciled RRGs ..0 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

11



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

The Penn Insurance and

Annuity Company
(NAIC Code 93262-DE)
23-2142731

PIA Reinsurance Company
of Delaware |
(NAIC Code 15370-DE)

46-4355668

Dresher Run I, LLC
47-5413232

Vantis Life Insurance The Penn Insurance and
Compan Annuity C. £N Penn Mutual Asset
pany nnuity Lompany ot New Management, LLC
(NAIC Code 68632-DE) York
06-0523876 (NAIC Code 13588-NY) 23-2566941
13-4337991
The Savings Bank Life Penn Mutual AM 1847
Insurance Company Income Fund
Agency, LLC 85-1310973
No FEIN
HLS I, LLC =
87-2907579

Penn Mutual Asset
Management Multi-Series
Fund (Master), LLC
Series B

821995175

Hornor Townsend & Kent,
LLC.
23-1706189

1847 Insurance Captive, LLC

36-5066491

Penn Series Funds, Inc.
23-2209178

Penn Mutual Asset
Management Multi-Series
Fund, LLC
(Onshore Series B)

HTK Insurance Agency,
Inc.

23-2667559

1847 Select Ventures, LLC

37-2137590

Penn Mutual Payroll
Administration, LLC
27-5126301

821533643

1847 Financial, LLC

37-2151342

ILS Holdings, LLC
45-4797815

myWorth, LLC
82-5050907

Penn Mutual AM Strategic
Income Fund

82-4914289
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STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE Y

PART 1A - DETAILS 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 ....... LPAL 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 ....... LDE] e 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 LDE] e 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 .............. LDE] 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
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 LPALL] 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 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 .| eveeeeiiiiei | e | e Fund (Master), LLC - Series B .......ccevvunnennn LPALLL 0TH....... The Penn Mutual Life Insurance Company .... | Influence.........cccooeiiiiiiis 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 .. [ .eeeeevieeee [ ereeriiei | e Fund, LLC (0NShOre) ...eeevvernueeeriirieiieeeins LPAL OTH....... Fund (Master), LLC - Series B ............. INFIUBNCE. .eeereerieieeiee e 000000 Lei et -.No...... I T
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 824914289 .. | .iiiiiiiiiiii | e | e Penn Mutual AM Strategic Income Fund .......... LPALL] OTH....... The Penn Mutual Life Insurance Company .... | Influence.........cccooeiiiiiiis 000000 Lees | 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........ccccovviriiuiininiinnns 000000 Lei et -.No...... I T
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
L0850 | e | e 68632 ....|06-0523876 .. | ..eeeeervriiis | eerririiiiiiiien | e Vantis Life Insurance Company ...........c.c..... LDE] e IA........ The Penn Mutual Life Insurance Company .... |OWNership..........cccouueeueeemuuennennnnnns 21001000 ... | eeeeeee s 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 | e | e YOTK ettt LN RE........ The Penn Mutual Life Insurance Company .... |OWNership..........cccouueeueeemuuennennnnnns 21001000 ... | eeeeeee s CYES ] e s
The Penn Mutual Life Insurance Company The Savings Bank Life Insurance Company The Penn Mutual Life Insurance Company
20850 | eeeeeeee e | e | ] i | e | e Agency, LLC oooreeeeiiii O] e NIA....... Vantis Life Insurance Company ............. OWNErship..cooeeeeeeeeeeeeeeee e 21001000 ... | eeeeeee s N0 e
The Penn Mutual Life Insurance Company The Penn Mutual Life Insurance Company
20850 L] e eeeeeeeeeeeeeeeeeeeeeeeeees | e e 36-5066491 .. | .eoeeiiiiiiinn | eeereiiiiiiiiien | e 1847 Insurance Captive, LLC .......eevveeeennnnnee LDE] e IA........ 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 37-2137590 .. | ceviieiiiiiinn | ereeeeeniiieinee | e 1847 Select Ventures, LLC ......evveeennnnnnnnnnee LDE] e 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 37-2151342 .| i | e | e 1847 Financial, LLC .....eeueueeiiiiie LDE] e NIA....... The Penn Mutual Life Insurance Company .... |OWNership..........ccocuueemmemuuvennnnnnnns 21001000 ... | eeeeee e N0 e
Asterisk Explanation

Entity over which The Penn Mutual Life Insurance Company has SignifiCant INFIUENCE, DU N0 OMNEESHID. .ueiiiiiiiiiiiiiiie ittt sttt ettt s et e ettt e ettt e sttt e aste e ettt e aa bt e e estee e st e e aa st e e s bt e e asseeeab e e e s bt e 2o 8 st e 4a ke e e st e e 4o 8e e e 4ot e e o8 et e 2o ss e e 4ok e e o8t e e 4o Ee e e 4ot e e 4 s b e e 4o s s e a4 a bt e a8 bt e 4o ke e e 4ot e e e st e a4 abe e e eaE e e e s bt e 4o ket e anbe e e sa e e e bt e e enteeeanbeeanbneennseeenns




STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. 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.

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? .............cccccoveveennn NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and

€lECtroNICaIlY WIth T NAIC? .........vcvieieieiiee ettt ettt ettt ettt ettt et s s s ese e es s e s e s e b e s e s e s s s et s et et e s et e s ess s et e s et et et esesesn s esss e s et et et esnsn s s asanaee NO
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? ...
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? ............cccciciiiiiiiiieececeeeeee ettt ettt s e s s sens NO
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? ............cccoiiiiiiii e NO
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? ...t NO
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

second quarterly filing per the Valuation Manual (by August 15)? (2nd Quarter Only) The response for 1st and 3rd quarters should be

N/A. A NO response resulting with a bar code is only appropriate in the 2nd quarter. In the case of an ongoing statement of exemption,

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. NO

NO

AUGUST FILING

Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd QUAET. ............ccceoiiiiiriirieee s YES

Explanation:

Bar Code:

MO AT MO AT ERRRO O

1 "3 5 8 § 2 0 2 &5 4 9 0 0
MO AT MO AT AR

13 5 8 § 2 0 2 5 8 6 5 0
e |
XXXV [Document Identifier 445]

13 5 8 § 2 0 2 &5 4 4 5 0
sz = | ANN AR
Actuarial Guideline XXXV [Document Identifier 446]

13 5 8 § 2 0 2 5 4 4 6 0
bty iaessitacsiasa | ANIANAW ARV A
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

13 5 8 8§ 2 0 2 5 4 4 7 0 0
rmseszsssemtais = | AL AR
Actuarial Guideline XXXVI [Document Identifier 448]

13 5 8 8 2 0 2 5 4 4 8
st | AW AR
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

13 5 8 § 2 0 2 5 4 4 9 0
vttt e e NN A O

i 38 5 8 8 2 0 2 &5 7 0 0 0

[ ]

o
—

0 2
0 2
0 2
0 2
0 2
0 2
0 2
[]

© I—
o o
I S S E—

—
o
—
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STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

OVERFLOW PAGE FOR WRITE-INS

NONE
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STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O W

Book/adjusted carrying value, December 31 Of PriOT YEAI .......c..oiiiiiiiiieeeee et

Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Current year change in encumbrances ...............4
Total gain (loss) on disposals ....................

Deduct amounts received on disposals . !
Total foreign exchange change in book/adjusted
Deduct current year’s other than temporary impai
Deduct current year’s depreciation

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

Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition

Capitalized deferred iNterest AN OtNET ............oii it st e e st e e be e be e beeabeesaesaeesseesbeesbeesbeenteens

Accrual of discount
Unrealized valuation increase/(decrease) ....
Total gain (loss) on disposals
Deduct amounts received on disposals ....
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/rec
Deduct current year’s other than temporary impairment recognized

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)

Total valuation allowance
Subtotal (Line 11 plus Line 12)

Deduct total NOnadmitted @MOUNLS ..........cc.iiiiiiii ettt a e

Statement value at end of current period (Line 13 minus Line 14)

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PriOT YEAI .........oiiiiiiiiiieeeee e

Cost of acquired:

2.1 Actual cost at time Of @CQUISITION ..ottt e e b e et e eseeeseesaeesneenneeneannean

2.2 Additional investment made after acquisition
Capitalized deferred interest and other .....
Accrual of discount ...
Unrealized valuation increase/(decrease) ....
Total gain (loss) on disposals ...........ccccenuee. -
Deduct amounts received on disposals ...............

Deduct amortization of premium, depreciation and proportional amortization .

Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized

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

Deduct total NONadMItted @MOUNLS ..........ouiiii ettt e b b et e e e e e st e e aeeeseess e e naeeneenneenseenseeneens

Statement value at end of current period (Line 11 minus Line 12)

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

[N
@ N =2Oo o

® N oA N =

Book/adjusted carrying value of bonds and stocks, December 31 of prior year

Cost of bonds and stocks acquired
Accrual of discount

Unrealized valuation iNCre@SE/(AECIEASE) .........uiuiiuiiuiiiiiieiti ittt bbbttt bbbttt bt bbbt bbbt b bbb nre e

Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value ..
Deduct current year’s other than temporary impairment recognized

Total investment income recognized as a result of prepayment penalties and/or acceleration fees ...

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

Statement value at end of current period (Line 11 minus Line 12)

................ 328,723,015

341,256,287

.. 41,245,223 |...

... (5,174,367)
...148,436,648

328,723,015

SI101
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STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T ()t bbbttt sttt b s s e 92,197,411 | 11,790,556 |...coovecvienne. 7,773,085 |.oeoeieiicinne (32,224) .o 92,197,411 | 96,182,658 |....coovoveeecrnreccneenn 0 o 86,027,457
2. NAIC 2 () ettt b bbb btk a b e b ekt ekt b et bt ettt been bt eneteenens [re e 103,624,489 |......cccooeeee. 7,550,912 | 3,674,356 |......occvuenne (492,694)|................ 103,624,489 |............... 107,008,351 |....oceeeerevrrccceinnn 0 o 104,276,853
B NAIC B () ittt b ettt be s [er s 1,932,065 |..oocoieine. 464,490 |......ocvvrvevnnn 475,492 ..o 472,774 | 1,932,065 |.oceeeriennee 2,393,837 oo 0 e 1,921,878
4. INAIC 4 () ettt ettt h bbb £t e e h £tk £ et bt bt b st b et ekttt e eeebe et b e ebens [ 532,957 [oiiiirierece [ 545,624 |.......ovvveien 12,674 | 532,951 [ LI ORI | B SRR 535,104
5. INAIC 5 (8) soveueuereiiiiieieieie ettt ettt ettt ettt e s bbb e st s e s s st s st s s s s s s es e s ettt sesesesenesene et esesenesesens |eeee et [V [V [V [V [V 0 ooeereeeemrrneneeeeeen 0 0
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 0 0 0 0 0 0 0
7. Total ICO 198,286,916 19,805,958 12,468,557 (39,470) 198,286,916 205,584,847 192,761,292
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 122,258,590 , , 122,258,590 125,848,591 121,248,312
9. NAIC 2 ettt bt e h e bt h et bt b et bt b et ettt a ettt e et nebenene [sree e 8,756,518 |..ccviriiins 472,502 | 16,202 [ 4,055 | 8,756,518 |..cccvvvririnnne 9,216,873 [ 0 s 8,763,289
TO0. NAIC 3t b b b e bbb bbbttt b e [seeer s 430,041 [ [V 49,006 [..vovoeeeeeeeieieireenes 704 | 430,041 [ 381,739 | 0 0
N 1 72X PSSRSO PPRUSRSRPTRUTY HOURURRTTRRT [V RSN (RSN (O RSN (O RSN (O RSN 0 oo 0 e 429,586
T2, NAIC B ettt h bbbt b ettt [see e 216,846 ..o, [V 3,515 | [V 216,846 |..cooriicnne 213,331 | 0 216,846
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 0 0 0 0 0 0 0
14.  Total ABS 131,661,995 8,815,912 4,921,810 104,437 131,661,995 135,660,534 130,658,033

PREFERRED STOCK

15.

16.

17.

18.

19.

20.

21, TOtAl PrEfErT@d SIOCK .......iuivieieieeiieeieiee ettt 377,299 0 0 (415) 377,299 376,884 383,192
22.  Total ICO, ABS & Preferred Stock 330,326,210 28,621,870 17,390, 367 64,552 330,326,210 341,622,265 323,802,517

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ s 9,942,365 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 9,942,365 XXX 9,906,431 0 25,967
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECembEr 31 Of PrIOT YEAT ........cccvcvveveveeeeeeeeieieieieeeteeeae et sesesessas s s s seseseseas [eoesenensasneeneeas 4,927,545 ..o 4,963,789
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.ceiiiiieieteecececcce ettt ettt sesess s s s st e sesesesssssssansesesesnns [eoenensasasanennans 9,906,431 |....coovnvee. 23,386,996
3. ACCTUAN OF GISCOUNL ...veeeaceceeteeeee e ceeeet et eseaeeeesee e eseseseeeeseseseseeeeee s caeseseeee e eseseeeeeeae e aeseeeeee s e sesesee e s s s snsesesesassnsnsesesesasanansens [oseessacacicaresnna 108,390 [o.ooveeceeeerieees 576,760
4. Unrealized valuation iNCrEASE/(AECIEASE) .........ueiuiiuieiiiii it sttt ettt ettt st e saeesbeesbe e bt e bt eabeaneeeasesheesheesbeesbeebeenbesnneenresnnes [eineeaeaseessesanesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ccoruiiieieeeeeecaceeeie et teteee e e ettt es e s st st et e s esessssas s st esesesessssssassssesesesessssssaseseseseanas [oeeseesessseseneneesananeeeeas [0 0
6. Deduct consideration reCeived ON QISPOSAIS ................c.cveueuiuiiiiieieieieeteseseset e s et etesesesesss et st esesesesesessasesssssesesesesessssesssssesesesesens [reeeesesesenenenens 5,000,000 |.ccooerueerenne 24,000,000
7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeuruiueiiieieiereeeeeeeeeeeeeeeseseseseaeas [eeeeeneneneeeees 9,942,366 |....coveneee 4,927,545
11, Deduct total NONAAMILEA BIMOUNES .......c.eurieiieeeeeeeeiei e ceeeeeee e eseseeeee e e eseseeeseesesesesesesesessseseseeessesssesesesssesesesesesssssesesesesasnnnnns [oeaciesssssssnicaceseseesnacaas [0 0
12.  Statement value at end of current period (Line 10 minus Line 11) 9,942,366 4,927,545
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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

S104, SI05, SI06, SI07



STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 12,673,107 |ovoiiine 12,030,300
2. Cost Of Cash eqUIVAIENTS ACGUITEA ............ccooiiieieeeieececececieie ettt ettt a sttt et eses e s s s s s s e s et esessssssassasesesessssasssesasess [eresensnsasesneas 35,075,531 |.ooooeee 116,186,990
3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [0 0
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [0 0
6. Deduct consideration received 0N QISPOSAIS ................c.cueuevieiieeeiiiieteteseseee et eee e etesesses s et esssesesesessss s st ssesesesesessnssssssssesesesenns |oeseeseseneaenens 38,104,436 |................ 115,544,183
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.coeeuiuiiriieieierereeeeeeeeeeeeeseseseseaeas [eeeeneneneneeeees 9,644,202 |..ococeeenne 12,673,107
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 9,644,202 12,673,107
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Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

EO1, EO2
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STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
6899999. Total - Unaffiliated 0 0 0 0 XXX
6999999. Total - Affiliated 0 0 0 0 XXX

7099999 - Totals 0 0 0 0 XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income

7099999 - Totals
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STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
79771F-JR-9 ......... CITY OF SAN FRANCISCO CA PUBLIC UTILITIE ..eeeeeeeee e eeee e e e e eeen e e e een e e e e e e e eennn [eenand 06/25/2025 ..... EXCHANGE OFFER ... ....150,000 |.... .
T9771F-JY-4 ......... CITY OF SAN FRANCISCO CA PUBLIC UTILITIE ...iiiiirueniiiiiiiiiiiiiiiiiineiiiiiinesscssinnsessessnnnesssenns |oonnnd 06/25/2025 ..... EXCHANGE OFFER ... ...850,000 |....
0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues ,000,000
47233J-GT-9 ......... JEFFERIES FINANCIAL GROUP INC ....viiiiiiiiiiiiiiiii et ceii e e eeenna e eennnans [anand 04/28/2025 ..... GOLDMAN SACHS & CO ,081,000 |.... 2BFE ..oeeeens
00973R-AN-5 . ..| AKER BP ASA ....04/28/2025 ..... BARCLAYS CAPITAL FIX . 1,000,000 |. 2.BFE ..
35137L-AN-5 . .. [FOX CORP ... ....04/28/2025 ..... GOLDMAN SACHS & CO .. . 1,100,000 |. 2.BFE ..
92343V-GY-4 . .. | VERIZON COMMUNICATIONS INC . ....04/17/2025 ..... EXCHANGE OFFER ....... . 1,083,000 |. 2.AFE ..
89838L-AF-1 . ..| TRUSTEES OF BOSTON COLLEGE . ....04/28/2025 ..... RAYMOND JAMES & ASSO . 1,100,000 |. 1.DFE ..
55903V-BY-8 . ..| WARNERMEDIA HOLDING ... ....06/30/2025 ..... EXCHANGE OFFER ....... ....500,000 |. 3.AFE ..
06738E-BK-0 . ..|BARCLAYS PLC ......... ....04/28/2025 ..... MORGAN STANLEY & CO . . 1,200,000 |. 2.AFE ..
092113-AT-6 . ..| BLACK HILLS CORP ....... ....04/28/2025 ..... MORGAN STANLEY & CO . . 1,250,000 |. 2.BFE ..
034863-AX-8 ......... ANGLO AMERICAN CAPITAL PLC ...iiivuuuniiiiuuniniiiiissnsersiusunseesiesunnssessessnnsseseessnnssesssssnnnseeseenns |oonnns 04/28/2025 ..... GOLDMAN SACHS & CO 1,250,000 |.... 2BFE ..........

0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 8,899,527 9,564,000

0489999999. Total - Issuer Credit Obligations (Unaffiliated) 9,899,527 10,564,000

0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0

0509999997. Total - Issuer Credit Obligations - Part 3 9,899,527 10,564,000

0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX

0509999999. Total - Issuer Credit Obligations 9,899,527 10,564,000

92737D-AA-6 ......... |VINE 2024-SFR1 TRUST | ...... 05/19/2025 ..... |JPM SECURITIES-FIXED ‘ .. 3,807,943 ... 3,918,251 |....

92737D-AC-2 ......... VINE 2024-SFR1 TRUST PP PPN R 06/09/2025 ..... RBC CAPITAL MARKETS .. 2,063,244 .... 2,150,000 |[....

1059999999. Subtotal - Asset-Backed Se: ed - Self-Liquidating - Non-Agency Residential Mortgage-Backed Securities (Unaffiliated) 5,871,187 6,068,251

671150-AY-6 ......... JOHA CREDIT FUNDING 1 LTD .vtvisiesiesiesiesieseessessessessessesseseeseesseseesseneessessaseeseessersesseseennanas J...... 05/08/2025 ..... JPERSHING & COMPANY ... vutisieseseeseseseseseseseseeseseesesseeseseeseeseesessesseeseeseesessessessenesneas | RO TR 1,593,718 | 1,585,000

1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency - CLOs/CBOs/CDOs (Unaffiliated) 1,593,718 1,585,000

62878Y-AA-2 ......... 04/25/2025 ..... BARCLAYS CAPITAL FIX ....491,250 |....

871044-AL-7 ......... .. 04/25/2025 ..... SG AMERICAS SECWRITI ... ....910,000 |....

1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 1,351,007 1,401,250

1889999999. Total - Asset-Backed Securities (Unaffiliated) 8,815,912 9,054,501

1899999999. Total - Asset-Backed Securities (Affiliated) 0 0

1909999997. Total - Asset-Backed Securities - Part 3 8,815,912 9,054,501

1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX

1909999999. Total - Asset-Backed Securities 8,815,912 9,054,501 22,675 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 18,715,439 19,618,501 118,536 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 0 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 XXX
6009999999 - Totals 18,715,439 XXX 118,536 XXX




S04

STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease) Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..79771F-AG-2 |CITY OF SAN FRANCISCO CA PUBLIC UTILITIE .... [. 06/25/2025 . | EXCHANGE OFFER ... . 1,000,000 ..1,000,000 .1,000,000 |.... K .0 . ....0 |........1,000,000 |.. 0 ... . 11/01/2026 . (1.D FE ....
.. 79765R-SV-2 | CITY OF SAN FRANCISCO CA PUBLIC UTILITIE . . 06/12/2025 . | CALL 103.678 .. 45,815 430,000 ...........520,202 |.... .. (3, 750) 5 0 e (8, 750) ....0]...........516,463 |.. . (86,453) ... . 11/01/2040 . [1.D FE ....
0059999999. Subtotal - Issuer Credit Obllgatlons - Municipal Bonds - Special Revenues 1,445,815 1,430,000 1,552,722 1,520,202 0 (3,750) 0 (3,750) 0 1,516,453 (86,453) XXX XXX
..20030N-BN-0 | COMCAST CORP . 06/05/2025 . | CALL 100 . .. 250,000 250,000 254,883 |...........260,223 |[.... .0 . 0 .250,000 |.. . 08/15/2025 . [1.G FE ....
..20369E-AA-0 | COMMUNITY HEALTH NETWORK INC . 05/01/2025 . | MATURITY ..... ..100,000 . 100,000 . 100,000 |. . 100,000 |. 0 0| 100,000 0 . 05/01/2025 . [1.F FE ....
..931427-A0-1 | WALGREENS BOOTS ALLIANCE INC . 04/15/2025 . | CITIGROUP GLOBAL MKT . 509,250 ..525,000 ..571,847 |. ..536,104 |. 0 0| .532,593 . (23,343) |. . 06/01/2026 . [4.A FE ....
..92343V-GX-6 | VERIZON COMMUNICATIONS INC ... . 04/17/2025 . | EXCHANGE OFFER 1,058,543 ..1,083,000 .. 1,057,305 |. .1,057,990 |. 0 0| . 1,058,543 0| . 02/15/2085 . [2.A FE ....
..571903-BD-4 |MARRIOTT INTERNATIONAL INC/ND .. . 05/01/2025 . | MATURITY ........ . 1,000,000 ..1,000,000 ..1,109,640 |. .1,006,255 |. 0 0| .1,000,000 0| . 05/01/2025 . (2.B FE ....
..30161N-AN-1 | EXELON CORP .........eevvvunnen . 06/10/2025 . |U.S. BANCORP INVESTM . .. 499,750 . 500,000 ..492,080 |. ..499,409 |. 0 0| .499,979 (229) |. . 06/15/2025 . 2.B FE ....
..55903V-BB-8 | WARNERMEDIA HOLDINGS INC . 06/30/2025 . | EXCHANGE OFFER ... .. 464,490 . 500,000 ..472,010 |. ..472,571 |. 0 0| 475,492 . (11,002) |. . 03/15/2029 . [3.A FE ....
..651220-Ali-6 | NEWELL BRANDS INC ... . 06/09/2025 . | VARIOUS . 13,098 13,000 13,430 |. 13,055 |. 0 0| 13,032 . (32) |. . 04/01/2026 . [4.A FE ....
..49271V-AH-3 |KEURIG DR PEPPER INC .. . 05/25/2025 . | MATURITY ..500,000 . 500,000 ..499,787 |. ..499,965 |. K 0 0| 00,000 0| . 06/25/2025 . (2.B FE ....
..035240-AL-4 | ANHEUSER-BUSCH INBEV WORLDWIDE INC . . 05/30/2025 . | CALL 100 .. .. 750,000 . 750,000 ..859,028 |. ..802,603 |. (52 603) K 0 , 0| 750,000 0| . 04/13/2028 . [1.G FE ....
..91913Y-AY-6 | VALERO ENERGY CORP . 04/15/2025 . | MATURITY ..... ..500,000 .... 500,000 535,575 |...........501,630 |.... ... (1,630)]. .0 ], (1,630) ... ....0 ].......... 500,000 |.. . 04/15/2025 . [2.B FE ....
0089999999. Subtotal - Issuer Credit Obllgatlons - Corporate Bonds (Unafflllated) 5,645,131 5,721,000 5,965,585 5,738,805 0 (59, 166) 0 (59, 166) 0 5,679,639 143 458 XXX XXX
..00909D-AA-1 | AIR CANADA 2020-2 CLASS A PASS THROUGH T .... . 04/01/2025 . | SINKING PAYMENT . ... 50,286 ...50,286 ...53,338 |.... ..52,528 |.... .0 . 0 ..50,286 |.. 1,320 |. 04/01/2029 . [1.F FE ....
..023770-AA-8 | AMERICAN AIRLINES 2015-1 CLASS A PASS TH .... . 05/01/2025 . | SINKING PAYMENT .. ... 12,584 ... 12,584 ... 12,584 |............ 12,584 |.... .0 . 0 .. 12,584 |.. ...212 |. 05/01/2027 . (2.B FE ....
..11043X-AB-9 |BRITISH AIRWAYS 2019-1 CLASS A PASS THRO .... . 06/15/2025 . | SINKING PAYMENT .. .. 13,904 ... 13,904 ... 13,994 |............ 13,004 |.... .0 . 0 . 06/15/2029 . [1.G FE ....
..11042T-AA-1 |BRITISH AIRWAYS 2018-1 CLASS AA PASS THR .... [. 06/20/2025 . | SINKING PAYMENT 50,102 50,102 46,621 46,892 |. 0 0| , 952 |. 09/20/2031 . |1.C FE ...
..02376A-AA-7 | AMERICAN AIRLINES 2017-2 CLASS AA PASS T .... [. 04/15/2025 . | SINKING PAYMENT 13,531 13,531 13,531 | 13,531 | 0 0| 13,531 227 |. 10/15/2029 . (1.E FE ....
..90032V-AA-3 |UNITED AIRLINES 2020-1 CLASS B PASS THRO .... . 04/15/2025 . | SINKING PAYMENT .. 103,250 ..103,250 ..101,572 |. . 101,826 |. . K 0 . 0| .103,250 2,517 |. 01/15/2026 . [2.A FE ....
..90931G-AA-7 | UNITED AIRLINES 2020-1 CLASS A PASS THRO . . 04/15/2025 . | SINKING PAYMENT . .. ... 28,719 ...28,719 ...31,6%8 |............30,394 |.... .. . (241)). 0. . (241)]... 0. ..28,719 |.. . 0. . ...844 |. 10/15/2027 . [1.E FE ....
0129999999. Subtotal - Issuer Credit Obllgatlons Single Entity Backed Obllgatlons (Unaffllated) 272,466 272,466 273,338 271,749 0 308 0 308 0 272,466 0 0 0 6,306 XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 7,363,412 7,423,466 7,791,645 7,530,756 0 (62,608) 0 (62,608) 0 7,468,558 0 (121,059) (121,059) 188,828 XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
0509999997 Total - Issuer Credit Obligations - Part 4 7,363,412 7,423,466 7,791,645 7,530,756 0 (62,608) 0 (62,608) 0 7,468,558 0 (121,059) (121,059) 188,828 XXX
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 7,363,412 7,423,466 7,791,645 7,530,756 (62,608) 0 (62,608) 0 7,468,558 0 (121,059) (121,059) 188,828 XXX
..38384J-M0-4 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... [. 06/01/2025 . |PAYDOIN ... ... 37,632 ...37,632 ...39,032 |............ 38,903 |.... .. (1,2n) ). .0 . 0 ..37,632 |.. 1,108 |. 02/01/2054 . |1.
..38384X-MIi-0 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... [. 06/01/2025 . |PAYDOIN ... ... 70,090 ...70,090 JLCY 7 N - R 7 A PO | RN 2,363 |. .0 . 0 ..70,090 |.. 1,385 |. 09/01/2054 . |1.
..38384Y-Fli-6 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... [. 06/01/2025 . |PAYDOIN ... ... 86,637 ...86,637 ...84,728 |............ 84,765 o0 [, 1,872 |. .0 . 0 ..86,637 |.. 1,851 |. 10/01/2054 . |1.
..38384W-W4-3 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... [. 06/01/2025 . |PAYDOIN . .. 229,383 ..229,383 ..222,788 |. ..223,019 |. ..6,364 | 0 0| .229,383 4,252 |. 09/01/2052 . |1.
..38385D-7K-6 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION . 06/01/2025 . | PAYDOUN . 59,640 59,640 59,118 |, 0| 522 | 0 0| 59,640 427 | 12/01/2052 . (1.
..3622AC-GA-2 | GINNIE MAE |1 POOL . 06/01/2025 . | PAYDOUN . 28,453 24,612 | 25,172 ..3,281 | 0 0| 417 . 04/01/2048 . (1.
..38384Y-GR-6 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... [. 06/01/2025 . | PAYDOIN . 97,353 95,024 |. ..1,398 | 0 0| 2,080 |. 12/01/2051 . (1.
..38384X-V6-7 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... [. 06/01/2025 . |PAYDOIN . 490 | 0 0| 1,868 |. 07/01/2052 . |1.
..38384N-LS-2 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION . . 06/01/2025 . | PAYDOUN . . 252 ). .0 .. .0 .. ..6,281 |. 02/01/2048 . [1.
1019999999. Subtotal - Asset-Backed Securmes Financial Asset-Backed - Self- L|qU|dat|ng -
Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 950,931 950,931 934,792 876,553 0 15,261 0 15,261 0 950,931 0 0 0 19,669 XXX XXX
..38378B-7P-8 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... [. 06/01/2025 . [PAYDON .....cccooeiiiiiiiiiiiiiiiins e e, 210 |oeeeieeeeens 210 |oeeeeeeieeens R P P2 I PO, 0 e (VO 0 | (VO 0 e 270 fouevrrinnnnnnns (VN 0 | [V 2 . 05/01/2083 . [1.A ........
..38380R-SE-1 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .... [. 06/01/2025 . [PAYDOUN .......ccceeeeiiiiiiiiiiiiiss Jooveeeiieiiiiiieeess |oeeeeees 12,158 |............ 12,158 ..ol 12,155 ...l 12,157 |, [ PP | PP [ PP | PP [ PP P 1 0 fooeiinnnnnees [ PP [ 63 [. 01/01/2061 . [1.A ........
1029999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Commercial Mortgage Backed Securities - Guaranteed (Exempt from RBC) 12,428 12,428 12,428 12,428 0 1 0 0 0 XXX
..3137HF-CV-5 | FREDDIE MAC REMICS . . 06/01/2025 . | PAYDOUN . . .0 . 0 0 . 12/01/2049 . (1.
..3137FH-RI-5 | FREDDIE MAC REMICS . . 06/01/2025 . | PAYDOUN . 0 0| 0| . 10/01/2048 . [1.A .
..3137HF-VQ-5 |FREDDIE MAC REMICS . . 06/01/2025 . | PAYDOUN . 0. 0. .0 . . 10/01/2054 . [1.A ........
1039999999. Subtotal - Asset Backed Securltles Financial Asset- Backed Self-| L|qU|dat|ng -
Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 407,300 407,300 397,896 398,339 0 8,962 0 8,962 0 407,300 0 0 0 7,800 XXX XXX
..3137BL-ME-5 [FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... . 05/01/2025 . TPAYDOIN ..e.voveevveiciecciicneees | O T [ Ao [V 5,319 [ooiiiiiiinnnnn, [ 0l [ 0l 0 foviiiinnnnns 0l [ [ 0l [ 70 |. 08/01/2025 . {1.A ........
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STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..3137F7-2N-4 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... . 06/01/2025 . | PAYDOUN . 10,908 .9,538 |.... , 0 . 0 . . 07/01/2030 . [1.A FE ....
..3137BH-XL-6 | FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... . 06/01/2025 . | PAYDOUN . 0 .0 7 1. 04/01/2043 . |1.A ........

1049999999. Subtotal -

Asset-Backed Securities - Financial

Asset-Backed - Self- L|qU|dat|ng -

Agency Commercial Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from

RBC) 10,908 10,908 0 0 10,908 0 XXX

..12648A-BB-5 | CSMC TRUST 2014-1VR1 .. . 06/01/2025 . | PAYDOUN ... , .0 . 0 ...6,576 |.. 0 . 11/01/2043 .
..92737D-AA-6 | VINE 2024-SFR1 TRUST .. . 06/01/2025 . | PAYDOUN . 12,864 0 0| 12,864 0| . 03/01/2041 .
..67389M-AV-3 | OAKS MORTGAGE TRUST SERIES 2015-1 .. . 06/01/2025 . | PAYDOUN . 11,237 0 0| 11,237 0| . 04/01/2046 .
.. 17323T-AF-7 | CITIGROUP MORTGAGE LOAN TRUST 2015-RP2 . 06/01/2025 . | PAYDOUN . 14,133 0 0| 14,133 0| . 01/01/2053 .
..36416U-BG-9 | GALTON FUNDING MORTGAGE TRUST 2017-1 . . 06/01/2025 . | PAYDOUN . 18,139 0 0| 18,139 0| . 07/01/2056 .
..81746R-CB-3 | SEQUOIA MORTGAGE TRUST 2016-2 ... . 06/01/2025 . | PAYDOUN . 15,652 0 0| 15,652 0| . 08/01/2046 .
..46644V-BS-4 | JP MORGAN MORTGAGE TRUST 2015-4 .. . 06/01/2025 . | PAYDOUN . . .. 17,597 0. 0. . 17,597 .. .0 . . 06/01/2045 .
1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-| L|qU|dat|ng Non—

Agency Residential Mortgage-Backed Securities (Unaffiliated) 0 0 0 XXX
..465968-AG-0 | JPMCC COMMERCIAL MORTGAGE SECURITIES TRU . 06/01/2025 . | PAYDOUN . 0 0| 0| . 09/01/2050 .
..30307N-AS-5 | FREMF 2018-K732 MORTGAGE TRUST ... . 06/01/2025 . | PAYDOUN . 0 0| 0| . 05/01/2061 .
..50190D-AN-6 | LCCM 2017-LC26 ........evvvvvvvvnnnnnee . 12/04/2024 . | BMOCM/BONDS . 0 0 0| 0 0| . 07/03/2050 .
..94989J-BB-1 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20 .... [. 05/01/2025 . | PAYDONN . .. 650,000 0. 0. 650,000 |.. .0 . . 05/01/2048 .
1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-| L|qU|dat|ng Non—

Agency Commercial Mortgage-Backed Securities (Unaffiliated) 1,103,939 1,103,939 1,090,258 1,103,945 0 0 1,103,939 0 XXX XXX
..83610H-AL-4 | SOUND POINT CLO VII-R LTD . . 04/23/2025 . | PAYDOUN . .. 140,593 140,593 140,593 .. 140,593 |. 0 0| .140,593 0| . 10/23/2031 . [1.A FE .
..92658F-AA-7 | VIBRANT CLO VIII LTD ....... . 06/26/2025 . | PAYDOUN . .. 103,124 103,124 103,072 ..103,124 | 0 0| 103,124 0| . 01/20/2031 . [1.A FE .
..85816W-AE-4 | STEELE CREEK CLO 2014-1 LTD . . 04/21/2025 . | PAYDOUN . .. 196,485 196,485 195,871 ..196,272 |. 0 0| .196,485 0| . 04/21/2031 . [1.A FE .
.. 92320N-AQ-3 | VENTURE XII1 CLO LTD ....... . 06/10/2025 . | PAYDOUN . .. 597,650 ..597,650 ..597,650 |. ..597,650 |. 0 0| .597,650 0| . 09/10/2029 . [1.A FE .
..14889D-AJ-7 | CATAMARAN CLO 2014-1 LTD . 04/22/2025 . | PAYDOUN . .. 222,822 ..222,822 ..223,045 |. ..223,002 |. 0 0| .222,822 0| . 04/22/2030 . [1.A FE .
..55320R-AQ-0 | ACAS CLO 2015-1 LTD . 04/18/2025 . | PAYDOUN . . .. 13,867 .. 13,857 ... 13,871 .. 13,859 |.... 0. 0. .. 13,857 |.. .0 . . 10/18/2028 . [1.A FE .
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-| L|qU|dat|ng Non—

Agency - CLOs/CBOs/CDOs (Unaffiliated) 1,274,531 1,274,531 1,274,102 1,274,500 0 0 1,274,531 0 XXX XXX
..86746F-AA-2 | SUNNOVA HESTIA Il ISSUER LLC . 06/20/2025 . | PAYDOUN ... .. 29,266 ...29,266 ...29,265 |............29,266 |.... .0 . 0 ..29,266 |.. 0 . 07/20/2051 . (1.B FE .
..83715R-AG-7 | SOUTH CAROLINA STUDENT LOAN CORP . . 06/02/2025 . | PAYDOUN . 84,428 84,683 |. 0 0| 84,428 0| . 08/01/2035 . (1.B FE .
..12530M-AB-1 | CF HIPPOLYTA ISSUER LLC . . 06/15/2025 . | PAYDOUN . . 3,261 .3,260 |. 0 0| 0| . 07/15/2060 . [1.E FE .
..26833R-AA-6 | ECMC GROUP STUDENT LOAN TRUST 2021-1 . . 06/25/2025 . | PAYDOUN . 26,627 24,087 | 0 0| 0| . 11/25/2070 . (1.B FE .
..78446J-AB-2 | SLM STUDENT LOAN TRUST 2011-2 .......... . 06/25/2025 . | PAYDOUN . 15,025 15,181 |. 0 0| 0| . 10/25/2034 . [1.A FE .
..83208A-AE-3 | SMB PRIVATE EDUCATION LOAN TRUST 2021-C . 06/15/2025 . | PAYDOUN . .. 131,704 ..131,704 ..128,169 |. 0 0| 0| . 01/15/2053 . (1.B FE .
..83405N-AA-4 | SOF| PROFESSIONAL LOAN PROGRAM 2021-B TR .... [. 06/15/2025 . | PAYDOIN . 47,577 47,577 41,790 |. 0 0| 0| . 02/15/2047 . [1.A FE .
..63941U-AA-1 | NAVIENT PRIVATE EDUCATION REFI LOAN TRUS . 06/15/2025 . | PAYDOUN . .. 104,938 ..104,938 97,842 |. 0 0| 0| . 09/16/2069 . [1.A FE ..
..63940N-AC-4 | NAVIENT STUDENT LOAN TRUST 2017-1 ........ . 06/25/2025 . | PAYDOUN . .8,881 0 0| 0| . 07/26/2066 . [1.A FE ...
..63935B-AA-1 | NAVIENT PRIVATE EDUCATION REFI LOAN TRUS . 06/15/2025 . | PAYDOUN . 0 0| 0| . 01/15/2069 . [1.A FE ...
..233046-AS-0 | DB MASTER FINANCE LLC ... . 05/20/2025 . | PAYDOUN . 0 0| 0| . 11/20/2051 . 2.B FE ...
..63942B-AA-2 | NAVIENT PRIVATE EDUCATION ... |- 06/15/2025 . | PAYDOIN . 0 0| 0| . 05/15/2069 . [1.A FE ...
..67190A-AC-0 | OAK STREET INVESTMENT GRADE NET LEASE FU .... [. 06/20/2025 . | PAYDOIN . 0 0| 0| . 01/20/2051 . [2.A FE ...
..6394211-AA-8 | NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .... [. 06/15/2025 . | PAYDOIN . 0 0| 0| . 07/15/2070 . [1.A FE ...
..63941M-AC-5 |NAVIENT PRIVATE EDUCATION REFI LOAN TRUS .... [. 06/16/2025 . | PAYDOIN ... .0 . .0 . .0 . . 05/15/2068 . [1.A FE ...
..61946G-AB-9 | MOSAIC SOLAR LOANS 2017-2 LLC ....oeevvveennnes . 06/20/2025 . | PAYDOUN 0 0 0 . 06/22/2043 . [1.F FE ...
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other

Financial Asset-Backed Securities - Self- L|qU|dat|ng (Unaffiliated) 991,217 991,217 932,058 940,904 0 0 0 XXX XXX
..45783N-AA-5 | INSTAR LEASING I 11 LLC . 06/15/2025 . |PAYDOUN ...ooovviiiiiiiiiiiiiiiiiiees fevviviiiiiiiiiiiiins ferveiinnnnns 7,583 ... 7,583 o 1,579 e 7,582 | .0 . 0 0 . 02/15/2054 . [1.F FE ..
..88607A-AB-5 | THUNDERBOLT |11 AIRCRAFT LEASE LTD . . 06/15/2025 . | PAYDOUN . 49,006 49,006 47,525 |. 0 0| 0| . 11/15/2039 . [3.C FE ...
..070630-AA-0 | WILLIS ENGINE STRUCTURED TRUST I11 . . 06/15/2025 . | PAYDOUN . 14,252 14,252 14,240 |. 0 0| 0| . 08/15/2042 . 2.B FE ...
..59111R-AA-0 | METAL 2017-1 LLC . 04/15/2025 . | PAYDOUN ... ....3,615 ....3,515 |.... 0. .0 . 0. . 10/15/2042 . [5.B FE ...
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STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21

10 1 12 13 14 NAIC

Desig-

nation,
NAIC

Total Total Desig-

Current |Change in| Foreign Bond nation

Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}

CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-

Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative

ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal | Disposal Year Date Symbol

1719999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full

Analysis - Lease-Backed Securities - Full Analysis (Unaffiliated) 74,35 74,35 72,859 73,992 0 365 0 365 0 74,35 0 0 0 1,352 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 4,921,808 4,921,808 4,825,862 4,773,657 0 76,947 0 76,947 0 4,921,808 0 0 0 98,382 XXX XXX
1899999999. Total - Asset-Backed Securities (Affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
1909999997. Total - Asset-Backed Securities - Part 4 4,921,808 4,921,808 4,825,862 4,773,657 0 76,947 0 76,947 0 4,921,808 0 0 0 98,382 XXX XXX
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 4,921,808 4,921,808 4,825,862 4,773,657 0 76,947 0 76,947 0 4,921,808 0 0 0 98,382 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 12,285,220 12,345,274 12,617,507 12,304,413 0 14,339 0 14,339 0 12,390,366 0 (121,059) (121,059) 287,210 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
6009999999 - Totals 12,285,220 XXX 12,617,507 12,304,413 0 14,339 0 14,339 0 12,390, 366 0 (121,059) (121,059) 287,210 XXX XXX




STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

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

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 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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

EO06, EO7, EO8, E09, E10, E11, E12



STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Restricted Interest Received | Interest Accrued
Asset | Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

JPMorgan Chase ...........ccccccuee. San Antonio, TX ..o oo ..0.000 | [0 (01 242,450 ..o 340,732 |ooeee 269,456
PNC Bank .......ccoovoeureerniicne Pittsburgh, PA .o | ...0.000 | [0 . 0 [ 365,671 |............... 215,315 | 354,499
Bank of NY Mellon .................. New York, NY oo |, ...0.000 | [0 [V 86,400 |................. 86,400 |................. 86,400
0199998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX XXX 0 0 0 0 0
0199999. Totals - Open Depositories XXX XXX 0 0 694,521 642,447 710,355
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX XXX 0 0 694,521 642,447 710,355
0499999. Cash in Company's Office XXX XXX XXX XXX 0 0 0

0599999. Total - Cash

694,521

642,447

710,355

E13
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STATEMENT AS OF JUNE 30, 2025 OF THE Penn Insurance and Annuity Company of New York

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 0 0 0
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0
0509999999. Total - Issuer Credit Obligations 0 0 0
09248U-70-0 ....... |BLCKRCK Lo 50 PP PP TPPPPRN [FTTTTTTTEeUUrR FPTTTTrrN 06/30/2025 ....eevvnn |oerrnnnnareeenniaeeeeees 0.000 [oooiiiiimnniiniins cenirrriiiiens foreeee e 9,644,202 |...eiuuiiiiiii e 0 [ 8,946
8309999999. Subtotal - All Other Money Market Mutual Funds 9,644,202 0 8,946
8589999999. Total Cash Equivalents (Unaffiliated) 9,644,202 0 8,946
8599999999. Total Cash Equivalents (Affiliated) 0 0 0

9,644,202
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