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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

ASSETS

Current Year

Prior Year

1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets
1. BONAS (SChEAUIE D) ...ttt [eoee e 14,915,924 | [ 14,915,924 | 13,934,770
2. Stocks (Schedule D):
2.1 Preferred stocks ....
2.2 Common stocks
3. Mortgage loans on real estate (Schedule B):
B FIISEHENS 1.ttt e [oeeini s [eeee s [OOSR 0
3.2 Other than firSt IENS...........coiiieeeeeecicecceceee et ettt eeenenene [eeeeeseeesenes e s eneesesnees [oeeseeeeeeeeeeseeeeseeeeneeas [0 0
4. Real estate (Schedule A):
4.1 Properties occupied by the company (Iess $  ...ccooeiiiiiinciicieee
ENCUMDIANCES) ...cvviiiieieieieeee ettt sese e ssns [oeeseteseaeseennenetessteseienens oeseteseseseseseseseseesnenenenes [rereeeeeeeieee e 0 freeeeeeeee 0
4.2 Properties held for the production of income (less
$ encumbrances) .
4.3 Properties held for sale (less $
encumbrances)
5. Cash($ v 73,006 , Schedule E - Part 1), cash equivalents
[ 8,121,298 , Schedule E - Part 2) and short-term
investments (3 .o 0 , Schedule DA) ......coueveeeeceeees [ 8,194,304 |- [ 8,194,304 |................. 10,421,090
6. Contract loans, (including $  ...ccooovvvnviicciiie Premium NOES) ... [oeveeeeeiciiiirieieieicieeies oottt eeereeeeees [oereeeieieee e 0 freeeeeeeeeeee 0
7. Derivatives (SChEAUIE DB) ..........cciiiiieeeeeeeeceeeeie e teteseaese s s s e seesenee e esseseeenens [reeseseseeseseseeseseseneeennnns |oesesesesseseesneneeeaeseenenas [0 0
8. Otherinvested assets (SChEUIE BA) .........cccciiriririieieieieeiesessieie e e eeeeeeeeneieies [ oot 0 freeeee e 0
9.
10. Securities lending reinvested collateral assets (Schedule DL)
11.  Aggregate write-ins for invested assets ..........coceiieiiiiiiiiic e
12. Subtotals, cash and invested assets (Lines 110 11) .....ccccvvvniiiiniiininininnns
13. Title plants lessS $ ..coovveveviiiiiicce charged off (for Title insurers
ONIY) ottt sttt e et s ettt s e se et neaesene [ereerenet et ettt eeeaene | [eeeeeieie ettt eens oottt 0 freeeeeeeeeeee 0
14. Investmentincome due and ACCTUET ...........cc.ooueeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee e 136,686 ..o oo 136,686 |.....cccveeeeee 107,859
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|-..................... 888,547 e e 888,547 | 445,049
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ........cccooeevreircinnnne.
earned but UNbIlled PreMIUMS) ........ccceiiririririieeieeeeee s [ eeereeee [ [oeeeee et 0 freeeeeeeeeee 0
15.3 Accrued retrospective premiums ($ ...cooooviciciiiiiiiiees ) and
contracts subject to redetermination ($ ..........ccoevrecieennn. ) eeiee e e [ 0 freeeeeeeeeeee 0
16. Reinsurance:
16.1 Amounts recoverable from reinsurers ..............cccccccceviiiiiiicicciieee
16.2 Funds held by or deposited with reinsured companies
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans
18.1 Current federal and foreign income tax recoverable and interest thereon ... |......ccooiiiiiiiiiiiiiiis | [ 0 freeeeeeeeeeee 0
18.2 Net deferred tAX @SSOl .....c.c.ovieveeeeeecececceie ettt seans eeseseessesessseseseneneneanenenes [oreeeeeeseseeeesese s seeeeieens [reeneeeneneeeeeseesene e eeaes [0 0
19.  Guaranty funds receivable O ON AEPOSIL ...........cceiiiririeieieieeeeesieireieees oereeeereeeeeeeeieeesesneeeees [t eeeeee [t 0 feeeeeeeeeeee 0
20. Electronic data processing equipment and SOfIWAre .............cociiiiiiiiiiiiiiis foeriiiiii i oo oo [0 0
21.  Furniture and equipment, including health care delivery assets
($ TR
22. Net adjustment in assets and liabilities due to foreign exchange rates .
23. Receivables from parent, subsidiaries and affiliates ............ccccccooenenenens
24. Healthcare ($ oo 336,366 ) and other amounts receivable ...... |...ccooeieeennene 511,704 [ 175,338 | 336,366 oo 22,772
25. Aggregate write-ins for other than invested assets ..............ccccccoereveveveveveeees foeeeeceee 57,903 | 57,903 | [0 0
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) .....coovvveveueuererieieeeeeeeeeeeeeeeee e e 76,656,221 |...c.covvivine 233,241 | 76,422,979 |..ovveenne 50,152,050
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt se s s s s st s sse st s s s sesesesssssssssesesas [eoesessssscacaessessemsaciesnnans | [oesemsicaeseessenasacieasesnenanas [oescicusesssnnscacaseseesnacaas [0 0
28. Total (Lines 26 and 27) 76,656,221 233,241 76,422,979 50,152,050
DETAILS OF WRITE-INS
1101.  Prepaid BUSineSS INSUFANCE .....ocoovovoveieiieiiicccieececcec e eeesese s |t eaeens oesesesesesesesesssesesenesesenes [oesesesesesiss et (01 0
1102. Prepaid State Certification FEE ..o | oot eeneies [t 0 [ 0
B L0 T T RO RO OO T U SRS PR ST TS UPTRSURTRROURRN
1198. Summary of remaining write-ins for Line 11 from overflow page .............cccoc.|oeeeeeeeererecccneniene [OOSR [OOSR 0 freeeeeeeeeeee 0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Prepaid Business Insurance ......
2502. Prepaid State Certification Fee
2503. Prepaid State Domestic Assessment Fee
2598. Summary of remaining write-ins for Line 25 from overflow page .........c.ccooov.fooveecccinnics [OOSR [OOSR 0 freeeeeeeeeeee 0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 57,903 57,903 0 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

LIABILITIES, CAPITAL AND SURPLUS

Current Year

Prior Year

1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (Iess $ eeereeennee 34,740,000 reinsurance ceded) .............|oeeeeeeinnns 10,990,410 | oo 10,990,410 |ooveeveeenee 10,268,001
2. Accrued medical incentive pool and bonus amounts ...........cccoccveeiieeniieenii o o [ [0 R 0
3. Unpaid claims adjustment EXPENSES............cccvevevveverererieeeeeeieieieseseeses s e 1,544,000 | e 1,544,000 |...ccvevennnnee 1,549,600
4. Aggregate health policy reserves, including the liability of
B e 0 for medical loss ratio rebate per the Public
HEAIN SEIVICE ACE ...ttt ssissssns [ooeisisise s ssensnies [orsseisisiee s (O N 0
5. Aggregate life POIICY FESEIVES..........cocooveviveverereeieeeeeeeeieieteseaesee s et sesessses s [ereseeeeeeseeeneeenesessnsneiens [reeeeneeneneseseesseeseneeesnnes [eeeseseeneseseseseeseseneeeaes [0 0
6. Property/casualty unearned premium reServes............cceoevvereereereeneeneeneeseseersniniiiiiiiciiis e [0 0
7. Aggregate health Claim rESEIVES.............cooveveveeeeieeeieieeeeeieeeeee e sisisiens [reeieieee s [eeeseeeese e eaes [0 0
8. Premiums received in @dVANCE.........ccoviieiieriiririiecieissenicesieres s o 2,528,734 ..o [ 2,528,734 |....covvevnne 2,806,183
9. General expenses dUE OF @CCTUEM...............ceveverieeeeeerereresesesesesesssssesesesesssnas ferenesesessseeeesenens 201,236 oo o 201,236 |.oooeeeeeeee 210,503
10.1 Current federal and foreign income tax payable and interest thereon
(including $ oo on realized capital gains (I0SSES)) ... |--wcereercucururrerecnas 100 |- e 100 [ooeeerereccicirn 65,024
10.2 Net deferred tax Hability..............corieereieeieiseieeeee e[t eenenes ettt eeieee [ [0 0
11.  Ceded reinsurance premiums payable................cceueeieeeerereueueiceseeeeeseseseseeseseeeeeeeenens 45,260,826 |......oooeoerceeeeeeees [ 45,260,826 |................. 21,339,239
12.  Amounts withheld or retained for the account of others..............ccccoiiiiiii o [ Lo, (O RN 0
13.  Remittances and items NOt AlIOCALE.................coovievevereeeeeececcieieeeteeeeeeeesese oo eseseseseeees [reeeeeeieiee e eieeee [oreeiee e [0 0
14. Borrowed money (including $  ..ooovoveiiciie current) and
interest thereon $
15.
16.
17, Payable fOr SECUMTIES. ......c.ouevveieeeececececcceie ettt oo easaesenenesenesnenenes [ereeeeeeseseneeneneee e seeeeieene [oeeeeeesieee s [0 0
18.  Payable for SECUMtIES IBNAING ......c.ciiiiieieieieiceeeeeie e ettt esnenenes [oeeeeee et eeeee [ [0 T 0
19. Funds held under reinsurance treaties (with $ ...
authorized reinsurers, $ ..o 0 unauthorized
reinsurers and $ ... 0 certified rEINSUTErS)........ooeevnee froreiieiiciiiciceices [ o [0 0
20. Reinsurance in unauthorized and certified ($
companies
21. Net adjustments in assets and liabilities due to foreign exchange rates ........J...cccoiiiiiiiiiiiiiiiiis friiiiiiiiiiiiiies i [0 0
22. Liability for amounts held under uninsured plans.............cccoiiiiiiiiiinn o foosisis s [ [0 0
23. Aggregate write-ins for other liabilities (including $  .....oveovveieiieiicice
CUITEINE). ..ttt ettt
24. Total liabilities (LIN€S 110 23)......coiiiiiiiieiieeeee e
25. Aggregate write-ins for special surplus funds
26. Common capital stock
27. Preferred capital stock
28. Gross paid in and contributed SUMPIUS............coceiiiiiirieneeee e
29, SUIMPIUS NOES....cuviiiieiiiciiciie ettt ettt et sreesbe e beesbeebeebeenreenns
30. Aggregate write-ins for other than special surplus funds...............ccocooiii s D, &, ¢, TR RS, D& O, G F RO [0 0
31.  Unassigned funds (SUIPIUS)...........cceurueueuiuemiininiirieieieieeeeee e e D 0% N U D 0.0 TN U 10,897,670 |....coovrennne 8,080,163
32. Less treasury stock, at cost:
321 . shares common (value included in Line 26
$ Y-ttt ettt s D,0.% G B XXXt foeereerieeneeeseereeseeees oo
32.2 s shares preferred (value included in Line 27
F e Y-eeeeeeeeen ettt nenenenene e D,0.% G B XXX tvevvrieiens e oo
33. Total capital and surplus (Lines 25 to 31 minus Line 32).......ccccoceeveevvvnenccdoecicicinnnne D 00 SN U D00 SR U 15,897,674 |....ocveee. 13,913,499
34. Total liabilities, capital and surplus (Lines 24 and 33) XXX XXX 76,422,979 50,152,050
DETAILS OF WRITE-INS
2301.
2302.
2303.
2398. Summary of remaining write-ins for Line 23 from overflow page ............ccooov. fooverrccinininnice O RN (O R [0 0
2399. Totals (Lines 2301 thru 2303 plus 2398)(Line 23 above) 0 0 0 0
280, e e ae s sn e e s e e e e e e naae e D, &0, TR RS, D0 O G SR R
28002, ettt et e et e e e n e e e e e e nan e e e nneenneeennne e e eae e XXX foreriiiies D O G U IS
25003, e e e s ae e s ne e s snn e e e e e naae e D, &0, TR RS, D0 O G SR R
2598. Summary of remaining write-ins for Line 25 from overflow page ...........c..c....|ooeienenne XXX foreriiiies D0, ST R [0 0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) XXX XXX 0 0
3001.
3002.
3003.
3098. Summary of remaining write-ins for Line 30 from overflow page .............ccc..|oourcincnne D0, G RS, D0 O (O R 0
3099. Totals (Lines 3001 thru 3003 plus 3098)(Line 30 above) XXX XXX 0 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year
1 2 3
Uncovered Total Total
1. MEMDET MONTNS. ..ottt e s s s esenensns [oesesennanaenes D O R AT T4 447 | 733,754
2. Net premium income (including $ .....cccovvveveeeirrninccnnnes non-health premium income) ........... |ococeuenene D 00 SR R 69,199,376 |.....ccceveeee 66,813,727
3. Change in unearned premium reserves and reserve for rate credits ..............ccceeeviiincnncincincs e D8O G RN (O R
4. Fee-for-service (netof § .......ccccceiiiiiiiiiiiee medical EXPENSES) .......ciiiiriiiiiiiniene s seeeeees D0 GO F RN [( I R
5. RISK FBVENUE ...ttt ettt bbb b et bttt bbbttt [eaneeensnnanaas XXX oo [ (O R
6. Aggregate write-ins for other health care related revenues ..............cc.cccoeiviiiiiiiiciciiciccfee D8 O G RN (O S 0
7. Aggregate write-ins for other non-health revenues ................cccccooiiiiiiiiiiiiiicccceeee o, D8O G N (O 0
8. Total reVENUES (LINES 210 7) ..vvviiieiiereieieeeetete sttt bbbt sn st b b s snsnsebena eaeaesesennas DLO O S S 69,199,376 |.....c.cceoeeee 66,813,727
Hospital and Medical:
9. Hospital/mediCal DENETILS ..........ccueiieieieieieeeee e e e e oo e eeenens |oeeeeeeenens 202,951,150 |...coovvvnee 186,747,930
10, Other ProfeSSIONEAI SEIVICES ...........c.ocveuiiveiiieeieeteeeteeeteeete e te et e et e e e s e eaes et essesesesessesessesesesesssens |eeeseesenseseeeseeeseesseennene |oensesenneseneas 11,490,807 |..cocvvneee. 12,616,257
11, OULSIAE MEFEITAIS ......vevuieiieiciei ittt ettt [eosiet et ceenienens [oeeeeicisiacienaes 1,160,764 |......ccevvvrinnee. 560,398
12, Emergency room @nd OUL-Of-rEa8 ...........c.ccceeiririririeieietereseisesesssseseseseseessssssssesesesesensssssssssesesesesessssssns|essseeeieeessnsseeseeeeiens |oeeeeseseeeeene 43,056,485 |......cccconve. 42,858,328
13, PIESCHPHON ArUJS ...v.veveieieieiieteiiieiete ettt sttt s st et ss s nse st et ss s s s sesess|onseesssesebet et ens s etetenenanne [oeseranaeaeanses 60,178,311 [.cccvirnee 51,197,967
14. Aggregate write-ins for other hospital and MEdICaL.............cccoeeiiririeieieeeeee e e (O OO 0 fooreeeerereeeeeeee 0
15.  Incentive pool, withhold adjustments and bonus amounts ............ccocciiiiiiiiiiiiiiniceeeeeee e o [0 TR
16, SUDBLOLAI (LINES 910 15) ..vivivviiiiiieteiiieeete ittt bbb e bbb bbb s s seb b b s s st et st enennas [ SR 318,837,518 |.....cccevnve 293,980,879
Less:
17, NEt reINSUrANCE MECOVEIIES .......c.eeeveeeeeeeeeeieeeieeeeeeeeeeeeeeeeeeeeeaeeeeesseesseessesseessesnseensessesnssssssssesssessssssee |ooroeoeooe oo oo, 290,722,390 |.ccvvrnn. 266,951,922
18.  Total hospital and medical (LINES 16 MINUS 17) ....c.oiiieiiieieieieeiiieieeie et [ttt [V 28,115,128 | 27,028,958
19, NON-hEalth CIAIMS (NMEL) ...t [see et e e s s ee [eoeenas e s s s s ens [nresresresnesreseesee e sre e
20. Claims adjustment expenses, including $ ........covveeicirnnnnnn 0 cost containment EXPENSES ... |.ceeeriieeeeiriiiriieieinins foeeereeeeseeneeeiennens (5,600) [.ooveverereririinne 53,600
21.  General adminiStrativVe EXPENSES ........cc..covivereiiereieetieeetieesteestesestesestesessesesseseesesessssesssessssessssessssesessas |eessesensesensesenenseesseennene |oeneesenneeens 39,167,551 |..cocveeenee 38,068,483
22. Increase in reserves for life and accident and health contracts (including $ .........cccooovivrinciccnne
INCrease iN reSErVes fOr lifE ONIY) ........coiciiiiiieieeeeee ettt [eeseseeeneeeeeseae e nenenenes [eoeaeieaeees e eas 0 fooreeeerereeeeeeee 0
23. Total underwriting deductions (LINes 18 through 22)..............ccueueuiiiiniiinirieeieieeese s e [V 67,277,079 |ovierinne. 65,151,040
24. Net underwriting gain or (loss) (Lines 8 minus 23)
25.  Net investment income earned (Exhibit of Net Investment Income, LiN€ 17) ........ocooveveueueueeeenieieiens forrrecccciicccies oo 1,344,593 | 527,950
26. Net realized capital gains (losses) less capital gains tax of $
27. Net investment gains (108Ses) (LINES 25 PIUS 26) .......ccueeiuieiiiiiiiiieiieiee et
28. Net gain or (loss) from agents’ or premium balances charged off [(amount recovered
ST ) (@mount charged off $§ ... M e e [
29. Aggregate write-ins for Other iNCOME OF EXPENSES .........ccvcvvivivivererisieeeeeeeetetetesesesesesssesesesesesssessssnas eeeeeeseeeseese s [0 R [0 0
30. Netincome or (loss) after capital gains tax and before all other federal income taxes (Lines 24 plus
27 PIUS 28 PIUS 29) ...ttt ettt s s [oresesenennas DLOLS NN RSSO 3,259,736 |.oovevevrnee 2,193,734
31. Federal and foreign iNnCOME taXes INCUIMED .........cviririririeeeieieeeis et enesenenes o D O N AU 536,580 |.eeevirieirininne 201,000
32.  Netincome (loss) (Lines 30 minus 31) XXX 2,723,157 1,992,734
DETAILS OF WRITE-INS
00 TSROSO
0602.
0603
0698. Summary of remaining write-ins for Line 6 from overflow page
0699. Totals (Lines 0601 thru 0603 plus 0698)(Line 6 above) XXX 0 0
{01710 PP PPOTRPPI [SURRORSRINS D8O O PSPPI RPN
(07402 TRRTSTSRRIS! SRR XXX v foeeeeeeeeeeeee e [t
(01740 PP PPOURPPI [SURRORSRINS D8O O PSPPI RPN
0798. Summary of remaining write-ins for Line 7 from overflow page ..........ccccoevviveieiiiciciereeeeeeee e XXX oo [0 0
0799. Totals (Lines 0701 thru 0703 plus 0798)(Line 7 above) XXX 0 0
L ) ST O TSP SSERRRT AT
07 ) AP PP RPN
L ) OSSOSO NSRS AT
1498. Summary of remaining write-ins for Line 14 from overflow Page ............cccooveeeveveveueueeeeeeeeeie e e (O OO 0 fooreeeerereeeeeeee 0
1499. Totals (Lines 1401 thru 1403 plus 1498)(Line 14 above) 0 0 0
2 Y KPP PU ST PR RO PRSPPI
27T OO RTSTO) ST PSPPSR
201 Y KOO OO PR RO PR PPRTI
2998. Summary of remaining write-ins for Line 29 from overflow page ...........ccceoveiiiiiiiiiieccceeeeees oo [0 [0 0
2999. Totals (Lines 2901 thru 2903 plus 2998)(Line 29 above) 0 0 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

STATEMENT OF REVENUE AND EXPENSES (Continued)

Current Year Prior2Year
CAPITAL AND SURPLUS ACCOUNT
33.  Capital and SUIPIUS PriOr FEPOIMING YEAI...........c.c.cveueriuieieeteieteteteseseseesesesesesesesesess et esesesesesesessss s et ssasesesesesessssssssasesesesesssnssesssassses reeeeeneneennaes 13,913,499 | 12,964,155
34. Netincome or (loss) from Line 32 2,723,157 | 1,992,734
35. Change in valuation basis of aggregate poliCy and Claim MESEIVES ..........c.coiiiiiiiiiieiieeeiee e e s e es [
36. Change in net unrealized capital gains (losses) less capital gains taX OF $ ......ccooviiriiiiiiiiiiiiiiis et eeeeee ettt sreies |otrretnre e
37. Change in net unrealized foreign exchange capital gain Or (I0SS) ........cc.ciuiiiiiiiiiieeeeee e e [
38. Change in net deferred income tax
39.  Change in NONAAMIEEA @SSELS .........eiuiiuiitiitiitiiti ittt bbbt bbbt bbbt bbbt bbbt bbbt b bbb e
40 Change in unauthorized and Certified MEINSUMANCE ..........ciouiiiiiii ettt ettt e e ae e b e sreesbeesbeena e [0 0
41. Change in treasury stock
42. Change in surplus notes
43. Cumulative effect of changes in aCCOUNING PIINCIPIES..........iiiiiiiiiie ettt aes [oesressesresrestesre e s e nne e
44. Capital Changes:
4.1 PaIA 0N L h b bbbt h e h e a et b et ettt b s ea e (O R 0
44.2 Transferred from surplus (StOCK DIVIAENA)...........cveveveueuiueiiiieteteteeeecaee ettt aes sttt eseass s s s sesesesesssssssesesesesesessaseeseseneeseneeseeeeeeeseneeeaes [0 0
44,3 TrANSTEITEA 10 SUMPIUS.......viiiiiieii ittt ettt ettt ettt heesbeesbe e s bt e beesbeeabeesseassesseesheesheesbeebeenbeanseenseansesnsesseesseesbeesseens [ounenunenseenseenneesaeeneenesne [reesreenreenseeneenesanesineneeas
45. Surplus adjustments:
5.1 PaIA IN Lo h bbbt et h et h et b ettt ae e e (O RN 0
45.2 Transferred to capital (STOCK DIVIAENA) ........ooitiiiiiiii ettt bbb ettt et embeeneesneesieesree st |ennesan e st s e s sins [reesresire s
45.3 Transferred fromM CAPILAI ..........cviiiiiiiiee ettt ettt e et e et eesteeseeeseesseenseeseeseesseesseesseesseesseessenseessseseensees [oesenunenseenueenneesaeenaesnenne [oeesreenre ettt
46.  Dividends 10 STOCKNOIAETS ...........oiiie ettt a e a e a e e et e b e e s e e aeeeaeeea e e eaeeeaee s e enseenaeenseenseenseeneeeneeeneennes [roeiaesiaeste st e st e s e e saeesaees [reensesseese s s s
47. Aggregate write-ins for gains or (I0SSES) IN SUIPIUS ........c.eiiiiiiiiiiie ettt (O RN 0
48. Net change in capital and SUrPIUS (LINES 34 10 47) ......coovveveveeeeeeeeeeeeeeie ettt as s s s s s sesesesesnasnesssesens |seeeeeeeneeenenens 1,984,175 | 949,344
49. Capital and surplus end of reporting period (Line 33 plus 48) 15,897,674 13,913,499
DETAILS OF WRITE-INS
0 L T T OO U PTY SRS SRR UPRRTU RSP OT PP UP PP OPRPOPRPPI
0TS APPSO OPRRP RO PROTPTRTI
L 0 T O T T TPy SRRSO PRORUPERTU RSP T PP PP PP OPRPOPRPPIIN
4798. Summary of remaining write-ins for Line 47 from oVerflow PAgE ...........ccciuiiiiiiiiiieeeeee e [ (O R 0
4799. Totals (Lines 4701 thru 4703 plus 4798)(Line 47 above) 0 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

CASH FLOW

-

© © © N o o & @ N =

-
-

12.

13.

14.
15.

16.

17.

18.
19.

Cash from Operations

Premiums collected net of reinsurance

Net investment income
Miscellaneous income

Total (Lines 1 through 3)

Benefit and loss related payments

Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

Federal and foreign income taxes paid (recovered) net of $ ...........c.cccoceceveeveeeenee. - tax on capital gains (losses) ................

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

Cash from Investments

Proceeds from investments sold, matured or repaid:
7 T = o g Lo PRSPPSO

12.2 Stocks ....

12.3 Mortgage loans

12.4 Real estate

12.5 Other invested assets

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments

12.7 Miscellaneous proceeds

12.8 Total investment proceeds (Lines 12.1 to 12.7)

Cost of investments acquired (long-term only):

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

1 2
Current Year Prior Year

................. 66,229,239 |................. 69,853,091
1,244 470 |.coovee 442,728
0 0
67,473,709 70,295,820
................. 28,174,530 |................. 28,542 663
................. 39,176,819 |................. 38,056,106
601,504 135,976
67,952,852 66,734,745
(479, 143) 3,561,075

13.7 Total investments acquired (Lines 13.1 to 13.6)

Net increase/(decrease) in contract loans and premium notes

Net cash from investments (Line 12.8 minus Line 13.7 minus Line 14)

Cash from Financing and Miscellaneous Sources
Cash provided (applied):

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other insurance liabilities

................................. 0 [0
................................. 0 [0
................................. 0 [0
................................. 0 [0
0 0

................... 4,793,241 |................... 3,501,280
................... 5,710,253 |.................. 9,924,771
................................. 0 [0
................................. 0 [0
................................. 0 [0
................................. 0 [0
0 0

5,710,253 9,924,711

0 0

(917,012) (6,423,490)
..................... (833,332) ... (833,332)
................................. 0 [0
................................. 0 [0

16.5 DIVIAENAS 10 STOCKNOIABTS ..ottt e 0 [ 0

16.6 Other cash Provided (PPHEA) ............ceueuiiiiiriiereiiieieee ettt b et e et se b es s e e s bbb s s e bbb s ssnsnsetanas 2,702 215,251

Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............cccccecerreenne (830,631) (618,081)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS

Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) ......cccccovvvreenerenererennn. (2,226,785) (3,480,497)
Cash, cash equivalents and short-term investments:

19.1 BEGINNING OF YEAI ......cuiiivitetiiieectcte vttt sttt bt s se st be b s e s st s s s e st b bt s e s s bbbt sn st b st ssn et et b s s s sesese b s s snsnse et ene s e nenceee 10,421,090 |...cccovevneeee 13,901,586

19.2 End of year (Line 18 plus Line 19.1) 8,194,304 10,421,090

Note: Supplemental disclosures of cash flow information for non-cash transactions:




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

ANALYSIS

OF OPERATIONS BY LINES OF BUSINESS

1 Comprehensive 10 11 12 13 14
(Hospital & Medical)
2 3 Federal
Medicare Employees Health Title XVII Title XIX Disability Long-Term Other
Total Individual Group Supplement Vision Only Dental Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health Non-Health
1. Net premium iNCOME ......ccceeviiiiiniiniiiiciicieeiees [eeeeinend 69,199,376 |.....ooeiiiiiiiiis e 69,199,376 |.....ooieiiiiiiiiiis e o o [ i [ [ [ e [
2. Change in unearned premium reserves and reserve
for rate credit ...ooovveiiieeiie e [ 0 foeeriiinriiiiieie oo o e [ [ [ [ [ [ [ [ |
3. Fee-for-service (net of $
medical EXPENSES) .......covcvviiviiviniieiiiierieeeniiennns frneeesneennneeenneen 0 e e e i f [ e [ [ e L i | D,0. &, G
4. RISKTEVENUE ......eeveiiiiiiiiiieeeeiieeeeeeiieeeeesineeee foennneeeeeeeneeeeenn 0 [ e o i e e e [ i [ i e [ XXXvivieenn
5. Aggregate write-ins for other health care related
TEVENUES ...eeeivieeiieeeieeesiseeesireesneeesaeeensseesneessnnes [seneesenaneseraeesnee s 0 [ (U PR (U PR (U PRI (U] PR (U TR (V) PR (U TR (U] PR (U TR (U PR (U PR 0 [ XXX
6. Aggregate write-ins for other non-health care related
revenues
7. Total revenues (Lines 1 to 6) .69,199,376 |.. ....69,199,376 |..
8. Hospital/medical benefits .. ..202,951,150 |.. ..202,951,150 |..
9.  Other professional services ... 11,490,807 |.. ... 11,490,807 |..
10.  Outside referrals ..........ccoocevveenieiieiieiienienieeeenes oo 1,160,764 |....ooeeiieieiiiis [ 1,160,764 |..
11.  Emergency room and out-of-area .......... ... 43,056,485 |.. ... 43,056,485 |..
12.  Prescription drugs 60,178,311 |.. 60,178,311 |..
13.  Aggregate write-ins for other hospital and medical ...|.....cccccccooinneens 0 [0 e 0
14. Incentive pool, withhold adjustments and bonus
amounts XXX
15.  Subtotal (Lines 8 to 14) .. . XXX.
16.  Net reinsurance recoveries ...... . XXX.
17.  Total medical and hospital (Lines 15 minus 16) . XXX.
18.  Non-health claims (Net) ........cooccieieiiiiiiiiiiiiiiieees
19.  Claims adjustment expenses including
$ o cost containment expenses ... [....
20. General administrative EXpPENSES ........cceevvveeerveennnns foene ....39, 167,551
21. Increase in reserves for accident and health
contracts
22. Increase in reserves for life contracts .... 0
23.  Total underwriting deductions (Lines 17 to 22) . ....67,277,079
24.  Net underwriting gain or (loss) (Line 7 minus Line
1,922,297
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598.  Summary of remaining write-ins for Line 5 from
OVErflOW PAGE .....ccoeiiiiiiiiii e e [V Y (R [V Y (R [V O, (R [V R, (R [V O, (R [V O, (O R [V A Do L S
0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5
above) 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
0601.
0602.
0603.
0698. Summary of remaining write-ins for Line 6 from
OVEITIOW PAJE ....veenvieniieiieieeie et [oeeee e [V A D,0,0, SV RUTR ).9.% SHRRIIN RUSN XXXeeeveene e ). 9.% CHRIIN RUN XXX eeeviene e D.9.% SRR RUN XXX eeeviene e D.9.% SHRRNIN RUS XXX D.9.% SHRRUIIN RUSN XXX eeeviene e D, 9.9 CHUIN RN 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (Line 6
above) 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX 0
1301.
1302.
1303. e |-
1398. Summary of remaining write-ins for Line 13 from
overflow page .... R (U O (1 O, (U (1 O, (U (1 O, (U 0 [ (U O 0 [ (U N 0 [ 0
1399. Totals (Lines 1301 thru 1303 plus 1398) (Line 13
above) 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust
NDERWRITING AND INVESTMENT EXHIBIT
U G PART 1 - PREMIUMSS
1 2 3 4
Net Premium
Direct Reinsurance Reinsurance Income
Line of Business Business Assumed Ceded (Cols. 1+2-3)
P 74T o 4=t o L= T g ATl (g Yot o] c= IR Ta T W aaT=To [Toz= 1) N T oAV o LU O O O AP PRPPR KPP 0
2. Comprehensive (NOSPItal ANA MEAICAI) GIOUD ..........veueveuiiiiieieeteteieeieseeeae et esese st ee s sesese st es s sesese st assssesese s s s sseses et s s e ses et e s s s e s e s e s s s e e se s et s s e e s e s et s s s e s e s et b sse s et et b s s e st e s st s e s et et st s s ses et s s s e sesesesans [nesceebesennenes 353,197,731 | [ 283,998,355 |...ccevvnne. 69,199,376
3. MEAICATE SUPPIEIMENL ...ttt ettt ettt et eseas e s st se s et e s eseas st et eses et esesses s s s et et eseseseasas s s s et esessaess s s s e s et et esesess s s s ses et e s eseas s s s st et et esesess s s st et et esesea s s s st esesesessas s as st eseseseasas st seseseseseansssssesas|ehesesen e et et et et enenenenenanans |oeeteeeeeeeteteneneeet et ensaenenes [ereneneneee sttt ennne [eeee e e ettt eeee 0
4. VISION ONIY .ottt ettt ettt ettt s et s s st st s s e s e s es s eses e e e s s e s e s e s e s a8 eaeeee5 s a4 e s e s e s e s e et e s e SR e R e R e R e st At e a5 eS e A e R e R eR e Rt A e ee S eS s e R e R e R eAe e e oS s AR e R eReAe LS eSS A e R eReReR et s s e AR e R e R eReRe At eSS ReReReReReRe At s es et s ebesesene e et et esesesesenenesesesena [eeeeetetetetettetet et st enetetetene [suetestrtennn e stetenetesnnennnnns|oretre ettt [oebetei e 0
5. DBNLAI ONIY ...ttt ettt e et et e s e s s e s e s st et et e s e s e s et s s s et et e s es s e s s sttt et e A ea s e s st s et et es oA eas st st et et eseasae ettt st eseseasaeas st seteseseaea s s sa s ses et eseseae sttt et et et eseas ettt tesesesessas s s s tesesesessasassassesesens [ehesesenentanetetetenenetenenanans |oeetereeeuetetenen ettt ensaetenes [ereneneneee sttt eeene [eee e sttt eees 0
6.  Federal EMPIOYEES HEAIN BENEFILS PIAN ..........c.coiiiieietiiiiiiieietetetetetet ettt ettt sese et seesesesesesesese s eses e s et et eseses e s e s e s esesesesese s e e es a2 e s s e s esesea e e es e s s a8 e s e s e s eae s ee s e s e s e s esese st e s e s e S e s e b ebesese e es e s e s s esesesene st ssesesesesesenesessssnsnss |oersetetetebeseet et neseeeebebeeis 0 e [t [ e 0
R 1 1= =T oY TP STSUU FUUUPOR O UROUUOR OO 0 [ e e 0
LS 11100 D T 1To= PP SOOI 0 e [t [ e 0
LS 7 (T 110 OO OO RO SRR B 0
10, DISADINILY INCOME ...ttt ettt ettt ettt et s et e se a2 e s b e s et e s eseseee e e s a8 et e s e s e s e e e s s e s et e s e s e s e e e s s e s et e s ese s e e e s s s e s e s e s e s e e e st s e s e s e s e s e e e s s e s et e s e s e Ae e e s s et e s e s e s ene e e st sesesenene e et s tesesene e e et sesesen [eteeetebetetee et st ne et ebeteteee [eueteett ettt ettt nnnes|oreere ettt ettt [oebetee ettt 0
T4, LONG-TEIM CAIE ....o.vvvieieieeeeee ettt eaeae et ettt et et et saese et et et esesesesesess s e s e s e s e s e s esessas s eses e s et e s esessss s eseseseseseseseas s eseseseseseseseas s eseses et et eseseasaseseseseseseseseas s esaseseseseseseasssesesesesesesesses st as et et esesesessas st esesesesesesesnssasesesesesesesssnsnanas [frseeenetetene e tat et eaenenenenene [eresenetaneeessaetenenenntananans |oeeeeeenenenenen e et st snsnenenenes [oerenesenenn et saeae e 0
12, OHNEI NEAIN ... h L h e E e E L E e E e h S L L E e h e E S h e E LS E L b h e LS h e bbbt sas [ro e Rt ns [seens et ns [oena e [oanaes s 0
13, Health SUDLOLAl (LINES 1 TIOUGN 12) . ...o.oiiiiiieeieeieceec ettt ettt ettt ettt ettt et et et et e s es e s et s es e s et et esessasss s es a2 e s et et esessas s eseseseseseseasas s eseseseseseseaeases e s e s et et esesess st es e s et esesesessss st esesesesesesessss s asesesesesesesnssesesesasesesesssnnnnns [sesesesenennnnn 353,197,731 [ [V O 283,998,355 |....cccoveeeneee 69,199,376
L T (= OO U PP PO UEPRVIY SO 0 e [t [ e 0
15, PTOPEIY/CASUAIY .........covvvieieieieeeeeee ettt ettt et es et et et ete s e s essaese s et e s et esesesese st s e s esesesesesessasesesesesesesesess s esesesesesesessss s asaseseseseseseas s es e s et eseseseseas s e s et et eseseseasas s et e s et et eseseseas et et et et et eaeseaeas et et eseseseseseas s et esesesesesesnanans [setesene e e ne et n e 1 OO PP VTP 0
16.  Totals (Lines 13 to 15) 353,197,731 0 283,998,355 69,199,376




UNDERWRITING AND INVESTMENT EXHIBIT

PART 2 - CLAIMS INCURRED DURING THE YEAR

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

Total

Comprehensive
(Hospital & Medical)

2

Individual

3

Group

Medicare
Supplement

5

Vision Only

6

Dental Only

7

Federal
Employees
Health
Benefits Plan

Title XVIII
Medicare

Title XIX
Medicaid

10

Credit A&H

11

Disability
Income

Long-Term
Care

13

Other Health

14

Other
Non-Health

o

10.

1.

12.

13.

Payments during the year:
1.1 Direct
1.2 Reinsurance assumed
1.3 Reinsurance ceded

Paid medical incentive pools and
bonuses

Claim liability December 31, current year,
from Part 2A:

3.1 Direct

Claim reserve December 31, current
year from Part 2D:

4.1 DIr€Ct .cooeeeieiiieseeseeeeee e

4.2 Reinsurance assumed

4.3 Reinsurance ceded

Accrued medical incentive pools and
bonuses, current year .............cccoeuene

Net health care receivables (a)

Amounts recoverable from reinsurers
December 31, current year ..................

Claim liability December 31, prior year
from Part 2A:

8.1 Direct

Claim reserve December 31, prior year

from Part 2D:
9.1 Direct
9.2 Reinsurance assumed
9.3 Reinsurance ceded

Accrued medical incentive pools and
bonuses, prior year ...........cccoveeriennns

....... 318,115,109

....... 318,115,109

. .290,722,390 |....
......... 27,392,719

Amounts recoverable from reinsurers
December 31, prior year ..........cccccoc.....

Incurred Benefits:
12.1 Direct
12.2 Reinsurance assumed ..
12.3 Reinsurance ceded ...

318,837,518

290,722,390

290,722,390

.318,837,518 |....

12.4 Net

28,115,128

28,115,128

Incurred medical incentive pools and

bonuses

0

0

(a) Excludes $

loans or advances to providers not yet expensed.



ol

UNDERWRITING AND INVESTMENT EXHIBIT

PART 2A - CLAIMS LIABILITY END OF CURRENT YEAR

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

1 Comprehensive 4 5 6 7 8 9 10 11 12 13 14
(Hospital & Medical)
2 3 Federal
Employees
Medicare Health Title XVIII Title XIX Disability Long-Term Other
Total Individual Group Supplement Vision Only Dental Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health Non-Health

Reported in Process of Adjustment:
1.1 Direct

1.2 Reinsurance assumed ............cc......

Incurred but Unreported:

2.1 DIreCt ..o

Amounts Withheld from Paid Claims
and Capitations:

3.1 DIr€CE .o
3.2 Reinsurance assumed ..............c......

3.3 Reinsurance ceded ...........cccceeeeneene

TOTALS:

A1 DIrect ..o
4.2 Reinsurance assumed .....................
4.3 Reinsurance ceded ..............c.cc.c....

4.4 Net

......... 10,990,410

10,990,410

10,990,410
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

UNDERWRITING AND INVESTMENT EXHIBIT

PART 2B - ANALYSIS OF CLAIMS UNPAID - PRIOR YEAR - NET OF REINSURANCE

Claims Paid During the Year

Claim Reserve and Claim Liability
December 31 of Current Year

Line of Business

1

On Claims Incurred
Prior to January 1
of Current Year

2

On Claims Incurred
During the Year

3

On Claims Unpaid
December 31 of
Prior Year

4

On Claims Incurred
During the Year

Claims Incurred
In Prior Years
(Columns 1 +3)

6

Estimated Claim
Reserve and Claim
Liability
December 31 of
Prior Year

10.

1.

12.

13.

14.

15.

16.

17.

Comprehensive (hospital and MediCal) INAIVIAUAL ............oui ittt et e bt e st e eae e ea e e sheesbeesbe e beenbeeaeeemeeeneesseesseenneenbeensennnen]
Comprehensive (hospital @aNd MEICAI) GrOUP .......cuiiiiiiiieee ettt e ettt e e b e e b e e et e e b e b et b e b et e b et et et et et e e et e e e e e e e nas
LY=o Toz= T (S 10 o] o] =144 1= o | USSR
WISION ONIY ..ttt ettt e b et e e et e e s e e e s e bt et e o4t e e e e e e s e b e e e H e e e e e e e b e E e E e b e e E e b e e e e b e e e E e e b e e e e e b e b et et et et et et n et et nn e
[D2=T 1 21O 0RO PRUORUPR PSR
Federal EMployees HEalth BENEFiItS PIAN .............iiiiiiiiiiiii ettt bbbt bt bbb h b £ b b eb £ e b e b £ e bt e b e bt bt e bt e bt e bt e bt e bt e bt ebeabeebenne e
THIE XVHI - IMEAICATE ...ttt e b et e e e e e e e h £ e H £ £ e e e h £ £ h e £ R e £ e £ £ h £ £ E e £ e e £ o £ £ e e £ Re s e e £ Re £ ee e ee £ ee e oe e R e e eesheeeeeeeeeeeaeeeesaesaeeeeeeeseeseesseseeannaenannaeeas
Tt XIX = IMEAICAIA ...ttt b bbb bbb e b e bbb bbb R e E e b E bt bbb b e bbbttt b et
CrEAIE AGH ...ttt a it b et h e b 2o h e e e b e s e b s £ e e £ o4t £ e b £ o4k £ e b e £ R e R £ SR e £ AR R £ oA e £ eEeh £ ek £t b et h e e R e R £ eb e e E b et e bt et bt ettt et ettt e etea
DiISADINILY INCOME ...ttt a e h e h e h e bt e bt e bt e et e e ab e e he e e a s oo h e oo et e bt e bt e bt e e bt e a bt e ht e eh s e eh e e b e e bt e bt e bt e it e e ar e et et na et
[IoTaTo B =T 40 O SRS OURORRRN
OB NEAIEN ... bbb bbb b bbb b e b b L bR bbb e bbb bbbttt
[ (=T L IS W o] (o] e= I (T g 1= T (o T ) ISR
HEAITN CArE MECEIVADIES (B) ... vttt ettt e e e e e b e e e b e b e e e e e e e e e et e e e e s e b e bt e e et e b e b et et et e b et et et e a et e nn e e e nnenne e
(@1 g ToT B g T= = 11 o OO OO OO UR U PO URUROY

Medical incentive POOIS aNd DONUS @MOUNES .......cciuiiiiiiiiiie et e et e et e st e e e sat e e e abe e e e abe e e st e e e se e e eab e e e sab e e e aseeeesaeeeenbeeenbeeanseeennbeeenteeenneeenn

Totals (Lines 13- 14 + 15 + 16)

9,787,845

17,604,874

10,914,331

9,863,924

10,268,001

(a) Excludes $

loans or advances to providers not yet expensed.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

UNDERWRITING AND INVESTMENT EXHIBIT

PART 2C - DEVELOPMENT OF PAID AND INCURRED HEALTH CLAIMS

($000 Omitted)

Section A - Paid Health Claims - Comprehensive (Hospital & Medical)

Year in Which Losses Were Incurred

Cumulative Net Amounts Pai

d

1.
2.
3.
4.
5.
6.
Section B - Incurred Health Claims - Comprehensive (Hospital & Medical)
Sum of Cumulative Net Amount Paid and Claim Liability, Claim Reserve and Medical Incentive Pool and Bonuses
Outstanding at End of Year
1 2 3 4 5
Year in Which Losses Were Incurred 2019 2020 2021 2022 2023
1.
2.
3.
4.
5.
6.

Section C - Incurred Year Health Claims and Claims Adjustment Expense Ratio - Com

rehensive (Hospital & Medical)

1 2 3 4 5 6 7 8 9 10
Claim and Claim Total Claims and
Years in which Adjustment Expense Unpaid Claims Claims Adjustment
Premiums were Earned and Claims Claim Adjustment (Col. 3/2) Payments (Col. 5/1) Adjustment Expense Incurred (Col. 9/1)
were Incurred Premiums Earned Claims Payment Expense Payments Percent (Col. 2+ 3) Percent Claims Unpaid Expenses (Col. 5+7+8) Percent

o wbdh =

302,061

............................. 0.0

303,425
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

UNDERWRITING AND INVESTMENT EXHIBIT

PART 2C - DEVELOPMENT OF PAID AND INCURRED HEALTH CLAIMS

($000 Omitted)

Section A - Paid Health Claims - Grand Total

Year in Which Losses Were Incurred

Cumulative Net Amounts Paid

1.
2.
3.
4.
5.
6.
Section B - Incurred Health Claims - Grand Total
Sum of Cumulative Net Amount Paid and Claim Liability, Claim Reserve and Medical Incentive Pool and Bonuses
Outstanding at End of Year
1 2 3 4 5
Year in Which Losses Were Incurred 2019 2020 2021 2022 2023
1.
2.
3.
4.
5.
6.

Section C - Incurred Year Health Claims and Claims Adjustment Expense Ratio - Grand Total

o wbdh =

1 2 3 4 5 6 7 8 9 10
Claim and Claim Total Claims and
Years in which Adjustment Expense Unpaid Claims Claims Adjustment
Premiums were Earned and Claims Claim Adjustment (Col. 3/2) Payments (Col. 5/1) Adjustment Expense Incurred (Col. 9/1)
were Incurred Premiums Earned Claims Payment Expense Payments Percent (Col. 2+ 3) Percent Claims Unpaid Expenses (Col. 5+7+8) Percent
302,061 [voeoeeeeeeiereeneeeeen O o 0.0 [ 302,061 [ 181 | [V 1,364 | 303,425 | 118.6
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

UNDERWRITING AND INVESTMENT EXHIBIT

PART 2D - AGGREGATE RESERVE FOR ACCIDENT AND HEALTH CONTRACTS ONLY

1 Comprehensive 4 5 6 7 8 9 10 1 12 13
(Hospital & Medical)
2 3 Federal
Employees
Medicare Health Title XVIII Title XIX Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other
LTRSS SN NSO NSO SO KOV NSO DO DS S SRR NS SO S
B e oo ST DO DO SN ST NN SO NSO NS DS D S S
3. Reserve for future contingent benefits
4. Reserve for rate credits or experience rating refunds
(including $ evevvvviiie for investment income) .. |.ooooveiininin [ Lo Lo [ f ]
5. Aggregate Write-ins for Other POliCY FESEIVES ......cvvvvvrvvel il ettt sesteeseeseeesen e ses et sttt ees ettt ettt
T L s OO DO DSOS ST SO ON NSSN OO NSO NSO DO DS S S
7. Reinsurance ceded ... [ e e el
T A s OO DO DO SR NSO ON NSS TN OSSO NS NS DO D S S
9. Present value of amounts not yet due on claims
10. Reserve for future contingent benefits ............cccoceveneennen.
11.  Aggregate write-ins for other claim reserves ...........c...........
12, TOtalS (GrOSS) «uveeeeeiieieeiieie ettt
13.  Reinsurance ceded ..o
14. Totals (Net)(Page 3, Line 7)
DETAILS OF WRITE-INS
000 et r s er s s s snes oerer el eese s eeees s eeeesees | eneese | srees | sreeseseene | resseeseereen |||
0002, s s er s sn e snes et sl eese e es| e ees e eees | erees | eseseene ] eeresseeseereen |||
0503.
0598. Summary of remaining write-ins for Line 5 from overflow
02T [OOSR OO R RO OO RO RSRUE RSSO KOO OOt OO PORPRRRI EUOUOR OO RO OORRPRRTSY RSOOSR RO RSO
0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)
LoD OO OoO T OO oD OO Os T DT OO T OO O OO OT T OOT O OO OO OOTT OO P sOTE oo HOOOT O OOo OO P OOP HOOTEOOT U POTSUUOPH OTPEUPOTEUPTPSUROTS SOTTUUPTTSUPPPRUUROTS| BFPUUSPOPSUUPRTIUOPEN! SPSUOTTUURTPTRTRIN: NSRRI
LoD OO T OO OO OO OO OO OO OO OO OO OOOTE OO P oOT oo HOOOT oo OO OOo HOOTEOOT U POPSUOOS OTPSUPUPEUPTPSUOTS SOPTUSPOTSUPPPTUUROTS| BESUUSPOPSUPRTEUOPEN SPSUOTTSRTPTRTRIN: NSRRI
LoD OO OO T OO Os T DTS OT OO OO OT T OOP OO OO OOTT OO P oOTE s UP HOOOT O ooP OO oo HOOTEOOT PO SUOPH OTPSUPOPEUPTPSUROTS SOTTUUOOTUUPPPTUUROTS| BUTUUSPOPSUUPRTIUOPET! SPTUUOTTSRTPTRTEIN: NSRRI
1198. Summary of remaining write-ins for Line 11 from overflow
page ...
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 above)

(a) Includes $

premium deficiency reserve.




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

UNDERWRITING AND INVESTMENT EXHIBIT

PART 3 - ANALYSIS OF EXPENSES

Claim Adjustment Expenses 3 4 5
C;st Otherzclaim General
Containment Adjustment Administrative Investment
Expenses Expenses Expenses Expenses Total
1. Rent($ i for occupancy of
OWN DUIITING) 1.t eieeeene [eeeeeeeeeeeeesesieieeceienes ettt senseeeeee [oeeeeieieieees et eeeieeenesoeseeseeees e eneneneaes [oereeeeeiee e 0
2. Salary, wages and other DENEfits ..o fooriririiiririiiiiiiiiis o foerie s e eeee e 0
3. Commissions (Iess $§ ...cocoeviiiiiiiiiiiiics
ceded plus $ .o ASSUME) |- s o [ [ 0
4. Legal fees and EXPENSES ......c.ccvovueueveiririieeieieieiens feeereeeeneeieisesesseeeeenenins [oreeeieinssesseees s foeeeieeeeneeeenennae 40,519 | [ 40,519
5. Certifications and accreditation fEES ...........cococvieies |oerereeieciiririrseceieies oo [ 1,000 oo [ 1,000
6. Auditing, actuarial and other Consulting SErVICES ... |..ovrreeeiriniiiriiiee [ereeieeeeiereeeeceeene [ 274,489 | e 274,489
7. Traveling @XPENSES .......cccciiiiiieiiieiiiiiieieeiesieiiees oreeiieeiie e srsseeies [oreeresse s ee e eies [oeeiie e eiee [oeeee e [ 0
8. Marketing and advertising ..........c.cccceeviiiiiiiiiniiiics foreereeiieeiecienieienes e e [ [ 0
9. Postage, express and telephone ..........ccccccevviiies Jormiemiiniiniiiiniiiicies feeeiiiiiiiiiicneccies o e [ 0
10.  Printing and office SUPPIES .......ccoovrvvierereeiiiiiiies [ [ o 256 [ o 256
11. Occupancy, depreciation and amortization ............ [oeeeoririiiiiniiiiis e e e 0
12, EQUIPIMENE ..ottt sienes ressesessesessesesseseseseessenes |oeesteteesseessesesieseseesenness [orresessesesiesesseseeeseesneens [reeeseessesesseesseeseeennetes |oreseneesee et 0
13. Cost or depreciation of EDP equipment and
SOFWAIE ..ottt eeeeae e esesesae e enenas [eeeeeieieeneeeeeeissensneees[reseeesessteeieseseeeneeeeinnes [oeeeneeseeesenenneenas 10,951 [ e 10,951
14. Outsourced services including EDP, claims, and
OthET SEIVICES .....vieieiiiieieicececeeeeeee e eteenenenens |oeeeeeeieieeeeereseeee et eeeeenenee [ 38,332,730 | [ 38,332,730
15.  Boards, bureaus and association fees ..........ccocuees feovriniiiiiiiis e e e 0
16.  Insurance, except ON real @State ...........ccccccevveeeers reeereeeeeeeneeseeneenes [t [ 172,316 [ o 172,316
17.  Collection and bank SErviCe Charges ...........cccccecees foeeeeerireeeininninieeneees [erereeeeeneeeeeseeees foeeeeseeenseeeeneneene 55,697 |.eveeeeeeieieieeeeieeeiees [ 55,697
18.  Group service and administration fEES ..........ccccevvee foeeiiiiiiiiiis o [ [ [ 0
19.  Reimbursements by uninsured plans ...........cccccceee foorvinii e [ [ [ 0
20. Reimbursements from fiscal intermediaries ........... |- [ [ [ [ 0
21.  Real estate EXPENSES .......ccocveeiiiiiiiiiiiieeiiieesieenis o e e [ [ 0
22, Real StAte tAXES .....cvcvevieiiiiicieieieeein s o et [ [t oo 0
23. Taxes, licenses and fees:
23.1 State and l0cal INSUrANCE tAXES .....coovvvviviiees foevereeriririeieeeeeeeeieees [oereeeeeeerereseeeeee [ 47,083 | [ 47,083
23.2 State PremiUm taXES ......c.cceevrereeeeeeeceiees Joeereresesieseeeeienssssissees [oeieeeeeiesesesseeeeeens [ereieseseeieeeseeeenens 29,000 |vvoveeeeeeeeeeeeeeee e e 29,000
23.3 Regulatory authority licenses and fEes .......... |oeevevrerreeeicrinienes oo e 203,511 [ [ 203,511
23.4 PAYIOll tAXES ....oveveviieiiiiieieieieeeeesesisieeens [reeeieeeeeieeeieeeeenenes [t eeeeneees [ oot nnaes [t 0
23.5 Other (excluding federal income and real
ESALE TAXES) ...veieiiicieecccee s [ oot [t ennee [ e [eeeeee s 0
24. Investment expenses not included eISEWNEre ........ [ocoociiieiiiiniiiiiiins oo e [ (43,455) ] (43,455)
25.  Aggregate write-ins for expenses ..........c.cocoveenee 0 (5,600) 0 0 (5,600)
26. Total expenses incurred (LINES 110 25) .....cccevvvvr |oeeeeneninieieeeeeeenes [V R (5,600) .. 39,167,551 |..oovoeiicie (43,455)[(a) ..oooene 39,118,496
27. Less expenses unpaid December 31, CUITENt YEAr |.....ccccoevevvvivueeeiecicrcninns |oeveeeeieireeene 1,544,000 |...coovovereiennns 201,236 [ o 1,745,236
28. Add expenses unpaid December 31, prior Year ..... |.ccccceorrrrnecieierenns |oereveeesineeeene 1,549,600 |.ovveeiverienes 210,503 [ooooeeeeieeeeeeeeeeees e 1,760,103
29. Amounts receivable relating to uninsured plans,
PIIOT YBAT ..ttt sesesssen s seaes [reeeeeiesenenneeeseeeeeieeeeenne [orereeestsssieeeieeesnsneeeeenees [oeeeeeeseieeene st eeeieeeeesoesetenee e eeeneneneees [eeret et 0
30. Amounts receivable relating to uninsured plans,
CUITENE YEAN ...t 0
31. Total expenses paid (Lines 26 minus 27 plus 28
minus 29 plus 30) 0 0 39,176,819 (43,455) 39,133,364
DETAILS OF WRITE-INS
2501. Claims Adjustment EXPEnse ........ccoooceimvnniicinins fooeeeiiiccciicces o (5,600) v oo [ (5,600)
2507 ) P RO PU RO RTPR RPN
2501 S P KPP NPT RTPR RPN
2598. Summary of remaining write-ins for Line 25 from
OVEITIOW PAGE ... eeens oeeeeeeeee e (O R (O R [0 U [0 U 0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25
above) 0 (5,600) 0 0 (5,600)

(a) Includes management fees of $
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year
1. U.S. government bonds ... 294,059
1.1 Bonds exempt from U.S. tax ..
1.2 Other bonds (unaffiliated) ...
1.3 Bonds of affiliates ...............
2.1  Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2 Common stocks (unaffiliated)
2.21 Common stocks of affiliates
3. Mortgage loans
4. Real estate
5 Contract Loans
6 Cash, cash equivalents and short-term investments
7 Derivative instruments .
8. Other invested assets
9. Aggregate write-ins for investment income ....
10. Total gross investment income 1,262,850 1,301,139
11. INVESEMENT EXPENSES ......ecvoveveeeececeeteeeteeseecaetetesessssaesesesesssssaetesesessssssesesesessssseesesasassssssesasasessssseesasassnsssetesasesensssetesassssssssetesassssnsssetasasasnsssetasassnsnsnensasases [(5) RS (43,455)
12. Investment taxes, licenses and fees, excluding federal income taxes .0
13. Interest expense
14. Depreciation on real estate and other invested assets
15. Aggregate write-ins for deductions from investment income
16. Total deductions (Lines 11 through 15) ....(43,455)
17. Net investment income (Line 10 minus Line 16) 1,344,593
DETAILS OF WRITE-INS
0901.
0902.
0903.
0998.
0999.
1501.
1502.
1503. ..
1598. Summary of remaining write-ins for Line 15 from overflow page
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15, above)

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

(9) Includes $.

................. 82,869 accrual of discount less $ -................ 11,573 amortization of premium and less $

......................... 0 accrual of discount 1€SS $ .veveveeeucureeeneens

0 amortization of premium and less $

......................... 0 accrual of discount less $ -.......cccceveveenee.. 0 @amortization of premium and less $ ovveveeeeererercncnnene

........................... for company’s occupancy of its own buildings; and excludes $ ........................... interest on encumbrances.

........................... accrual of discount less $ ...

amortization of premium and less $

........................... accrual of discount less $ ..........c.cccceveueeeee. @mortization of premium.

investment expenses and $

segregated and Separate Accounts.

(h) Includes $

........................... interest on surplus notes and $ ........................... interest on capital notes.

................. 45,339 paid for accrued interest on purchases.
0 paid for accrued dividends on purchases.
paid for accrued interest on purchases.

paid for accrued interest on purchases.

investment taxes, licenses and fees, excluding federal income taxes, attributable to

(i) Includes$ ..o, 0 depreciationonrealestateand$ ... depreciation on other invested assets.
EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3 4 5
Total Realized Capital Change in Change in Unrealized
Realized Gain (Loss) Other Realized Gain (Loss) Unrealized Capital Foreign Exchange
On Sales or Maturity Adjustments (Columns 1 + 2) Gain (Loss) Capital Gain (Loss)
1. U.S. Government bonds ..........cccceveevieeneeneenenneens
1.1 Bonds exempt from U.S. tax
1.2 Other bonds (unaffiliated) ..
1.3 Bonds of affiliates ....
2.1 Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2 Common stocks (unaffiliated)
2.21 Common stocks of affiliates
3. Mortgage loans
4. Real estate .....
5. Contract loans
6. Cash, cash equivalents and short-term investments |....
7. Derivative instruments ..........cccccooviiiniinnieneenes
8. Other invested assets .........cccccoveienienieiceieees
9. Aggregate write-ins for capital gains (losses) ..........
10. Total capital gains (losses)
DETAILS OF WRITE-INS
0901.
0902.
0903.
0998. Summary of remaining write-ins for Line 9 from
OVEITIOW PAJE ....evvriiiecicietene ittt [raneeeesemeeeiee e 0 [ 0 [ [0 [0 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9,
above) 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

EXHIBIT OF NON-ADMITTED ASSETS
1

Current Year Total
Nonadmitted Assets

2

Prior Year Total
Nonadmitted Assets

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

1. BONAS (SCREAUIE D) ...ttt ettt s e s e s s s s sesesesesesnanans | [ereeeeseseseieieeen e ensseseieae [ooeeeueieeneene st eenens[oeesseseese et 0
2. Stocks (Schedule D):
2.1 PrEfEITEA STOCKS .....cuouieveeeecececeee ettt ettt et et easas s s s sesesesesnanans [eeeeeesessieienenetnnnsereneseiene [oeeteieieent et teeeenens[oeeeee et 0
2.2 COMMON SEOCKS ...ttt ettt ettt e et esetens [nmnnnsnsnsnansssnnsessssssesninas [oaesssssnses et essnnnes [oeeseseseseses s 0
3. Mortgage loans on real estate (Schedule B):
BT FIISEHIENS ettt iees[reeananan et e ansnns[orneeese et eaes [eetes e 0
3.2 Other thaN fIFSE ENS.........cvcvevevieieeee ettt ettt ettt s s s b sesssesesssenesesesesnsnns|eeesesesesenennset et eseaeieieenes |oeseesseeeseseseieeeeeneneneees [oereeeeeieiee e 0
4. Real estate (Schedule A):
4.1 Properties occupied by the COMPANY .........c.iiiiiiiiiiieie et seeses [eereeenie e eiieens [rieerie e nns [ore s 0
4.2 Properties held for the production Of INCOME...........cc.eiiiiiiiiiieiicie e e ees oo e e siees [oesiee s 0
4.3 Properties NEIA fOr SAIE ...........cocvoviviveieiieiieieeeeeeetetet ettt s ettt sess s s s sesesssenens [seeeseseneneesesee e eieieeenenes [etreetet et eieieee [eeeeeee s 0
5. Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments
(11T (V1= OO ST USTUUST RO OO OEREERRRRRRE RO 0
6. CONMFACE IOBNS .......vvvieieiiei ittt sttt et ettt et as e s ee st e s e s e s e s esess s st e s et esesesessan s ssesesesesesesnans |oeesesesesenenttesesnseaeieieees [oesesteneseseseseaeseseennenenenes [oereeeeeaeieaeenn e 0
7. Derivatives (SCHEAUIE DB) ........coiiiiiiiieiiieiiiieii sttt sttt sttt bttt et se et e benesbenesbesesnene s [reseeansentnsensnssnsnsessnaennaes [oonsesnsesnsssssssssssesseseees [soeeesensnseesesensnaensnannes 0
8. Other invested assets (SChedUIE BA) ...t saeenns [enessnesee e e sinees [rieeiie s e et eees [oreeaee e 0
9. RECEIVADIES fOr SECUMIES ......uiviitiitiitiiti ittt bbbttt sbe st s [omneene e e e e e e iees [oeiei e [oeiei e 0
10. Securities lending reinvested collateral assets (SCheAUIE DL) .........cooiiiiiiiiiiiieiieeiereeseereeieeiees [oreeieiieie s eins [oreeie e [orenseense e 0
11, Aggregate Write-ins fOr iNVESEA @SSELS ..........cocueveiiiiieieieiieeietete et [oeeensicicesessensiciceeesnnas [0 [0 0
12. Subtotals, cash and invested assets (Lines 1 to 11) ..
13.  Title plants (for Title insurers only) ...
14.  Investmentincome due and @CCIUEM ..............cccoiiiiiiiiiii i [eee
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection .............ccccceveeiinieennen.
15.2 Deferred premiums, agents' balances and installments booked but deferred and not yet due .. |....
15.3 Accrued retrospective premiums and contracts subject to redetermination ...............ccccoeoiiiiies e e o 0
16. Reinsurance:
16.1 Amounts recoverable fromM FEINSUIETS ........c..iiiiiiiiiiiii ittt saeesbeesbeens [oneesnenseene e e e tesreees [oreeteeteeee e e nseense s e eiaes [oeeeseenseeise e e 0
16.2 Funds held by or deposited with reinsured COMPANIES ...........cccuiiiiriiiiiiiiiiieiieiecieereseesieeie [oree s eienes e et [oeenie e 0
16.3 Other amounts receivable under reinSUranCe CONTACES ..........cocuiriiiierieiieiceieeeeeeee e eeeeee [oeesie e nes [oreeie e eiaes [oreeseenie e 0
17.  Amounts receivable relating to UNINSUIEd PIANS ........ccooiiiiiiiiiiiiii e [oree e ses [oreeie et et ees e eese et 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... e [ o 0
18.2 Net deferred taX @SSOt .....c.c.iiiiiiiiicicieiii ettt [reeesene e [ [ 0
19.  Guaranty funds receivable Or ON AEPOSIE ........couiiiiiieiieiie ettt seesnees [eseestene e e ees [oreete et e [eeeee e 0
20. Electronic data processing equipment and SOfIWAIE ............cciiiiiiiiiiiiie e [eeeseesesese e seeseies [eeeiesee e seenie [eeeee e 0
21.  Furniture and equipment, including health care delivery @ssets ...........ccocoiiiiiiiiiiiiiiieieceiceiees [ e [oeeeeee e 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ...............cccccoooiiiiiiiiiiiiiins i [ [ 0
23. Receivable from parent, subsidiaries and affiliates ............ccociiiiiiiiiii e [ e [oee s 0
24, Health care and other amMOUNtS FECEIVADIE ..o [eosinesieissieeaes 175,338 oo 266,987 ..o 91,649
25. Aggregate write-ins for other than iINVEStEd @SSEtS .............ccceeieveviiiiiieiceceeeee et [eeeeeieeeeee e 57,903 oo 60,605 |..ooveeeeeicee 2,702
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
(LINES 1210 25) ...ttt ettt ekttt bt bbbttt nenes [ereeaen e 233,281 | 327,592 | 94,351
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES .........ccccorvririnininies [semmmsmieeiciccccies [ [ 0
28. Total (Lines 26 and 27) 233,241 327,592 94,351
DETAILS OF WRITE-INS
T1070, ettt ettt h e h ettt b e e e e s £t e s £t e h £t e s et e s et e ae e b et ete st et et et e st et e st et et e et es e et esetes [oetetete e et et et ettt et eteneene [eeeteteet e e ee et e te et e s ees [eeee ettt ettt
I 7 R PP POTR PPN
1103, ettt a et h et h ekt e et e e h e R £ et e s £t h £ et ek et eh et ae e he e eaetes et et e st et es et et e et et e et etetes [oetetete e et et ettt e et e te e eae [eeeteteetete e e et et et eeaeees [seee et ettt ettt
1198. Summary of remaining write-ins for Line 11 from oVerflow PAge ............cccveueveueueeeiiieieeeeeeeeeeeei oo [OOSR 0 foeeeeeeeeeee 0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 0 0 0
2501.  Prepaid BUSINESS INSUFANCE  ...oiviuceiiiiiiiiieieietetetece ettt benenas
2502. Prepaid State Certification Fee ...
2503. Prepaid State Domestic Assessment Fee
2598. Summary of remaining write-ins for Line 25 from overflow page ....
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

EXHIBIT 1 - ENROLLMENT BY PRODUCT TYPE FOR HEALTH BUSINESS ONLY

Total Members at End of 6
1 2 3 4 5 Current Year
Source of Enrollment Prior Year First Quarter Second Quarter Third Quarter Current Year Member Months
B o LY=L B =) =Y o eI @ o= T T4 o] o O OO O O PO AT
2. Provider SEIVICE OFANIZAtONS ............ccceueuiiiirieiteretiiesesesetstesesesesesssesssesesessssssese s st s sesese s sss s sssese s sss e ses e s e st s s s es e s b s s e ses et e bbb sses et s s s sssese b s s s nsesesesans [ebebesnesesceceeresneaes 60,912 [ 59,529 oo 62,201 [oovivicicine 63,069 |.oovereiiiiiinns 63,589 |.coiiiereiie 741,447
B T o =Y (=T = To e oAV T L= @ (=T T 2= (1] 3 T O O A AP KO PO OU PR RO
L T Qo RS T=T YT O O OO RSO SO PO OO
L [ To =T 3T 1Y 3 O O A AP KOO PP OO PR RO
8.  Aggregate WIite-ins fOr Other INES Of DUSINESS............c.c.eurueeeeieeeeeeeeeeee e tes e ees s ees s e s e s e s et s e s s aes s s e e s e s e e e e e e s s e s aen s ase s sneeseeeeneenean 0 0 0 0 0 0
7. Total 60,912 59,529 62,201 63,069 63,589 741,447
DETAILS OF WRITE-INS
[0 T TS N T NPT ST T STl SRR PO PRTOT ISP OP PP URPOPPPOURPRINt
L0072 O O O OO AP PPON AT
(0510 1 T T T N T N ST STl SRR UPRTUTN ISP OP TP TRPOPPPPPRPRINt
0698. Summary of remaining write-ins for Line 6 from OVEITIOW PAGE .........ccviiiiieieieiiiiiieie ettt s s et et s et ese e se s s sesens [oebebeanntatneneseebebeaeaenea (O RSN (O RSN (O RSN (1 T (1 T 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (Line 6 above) 0 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

EXHIBIT 2 - ACCIDENT AND HEALTH PREMIUMS DUE AND UNPAID

Name of Debtor

1 - 30 Days

31 - 60 Days

61 - 90 Days

5
Over 90 Days

6
Nonadmitted

7
Admitted

0199999 TOMAI INAIVIAUAIS........eeutiiiieieetee ettt b et e bt e st ea e eae e e h e e eh e e ea e e bt e b e e s bt e as e eas e eh st e h e e bt e b e e bt e s bt e et e e e st e as e eh s e ebe e bt e bt e bt et e e b e e areeaneeanenaee
Group Subscribers:

AT MET@ ettt b ettt sttt s s et e s s ese e e s a2 a4 e R e R e s e R et s eSS e AR R e ARt eSS e Ao AR R e R e At s e A AR e R R e Rt At e E eSS AR oA e ARt ees A s AR e ARt st et s e b s e s ene et ettt et renn
Adult Advocacy Center .

ATPNE TOOI & MOTA TNC. 1eeieieeiiicectete ettt st s s s s et s s s s s e s st e s st b b e st et n st b s n st et s s e e st et s s nsnsene [esesensnsesesesesnenes 21,835 | [ e |oeeeiee s [ 21,635
DONOVAN DiGiTal SOTULTONS ...eieieieeieeececee ettt ettt ettt et e s et e s et e s e e s e s et es e e et ese et ese et ese et essesese s et e s esessetese et eseesess et essssesessesessesessesessetessssessssesess |oreesesesasensaseaeans 21,528 |o.eoeeeeeeeeceeeeeeeies e [ [ e e 21,528
Hoge Lumber Company ........

Murrubber Technologies

LEBVET B HOIAINGS INC .eeieieieceeeeeee ettt ettt at et e st et ese et ese e s e s e s ese s e s e es et ess et ess et essesese et ese et eb et es e et et eas et ensesessesesseseseeses et et e s ete st esessesensesenseseneesereaen

HAPCO INC ettt ettt ettt ettt et et et s s a4 e st et e st et ese et ese et ese et e s e s eaeateheaeea oAt et eReeseRe et es et es e s et et et e At et ens et eAeeses e et eheeseh et et et et eas et eesetene et ese et ere et ete et enennaren , ,
EXACT MACKTNG COTPOTATON ....o.iiiiiiiitiiitiectiecee ettt ettt ettt et et et es e et et et eae e s e et eseesese s et ensesensesensesensesessenessenesenesesesesesensan |oeesereeseseesessnans 10,153 | e e e e 10,153
0299997. Group subscriber subtotal 162,987 0 0 0 0 162,987
0299998. Premiums due and unpaid not individually listed 129,274 129,274
0299999. Total group 292,261 0 0 0 0 292,261

0399999. Premiums due and unpaid from Medicare entities

0499999. Premiums due and unpaid from Medicaid entities

0599999 Accident and health premiums due and unpaid (Page 2, Line 15)

292,261

292,261
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

EXHIBIT 3 - HEALTH CARE RECEIVABLES

1 4 5 6 7

Name of Debtor 1 - 30 Days 31 - 60 Days 61 - 90 Days Over 90 Days Nonadmitted Admitted
MEATCAI MUTUA T 0F ONi0 ittt ettt ettt ettt h eSS 10408 £E£H 010086 £E 4004 £S48 4048 £E £ e heE 10 e b e b e st eh et se st s b eh et e snnncberensnsnsne |oebeieressnsnsneseenan 511,704 | o oo foesesesesesnse s 175,338 [ 336,366
0199998. Aggregate Pharmaceutical Rebate Receivables Not Individually Listed
0199999. Total Pharmaceutical Rebate Receivables 511,704 0 0 175,338 336,366
0299998. Aggregate Claim Overpayment Receivables Not Individually Listed
0299999. Total Claim Overpayment Receivables 0 0 0 0 0
0399998. Aggregate Loans and Advances to Providers Not Individually Listed
0399999. Total Loans and Advances to Providers 0 0 0 0 0
0499998. Aggregate Capitation Arrangement Receivables Not Individually Listed
0499999. Total Capitation Arrangement Receivables 0 0 0 0 0
0599998. Aggregate Risk Sharing Receivables Not Individually Listed
0599999. Total Risk Sharing Receivables 0 0 0 0 0
0699998. Aggregate Other Health Care Receivables Not Individually Listed
0699999. Total Other Health Care Receivables 0 0 0 0 0
0799999 Gross health care receivables 511,704 0 0 175,338 336,366
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

EXHIBIT 3A - ANALYSIS OF HEALTH CARE RECEIVABLES COLLECTED AND ACCRUED

Type of Health Care Receivable

Health Care Receivables Collected
or Offset During the Year

Health Care Receivables Accrued
as of December 31 of Current Year

1

On Amounts Accrued

Prior to January 1 of
Current Year

2

On Amounts Accrued
During the Year

3
On Amounts Accrued
December 31 of
Prior Year

4

On Amounts Accrued
During the Year

5

Health Care
Receivables from
Prior Years
(Columns 1 + 3)

6

Estimated Health Care
Receivables Accrued
as of December 31
of Prior Year

Pharmaceutical rebate reCeIVADIES ..o
Claim OVErPAYMENT FTECEIVADIES ........c..iiiiiiieieee ettt ettt ettt e e e bt e e bt e bt e st e e s e e ea e e eaeees e e ea e e be e st e a st e a et ea b e ea e e em e e ea e e eh e e b e e b e e a b e enbeenbeensesneesneesneenneennean
W= Lo = TaTe = o =T o o B o o) o [T PR TRROPRTPRI
Capitation arrangement receivables
RISK SNAMNG FECEIVADIES .......cuiiiiiiiieie ettt et a e bt e bt e e bt e a bt e a st e ae e eh e e ea e e eh e e bt e bt e et e e a b e e as e e a bt e h s e sa e e nh e e b e e bt et e et e e s e eanenaeenaee
Other NEalth CAre MECEIVADIES.......... ..ottt ettt a e a e e s bt e b oo bt e s bt e st e ea e e ea e e eh e e eh e e b e e b e e A b e e a e e ea e e e Rt e ea e e eh e e s e e b e enbeenbeenbeemseeneeeneenneenaeennean

Totals (Lines 1 through 6)

289,759

................... 2,103,438

...................... 511,704

...................... 289,759

...................... 289,759

............................................................................................................................................................................. (O RO ()
0 0
289,759 2,103,438 0 511,704 289,759 289,759

Note that the accrued amounts in Columns 3, 4, and 6 are the total health care receivables, not just the admitted portion.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

EXHIBIT 4 - CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims

1 2 3 4 5 6 7
Account 1-30 Days 31 -60 Days 61 -90 Days 91 - 120 Days Over 120 Days Total

Claims Unpaid (Reported)

0199999. Individually listed claims unpaid 0
0299999. Aggregate accounts not individually listed- uncovered 0
0399999. Aggregate accounts not individually listed-covered 0
0499999. Subtotals 0
0599999. Unreported claims and other claim reserves 45,730,410
0699999. Total amounts withheld

0799999. Total claims unpaid 45,730,410

0899999 Accrued medical incentive pool and bonus amounts




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

Exhibit 5 - Amounts Due From Parent, Subsidiaries and Affiliates

NONE

Exhibit 6 - Amounts Due To Parent, Subsidiaries and Affiliates

NONE

22,23
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

EXHIBIT 7 PART 1- SUMMARY OF TRANSACTIONS WITH PROVIDERS

4 5 6
Column 1
Direct Medical Column 1 Total Column 3 Column 1 Expenses Paid to
Expense asa% Members asa% Expenses Paid to Non-Affiliated
Payment Method Payment of Total Payments Covered of Total Members Affiliated Providers Providers

Capitation Payments:
1. Medical groups
2. Intermediaries..
3. All other providers.
4. Total capitation payments
Other Payments:
5. FBE-TOI-SEIVICE ...ttt e e oo e oo oo e e oo oo e e oo e oo e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e et e e e e e ee e e e e e e e e e e e eeeee e e e e aeeenenean
6. Contractual fee payments ...........cccooeveeieeninnennns
7. Bonus/withhold arrangements - fee-for-service ..........cccooeiviinieneencnns
8. Bonus/withhold arrangements - contractual fee payments
9. Non-contingent SAlATIES ...........cceiiiiiiiiiiiii s
10. Aggregate cost arrangements
L T ] (g T o T 1Y 1 1= | PP PSS

...................... 520,756
. ...303,562,979

12. Total other payments 304,083,735 304,083,735
13.  TOTAL (Line 4 plus Line 12) 304,083,735 304,083,735
EXHIBIT 7 - PART 2 - SUMMARY OF TRANSACTIONS WITH INTERMEDIARIES
1 ? ’ Ave‘:age ° Interdeiary’s
Monthly Intermediary’s Authorized
NAIC Code Name of Intermediary Capitation Paid Capitation Total Adjusted Capital| Control Level RBC

9999999 Totals XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

EXHIBIT 8 - FURNITURE, EQUIPMENT AND SUPPLIES OWNED

Description

Administrative furniture and equipment

Medical furniture, equipment and fixtures
Pharmaceuticals and SUFGICAI SUPPIIES ........ccuiiiiiiiiiiiteie ettt h ettt et e a e et e bt e bt e et e bt et e easeesseeat e ea s e ebeeeae e nee et e st eabeeaneennesanesaeenans

Durable medical equipment

Other property and equipment

4 5 6
Accumulated Book Value Less Assets Not
Improvements Depreciation Encumbrances Admitted Net Admitted Assets

Total




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices
Company input

F/S F/S
SSAP # Page Line # 2023 2022

NET INCOME
(1) State basis (Page 4, Line 32, Columns 2 & 3) XXX XXX XXX $ 2,723,157 $ 1,992,734
(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 $ 2,723,157 $ 1,992,734
SURPLUS
(5) State basis (Page 3, Line 33, Columns 3 & 4) XXX XXX XXX $ 15,897,674 $ 13,913,499
(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 $ 15,897,674 $ 13,913,499

Use of Estimates in the Preparation of the Financial Statements

Reasonable and conservative estimates from the Trust's Actuaries were used to determine the IBNR and Claims Adjustment amounts. No other balance required
estimating.

Accounting Policy
These financial statements have been prepared in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures Manual.

Going Concern
There is no substantial doubt by Management or the Trustees about the COSE Health and Wellness Trust's ability to continue as a going concern.

NOTE 2 Accounting Changes and Corrections of Errors

No significant changes.

NOTE 3 Business Combinations and Goodwill

Not applicable

NOTE 4 Discontinued Operations

Not applicable

NOTE 5 Investments

A

Mortgage Loans, including Mezzanine Real Estate Loans
Not applicable

Debt Restructuring
Not applicable

Reverse Mortgages

Not applicable

Loan-Backed Securities

Not applicable

Dollar Repurchase Agreements and/or Securities Lending Transactions
Not applicable

Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not applicable

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not applicable

Repurchase Agreements Transactions Accounted for as a Sale

Not applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Not applicable

Real Estate

Not applicable

Low Income Housing tax Credits (LIHTC)

Not applicable

Restricted Assets

Not applicable

Working Capital Finance Investments

Not applicable

Offsetting and Netting of Assets and Liabilities
Not applicable

5GI Securities

26



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

NOTES TO FINANCIAL STATEMENTS

NOTE 6

NOTE 7
A

B.

NOTE 8

NOTE 9
A

B.

C.

Not applicable

Short Sales

Not applicable

Prepayment Penalty and Acceleration Fees

Not applicable

Reporting Entity’s Share of Cash Pool by Asset Type

Asset Type

Percent Share

(1) cash

(2) cash Equivalents

(3) Short-Term Investments

(4) Total (Must equal 100%)

Joint Ventures, Partnerships and Limited Liability Companies
Not applicable

Investment Income
No investment income was classified for exclusion.

Not applicable

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

Interest Income Due and Accrued
1. Gross

2. Nonadmitted
3. Admitted

The aggregate deferred interest.

Aggregate Deferred Interest

Amount
136,686

136,686

Amount

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

Cumulative amounts of PIK interest included in the current principal balance

Derivative Instruments
Not applicable
Income Taxes

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

Not applicable

Not applicable

Current income taxes incurred consist of the following major components:

1. Current Income Tax
(a) Federal
(b) Foreign
(c) Subtotal (1a+1b)
(d) Federal income tax on net capital gains
(e) Utilization of capital loss carry-forwards
(f) Other
(9) Federal and foreign income taxes incurred (1c+1d+1e+1f)

2. Deferred Tax Assets:
(a) Ordinary:
(1) Discounting of unpaid losses
(2) Unearned premium reserve
(3) Policyholder reserves
(4) Investments
(5) Deferred acquisition costs
(6) Policyholder dividends accrual
(7) Fixed assets
(8) Compensation and benefits accrual
(9) Pension accrual
(10) Receivables - nonadmitted
(11) Net operating loss carry-forward
(12) Tax credit carry-forward
(13) Other
(99) Subtotal (sum of 2a1 through 2a13)
b) Statutory valuation allowance adjustment
c) Nonadmitted
d) Admitted ordinary deferred tax assets (2a99 - 2b - 2c)
e) Capital:
(1) Investments
(2) Net capital loss carry-forward
(3) Real estate
(4) Other
(99) Subtotal (2e1+2e2+2e3+2e4)
(f) Statutory valuation allowance adjustment
(g9) Nonadmitted
(h) Admitted capital deferred tax assets (2e99 - 2f - 2g)

[ENRENEEINR N

(
(
(
(

26.1

Amount

1.0%
99.0%

100.0%

(1)
As of End of
Current Period

@)
12/31/2022

(3)
(Col. 1-2)
Change

$ 536,580

$ 536,580

$ 536,580

$

$

$

201,000

201,000

201,000

P D D P PP PO DD PP DD PP AN

P P P PP PP

335,580

335,580

335,580




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

NOTES TO FINANCIAL STATEMENTS

(i) Admitted deferred tax assets (2d + 2h) $ - 13 - 13 -
3. Deferred Tax Liabilities:
(a) Ordinary:
(1) Investments $ -
(2) Fixed assets $ -
(3) Deferred and uncollected premium $ -
(4) Policyholder reserves $ -
(5) Other $ -
(99) Subtotal (3a1+3a2+3a3+3a4+3a5) $ - 13 - 13 -
(b) Capital:
(1) Investments $ -
(2) Real estate $ -
(3) Other $ -
(99) Subtotal (3b1+3b2+3b3) $ - 198 - 18 -
(c) Deferred tax liabilities (3299 + 3b99) $ - 13 - 13 -
4. Net deferred tax assets/liabilities (2i - 3c) $ - 193 - 193 -
D. Not applicable
E. Not applicable
F.  Not applicable
G. Not applicable
H. Repatriation Transition Tax (RTT)
Not applicable
l. Alternative Minimum Tax (AMT) Credit
Not applicable
Amount
(1) Gross AMT Credit Recognized as:
a. Current year recoverable
b. Deferred tax asset (DTA)
(2) Beginning Balance of AMT Credit Carryforward $ -
(3) Amounts Recovered
(4) Adjustments
(5) Ending Balance of AMT Credit Carryforward (5=2-3-4) $ -
(6) Reduction for Sequestration
(7) Nonadmitted by Reporting Entity
(8) Reporting Entity Ending Balance (8=5-6-7) $ -
NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
A.  Not applicable
NOTE 11 Debt
A.  Not applicable
NOTE 12 Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans
Not applicable
NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
A. A Surpuls Note Payment occurred in December in the amount of $208,333.00.
J.  The portion of unassigned funds (surplus) represented or reduced by cumulative unrealized gains and losses is
K. The Company issued the following surplus debentures or similar obligations:
1 2 3 4 5 6 7 8
Is Surplus
Note
Holder a Unapproved
Related Carrying Value Interest
Item Original Issue Party Carrying Value of of Note And/Or
Number Date Issued Interest Rate Amount of Note (Y/N) Note Prior Year Current Year* Principal
10/02/2019 0.000% $ 7,000,000 [No $ 5,444,448 | $ 4,666,672
10/01/2019 0.000%]| $ 500,000 No $ 388,888 | $ 333,332
Total XXX XXX -I $ 7,500,000 XXX $ 5,833,336_1 % 5,000,004 |$
* Total should agree with Page 3, Line 29.
1 9 10 1 12 13 14
Current Year
Interest Offset
Percentage
(not including
Current Year Life-To-Date amounts paid to
Item Interest Expense Interest Expense a 3rd party Current Year Life-To-Date Date of
Number Recognized Recognized liquidity provider) Principal Paid Principal Paid Maturity
$ 777,776 | $ 2,333,328 [12/31/2029
$ 55556 | $ 166,668 12/31/2029
Total $ - 19 - XXX $ 833,332 | % 2,499,996 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

NOTES TO FINANCIAL STATEMENTS

NOTE 14 Liabilities, Contingencies and Assessments
A.  Contingent Commitments

Not applicable

NOTE 15 Leases
Not applicable

NOTE 16
Credit Risk

Not applicable

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

Not applicable

NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

Not applicable

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

Not applicable

NOTE 20 Fair Value Measurements

A

(3) The Trust restated or reported no assets or liabilities at fair value as of December 31st, 2023.

B.  Not applicable

1 15 16 17 18 19
Were Surplus
Note
Surplus Note Proceeds
Payments Used to
Are Surplus Subject to Purchase an
Note Admini- Asset Directly Is Asset
Payments strative From the Issuer a
Contractually Offsetting Holder of the Related
Item Linked? Provisions? Surplus Note? Party
Number (Y/N) (Y/N) (Y/N) (Y/N) Type of Assets Received Upon Issuance
Yes No No No Cash
Yes No No No Cash
Total XXX XXX XXX XXX XXX
1 20 21 22
Is Liquidity
Source a
Related
Principal Amount Party to the
of Assets Book/Adjusted Surplus Note
Item Received Upon Carry Value Issuer?
Number Issuance of Assets (Y/N)
$ 7,000,000 |$ 7,000,000 [No
$ 500,000 | $ 500,000 No
Total $ 7,500,000 | $ 7,500,000 XXX

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

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)
Bonds $ 12,273,149 |$ 12,332,472 |$ 12,273,149
US Special Revenued Bq $ 237,695 | $ 243,855 $ 237,695
Industrial and
Miscellaneous Bonds $ 2,320,576 | $ 2,339,597 $ 2,320,576
D. Not Practicable to Estimate Fair Value
Carrying Effective Maturity
Type or Class of Financial Instrument Value Interest Rate Date Explanation

NOTE 21 Other ltems
Not applicable
NOTE 22 Events Subsequent

Type | — Recognized Subsequent Events:
Subsequent events have been considered thru March 18th, 2024 for these statutory financial statements which are to be issued on March 31st, 2024. There were no
events occurring subsequent to the end of the year that merited recognition or disclosure in these statements.

Type Il — Nonrecognized Subsequent Events:
Not applicable

NOTE 23 Reinsurance

A. Ceded Reinsurance Report
During 2023, the Trust has been subject to a quota share reinsurance agreement with Medical Mutual of Ohio to cede 90% of the Trust's health business.

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination
A.  Company input

B.  Company input
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

NOTES TO FINANCIAL STATEMENTS

C.

D.

E.

Company input

a. Permanent ACA Risk Adjustment Program
Assets
1. Premium adjustments receivable due to ACA Risk Adjustment (including high risk pool payments)
Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment
3. Premium adjustments payable due to ACA Risk Adjustment (including high risk pool premium)
Operations (Revenue & Expense)

4. Reported as revenue in premium for accident and health contracts (written/collected) due to ACA Risk
Adjustment

5. Reported in expenses as ACA risk adjustment user fees (incurred/paid)
b. Transitional ACA Reinsurance Program
Assets
1. Amounts recoverable for claims paid due to ACA Reinsurance
2. Amounts recoverable for claims unpaid due to ACA Reinsurance (Contra Liability)
3. Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance
Liabilities
4. Liabilities for contributions payable due to ACA Reinsurance — not reported as ceded premium
5. Ceded reinsurance premiums payable due to ACA Reinsurance
6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance
Operations (Revenue & Expense)
7. Ceded reinsurance premiums due to ACA Reinsurance
8. Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected payments
9. ACA Reinsurance contributions — not reported as ceded premium
c. Temporary ACA Risk Corridors Program
Assets
1. Accrued retrospective premium due to ACA Risk Corridors
Liabilities
2. Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors
Operations (Revenue & Expense)
3. Effect of ACA Risk Corridors on net premium income (paid/received)
4. Effect of ACA Risk Corridors on change in reserves for rate credits

Medical loss ratio rebates required pursuant to the Public Health Service Act.
1 2 3 4 5
Other
Small Group Large Group Categories with
Individual Employer Employer Rebates Total
Prior Reporting Year
(1) Medical loss ratio rebates incurred $ - 13 - 13 - 13 - 13 -
(2) Medical loss ratio rebates paid $ - 13 - 13 - 13 - 13 -
(3) Medical loss ratio rebates unpaid $ - 13 - 13 - 13 - 13 -
(4) Plus reinsurance assumed amounts XXX XXX XXX XXX
(5) Less reinsurance ceded amounts XXX XXX XXX XXX
(6) Rebates unpaid net of reinsurance XXX XXX XXX XXX $ -
Current Reporting Year-to-Date
(7) Medical loss ratio rebates incurred $ - 13 - 13 - 13 - 13 -
(8) Medical loss ratio rebates paid $ - 13 - 13 - 13 - 13 -
(9) Medical loss ratio rebates unpaid $ - 13 - 13 - 13 - 13 -
(10) Plus reinsurance assumed amounts XXX XXX XXX XXX
(11) Less reinsurance ceded amounts XXX XXX XXX XXX
(12) Rebates unpaid net of reinsurance XXX XXX XXX XXX 3 -
Risk Sharing Provisions of the Affordable Care Act
(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing
provisions (YES/NO)? Yes [1No [X]
(2) Impact of Risk Sharing Provisions of the Affordable Care Act on Admitted Assets, Liabilities and Revenue for the Current Year
Amount

(3) Roll forward of prior year ACA risk sharing provisions for the following asset (gross of any nonadmission) and liability balances along with the reasons

for adjustments to prior year balance.

Accrued During
the Prior Year on
Business Written
Before December 31
of the Prior Year

Received or Paid as of
the Current Year on
Business Written
Before December 31
of the Prior Year

Differences

Adjustments

Unsettled Balances as of
the Reporting Date

Prior Year Prior Year
Accrued Accrued
Less Less
Payments Payments
(Col 1-3) (Col2-4)

To
Prior Year
Balances

To
Prior Year
Balances

Cumulative | Cumulative
Balance Balance
from from
Prior Years Prior Years
(Col 1-3+7) | (Col 2-4+8)

1 2

3 4

5 6

7

8

9 10

Receivable Payable

Receivable Payable

Receivable Payable

Receivable

Payable Ref

Receivable Payable

a. Permanent ACA Risk
Adjustment Program

1. Premium adjustments
receivable (including high
risk pool payments)

2. Premium adjustments
(payable) (including high
risk pool premium)

3. Subtotal ACA
Permanent Risk
Adjustment Program

b. Transitional ACA
Reinsurance Program

1. Amounts recoverable for
claims paid

2. Amounts recoverable for
claims unpaid (contra
liability)

3. Amounts receivable
relating to uninsured

plans
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

NOTES TO FINANCIAL STATEMENTS

4. Liabilities for
contributions payable due
to ACA Reinsurance - not
reported as ceded
premium $ -13 - F |$ -1s -
5. Ceded reinsurance
premiums payable $ -13 - G |$ - 13 -
6. Liability for amounts
held under uninsured plans $ -13 - H |$ - 13 -
7. Subtotal ACA
Transitional Reinsurance
Program $ -l $ -1 $ -|s -l - . $ -|s -
c. Temporary ACA Risk
Corridors Program
1. Accrued retrospective
premium $ -1s - [ ] -1 B
2. Reserve for rate credits
or policy experience rating
refunds $ -1s - J |s -8 B
3. Subtotal ACA Risk
Corridors Program $ -1s $ -1s $ -1s -1s - - $ -1s -
d. Total for ACA Risk
Sharing Provisions 3 - 13 $ - 13 3 - 13 - 13 - - $ -ls _
Explanations of Adjustments
A.
B.
C.
D.
E.
F.
G.
H.
l.
J.
(4) Roll-Forward of Risk Corridors Asset and Liability Balances by Program Benefit Year
Accrued During Received or Paid as of Unsettled Balances as of
the Prior Year on the Current Year on Differences Adjustments the Reporting Date
Business Written Business Written Prior Year Prior Year Cumulative | Cumulative
Before December 31 Before December 31 Accrued Accrued Balance Balance
of the Prior Year of the Prior Year Less Less To To from from
Payments Payments Prior Year Prior Year Prior Years Prior Years
(Col1-3) (Col2-4) Balances Balances (Col 1-3+7) | (Col 2-4+8)
1 2 3 4 5 6 7 8 9 10
Receivable Payable Receivable Payable Receivable Payable Receivable Payable Ref | Receivable Payable
a. 2014
1. Accrued retrospective
premium $ - 13 - A |S -1 B
2. Reserve for rate credits
or policy experience rating
refunds $ - 13 - B |$ -1s -
b. 2015
1. Accrued retrospective
premium $ -13 - c |s -1s -
2. Reserve for rate credits
or policy experience rating
refunds $ -l - D |$ -8 B
c. 2016
1. Accrued retrospective
premium $ - 13 - E |$ -1 B
2. Reserve for rate credits
or policy experience rating
refunds $ - 13 - F |$ -1s -
d. Total for Risk Corridors $ - 13 $ - 13 $ - 13 - 13 - - $ - 13 -

Explanations of Adjustments

A

B.

24E(4)d (Columns 1 through 10) should equal 24E(3)c3 (Column 1 through 10 respectively)

(5) ACA Risk Corridors Receivable as of Reporting Date
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

NOTES TO FINANCIAL STATEMENTS

1 2 3 4 5 6
Asset
Estimated Non-Accrued Balance
Amount to be Amounts for (Gross of
Filed or Final Impairment or Amounts Non-
Amount Filed Other received from admissions) Non-admitted Net Admitted
Risk Corridors Program Year with CMS Reasons CMS (1-2-3) Amount Asset (4 - 5)
a. 2014 $ - $ -
b. 2015 $ - $ -
c. 2016 $ - $ -
d. Total(@a+b +¢) $ -193 -1 - 13 - 13 - 13 -

24E(5)d (Column 4) should equal 24E(3)c1 (Column 9)
24E(5)d (Column 6) should equal 24E(2)c1

NOTE 25 Change in Incurred Claims and Claim Adjustment Expenses
The Trust's outside Actuary continues to analyze reserves on a monthly basis, and Management continues to exercise a conservative approach to the Trust's reserves.
Reserves for December 31st, 2023, were $38.383million. As of December 31st, 2023, $27.393 million has been paid for claims in the current year, and $10.990million
reserve(IBNR) attributable to insured events for the current year incurred in the future periods. A reserve of $10.268 million was established in 2022 for the prior year
claims, Claims paid in 2023 associated with this reserve were $9.864million. The IBNR level of reserve was calculated and verified by the Trust's outside Actuary.

NOTE 26 Intercompany Pooling Arrangements
Not applicable

NOTE 27 Structured Settlements
Not applicable

NOTE 28 Health Care Receivables
A. Pharmaceutical Rebate Receivables
Accrued Pharmacy Rebates for 2023 $2,103,438

Pharmacy Rebates paid by Third Party Provider $1,591,734 Pharmacy Rebate Receivables $511,704.

Estimated
Pharmacy Actual Rebates
Rebates as Pharmacy Actual Rebates Received More
Reported on Rebates as Billed | Actual Rebates | Received Within | Than 180 Days
Financial or Otherwise Received Within | 91 to 180 Days of After
Date Statements Confirmed 90 Days of Billing Billing Billing
12/31/2023 $ 621
09/30/2023 | $ 516 | $ 553 | $ 536
06/30/2023 | $ 463 | $ 516 | $ 509 |$ 9
03/31/2023 | $ 495 |'$ 467 |'$ 466 | $ 15 1§ 1
12/31/2022 | $ 485 | $ 485 | $ 471 |'$ 6
09/30/2022 | $ 476 | $ 463 | $ 386 | $ 1 18 51
06/30/2022 | $ 448 | $ 499 |'$ 378 | $ 1 18 26
03/31/2022 | $ 401 |9 470 | $ 367 $ 15
B.  Risk-Sharing Receivables
Actual Risk | Actual Risk
Risk Sharing | Risk Sharing Actual Risk Sharing Sharing Actual Risk
Receivable Receivable Sharing Amounts Amounts Sharing
Evaluation | as Estimated | as Estimated | Risk Sharing | Risk Sharing Amounts Received Received Amounts
Calendar | Period Year| in the Prior in the Receivable Receivable | Received in First Year Second Year | Received - All
Year Ending Year Current Year Billed Not Yet Billed| Year Billed | Subsequent | Subsequent Other

NOTE 29 Participating Policies
Not applicable

NOTE 30 Premium Deficiency Reserves
No reserve was determined necessary as of December 31st, 2023.

NOTE 31 Anticipated Salvage and Subrogation
Not applicable
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS @M ENSUMBI? ... bbbt bbb oo b e b e b b s e e b b s 0o b e s 0o b e o0 b e b e b e s e b b e E b s b b ee b e b e e bbb bbb
If yes, complete Schedule Y, Parts 1, 1A, 2 and 3.

If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with
such regulatory official of the state of domicile of the principal insurer in the Holding Company System, a registration statement
providing disclosure substantially similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in
its Model Insurance Holding Company System Regulatory Act and model regulations pertaining thereto, or is the reporting entity

Yes [

]

No [ X]

subject to standards and disclosure requirements substantially similar to those required by such Act and regulations? ................ccc....... Yes [ No [ NATX]
SHALE REGUIGTING™ ...ttt ettt e s 2o s e s e s e e st e st e s e e st e st e s e e At e s s e R e e et e n e e a e e a e et e e n b ettt et et ettt e e e
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........coiiiiiiiiiii e Yes[ 1 No[X]
If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiicicnenne
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the
TEPOTHING @NELY? «...oeveeeeeececeeee e ceceeaeteteteesasaeeete s s s asaesesesesssssesesesssssassssseessssssasseses s s ssssssees s s sssnsnses s ssssnsesesas s sssseses s snassnsnseses s snsnansesesanasansnsasna Yes[ 1 No[X]
LT F= (=N el i =g Lo L= TR R RPN
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........ccccoeveiiiiiiiiicicee 12/19/2021
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting
entity. This date should be the date of the examined balance sheet and not the date the report was completed or released. ................... 12/31/2020
State as of what date the latest financial examination report became available to other states or the public from either the state of
domicile or the reporting entity. This is the release date or completion date of the examination report and not the date of the
examination (balance sheet date). ... 05/25/2022
By what department or departments?
RISK ASSESSIMENT ...t b e E e E bR R
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.ovoveeeceeeeeeeeeeeeeeeeeeteeeeeaeaeeesesessseaesese s s s ssseseses s s sssseesesesssassssssesanssssassesesassssansesesannssansssasasnanansnen Yes [ No [ NATX]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes [ X1 No [ NAT ]
During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any
combination thereof under common control (other than salaried employees of the reporting entity), receive credit or commissions for or control
a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:
4.11 sales of NEeW DBUSINESS? ... Yes[ 1 No[ X]
4.12 renewals? ........cccoceeieennnn. . Yes[ ] No[X]
During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct
premiums) of:
4.21 sales of NEW DUSINESS? .......ccoiiiiiiiiiii s Yes[ 1 No[ X]
4.22 FENEWAIST ...ttt bbbttt Yes[ 1 No[ X]
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............c.cccooiiiiiiiiiiiiiics Yes[ 1 No[ ]
If yes, complete and file the merger history data file with the NAIC.
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
Has the reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the repOrting PEAOTA? ..........ccvrueueveiiieieiereieieeee ettt sttt s st et s st sssn s s s s snanas Yes[ ] No[X]
If yes, give full information:
Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? ...........c.ccoovvvniniiinines Yes[ 1 No[ X]
If yes,
7.21 State the percentage of fOrQIGN CONTIOL; .........ci i bbb bbbt bbb bbbt bt bbbt bbbttt be bttt be b e %

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

1 2
Nationality Type of Entity
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GENERAL INTERROGATORIES

No [ X ]

No [ X ]

No [ X ]
N/A [

No [ X ]

No [ X ]

N/A [

No [ X]

]

]

Is the company a subsidiary of a depository institution holding company (DIHC) or a DIHC itself, regulated by the Federal Reserve Board? ...... Yes [ ]
If the response to 8.1 is yes, please identify the name of the DIHC.
Is the company affiliated with one or more banks, thrifts or securities firms? .............coooi i Yes [ ]
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
Is the reporting entity a depository institution holding company with significant insurance operations as defined by the Board of Governors of
Federal Reserve System or a subsidiary of the depository institution holding COMPaNY? ...........coiiiiiiiii s Yes [ ]
If response to 8.5 is no, is the reporting entity a company or subsidiary of a company that has otherwise been made subject to the
Federal ReServe BOArd’s CAPItAl TUIE? ............ccccuoveveecuceeeeeeeeececeeeeieeeesaeaetesesessasseaesesesssssseteses s s assstesesssssssssesesssasasessesasssassnsesasanasanansasanas Yes[ 1 No[X]
What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant
requirements as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state
law or regulation? .. Yes [ ]
If the response to 10.
Has the insurer been granted any exemptions related to the other requirements of the Annual Financial Reporting Model Regulation as
allowed for in Section 18A of the Model Regulation, or substantially similar state law or regulation? ..............cccooeiiiiiiiiiiiceeeee Yes [ ]
If the response to 10.3 is yes, provide information related to this exemption:
Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? .... ] No[X]
If the response to 10.5 is no or n/a, please explain.
Trustees perform the role of the Audit COMIMIIEE. .......c..iiiiii ettt e e et e e st e e st e st e st e b e e b e ene e e e e anseeneesneeaneenneennen
What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting
firm) of the individual providing the statement of actuarial opinion/certification?
Lewis & Ellis, Inc.
11225 College Boulevard Ste 320
Overland Park, KS 66210-2798 .....
Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? Yes [ ]
12.11 Name of real estate holding company ...
12.12 Number of Parcels INVOIVEA ...........coiiiiiiiiiieee e
12.13 Total book/adjusted carrying ValUue .............cccueoiiiiiiiiiiiieeeee e $
If yes, provide explanation
FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?
Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? . Yes [ ]
Have there been any changes made to any of the trust indentures during the YEar? ..o Yes [ ]
If answer to (13.3) is yes, has the domiciliary or entry state approved the Changes? ...........cccoiiiiiiiiiiieeeee e Yes[ 1 No[ ]
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? .... Yes [ X ]
a. Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professiona
relationships;
b. Full, fair, accurate, 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 14.1 is No, please explain:
Has the code of ethics for senior managers been amended? ... Yes [ ]
If the response to 14.2 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 [ ]

If the response to 14.3 is yes, provide the nature of any waiver(s).

27.1

No[ ]
No[ ]
N/A [

No[ ]

No [ X ]

No [ X ]
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15.1 Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the

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

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

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

BOARD OF DIRECTORS

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

Q= I0= oL Yes[ 1 No[X]
17.  Does the reporting entity keep a complete permanent record of the proceedings of its board of directors and all subordinate committees
Q= I0= oL Yes [ X] No [ ]

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

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

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

20.12 To stockholders not officers
20.13 Trustees, supreme or grand

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

21.22 Borrowed from others
21.23 Leased from others
21.24 Other ..ot

221 Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments? ......
22.2 If answer is yes:

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

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

Is the
Third-Party Agent
a Related Party

Name of Third-Party (Yes/No)

INVESTMENT

25.01 Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control, in
the actual possession of the reporting entity on said date? (other than securities lending programs addressed in 25.03)............cccccevirviveverennnns Yes [ X] No[ ]
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25.02 If no, give full and complete information, relating thereto
25.03 For securities lending programs, provide a description of the program including value for collateral and amount of loaned securities, and
whether collateral is carried on or off-balance sheet. (an alternative is to reference Note 17 where this information is also provided)
25.04 For the reporting entity’s securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital
INSITUCHONS. «...vititiieti ettt ettt sttt sttt st ket e te e te et ese s s esesaesessesesees e e eses e s ese e s ese e s eseesesees et e e e s ens e s eneeRese e s eseesesees et e s ese s e s eneebenseseseeseneeaesessese s esenseseneasens B s
25.05 For the reporting entity’s securities lending program, report amount of collateral for other programs. ...........ccccoviiiiiiii s S s
25.06 Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
OUESEE OF tNE COMMFACE? ...ttt ettt s e s e e s s s e s s e e s S es s e s S e s e 2 e s e e s n s e s e s s e s e s s s s nsesnses s esreen Yes[ 1 N[ ] NA[X]
25.07 Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%7? .........ccoerierieriiieieneieiees Yes[ ] N[ 1 NA[X]
25.08 Does the reporting entity or the reporting entity’s securities lending agent utilize the Master Securities lending Agreement (MSLA) to
CONAUGE SECUMItIES IBNAING? «...e.veeeeeeeeeceeee ettt e ettt s s e st et e e s s s s e e e e et es s s seeeees s s ssanseses s s sssnssses s s sssnseses s anssansesess s snassnsesasnanansnen Yes[ 1 N[ ] NA[X]
25.09 For the reporting entity’s securities lending program state the amount of the following as of December 31 of the current year:
25.091 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .........ccccooeiieiieiiiiienceeeeeee $
25.092 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1and 2 .................... $
25.093 Total payable for securities lending reported on the liability Page. .........cocoiiiiiiiiiii e $
26.1 Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the
control of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is currently in
force? (Exclude securities subject to INterrogatory 21.1 @nd 25.03). ........ccceuiiriieirereiiiieieecieseseiseeseaese st sssse s ssssssss bbbt ss st bbb snsesesesessssnsssesanas Yes [ ] No[X]
26.2 If yes, state the amount thereof at December 31 of the current year: 26.21 Subject to repurchase agreements .0
26.22 Subject to reverse repurchase agreements ...0
26.23 Subject to dollar repurchase agreements ................... ...0
26.24 Subject to reverse dollar repurchase agreements .0
26.25 Placed under option agreements ............ccccceeeeeveenns 0
26.26 Letter stock or securities restricted as to sale -
excluding FHLB Capital Stock .........ccccoceevreerninnnene F e 0
26.27 FHLB Capital Stock
26.28 On deposit with states
26.29 On deposit with other regulatory bodies ..................... B s 0
26.30 Pledged as collateral - excluding collateral pledged to
AN FHLB L. F e 0
26.31 Pledged as collateral to FHLB - including assets
backing funding agreements
26.32 Other
26.3 For category (26.26) provide the following:
1 2 3
Nature of Restriction Description Amount
27.1 Does the reporting entity have any hedging transactions reported on Schedule DB? ..........coui i Yes[ ] No[X]
27.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccoeiiiiiiiiinnnn. Yes[ ] No[ 1 NA[ ]
If no, attach a description with this statement.
LINES 27.3 through 27.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:
27.3 Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a result of interest rate sensitivity? Yes[ 1 No[ ]
27.4 If the response to 27.3 is YES, does the reporting entity utilize:
27.41 Special accounting provision of SSAP No. 108 Yes[ 1 No[ ]
27.42 Permitted accounting practice Yes[ 1 No[ ]
27.43 Other accounting QUIdANCE ..o Yes[ 1 No[ ]
27.5 By responding YES to 27.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the
foIIowmg .................................................................................................................................................................................................................. Yes[ 1 No[ ]
The reporting entity has obtained explicit approval from the domiciliary state.
. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.
. Actuarial certification has been obtained which indicates that the hedging strategy is incorporated within the establishment of VM-21
reserves and provides the impact of the hedging strategy within the Actuarial Guideline Conditional Tail Expectation Amount.
. Financial Officer Certification has been obtained which indicates that the hedging strategy meets the definition of a Clearly Defined
Hedging Strategy within VM-21 and that the Clearly Defined Hedging Strategy is the hedging strategy being used by the company in
its actual day-to-day risk mitigation efforts.
28.1  Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the
ISSUET, CONVETHIDIE INTO @QUITY? .....oececveeeccececeete et et et caeae et e s saeaete s s s ssasseses s s sssesesesesssssssseses s s sssssesesesssssnsesesassssssanseses s nsssneesassansnansnsanas Yes[ 1 No[X]
28.2 If yes, state the amount thereof at December 31 Of the CUITENT YEAT. ..........oouiiiiiie ettt e et e et e sneenaeenes S e
29. Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?... Yes [ X] No[ ]
29.01 For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian's Address
PNC Institutional Asset Management PNC Center, 1900 E. 9th St., Cleveland, OH 44114
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29.02 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)
29.03 Have there been any changes, including name changes, in the custodian(s) identified in 29.01 during the current year?............cc.ccoovvvninininnnens Yes[ 1 No[X]
29.04 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
29.05 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
PNC Institutional Asset Management ............ccccoooivioiiiiiiiiiciieeeeece
Group Services Inc.(MEWA Administrator)
29.0597 For those firms/individuals listed in the table for Question 29.05, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s INVested @SSetS?............cccvueverririerieeriiiieeeie e Yes [ X] No[ ]
29.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 29.05, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?.............ccccceuvveereverrieisceenennns Yes [ X] No[ ]
29.06 For those firms or individuals listed in the table for 29.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for
the table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
PNC Institutional Asset Management
Group Services Inc.(MEWA Administrator) ..
30.1 Does the reporting entity have any diversified mutual funds reported in Schedule D, Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [S€CHON 5(D)(1)])? w.vvevvrrrerereiiieieeereieieesesesesseessse s ssseses Yes [ ] No[X]
30.2 If yes, complete the following schedule:
1 2 3
Book/Adjusted
CUSIP # Name of Mutual Fund Carrying Value
30.2999 - Total 0
30.3 For each mutual fund listed in the table above, complete the following schedule:
1 2 3 4
Amount of Mutual
Fund's Book/Adjusted
Carrying Value
Name of Significant Holding of the Attributable to the Date of
Name of Mutual Fund (from above table) Mutual Fund Holding Valuation
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Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or
statement value for fair value.

1 2 3

Excess of Statement
over Fair Value (-), or

Statement (Admitted) Fair Value over

Value Fair Value Statement (+)
311 BONAS ..ot [ 14,915,924 | 14,831,419 | (84,504)
31.2 Preferred SIOCKS ..........ovovcueveeeeiiececisictetetetcee et ettt 0 oo [ 0
31.3 Totals 14,915,924 14,831,419 (84,504)

Describe the sources or methods utilized in determining the fair values:

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

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

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

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................
If no, list exceptions:

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

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

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

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

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

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

By rolling/renewing short-term or cash equivalent investments with continued reporting on Schedule DA, Part 1 or Schedule E Part 2
(identified through a code (%) in those investment schedules), the reporting entity is certifying to the following:
a. The investment is a liquid asset that can be terminated by the reporting entity on the current maturity date.
b. If the investment is with a nonrelated party or nonaffiliate, then it reflects an arms-length transaction with renewal completed at the
discretion of all involved parties.
c. If the investment is with a related party or affiliate, then the reporting entity has completed robust re-underwriting of the transaction for
which documentation is available for regulator review.
d. Short-term and cash equivalent investments that have been renewed/rolled from the prior period that do not meet the criteria in 37.a -
37.c are reported as long-term investments.
Has the reporting entity rolled/renewed short-term or cash equivalent investments in accordance with these criteria? ............ccccoovvnne Yes [
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Does the reporting entity directly hold CryptOCUITENGIES? ..ot Yes[ 1 No[X]

If the response to 38.1 is yes, on what schedule are they reported?

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

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

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

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

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

1 2
Name Amount Paid

Amount of payments fOr 1€gal EXPENSES, if @NY? ... ..ottt e bttt a e e sheesh e e ab e ekt e bt e et eaeeem bt eabesheesheeaheeabeenbe e beebeenrennne R 40,519

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

1 2
Name Amount Paid
BAKEr & HOSTETIET LLP ...eiiiiececiets ettt |ete bbbt 40,519
Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any? ........... TSRO

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

1 2
Name Amount Paid

27.6
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

GENERAL INTERROGATORIES

PART 2 - HEALTH INTERROGATORIES

Does the reporting entity have any direct Medicare Supplement INSUranCe iN fOrCE? ...........ooiiiiiiiiiieeee s

If yes, indicate premium earned on U.S. bUSINESS ONIY. ........ccciiiiiiiiiiiiiie e
What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit?

1.31 Reason for excluding

Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in Item (1.2) above

.8

Indicate total incurred claims on all Medicare SUPPIEMENT INSUFANCE. ...........ciiiiieiiiiiiie ettt ettt e e e sbeesbeesbeebeebesssesseesseesbeesbeesbeens $

Individual policies:

Group policies:

Health Test:

2.1 Premium Numerator ....
2.2  Premium Denominator
2.3 Premium Ratio (2.1/2.2)
2.4  Reserve Numerator
2.5 Reserve Denominator
2.6 Reserve Ratio (2.4/2.5)

Most current three years:
1.61 Total premium earned ....
1.62 Total incurred claims ...
1.63 Number of covered lives ..........
All years prior to most current three years:

1.64 Total premium earned ............ccceevveene
1.65 Total incurred claims
1.66 Number of covered lives

Most current three years:

All years prior to most current three years:
1.74 Total premium earned ....
1.75 Total incurred claims ...
1.76 Number of covered lives ....

1 2
Current Year Prior Year
69,199,376 ... ... 66,813,727
69,199,376 ... ... 66,813,727

.............. 1.000 ... ceveeeene 1,000
10,990,410 ... ... 10,268,001
10,990,410 ... .. 10,268,001

e 120000 1.000

Has the reporting entity received any endowment or gift from contracting hospitals, physicians, dentists, or others that is agreed will be
returned when, as and if the earnings of the reporting entity PEIMILS? ......... .o it ne

If yes, give particulars:

Have copies of all agreements stating the period and nature of hospitals’, physicians’, and dentists’ care offered to subscribers and

dependents been filed with the appropriate regulatory agency? .........

If not previously filed, furnish herewith a copy(ies) of such agreement(s). Do these agreements include additional benefits offered? ..................

Does the reporting entity have StOP-I0SS FEINSUIANCET ..ottt a et e et et e e aeeea e e eaeeeaeeese e s e eabeebeenseenseeneeaneeeneeaneenneennen

If no, explain:

Maximum retained risk (see instructions)

Yes [

]

No [ X]

1.71 Total premium earned ............ccceevveene B
1.72 Total incurred claims ..........ccccoveevrennas $
1.73 Number of covered liVes ..........ccccoeviiies eeeeeeeeeeccccece

Yes [

]

Yes [ X ]

Yes [

]

Yes [ X ]

5.31 Comprehensive Medical ...............c....... $

5.32 Medical Only
5.33 Medicare Supplement

5.34 Dental & ViSion .......cccoeovriiiiiiienieniens
5.35 Other Limited Benefit Plan ....
5.36 Other

Describe arrangement which the reporting entity may have to protect subscribers and their dependents against the risk of insolvency including
hold harmless provisions, conversion privileges with other carriers, agreements with providers to continue rendering services, and any other

agreements:

If no, give details

Provide the following information regarding participating providers:

If yes, direct premium earned:

Does the reporting entity set up its claim liability for provider services on a service date basis?..............cccvveueueieeeececueeeeeeeeecee e Yes [ X] No[ ]
8.1 Number of providers at start of reporting year ... ......c.c.ccccovueunne 72,201
8.2 Number of providers at end of reporting year ..... .......cccoooeuvenne 73,996

Does the reporting entity have business subject to premium rate GUATANTEES? ...........c.c.cveccueurueveeeeceeeeeeeeseseeeseeeseeesesss et esesesesseaesesesessssassesesennans Yes[ 1 No[X]
9.21 Business with rate guarantees between 15-36 months.. $...........ccccovviiiiicinns
9.22 Business with rate guarantees over 36 months ............. B

28
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No [ 1]

No [ X]




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

GENERAL INTERROGATORIES

10.1 Does the reporting entity have Incentive Pool, Withhold or Bonus Arrangements in its provider CONracts? .............coouvevereiririeeererensesssseeerenennns Yes[ ] No[X]
10.2 Ifyes: 10.21 Maximum amount payable bonuses..
10.22 Amount actually paid for year bonuses....
10.23 Maximum amount payable withholds
10.24 Amount actually paid for year withholds
11.1 Is the reporting entity organized as:
11.12 A Medical Group/Staff Model, ...................... Yes[ ] No[X]
11.13 An Individual Practice Association (IPA), or, Yes[ 1 No[X]
11.14 A Mixed Model (combination of above)? .... Yes[ ] No[X]
11.2 Is the reporting entity subject to Statutory Minimum Capital and Surplus Requirements? ...... Yes [ X] No[ ]
11.3  If yes, show the name of the state requiring such minimum capital and surplus. ...................
114 If yes, Show the aMOUNt FEQUINEM. ............coveeveeveeeeeeeeeeeeeeeeeeeseeeeeeseeeee s eeee e 500,000
11.5 Is this amount included as part of a contingency reserve in stockholder's equity? ....... Yes[ ] No[X]
11.6  If the amount is calculated, show the calculation
12.  List service areas in which reporting entity is licensed to operate:
1
Name of Service Area
13.1 Do you act as a custodian for health SAVINGS GCCOUNEST ..........ciiiiiiiii bbbt bbb bbbt bbbt bbbt bbb e Yes[ 1 No[X]
13.2 If yes, please provide the amount of custodial funds held as of the reporting date. ...........cccuiiiiiiiiii e $ ..
13.3 Do you act as an administrator for health SAVINGS ACCOUNTS? ..ottt ettt Yes[ 1 No[X]
13.4 If yes, please provide the balance of funds administered as of the reporting date. ............cc.oouiiiiiii s S e
14.1  Are any of the captive affiliates reported on Schedule S, Part 3, authorized reiNSUrErs? ...........ccooueieiiiiiiiiieeeee e Yes [ ] No [ ] NALX]
14.2 If the answer to 14.1 is yes, please provide the following:
1 2 3 4 Assets Supporting Reserve Credit
NAIC 5 6 7
Company Domiciliary Reserve Letters of Trust
Company Name Code Jurisdiction Credit Credit Agreements Other
15.  Provide the following for individual ordinary life insurance* policies (U.S. business only) for the current year (prior to reinsurance assumed or
ceded):
15.1 Direct Premium Written ...
15.2 Total Incurred Claims
15.3 Number of Covered Lives
*Ordinary Life Insurance Includes
Term(whether full underwriting, limited underwriting, jet issue, "short form app")
Whole Life (whether full underwriting, limited underwriting, jet issue, "short form app")
Variable Life (with or without secondary gurarantee)
Universal Life (with or without secondary gurarantee)
Variable Universal Life (with or without secondary gurarantee)
16. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ...... Yes[ ] No[X]
16.1  If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
dOMiGile Of the TEPOMING ENLILY? .......c...iveececeeeeeeee ettt e eeeee e et e e e ea et et se s e asaeee s s s sasasseses s ssassss et s s sssssssssesas s sssnssssssnsssnsssssassssansssasanarans Yes[ 1 No[X]
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

FIVE-YEAR HISTORICAL DATA

4 5
2023 2022 2021 2020 2019
Balance Sheet (Pages 2 and 3)
1. Total admitted assets (Page 2, Line 28) ...........ccocoo.fecvnncnee 76,422,979 |......coeeee. 50,152,050 |...cccvveneeee 48,096,043 |................. 43,911,990 | 59,975,526
2. Total liabilities (Page 3, Line 24) ........ccccccevvvvvvnvccec oo 60,525,305 |....cevernnne 36,238,551 |...ocucecinnne 35,131,887 | 30,273,761 | 39,313,715
3. Statutory minimum capital and surplus requirement |.........c.cc.c.c..... 500,000 ..o 500,000 ..o 500,000 f..ccoevevrenenee 500,000 f...cccevvennens 5,000,000
4. Total capital and surplus (Page 3, Line 33) .......ccooo. fooeeeernnicnne 15,897,674 |......coeeeee. 13,913,499 | 12,964,155 | 13,638,229 |......ccove. 20,661,811
Income Statement (Page 4)
5. Total revenues (LiNe 8) ........ccceeveuririnirnnniercecnene oo 69,199,376 |.......ccoec.. 66,813,727 ..o 64,533,441 |..oooveiine 69,977,205 |......ccenuve 255,795,734
6. Total medical and hospital expenses (Line 18) .......Jcccccoevueuene 28,115,128 | 27,028,958 |........ccocc. 27,628,493 |......cccoec. 24,056,245 |............... 225,934,196
7. Claims adjustment expenses (LiN€ 20) ..........ccccoceeeovevrrrereeiccccnenn. (5,600) ... 53,600 |..veecieieiriines 68,000 |.oovovereeeinne 64,000 |.coereiiinnnad 673,469
8. Total administrative expenses (LiNe 21) .......ccccceveews|oerereeeenennnene 39,167,551 | 38,068,483 |......ccevevnne 36,906,124 |................. 41,600,562 |................. 40,394,418
9. Net underwriting gain (Ioss) (LiN€ 24) ...........cccooovevforicncninns 1,922,297 |.ooiine 1,662,687 |...cocvvverea (69,175) [ 4,256,398 |.....cccoeveee (567,741)
10. Net investment gain (10ss) (LiN€ 27) .......ccooeverevvvevencfrccicnncne 1,337,439 [ 531,047 | 259,444 ... 495,962 |......ccoovnve. 1,173,399
11.  Total other income (Lines 28 plus 29) ..........ooveeecforrnrcciiiiiiiccs (O R (O R [0 U [0 U 0
12.  Netincome or (1088) (LiN€ 32) .....ccccevvvveeeerererriereee e 2,723,157 | 1,992,734 | 111,583 [ 4,502,616 |...ooveeerernne 126,709
Cash Flow (Page 6)
13.  Net cash from operations (Line 11) .........ccccoveveree e (479,143) ..o 3,561,075 |.ooveveree. 806,369 |............... (14,228,322)|...ocvucvne (3,640,303)
Risk-Based Capital Analysis
14. Total adjusted capital ...........cccceeeiininrnncccceen e 15,897,674 |....oocveee. 13,913,499 | 12,964,155 | 13,638,229 |.....coeneee. 20,661,811
15.  Authorized control level risk-based capital .............. ooceeeeeenne. 1,657,987 |oeovevee. 1,661,946 |..ocovvveene 1,686,849 |.cooovvvnnne 1,604,272 |.oovvvn 9,548,078
Enroliment (Exhibit 1)
16. Total members at end of period (Column 5, Line 7) .|.....ccccccevurueeunnee 63,589 ..o 60,912 [ 60,462 |.....cooovvviirne 61,431 [ 62,247
17.  Total members months (Column 6, Line 7) ........cccco. fooveeerecccccnes TA1 847 | 733,754 .o 728,848 |..ccoovee T44,357 |oeeeee 700,170
Operating Percentage (Page 4)
(Item divided by Page 4, sum of Lines 2, 3 and 5) x
100.0
18. Premiums earned plus risk revenue (Line 2 plus
LiNES 3:aNd 5) ..ottt [ 100.0 oo 100.0 oo 100.0 oo 100.0 oo 100.0
19. Total hospital and medical plus other non-health
(Lines 18 plus Line 19) ......ovueveueveiiieeerereiriieeeeee e e 40.6 [ 40.5 [ 7 O K 88.3
20. Cost containment EXPENSES .............c.cveveveveereeeeeiee e 0.0 |oereeeeeeees 0.0 |oereeeeeees 0.0 oo 0.0 oo 0.0
21.  Other claims adjustment eXPeNnSes ............coeveveeeeoerererieeeeieeens 0.0 |oriereeeeeeens (U T 0.1 oo 0.1 oo 0.3
22. Total underwriting deductions (LiNe 23) ............ccccoco]oeeemeeninnnieneens 97.2 [ 97.5 [ 1001 oo 93.9 | 100.2
23. Total underwriting gain (108s) (LiN€ 24) ........ccoeeeveeefoveeeeeeeee 2.8 | 2.5 [ ({0 ] R 6.1 o (0.2)
Unpaid Claims Analysis
(U&I Exhibit, Part 2B)
24. Total claims incurred for prior years
(LIN€ 17, COL 5) et Joe e 9,863,924 |................. 10,811,474 | 7,860,847 |.....coenece. 32,601,199 | 17,073,430
25. Estimated liability of unpaid claims-[prior year (Line
17, C0L B)] et e 10,268,001 |[..ceveeneee 11,056,574 |.ooeee 7,429,722 |................. 35,907,561 |.ooceeecnne 17,385,451
Investments In Parent, Subsidiaries and
Affiliates
26. Affiliated bonds (Sch. D Summary, Line 12, Col 1) |eeeeeirininieeeiceeiiies oeerereseeeseseeeeeeseseseeesees [eeeeeeeeeeeseseseseeeeenene [0 [0 0
27. Affiliated preferred stocks (Sch. D Summary,
LiNE 18, COL 1) w.vuiiieieciieiiceieieteieiseeeeeie e e ssensicies | [rocisesesnsic s nsisieeseens [oeeencicicese e [0 [0 0
28. Affiliated common stocks (Sch. D Summary,
LiNE 24, COL. 1) 1.ttt e sicies [roeiseseensic s eeens [oeeesnie e [0 [0 0
29. Affiliated short-term investments (subtotal
included in Schedule DA Verification, Col. 5,
LINE 10) 1ottt e (O R (O R [0 U [0 U 0
30. Affiliated mortgage loans on real estate ..o Jooriiiiiiiiiiiiins [ [ [ [
31, All other affiliated .........ccoooiiiiiiiiie e [ [ [ [
32.  Total of above Lines 26 10 31 ......ccevuvevececeernrverenceec oo (O R (O R (O R (O R 0
33. Total investment in parent included in Lines 26 to
31 above.
NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and Correction Of EITOIS? ...........c.cocueueiovecueueueeeeeesceeeeesesesssaese e esesssassesesesensssssesesesenaees Yes [ ] No [ |

If no, please explain:
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

EXHIBIT OF PREMIUMS, ENROLLMENT AND UTILIZATION (a)

HO0€

REPORT FOR: 1. CORPORATION COSE Health and Wellness Trust 2. Cleveland, OH
(LOCATION)
NAIC Group Code 0000 BUSINESS IN THE STATE OF Ohio DURING THE YEAR 2023 NAIC Company Code 00122
1 Comprehensive 4 5 6 7 8 9 10 11 12 13 14
(Hospital & Medical)
2 3 Federal
Employees
Medicare Health Title XVIII Title XIX Disability Long-Term Other
Total Individual Group Supplement Vision Only Dental Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health Non-Health
Total Members at end of:
1. PHOMYEAr ..o e 60,912 | e 80,912 | e e e [ [ e [ eeeens [ o [orereieie e
2. First QUarter .........cococeevveeineiineineenens oo 59,529 | ferereeeene 59,529 | e e e [ eeeees [ e [ eeeens [t e o
3. Second QUAET ........ccceervrreireeinieirenes e 62,201 |.oveeeeeeeereeeene ferereeeeinine 62,2071 |oeeeccccieiees e e e [ eeeees [ e [eeeeeees e eees [t oo o
4. Third QUAET ....ccooveirieiieiieieeseesees oo 63,069 ..o forereeeeinine 63,069 |- feeeieeeeeeeeeis e e [ eeeees [ e eeeesenees [eeeeeee e eeens feererereeee s e [erereiee e
5. Current Year 63,589 63,589
6. Current Year Member Months 741,447 741,447
Total Member Ambulatory Encounters for
Year:
7 PRYSICIAN .ovoveeeeiieeeieeeeeeeeeee e [ 349,451 [ [, 349,457 [ e [ e [ [oerereiseee e [eereseseeesessnenees [oeseeeeeeeressnsnnens [reseseseeesssennees [oereseeesesnsseeens |oresseeses e enneeaenas
8. NON-PhYSICIaN ........ocecveverereececeeieieeeeeas oo 293,018 e e 293,018 [o..eiieiieriieinis oo e [ [ o [ [ oo [ [
9. Total 642,469 0 642,469 0 0 0 0 0 0 0 0 0 0 0
10. Hospital Patient Days Incurred 12,679 12,679
11.  Number of Inpatient Admissions 3,200 3,200
12.  Health Premiums Written (b) ........cccooe. fvneee 353,197,731 | oo 353,197,737 [ [ e e [ [ [ [ [ [ [
13.  Life Premiums Dir€Ct .........ccooveveveeveeeeeens foereeenieenineninnens 0 [ o oo [ [ e [reeeeeene s [t [oereenenesesisieeieenes [oeeeieeeennne s fresesesreneeeennnsees [oererenenenssseneeeees [reeseaerereee s
14. Property/Casualty Premiums Written .....[..c.ccocooieiiiinns 0 s e o [ s [ o [t [ o [t ot [
15. Health Premiums Earned............cococoeeeu foevennes 69,199,376 |...oovevereeeiiiees [ 69,199,376 |...eoveveeieiiieeies oo oo [ e [ e e oereseseseseeeenensnns [eesesesneiee e [oereses s es s
16.  Property/Casualty Premiums Earned 0
17.  Amount Paid for Provision of Health
Care ServiCes........ccooveveeeeeeeeeeeeeneens oo 304,083,735 ..o foeenes 304,083,735 ..o oo oo [ [ e [ [ oo o [t
18.  Amount Incurred for Provision of Health
Care Services 318,837,518 318,837,518

(a) For health business: number of persons insured under PPO managed care products
(b) For health premiums written: amount of Medicare Title XVIIl exempt from state taxes or fees $
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

EXHIBIT OF PREMIUMS, ENROLLMENT AND UTILIZATION (a)

19°0¢€

REPORT FOR: 1. CORPORATION COSE Health and Wellness Trust 2. Cleveland, OH
(LOCATION)
NAIC Group Code 0000 BUSINESS IN THE STATE OF Grand Total DURING THE YEAR 2023 NAIC Company Code 00122
1 Comprehensive 4 5 6 7 8 9 10 11 12 13 14
(Hospital & Medical)
2 3 Federal
Employees
Medicare Health Title XVIII Title XIX Disability Long-Term Other
Total Individual Group Supplement Vision Only Dental Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health Non-Health
Total Members at end of:
1. Pror Year ..o oo 60,912 | [V S 60,912 | [0 TR | B TR [V [V [0 0 oo O e 0 feeeeeeeeeeeeee O e 0
2. First Quarter ........cccooviiiiiininiiiniiea foreeeeeeen 59,529 | [V S 59,529 | [0 TR | B TR [V [0 [0 0 oo O e 0 feeeeeeeeeeeeee O e 0
3. Second QUAET ........ccceervrreireeinieirenes e 62,201 |.oveceeerriceine [V S 62,201 |.oveceeeeccine [V TR | B FTR [0 [0 [0 0 oo O e 0 feeeeeeeeeeeeee O e 0
4. Third QUArer ........ccccoovvvrenininenenineees e 63,069 | [V S 63,069 ..o [V TR | B FTR [V [0 [0 0 oo O o 0 feeeeeeeeeeeeee O e 0
5. Current Year 63,589 0 63,589 0 0 0 0 0 0
6. Current Year Member Months 741,447 0 741,447 0 0 0 0 0 0
Total Member Ambulatory Encounters for
Year:
7 PRYSICIAN .ovoveeeeiieeeieeeeeeeeeee e [ 349,451 [ [V IO 349,451 [ 0 oo O i [ [V [ O oo O e 0 feeeeererieeeen O [ 0 o
8. NON-PhYSICIaN ........ocecveverereececeeieieeeeeas oo 293,018 oo, [V IO 293,018 oo, 0 oo O i [ [V [V 0 ooeeeeeeeeeieen O e 0 ooveeeeeeeeeen O e 0
9. Total 642,469 0 642,469 0 0 0 0 0 0
10. Hospital Patient Days Incurred 12,679 0 12,679 0 0 0 0 0 0
11. Number of Inpatient Admissions 3,200 0 3,200 0 0 0 0 0 0
12.  Health Premiums Written (b) .......cccceev. |oeveene 353,197,731 [ [V I 353,197,731 [ 0 oo O i [ [V [V 0 ooeeeeeeeeeieen O e 0 ooveeeeeeeeeen O e 0
13.  Life Premiums Dir€Ct .........ccooveveveeveeeeeens foereeenieenineninnens [ [0 [0 0 oo O [ [0 [ [ O oo O e 0 feeeeererieeeen O [ 0 o
14.  Property/Casualty Premiums Written .....|.....cccovvreennes [V [V [V 0 oo O i [ [V [V O oo O e 0 feeeeererieeeen O [ 0 o
15. Health Premiums Earned............cococoeeeu foevennes 69,199,376 |....cveveeiiinenne [V 69,199,376 |.....cvevereiiinene 0 oo O [ [0 [ [ 0 ooeeeeeeeeeieen O e 0 ooveeeeeeeeeen O e 0
16. _ Property/Casualty Premiums Earned 0 0 0 0 0 0 0 0 0
17.  Amount Paid for Provision of Health
Care ServiCes.........coouvvrerveeveeeeeeeeans oo 304,083,735 | [V I 304,083,735 | 0 oo O i [ [V [ O oo O e 0 feeeeererieeeen O [ 0 o
18.  Amount Incurred for Provision of Health
Care Services 318,837,518 0 318,837,518 0 0 0 0 0 0

(a) For health business: number of persons insured under PPO managed care products
(b) For health premiums written: amount of Medicare Title XVIIl exempt from state taxes or fees $
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

SCHEDULE S - PART 1 - SECTION 2

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

1 2
NAIC
Company ID
Code Number

Effective
Date

Name of Reinsured

5

Domiciliary
Jurisdiction

6

Type of
Reinsurance
Assumed

7

Type of
Business
Assumed

8

Premiums

9

Unearned
Premiums

10
Reserve Liability
Other Than for
Unearned
Premiums

1"

Reinsurance Payable
on Paid and
Unpaid Losses

12

Modified
Coinsurance
Reserve

13

Funds Withheld
Under Coinsurance

9999999 - Totals




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

SCHEDULE S - PART 2

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

1 2 3 4 5 6 7

NAIC
Company ID Effective Domiciliary

Code Number Date Name of Company Jurisdiction Paid Losses Unpaid Losses
0399999. Total Life and Annuity - U.S. Affiliates 0 0
0699999. Total Life and Annuity - Non-U.S. Affiliates 0 0
0799999. Total Life and Annuity - Affiliates 0 0
1099999. Total Life and Annuity - Non-Affiliates 0 0
1199999. Total Life and Annuity 0 0
1499999. Total Accident and Health - U.S. Affiliates 0 0
1799999. Total Accident and Health - Non-U.S. Affiliates 0 0
1899999. Total Accident and Health - Affiliates 0 0

...... 29076 ......]..34-0648820 ..]..01/01/2023 ..[Medical Mutual of Ohio ... seeeee. 1,061,539 ... 34,740,000

1999999. Accident and Health - U.S. Non-Affiliates 1,061,539 34,740,000
2199999. Total Accident and Health - Non-Affiliates 1,061,539 34,740,000
2299999. Total Accident and Health 1,061,539 34,740,000
2399999. Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999) 1,061,539 34,740,000
2499999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999) 0 0

1,061,539

34,740,000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

SCHEDULE S - PART 3 - SECTION 2

1

NAIC
Company
Code

2 3 4 5 6 7
Domi-
ciliary
Juris-

Type of
Reinsurance

Type of

ID Effective Business

Number Date Name of Company diction Ceded Ceded

8

Premiums

Unearned
Premiums
(Estimated)

10
Reserve Credit
Taken Other
than for Unearned
Premiums

Reinsurance Ceded Accident and Health Insurance Listed by Reinsuring Company as of December 31, Current Year
9

Outstanding Surplus Relief

1

Current Year

12

Prior Year

13

Modified
Coinsurance
Reserve

14

Funds Withheld
Under
Coinsurance

0399999.

Total General Account - Authorized U.S. Affiliates

0699999.

Total General Account - Authorized Non-U.S. Affiliates

0799999.

Total General Account - Authorized Affiliates

0

0170172023 . |Medical Mutual of Ohio ....ccoiiiieiiiiiiie O e QA/G...oov [ OM...........
01/01/2023 . |Medical Mutual of Ohio

01/01/2023 .|Medical Mutual of Ohio

.................. 262,793,373
20,619,036

. General Account - Authorized U.S. Non-Affiliates

283,998, 355

. Total General Account - Authorized Non-Affiliates

283,998,355

. Total General Account Authorized

283,998, 355

. Total General Account - Unauthorized U.S. Affiliates

0

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

. Total General Account - Unauthorized Affiliates

. Total General Account - Unauthorized Non-Affiliates

. Total General Account Unauthorized

. Total General Account - Certified U.S. Affiliates

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

. Total General Account - Certified Affiliates

. Total General Account - Certified Non-Affiliates

. Total General Account Certified

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

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

. Total General Account - Reciprocal Jurisdiction Affiliates

. Total General Account - Reciprocal Jurisdiction Non-Affiliates

. Total General Account Reciprocal Jurisdiction

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

283,998, 35

. Total Separate Accounts - Authorized U.S. Affiliates

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

. Total Separate Accounts - Authorized Affiliates

. Total Separate Accounts - Authorized Non-Affiliates

. Total Separate Accounts Authorized

. Total Separate Accounts - Unauthorized U.S. Affiliates

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

. Total Separate Accounts - Unauthorized Affiliates

. Total Separate Accounts - Unauthorized Non-Affiliates

. Total Separate Accounts Unauthorized

. Total Separate Accounts - Certified U.S. Affiliates

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

. Total Separate Accounts - Certified Affiliates

. Total Separate Accounts - Certified Non-Affiliates

. Total Separate Accounts Certified

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

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

. Total Separate Accounts - Reciprocal Jurisdiction Affiliates

. Total Separate Accounts - Reciprocal Jurisdiction Non-Affiliates

. Total Separate Accounts Reciprocal Jurisdiction

. Total Separate Accounts Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

ol|lo|lo|lo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|ag|o|o|o|o|o|o|o|o|o|o|o|o|o|o

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

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

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

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

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

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

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

6499999, 7099999, 7599999, 8199999 and 8699999)

283,998,355

9299999.

Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2899999, 3199999, 3999999, 4299999, 5199999, 5499999, 6299999,
6599999, 7399999, 7699999, 8499999 and 8799999)

0

9999999 - Totals

283,998, 355




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

Schedule S - Part 4

NONE

Schedule S - Part 4 - Bank Footnote

NONE

Schedule S - Part 5

NONE

Schedule S - Part 5 - Bank Footnote

NONE
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

SCHEDULE S - PART 6

Five Year Exhibit of Reinsurance Ceded Business ($000 Omitted)

1 2 3 4 5
2023 2022 2021 2020 2019
A. OPERATIONS ITEMS
1. Premiums ..ot e 283,998 |..ooreieirne 268,647 |...oirreirienne 256,717 oo 239,090 |.ovoreceieeririene 23,168
2. Title XVII - MEAICAIE .....cooeeveverererceieeeeeeeeiee e e (O T (O (O (O 0
3. Title XIX - Medicaid ........ccoeevreoinieineinieinsenseeeses e (O (O O (O O (O O 0
4. Commissions and reinsurance expense alloWanCe ..|.......cocoiiiiiiiiiiiiiiiiis oeriiiiin i o [ [
5. Total hospital and medical eXpenses .........cccoocvvveveforiiiiiiiiiiiis e i [ [
B. BALANCE SHEET ITEMS
6. Premiums receivable ... [ [ i [ [
7. Claims payable ..o o 34,740 | 34,866 |..ooeeeerrieirieenne 33,580 | 31,768 | 34,100
8. Reinsurance recoverable on paid I0SSES .................foeeeeerenenrrrecennns 1,062 | 107 B6 [ (T T 60
9. Experience rating refunds due or unpaid ...........ccoee e e i [ [
10. Commissions and reinsurance expense allowances
Lo T S S SO SRR WS
11.  Unauthorized reinsurance offSet .........ccoccovveneennncfriiniiii i [ e [
12.  Offset for reinsurance with Certified ReINSUrers .......[...ccocoiiiiiiiiiiis i s e [
C. UNAUTHORIZED REINSURANCE (DEPOSITS
BY AND FUNDS WITHHELD FROM)
13.  Funds deposited by and withheld from (F) ...............feoeoerrnccciinne (O T (O [0 [0 0
14, Letters of Credit (L) ..ooovoveveveeeeeecececieieeeeeeeeee e (O T (O [0 [0 0
15, Trust agreements (T) ...c.cocooveveveueueeeeieeeieieeeeeeeees e (O T (O [0 [0 0
16, Other (O) .ot e (O T (O (O (O 0
D. REINSURANCE WITH CERTIFIED
REINSURERS (DEPOSITS BY AND FUNDS
WITHHELD FROM)
17. Multiple Beneficiary TrUSE ........cccceiriririrrieeeeeeeee s oo oo [t [V T 0
18.  Funds deposited by and withheld from (F) .........cco e s oo [ [V T 0
19, Letters Of Credit (L) .oevvovvveieeeeeeeeeeeeerieieieieieeeesesee et ot oo [t [V T 0
20.  Trust agre@mMENtS (T) c.cceeieieieiereeeieieeisisieieieseseees ettt eneenes|oertreresserereeeese s sesseneres [oererereeetre e [eeeeere s [V T 0
21. Other (O) 0 0

36




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit For Ceded Reinsurance

As Re1ported Restatzement Res?ated
(net of ceded) Adjustments (gross of ceded)
ASSETS (Page 2, Col. 3)
1. Cash and iNvested @SSEts (LINE 12) ......cccoiiiiieieieieieeeieie et e 23,110,228 | [ 23,110,228
2. Accident and health premiums due and unpaid (LINE 15) ......ccccovvvririririeeeieeeeisieeeeeeeeseseseeeese e o 888,547 | e 888,547
3. Amounts recoverable from reinsurers (LiNE 16.1) .........ccceeiririririreieereienesesisieeieeseese e eseseseses e 1,061,539 | (1,061,539) .o 0
4. Net credit for CEAEd FBINSUIANCE ..........coiueiiieiiieicieicieicee ettt D O® SN OO 1,061,539 o 1,061,539
5. All other admitted asSets (BAIANCE) ..............coovueverveereeeeeeeeeeeeeeeeeeeeeesee e ees s ses s ses s reseannen 51,362,666 51,362,666
6. Total assets (Line 28) 76,422,979 0 76,422,979
LIABILITIES, CAPITAL AND SURPLUS (Page 3)
7. Claims unpaid (Line 1) .... 10,990,410 |-.evvieeceicecees [ 10,990,410
8. Accrued medical incentive pool and bonus payments (LiNE 2) ..........cccereiieiiiiiiiciiiieieeeeeeeeeeesees e 0 oo e 0
9. Premiums received in @dvance (LINE 8) ........cvoveueueueueueiieiieieieieieeee e o 2,528,734 ..o [ 2,528,734
10. Funds held under reinsurance treaties with authorized and unauthorized reinsurers (Line 19 first
inset amount plus SECON INSEL AMOUNL) ..........c.cuiuiuiiieiiiiietetetceeeee ettt s esese s s sens [eee et eas 0 oo e 0
11.  Reinsurance in unauthorized companies (Line 20 minus inset amount) ............cccooevirireierceree e 0 oo e 0
12. Reinsurance with Certified Reinsurers (Line 20 iNSet amMOUNt) ..........ccoiiiiiiiiiiiiiiiiiecieeeeeese e e [ [oeeses s 0
13.  Funds held under reinsurance treaties with Certified Reinsurers (Line 19 third inset amount) ...........|ccooeiiiiiiiiicn 0 [ e 0
14, All other liabiliies (BAIANCE) ............ccvueveieeiieeeceeicee ettt 47,006, 161 47,006, 161
15.  Total iabiliies (LINE 24) ......ccocviveveeevereeieieee ettt ettt en et et esesss s sss e sesena s ese e 60,525,305 | (1 60,525,305
16.  Total capital and SUIPIUS (LINE 33) ....c.c.cveveereeeeeeiee ettt ee et esessseae et ss e ssaeae s s ensssesesesenenenaesenn 15,897,674 XXX 15,897,674
17.  Total liabilities, capital and surplus (Line 34) 76,422,979 0 76,422,979
NET CREDIT FOR CEDED REINSURANCE
18. ClAIMS UNPAID ...ttt ettt ettt a e et s et s bt eses e s s et et et ebesesesnss s st esasesesesessss s ssssesesesaeeseseeesenenee e eeeaenene 0
19.  Accrued medical INCENTIVE POOI .........o.eiiiiiieiei ettt st beesb e e beebeenesmnes [erae s 0
20. Premiums received iN @dVANCE ............cccciiiiiiiiiii e e 0
21.  Reinsurance recoverable 0N Paid IOSSES ...........c.ccueueiiieieeeieeeeeeeeeeie e te e 1,061,539
22. Other ceded reinsurance reCoVErabIes ............ ..o 0
23.  Total ceded reiNSUranCe FECOVEIADIES .............cooiuiiiueiieriieeireee ettt ee e 1,061,539
24, Premiums reCeIVADIE ............ocoii i e 0
25. Funds held under reinsurance treaties with authorized and unauthorized reinsurers ............ccccocceec i 0
26. Unauthorized reinsurance
27. Reinsurance with Certified REINSUIETS ..........cc.iiiiiiiiiiieee e e 0
28. Funds held under reinsurance treaties with Certified REINSUrErs ............cccooiiiiiiiiiiiceceeee e 0
29. Other ceded reinsurance payables/offsets .... 0
30. Total ceded reinsurance payables/OffSEts ............coiiiiiiiiiiiiie s 0
31.  Total net credit for ceded reinsurance 1,061,539
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

SCHEDULE T PREMIUMS AND OTHER CONSIDERATIONS

Allocated by States and Territories

1 Direct Business Only
2 3 4 5 6 7 8 9 10
Federal
Employees Life and

Health Annuity

Active | Accident and Benefits Premiums & Property/ Total

Status Health Medicare Medicaid CHIP Title Program Other Casualty Columns 2 | Deposit-Type

States, etc. (a) Premiums Title XVIII Title XIX XXI Premiums__|Considerations| Premiums Through 8 Contracts

1. Alabama ........c...... AL
2.
3. Arizona ...
4. Arkansas
5. California
6. Colorado .................
7. Connecticut ............ CT
8. Delaware ................ DE
9. District of Columbia DC
10. Florida .....cccceneneee. FL
11.  Georgia .....ccccevueenen. GA
12.  Hawaii
13.
14.
15.
16.
17. Kansas ....
18. Kentucky .................
19. Louisiana . . LA
20. Maine ... .. ME
21. Maryland ..... .. MD
22. Massachusetts . MA
23. Michigan ..... . M
24. Minnesota . MN
25. Mississippi .. . MS
26. Missouri
27. Montana
28. Nebraska ....
29. Nevada .......c.coeuenn.
30. New Hampshire ...... NH ... Neooc e oo o i i e e,
31. New Jersey ............. NJ | Neooc e oo o i i e e,
32. New Mexico ............ NM ... Neeoc e v v oo oo o o
33. NewYork ............... NY | Neeoc e v v oo oo o o
34. North Carolina ........ NC |...... Nevoe e e oo i oo s e
35. North Dakota .......... ND |...... Nevoo oo e oo i oo i e
36. Ohio...cccccoceveveecce. OH e Lo e.8353,197, 731 | oo i oo e e
37. Oklahoma ............. OK |...... Nevoo oo e oo i oo i e
38. Oregon ......cccceeeeee. OR | (VO TR RONURRRRRRRRRUURN RSO IUSRURRRRRURRRR ISR IURRRROTRRRRRUR ISR
39. Pennsylvania .......... PA ... Neooc e oo o i i e e,
40. Rhodelsland .......... RI | Neeoc e v v oo oo o o
41. South Carolina ....... SC |...... Nevoo oo e oo i oo i e
42. South Dakota ........ SD |...... Nevoo oo e oo i oo i e
43. Tennessee ........... TN |..... Nevoo oo e oo i oo i e
44, Texas ....cccooevieeee TX i Nevoo oo e oo i oo i e
45. Utah ......coeeeeees. UT | Nevoo oo e oo i oo i e
46. Vermont VT e Neeoc e v v oo oo o o
47. Virginia .... VA ... (VO TR RONURRRRRRRRRUURN RSO IUSRURRRRRURRRR ISR IURRRROTRRRRRUR ISR
48. Washington . WA | Neooc e oo o i i e e,
49. West Virginia . WV Neooc e oo o i i e e,
50. Wisconsin ... . WI
51. Wyoming . . WY
52. American Samoa .... AS
53. Guam .....ccoceveen GU
54. Puerto Rico ............ PR
55. U.S. Virgin Islands .. VI
56. Northern Mariana
Islands .........ccc..... MP [, O SRR RURUURRRURROR SEUTRRRTPRUTORVP NOSURRRORRRSRPRN SEVRTPRPRRURTORUR ROUUURUEURRRORPR SEUSTPPTRORRRTORVR RUSURRTRN [V
57. Canada ................... CAN |...... O SRR RURUURRRURROR SEUTRRRTPRUTORVP NOSURRRORRRSRPRN SEVRTPRPRRURTORUR ROUUURUEURRRORPR SEUSTPPTRORRRTORVR RUSURRTRN [V
58. Aggregate Other
Aliens ... OT oo XXX 0 oo [V (V1 F [V (V1 FS [V (V1 F [V 0
59. Subtotal .....coccoieiiiees L XXX 353,197,731 | [V (V1 FS [V (V1 F [V 0 |..353,197,731 |.ooooiiiiins 0
60. Reporting Entity
Contributions for Employee
Benefit Plans ...........cccc... . oo e o e e
61. Totals (Direct Business) XXX 353,197,731 0 0 0 0 0 0] 353,197,731 0
DETAILS OF WRITE-INS
58001.
58002.
58003.
58998. Summary of remaining
write-ins for Line 58 from
overflow page ... XXX e (O (1 A (O (1 A (O [V PO (O [ P 0
58999. Totals (Lines 580
58003 plus 58998)(Line 58
above) XXX 0 0 0 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG.................. ....... 1 4. Q - Qualified - Qualified or accredited reinsurer..............ccccceevevvencenee . 0
2. R - Registered - Non-domiciled RRGS............cooiiiiiiiiiiiieieeseee e sieee e, 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.

(b) Explanation of basis of allocation by states, premiums by state, etc.

N/A
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Schedule T - Part 2 - Interstate Compact

NONE
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Schedule Y - Part 1

NONE
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Schedule Y - Part 1A - Detail of Insurance Holding Company System

NONE

Schedule Y - Part 1A - Explanations

NONE

Schedule Y - Part 2

NONE

Schedule Y - Part 3

NONE
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

REQUIRED FILINGS
The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that
your domiciliary state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation
following the interrogatory questions.
Responses

MARCH FILING
Will the Supplemental Compensation Exhibit be filed with the state of domicile by March 17 ... SEE EXPLANATION
Will an actuarial opinion be filed by March 172 ...........ccceceeririnirirseeeienese s SEE EXPLANATION

Will the confidential Risk-based Capital Report be filed with the NAIC by March 172.. WAIVED

Will the confidential Risk-based Capital Report be filed with the state of domicile, if required, by March 12..........ccooiiiiiiiiiieee SEE EXPLANATION
APRIL FILING

Will Management’s Discussion and Analysis be filed by April 17 ........cccccoee... WAIVED

Will the Supplemental Investment Risks Interrogatories be filed by April 1? YES

Will the Accident and Health Policy Experience Exhibit be filed by April 17 .... YES
JUNE FILING

Will an audited financial report be filled Dy JUNE 17 ..o SEE EXPLANATION

Will Accountant's Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 17 ............cccoceiiiiininns SEE EXPLANATION

SUPPLEMENTAL FILINGS
The following supplemental reports are required to be filed as part of your annual statement filing if your company is engaged in the type of business covered by the
supplement. However, in the event that your company does not transact the type of business for which the special report must be filed, your response of NO
to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will be printed below. If the supplement is required of your company
but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory questions.
MARCH FILING

Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 17 .... NO
Will the Supplemental Life data due March 1 be filed with the state of domicile and the NAIC? ...........ccccoiviiiiniiiiiiii e, NO
Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 17..........coooiiiiiiee NO
Will the actuarial opinion on participating and non-participating policies as required in Interrogatories 1 and 2 on Exhibit 5 to Life Supplement

be filed with the state of domicile and electronically with the NAIC by March 172.........cooiiiiee s NO
Will the actuarial opinion on non-guaranteed elements as required in Interrogatory 3 to Exhibit 5 to Life Supplement be filed with the state of

domicile and electronically with the NAIC by March 12...........cceuiiiiiieiieeiiiieceiesies et NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 17...... NO
Will an approval from the reporting entity’s state of domicile for relief related to the five-year rotation requirement for lead audlt partner be filed

electronically With the NAIC DY MAICH 17 ..........c.vuivieeiieeeeeeeeec ettt ettt sttt s et an s ae s s e sansaes NO
Will an approval from the reporting entity’s state of domicile for relief related to the one-year cooling off period for independent CPA be filed

electronically With the NAIC DY MAICH 17 ..........c.viiieeiieeeeeeceec ettt s e s s st ae s s et an s s an s e s sansaes NO
Will an approval from the reporting entity’s state of domicile for relief related to the Requirements for Audit Committees be filed electronically

With the NAIC DY MBICN 17 ...ttt s e s et e st e s et s s et ae s et sas s saes NO

Will the Market Conduct Annual Statement (MCAS) Premium Exhibit for Year be filed with the applicable jurisdictions and with the NAIC by
L= T o T OO OSSP T PP O TP TOTRT PR

APRIL FILING
Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 17 ..o NO

Will the Supplemental Life data due April 1 be filed with the state of domicile and the NAIC? ..o NO
Will the Supplemental Health Care Exhibit (Parts 1 and 2) be filed with the state of domicile and the NAIC by April 17 .... YES
Will the Life, Health & Annuity Guaranty Association Assessable Premium Exhibit - Parts 1 and 2 be filed with the state of domicile and the
INAIC DY AP 172 bbb bbb e b e b e b st b bbb 0o b 0o b e e b e e b E e bbb bbbt b et b bbb NO
AUGUST FILING
Will Management's Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 17 ...........ccooiiiiiiiiiiees YES
Explanations:
By 3/31/2024
By 3/31/2024
By 3/31/2024
By 6/30/2024
By 6/30/2024
Bar Codes:
o o 1 2 2 2 0 2 8 8§ 9 0 0 0 0 0 0
0 0 0 0 0 0 0
0 00 0 0 0

Life Supplement [Document Identifier 205] |II| I

ol
—

[ ]
0
0
0 1 2 2 2 o0 2 8% 3 7 0 O

0
0
0

0

0
0
0
0

0
0
0
0

SIS Stockholder Information Supplement [Document Identifier 420] |II| I

ol
—

Participating Opinion for Exhibit 5 [Document Identifier 371] |II| I

ol
—
—
—

Non-Guaranteed Opinion for Exhibit 5 [Document Identifier 370] |II| I

ol
—
© I—
—
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

0o 1t 2 2 2 0 2 8 3 6 5 0 00 0

0 1 2 2 2 0 2 8 2 2 4 0 00 0

0 1+ 2 2 2 0 2 8 2 2 5 0 0 0 0 0

0o 1+ 2 2 2 0 2 8 2 2 6 0 0 0 0 0

0o 1+ 2 2 2 0 2 8 3 0 6 0 0 0 0 0

o 0o 1 2 2 2 0 2 3 2 1 1 0 0 0 0 0
23. Life, Health & Annuity Guaranty Association Assessable Premium Exhibit -

Parts 1 and 2 [Document Identifier 290]
o0 1 2 2 2 0 2 8 2 9 0 0 00

[}

o
—
© E—

16. Relief from the five-year rotation requirement for lead audit partner [Document
Identifier 224]

o
—
© I—

17.  Relief from the one-year cooling off period for independent CPA
[Document Identifier 225]

o
—

18. Relief from the Requirements for Audit Committees [Document Identifier 226] |II| I

o
—

20. Long-Term Care Experience Reporting Forms [Document Identifier 306] |II| I

o
—

21. Life Supplement [Document Identifier 211] |II| I

© E—
—
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OVERFLOW PAGE FOR WRITE-INS

NONE
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

Investment Categories

1

Amount

2

Percentage
of
Column 1
Line 13

Amount

4
Securities
Lending
Reinvested
Collateral
Amount

5

Total
(Col. 3 +4)
Amount

6

Percentage
of
Column 5
Line 13

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

1.01 U.S. governments

1.02 All other governments

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

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

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

1.06 Industrial and miscellaneous

1.07 Hybrid securities .............
1.08 Parent, subsidiaries and affiliates
1.09 SVO identified funds
1.10 Unaffiliated bank loans

1.11 Unaffiliated certificates of deposit

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

2.01 Industrial and miscellaneous (Unaffiliated)

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

3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)

3.02 Industrial and miscellaneous Other (Unaffiliated)

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

3.09 Total common stocks

Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial mortgages

4.04 Mezzanine real estate loans

4.05 Total valuation allowance ...
4.06 Total mortgage loans
Real estate (Schedule A):

5.01 Properties occupied by company

5.02 Properties held for production of income
5.03 Properties held for sale
5.04 Total real estate

Cash, cash equivalents and short-term investments:

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

6.04 Total cash, cash equivalents and short-term investments

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

Other invested assets (Page 2, Line 11)

............. 243,855
......... 2,339,597

............. 243,855
......... 2,339,597

....................... 0]............0.000
............. 243,855 |.............1.065
......... 2,339,597 |........... 10.124
....................... 0]...........0.000
....................... 0]............0.000
....................... 0]..........0.000
....... 14,915,024 |........... 64.543
....................... 0]............0.000
....................... 0].........0.000
....................... 0]............0.000
....................... 0]..........0.000
....................... 0]...........0.000
....................... 0]............0.000
....................... 0]...........0.000
....................... 0]............0.000
....................... 0]..........0.000
....................... 0]............0.000
....................... 0]..........0.000
....................... 0]............0.000

Total invested assets

23,110,228

100.000

23,110,228

23,110,228

100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

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

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

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

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

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

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

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

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

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

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

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

Deduct current year’s other than temporary impairment recognized:

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

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

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......cuiiiiiiiiiiii bbbt bbb sb oo e e e e e aeaees
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

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

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

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

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

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

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

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

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

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

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

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

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT .............ccueueveeeeereeteteeeeeescaetetesesessssetetesesessssesesesesesssaesesesss s sssesesesesssssssesassssnsssesasesassnsesesasasans sestscsesesasanas 13,934,770
................... 5,710,253
....82,869

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

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

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

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

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

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

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiueiiieieeceeteeeeeeeeceete et eeees e et teteeesssaeaetesesessssesesesesenssesaesesasenssessesesesensssssesesesassnsssesasasansssnsesesasnns febesessasscsstesananas (7,154)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 .........cc.ciioiiieieieieeeeeee ettt ettt et e et eae s e s et ese e et e s eseasesessasesseeeeseseeneseeneaen 4,793,241

DedUCt aMOTHZAtION OF PIEMIUM .........ieeceeeeeei e eececeete et ceacaete s e s caeaete s s s ssssaese s s s sssseeees s s ssssseeesesssssssssses s s sssssssesas s ssssseses s s ssssseses s s ssansnsesassasansesasas 2eettscseeesesassacaes 11,573

Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ...ttt ettt eie et et eete e e esesseeteeee 2 esee e e e e a2 es e e e e e e e e e eseEeE e e 12 2A e e S e e e e £ 2R e e e e e e S 12 eeAeE e b e s e e eesnEebes s s en s e sb bbb 0

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

8.3. Part 2, Section 2, COIUMN 16 ... et e e e e e e e e s e e e e se e e e e e e e e e e e seeaeeans Sobeabeabeab e e b e e b e e b bbb ns

8.4, Part 4, COIUMN 15 ......iiiiititiisieteetet sttt b et b et e bbbt E e E b £ eo b4 £ oS E b £ e E bbb bttt b et eenensns et en e s s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt b £t b bR b€ eh e E £ oL E e E b £ e E b £ bbbttt b b eenemsna e et en et s s 0

9.2. Part 2, Section 1, COIUMN 17 ... oo e e e e e e e e e s e e e e e e e e e e e e e e e e eaeaans Sobeabeab e e b e e b e e b e e b e b e b b e

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

9.4, PArt 4, COIUMN 13 ...oeeieieieieeeee ettt ettt ettt ae et et et e te s et e s e s ese s es s s e s e b e b et es s et sses s s a2 et et et e s esesseseses et e s et esesesseses s e s et et eseas st es s s et eb ek ebee et et neea et ettt netae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccooiiiiiiiiiiiiiiiisc et e 0
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-8-T+8-+10) ......ceeveeereruererereeeeeceeteeeseeesesetesesesesssaesesesessssaesssesesssetesesesananes setsesesesesanas 14,915,924
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........ccueuiieioececeeeeieeeececte et eseesctete et es s eaetetesesessssesesesesessssesesasesessssesesesessnsssssesesansnanan ceebesesessncnas 14,915,924

SI103



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........ccoovvevvevicriviiee e 12,332,472 | 12,273,149 | 12,261,137 oo 12,575,000
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 12,332,472 12,273,149 12,261,137 12,575,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 243,855 237,695 236,110 250,000
Industrial and Miscellaneous, SVO 8. ..2,339,597 .2,320,576 |. 2,339,818 |.. 2,375,000
Identified Funds, Unaffiliated Bank 9. CANAUA ..o e et oo
Loans, Unaffiliated Certificates of .
Deposit and Hybrid Securities 10. Other Countries
(unaffiliated) 11.  Totals 2,339,597 2,320,576 2,339,818 2,375,000
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 14,915,924 14,831,419 14,837,064 15,200,000
PREFERRED STOCKS 14. United States
Industrial and Miscellaneous 15. Canada
(unaffiliated) 16.  Other Countries
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20.  United States ......coceeevrerireerierree i [ [
Industrial and Miscellaneous 21, CANAAA ....ooeeeieeeeeee e s | e [
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 14,915,924 14,831,419 14,837,064
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust
SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
1. U.S. Governments
TANAIC T e 3,414,492 |............... 8,917,980 .o O e O e 0 e U XXX e e 12,332,472 | 82T e 8,045,223
1.2NAIC 2 ..

T3NAIC 3 e
TANAICA ..
1.5NAICS ..
TBNAIC G ..o

1.7 Totals

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

2.7 Totals

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3 NAIC 3 ..
3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6

3.7 Totals

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e
42NAIC 2 ..
A3NAIC 3 e
AANAIC A .o
45NAICS ..
ABNAIC B ..o

4.7 Totals

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 NAIC 1
52NAIC2..
5.3NAIC3..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

.0 .
5.7 Totals 243,855 243,855 . 2,262,969 . 243,855




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 501,233 [.ccoeneee 1,688,162 [ O Joeccee O e O | XK e 2,189,395 T o 3,700,015 Ao 2,189,395
6.2NAIC 2 .. .150,202 |... . 0] . . ...150,202 |.. 0. ... 150,714 |.... L ..150,202 |..
6.3 NAIC 3
6.4 NAIC 4
6.5NAICS5 ..
6.6 NAIC 6

6.7 Totals

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

7.7 Totals

Q0IS

8. Parent, Subsidiaries and Affiliates
BANAIC T e e 0
B.2NAIC 2 .t 0
8.3 NAIC 3 ..
8.4 NAIC4 .. .
BENAIC S L. 0
B.BNAIC B ..ot 0

8.7 Totals 0

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

9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6

10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6

11.7 Totals




L0IS

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

12. Total Bonds Current Year

T2ANAIC T L] [(c) I 915,725 ... 10,849,998 | O s 0 et O e 0 e 14,765,722 14,765,722

122NAIC 2 ... N ..150,202 |... ...150,202 |.. 150,202 |..

123 NAIC 3 oiirereneeneeneeneeseenee (@) e O e O el O e O e O 0 0 [ 000 o XX [ e XXX e o 0

124 NAIC 4 ..o () e O e O el O e O e O 0 0 [ 000 o XX [ e XXX e o 0

125 NAIC S e (D) e O e O e O O [ O 0 () s 0 [ 020 | XXX e e XK oo 0

12.6 NAIC 6 ... 0 0

12.7 TOtalS .. ,926 oo 10,849,998 |.....oveiiiicene [V (1 [V 0((b) ... 14,915,924 14,915,924

12.8 Line 12.7 as a % of Col. 7 27.3 72.7 0.0 0.0 0.0 0.0 100.0 100.0
13. Total Bonds Prior Year

13ANAIC T e e 4,868,606 |............... 9,139,601 14,008,206

132 NAIC 2 .. e [V 150,714 | O et O o O e O XK e XXX e e 180,714 | LT 150,714

14.9 Line 14.7 as a % of Line
Section 12

12.7, Col. 7,

137 TOLaIS ..o e 4,868,606 |............... 9,290,314 14,158,920 |.................... 100.0 |............. 14,158,920
13.8 Line 13.7 as a % of Col. 9 34.4 65.6 100.0 XXX 100.0
14. Total Publicly Traded Bonds
TAANAIC T o e 3,915,725 14,765,722 |.....cooevee. 99.0 [ovevreee 14,008,206 14,765,722
14.2NAIC 2 ... .150,202 |... ...150,202 |.. 150,714 e W 150,202 |..
TA.3NAIC 3 e e 0 [ O e O e O e O e O [ 0 e 000 0. L0
144 NAIC 4 ... 0 0. 0 0.
TA5NAICS e e 0 oo O o O e O e O e O e 0 oo 0.0 e (01 SRR | Y 0 I O 0
148 NAIC B ... 0 0 0 0
14,7 TOLAIS ..o e 4,065,926 14,915,924 14,158,920 14,915,924
14.8 Line 14.7asa % 0f COL 7 ..ooveveveeeeeeneforec 273 | 12T e 000 [ 000 000 [ 000 | 100.0 oot XXX et XK e e XK o 100.0

15. Total Privately Placed Bonds
15.1 NAIC 1
15.2NAIC 2 ...

15.5NAIC S ...
15.6 NAIC 6 ...
15.7 Totals ..cceeveeeeiieienee

15.9 Line 15.7 as a % of Line

Section 12

15.3NAIC3 ..o
15.4NAIC4 ...

15.8 Line 15.7 as a % of Col. 7

12.7, Col. 7,

0.0

0.0 0.0

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

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

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

0 current year of bonds with Z designations and $

0 current year, $

prior year of bonds with 5G| designations and $

.................... 0 current year, $

prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
. U.S. Governments
1.01 Issuer Obligations ...........ccccoeeeeeereeiereeeieeeeens [oveeeieeenen, 3,414,492 |.............. 8,917,980 |..eoeveeeeeeiecieieeee O o 0 e O e O XK e o 12,332,472 | 82T e, 8,045,223

1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ... 0 0 0 0

1.05 Totals

N

. All Other Governments
2.01 Issuer Obligations ..........ccccceeeuenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals 0 0 0 0

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ..........ccccvriiiiinienieiiereee
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities . .
3.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

3.05 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations .........cccceveeiieiiiicniieeie e,
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities .......... . . .
4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

4.05 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

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

5.02 Residential Mortgage-Backed Securities ... L0

5.03 Commercial Mortgage-Backed Securities .......... |.o..ccccoovvevieiienn. 0

5.04 Other Loan-Backed and Structured Securities ... 0 0.0 .

5.05 Totals 0 243,855 0 0 0 XXX 243,855 1.6 2,262,969 16.0 243,855 0
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........ccccoooeioiiiiiiiicniiniciiiees e, 651,435 |...cconee. 1,688,162 |...c.ovvveicicicicne 0 [ 0 [ [ SO D.9,0, TN RN 2,339,597 |ceiiiie 5.7 | 3,850,729 | 27.2 | 2,339,597 | 0

6.02 Residential Mortgage-Backed Securities ...

6.03 Commercial Mortgage-Backed Securities ..........

6.04 Other Loan-Backed and Structured Securities ...

6.05 Totals
7. Hybrid Securities

7.01 Issuer Obligations ..........cccocviieriiiieiienieseeene
7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities .. .
7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ..........cccocviieiiiiienienieseee
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ............ccccceeeeneene
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene

8.07 Totals




60I1S

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Values by Major Type and Subtype of Issues
6 7 8

1 2 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds

9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0

10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit

11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0

12. Total Bonds Current Year
12.01 Issuer Obligations
12.02 Residential Mortgage-Backed Securities ..........
12.03 Commercial Mortgage-Backed Securities ........

12.04 Other Loan-Backed and Structured Securities . |-

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit

B 4,065,926

12.09 Totals ..o e 4,085,926 e 10,849,998 ..o [V [V N [V [ P 14,915,924 ..o 100.0 [, D,0. ¢ SRR D,9,0, RN R 14,915,924 ..o 0

12.10 Line 12.09 as a % of Col. 7 27.3 72.7 0.0 0.0 0.0 0.0 100.0 XXX XXX XXX 100.0 0.0
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccevvririnininininiiens foeeieeiecieens 4,868,606 |................ 9,290,314

13.02 Residential Mortgage-Backed Securities ..........

13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans .........

13.08 Unaffiliated Certificates of Deposi

B R, 4,868,606

13.09 Totals ..o [ 4,868,606 [ 9,290,314 14,158,920 |....oovevevniennnn 100.0 [ 14,158,920 |..eoveeeiiciiceee 0

13.10 Line 13.09 as a % of Col. 9 34.4 65.6 100.0 XXX 100.0 0.0
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ..........ccccceveereeiiniicniienienens

14.02 Residential Mortgage-Backed Securities
14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...cooveeiieieeieeeeeee s
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12

................ 4,065,926

0.

15. Total Privately Placed Bonds
15.01 Issuer Obligations
15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oooeveiiiiciicicceics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PHIOT YEAI ........cc.iiiiiiiiie ettt e et b bbbt et e bbb e e e a et e nneeneenenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt a e e e st e e h e e ehe e s bt e bt e s b e ea bt ea b e ea e e eh e e eh e e b e e b e e a b e e abeembeem s e en e e eseenseenaeenbeebeenbeannenns
ACCTUAL OF ISCOUNL ...t b bbb bbb b b e b e bbb bbb b b e bbbt b bbb
Unrealized valuation iNCrEASE/(AECIEASE) ........ueiuiiiiieiiiie ettt ettt ettt ettt ae e et e eaee e bt e ebe e bt e bt easeeae e eaeeeaeeeaeeehe e b e e bt e a et e a s e eaeeeaeeeaeeebeeebe e be e b e enbeenbeanneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt bt b e b e bt et e e et e e e e bt e e e e et e e et b e e e s e e e bt b e s e b e b et e b et e b et et et e s et et e e e e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiiiiiiiiiii ettt ettt bttt e ehe e e bt e ebe e bt e st easeeaeeeaeeeaeeeheeebe e bt e bt eaeeembeambeemeeaaeeebeesbeenbeenseeneanne
Deduct amOrtiZatioN Of PrEMIUM ........iiiiiii ettt ettt e s bt e s bt e bt e bt e bt easeesseeseeeseeeseeabeesseeaseesseesseesseehseeheeebe e seenseenbeeaseenseeheeebeeebeeabeebeenseanseanseanneaneas
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..ooiuiiiiiiiiiii ettt ettt et e sae e e he e e b e e s b e e bt e bt enbeenneannesnnas
Deduct current year’s other than temporary impairMENt FECOGNIZEM ............oiiiiiiiiii bbb bbbttt b ettt eb e be e e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eoiiiiiiiiiitieieeee ettt ettt st sa e e beenbeebeenneea
Deduct total nonadmitted amounts

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

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 10,102,477 oo 0 e 10,102,477 |
2. Cost of cash equIvalents aCqUIrEd ..............occeveveueueuiuiiieieieeeeeeeeee e [reresee et 0 oo 0 [V T
3. ACCIUAI OF DISCOUNL ...t [reneenese s (O TR | TS 0 fooreeeeeeeee e
4. Unrealized valuation inCrease/(deCrease) ..........ccovereereeneeiienieeiiesieseeseens |oereesieenieeie e 0 oo 0 [V T
5. Total gain (108S) ON AISPOSAIS ........ccueveveveieieeieieieiieeieieie e [eeeececeeesenes (1,981, 179) |- e 0 [ (1,981,179) | ceveeecee e
6. Deduct consideration received on diSPOSalS ..........ccccceiieiiiiiniiiiiiienieneens [ 0 oo 0 e (1 T
7. Deduct amortization of Premilm ...........coiiiiiiiiiiieii e e 0 Joreeeeeeeeeeeeeeeeieeeed 0 o (01 O
8. Total foreign exchange change in book/adjusted carrying value ............cccco. v, 0 oo 0 [V T
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis (O TPV | TP [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [ree s 8,121,298 | 0 [ 8,121,298 |
11.  Deduct total nonadmitted @MOUNES ..............cooveveueueuiiiiieieeeeeecece e [eeee e 0 oo O [V T
12. Statement value at end of current period (Line 10 minus Line 11) 8,121,298 8,121,208

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

Schedule A - Part 1 - Real Estate Owned

NONE

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

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

NONE

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

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

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-3II-8 ..... US Treasuary 2.75% Due 2/15/2028 ........ocevvvvnnnnnns ) (OR[N CAFE e 235,000 |...95.5900 250,000 [...oeeeivnnnnnnns 236,451 |ooveeeniiinnnnd 0 fooeerreene 1,451 |0 0 s 2.750 |...... 4.192 ....07/03/2023 ...|....02/15/2028 ...
912828-4M-9 ..... US Treasuary Note, 2.875%, Due 4/30/2025 .. .. SD.. .. 1.AFE ..|... .. 505,157 |...97.8160 |... . 500,000 |.. ....502,301 0 [ (1,683) |0 o0 e 2.875 |...... 2.741 ....05/31/2022 ...|....04/30/2025 ...
912828-4M-9 ... US Treasuary Note, 2.875%, Due 4/30/2025 .. .. 1.AFE ..|... ..501,681 |...97.8160 |... ....500,863 LU R (1<) N N | I RPN | ) AN 2.875 |...... 2.741 ...06/31/2022 ...|....04/30/2025 ...
912828-YG-9 ..... US Treasuray Note 1.625% 9/30/2026 . .. 1.AFE ..|... .. 229,043 |...93.7580 |... ....232,038 O 2,995 |0 0 e 1.625 |...... 4.425 ....06/30/2023 ...|....09/30/2026 ...
912820-HA-2 ... US Treasury 3.5% Due 4/30/2028 .. 1.AFE ..|... .. 242,988 |...98.4100 |... ....243,656 LU RN 1. A N | RN | ) RN 3.500 |...... 4.145 ....07/03/2023 ...|....04/30/2028 ...
91282C-GT-2 ..... US Treasury 3.625% Due 3/31/2028 .. .. 1.AFE ..|... .. 244,277 |...98.9100 |... ....244 811 0 e 888 |0 o0 e 3.625 |...... 4.162 ....07/03/2023 ...|....03/31/2028 ...
912828-2A-7 ..... US Treasury Note 1.5% 8/15/2026 ... .. 1.AFE ..|... ...93.5940 |... ....231,751 O e 3167 el [0 e 1.500 |...... 4.472 ....06/30/2023 ...|....08/15/2026 ...
912828-YX-2 ..... US Treasury Note 1.75% 12/31/2026 .. 1.AFE ..|... ...93.6910 |... ....231,783 O e 2,769 |0 o0 e 1.750 |...... 4.368 ....06/30/2023 ...|....12/31/2026 ...
912828-Y9-5 . US Treasury Note 1.875% 7/31/2026 .. 1.AFE .. ...94.5980 |. .234,279 |.. .0 .1.875 |......4.470 ....06/30/2023 .. 07/31/2026
912828-U2-4 . US Treasury Note 2.0% 11/15/2026 .. 1.LAFE .. ...94.5390 |[. .233,873 |.. .0 .2.000 |......4.414 ....06/30/2023 .. 11/15/2026
91282C-EF-4 . US Treasury Note 2.5% 3/31/2027 .. .. 1.AFE .. ...95.5740 |. . . .236,274 |.. .0 ......2.500 |......4.326 ....06/30/2023 .. 03/31/2027 ...
91282C-FB-2 ..... US Treasury Note 2.75% 7/31/2027 ... .. 1.AFE ..|... .. 235,742 ]...95.9920 |... 239,980 |.... ....287,32%5 0 e 1,583 |0 o0 e 2.750 |...... 4.287 ....06/30/2023 ...|....07/31/2027 ...
912820-GR-6 ..... US Treasury Note 4.625% 3/15/2026 I .. 1.AFE ..|... .. 250,322 |. 100.8670 |... 252,168 |.... ....250,322 LU RN | N | RN | B SN 4.625 |...... 4.559 ....06/30/2023 ...|....03/15/2026 ...
912828-6X-3 ..... US Treasury Note, 2.125%, Due 5/31/2026 .16 ... .. 1.AFE ..|... .. 244,864 |...95.4730 |... 238,683 |.... ....246,923 O e 1,216 |0 o0 e 2125 |...... 2.654 ....04/13/2022 ...|....05/31/2026 ...
912828-5T-3 ..... US Treasury Note, 2.625%, Due 12/31/2025 .. .. SD.. .16 ... .. 1.AFE ..|... .. 250,206 |...96.9060 |... 242,265 |.... ....250,116 LU SRR £51-) N N | I RPN | ) AN 2.625 |...... 2.601 ....04/13/2022 ...|....12/31/2025 ...
912828-3P-3 ... US Treasury Notes, 2.25%, Due 12/31/2024 .. .. SD.. .16 ... .. 1.AFE ..|... .. 496,622 |...97.5330 |... 487,665 |.... ....498,731 O e 1,288 |0 o0 e 2.250 |...... 2.509 ....04/13/2022 ...|....12/31/2024 ...
912828-WJ-5 ..... US Treasury Notes, 2.5%, Due 5/15/2024 .... .16 ... .. 1.AFE ..|... ..501,388 |...99.0230 |... 495,115 |.... ....500,247 LU SRR (-7 DN PO | I RPN | ) AN 2.500 |...... 2.362 ...04/13/2022 ...|....05/15/2024 ...
912828-3F-5 ..... US Tresuary Note 2.25% 11/15/2027 .. 1.AFE ..|... .. 230,361 |...94.0230 |... 235,058 |.... . . ....282,418 0 [ 2,057 o0 o0 e 2.250 |...... 4.237 ....06/30/2023 ...|....11/15/2027 ...
912828-5N-6 ..... USA Treasuary Notes, 2.875%, Due 11/30/2 . .. 1.AFE ..|... .. 400,891 |...97.4140 |... . 400,000 |.. ....400,494 LU R 111D N N | N RPN | ) AN 2.875 |...... 2.808 ...06/31/2022 ...|....11/30/2025 ...
91282C-EN-7 . USA Treasury Bond 2.75% Due 4/30/2027 ... .. 1.LAFE .. . 93,516 |...96.1910 |. . 100,000 ..93,877 |.. .0 .2.750 |......4.756 ....10/13/2023 .. 04/30/2027
912820-FZ-9 . USA Treasury Bond 3.875% Due 11/30/2027 .. 1.AFE .. 145,330 |...99.7890 |. . 150,000 145,578 |.. .0 .3.875 |......4.707 ...10/13/2023 .. 11/30/2027
91282C-HX-2 . USA Treasury Bond 4.375% Due 8/31/2028 .. 1.LAFE .. 197,742 |. 102.1410 |. . 200,000 197,836 |.. .0 .4.375 |...... 4.634 ....10/13/2023 .. 08/31/2028
912828-Y0-7 ..... USA Treasury Bonds 1.625% Due 10/31/2026 . .. 1.AFE .. . 91,063 |...93.6210 |. . 100,000 ..91,641 |.. .0 .1.625 |......4.814 ....10/13/2023 .. 10/31/2026 ...
91282C-HE-4 ... USA Treasury Bonds 3.625% Due 5/31/2028 ... .. 1.LAFE .. 191,523 |...98.9410 |. . . 200,000 .191,908 |.. .0 ... 3.625 |......4.648 ....10/13/2023 .. 05/31/2028 ...
912828-6G-0 ..... USA Treasury Note 2.375% Due 2/29/2024 ... .. 1.AFE ..|... .. 269,371 ...99.5290 |... 273,705 |.... ....274,321 O e 3,851 |0 [0 2.375 |...... 3.828 ....00/13/2022 ...|....02/29/2024 ...
912828-D5-6 ..... USA Treasury Note 2.375% Due 8/15/2024 .... .. 1.AFE ..|... .. 194,867 |...98.3670 |... 196,734 |.... ....198,272 0 2,652 |0 o0 e 2.375 |...... 3.mM ....09/13/2022 ...|....08/15/2024 ...
912828-52-9 ..... USA Treasury Note 2.50% Due 1/31/2024 .... .. 1.AFE ..|... .. 245,566 |...99.7700 |... 249,425 |.... ....249,692 O 3218 o0 [0 e 2.500 |...... 3.827 ....00/13/2022 ...|....01/31/2024 ...
912828-X2-8 ..... USA Treasury Note 2.75% Due 6/30/2025 .. 1.AFE ..|... ...97.5510 |... 292,653 |.... ....295,637 JLO I O - I ARt | B IR | ) AU 2.750 |...... 3.756 ....09/13/2022 ...|....06/30/2025 ...
912828-Y7-9 ..... USA Treasury Note 2.875% Due 7/31/2025 ... .. 1.AFE ..|... ...97.6130 |... 292,839 |.... ....295,942 O 2,425 |0 [0 2.875 |...... 3.757 ....00/13/2022 ...|....07/31/2025 ...
91282C-GH-8 USA Treasury Note 3.50% 1/31/2028 .. .. 1.AFE ..|... ...98.4220 |... 246,055 |.... . ...243,565 O [ 704 |0 o0 e 3.500 |...... 4.190 ....07/03/2023 ...|....01/31/2028 ...
91282C-GH-8 . USA Treasury Note 3.50% 1/31/2028 .. .. 1.AFE .. ...98.4220 |. ..196,844 |. . 200,000 .193,873 |.. .0 .3.500 |......4.190 ....07/03/2023 .. 01/31/2028 ...
91282C-GC-9 . USA Treasury Note 3.875% Due 12/31/2027 .. 1.LAFE .. ...99.8360 |. ..199,672 |. . 200,000 .196,562 |.. .0 .3.875 |......4.213 ...07/03/2023 .. 12/31/2027
91282C-GC-9 . USA Treasury Note 3.875% Due 12/31/2027 .. 1.AFE .. ...99.8360 |. ..249,590 |. ..250,000 .246,918 |.. .0 .3.875 |......4.213 ....07/03/2023 .. 12/31/2027
91282C-GL-9 ..... [USA Treasury Note 4.0% Due 2/15/2026 . .. 1.LAFE .. ...99.5430 |. ..199,086 |. . 200,000 197,213 |.. .0 .4.000 |......4.693 ....08/07/2023 .. 02/15/2026
912828-W7-1 ..... [USA Treasury Note, 2.125%, Due 03/31/202 .. .. 1.AFE .. ...99.2030 |. ..396,812 |. . 400,000 .399,175 |.. .0 ..n2.125......2.938 ....07/20/2022 .. 03/31/2024 ...
912828-2Y-5 ..... USA Treasury Note, 2.125%, Due 9/30/2024 .. .. 1.AFE ..|... .. 197,758 |...97.9490 |... . 200,000 |.. ....199,29% O e 914 0 0 e 2125 |...... 2.600 ....04/14/2022 ...|....09/30/2024 ...
91282C-FN-8 ..... USA Treasury Note, 4.125% Due 9/30/2027 ... .. 1.AFE ..|... .. 197,781 |. 100.6330 |... . 200,000 |.. ....198,153 O o371 0 [0 e 4125 |...... 4.393 ....08/07/2023 ...|....09/30/2027 ...
912828-30-0 ..... USA Treasury Notes 2.25%, Due 10/31/2024 . .. 1.AFE ..|... .. 495,157 |...97.8440 |... . 500,000 |.. ....498,290 0 [ 1,987 |0 o0 e 2.250 |...... 2.665 ...06/31/2022 ...|....10/31/2024 ...
912820-EW-7 ..... USA Treasury Notes 3.25%, Due 6/30/2027 ... .. 1.AFE ..|... .. 285,746 |...97.7230 |... . 300,000 |.. ....287,647 O s 1,901 o0 [0 e 3.250 |...... 4.735 ....10/13/2023 ...|....06/30/2027 ...
912828-K7-4 ..... USA Treasury Notes, 2.0%, Due 8/15/2025 ... .. 1.AFE ..|... ..491,212]...96.2310 |... . 500,000 |.. ....495,635 0 2,599 |0 o0 e 2.000 |...... 2.552 ....04/13/2022 ...|....08/15/2025 ...
912828-XX-3 ..... USA Treasury Notes, 2.00%, Due 6/30/2024 .... .. 1.AFE ..|... .. 587,173 |...98.4410 |... . 600,000 |.. ....5%,467 O e 6,892 o0 [0 2.000 |...... 3.806 ....00/13/2022 ...|....06/30/2024 ...
912828-4F-4 ..... USA Treasury Notes, 2.625%, Due 3/31/202 .... .. 1.LAFE ..|... .. 397,751 ...97.6330 |... 390,532 |.... . 400,000 |.. ....398,943 O e 808 |0 [0 e 2.625 |...... 2.839 ...07/29/2022 ...|....08/31/2025 ...
912828-50-0 ... USA Treasury Notes, 3.00%, Due 9/30/2025 ............ .. SD.. e L TAFE L 402,376 |...97.6950 |.........coennnns 390,780 |...ooiiiiinnnn 400,000 [..eevevnnninnnns 401,375 [oiiiiiinnnnnns 0 fooevriiieaa (799) |0 o0 [ 3.000 |...... 2.79% ....07/29/2022 ...|....09/30/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 12,261,137 | XXX 12,273,149 12,575,000 12,332,472 0 XXX XXX XXX 68,772 254,811 XXX XXX
0109999999. Total - U.S. Government Bonds 12,261,137 | XXX 12,273,149 12,575,000 12,332,472 0 XXX XXX XXX 68,772 254,811 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
3135G0-3U-5 ... |Federa| Nat IMTG Assn 0.625% Due 4/22/202 ............ |..SD ......... |6 ......... | TAFE |t 236,110 |...95.0780 |...cevvuunnnanns 237,695 [..covvvnnnanns 250,000 [....ceeeennnnnnns 243,855 |....uiiieennnnd 0 ...04/13/2022 ...|....04/22/2025 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 236,110 | XXX 237,69 250,000 243,855 0 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 236,110 | XXX 237,695 250,000 243,855 0 XXX XXX
026650-EA-5 ..... American Honda Finance, 1.5% Due 1/13/20 .. .| SD.. - 1.GFE ... ... 96,174 ]...96.4780 |... . 100,000 |.. 0. ....06/31/2022 ...|....01/13/2025 ...
031162-BV-1 ..... Amgen Inc 3.625%, Due 5/22/2024 .| SD.. .. 2.AFE ..|... .. 150,920 |...99.2020 |... . 150,000 |.. 0 . ....07/29/2022 ...|....05/22/2024 ...
037833-ET-3 ..... Apple Inc 4.00% Callable, Due 5/10/2028 ... .. SD.. .. 1.AFE ..|... . 98,417 |...99.7670 |... . 100,000 |.. 0. ....07/03/2023 ...|....05/10/2028 ...
037833-BG-4 ..... Apple Inc, 3.20%, Due 05/13/2025 .. 1.AFE ..|... . 50,577 |...97.9640 |... 0 . ....04/13/2022 ...|....05/13/2025 ...
060516-FS-3 Bank of America Corp, 3.875%, Due 8/01/2 .... .. 1.F FE ..|... .. 102,111 ]...98.4880 |... 0. ....04/13/2022 ...|....08/01/2025 ...
110122-BB-3 ..... |Bristol-Myers Squibb, 3.25%, Due 2/27/20 . .. 1.F FE .. 100,522 |...96.9590 |. .0 ...08/03/2022 .. 02/27/2027
14913R-2H-9 ..... |Caterpillar Fin Serv, .80% Due 11/13/20 . .. 1.F FE .. ..92,937 |...93.3400 |. .0 ....04/13/2022 .. 11/13/2025 ...
14913R-2V-8 ..... |Caterpillar Finl Service, 3.40%, Due 5/1 .. 1.F FE .. 100,689 |...98.2900 |. .0 ...07/29/2022 .. 05/13/2025 ...
166764-BX-7 ..... Chevron Corp 1.995% Due 5/11/2027 .. 1.CFE ..|... ... 66,661 ]...92.8050 |... 0. ....10/18/2023 ...|....05/11/2027 ...
194160-EG-1 ..... Colgate-Palmolive, 3.25%, Due 3/15/2024 ... .. 1.DFE ..|... ... 50,818 |...99.5970 |... 0 . ....04/13/2022 ...|....03/15/2024 ...
38141G-WM-3 ..... Goldman Sachs Grp, 4.0%, Due 3/3/2024 .. 1.F FE ..|... .. 101,855 |...99.7080 |... 0. ....04/13/2022 ...|....03/03/2024 ...
459200-HU-8 ..... IBM Corp, 3.625%, Due 2/12/2024 .. 1.G FE ..|... .. 101,553 |...99.7560 |... 0 . ....04/13/2022 ...|....02/12/2024 ...
284226-UE-T ... John Deere Capital Crp, 3.45%, Due 03/13 .. .. 1.F FE ..|... ... 75,159 ]...98.4820 |... . .. 0. ....08/09/2022 ...|....03/13/2025 ...
478160-CK-8 ..... Johnson & Johnson 2.9% Cal lab, Due 1/15/ .. .. 1.AFE ..|... . 94,046 |...95.6820 |... . 100,000 |.. 0 . ....07/03/2023 ...|....01/15/2028 ...
61746B-EF-9 ..... Morgan Stanley 3.625% Due 01/20/2027 .. 1.EFE ..|... ...96.9490 |... . 100,000 |.. 0. ....08/07/2023 ...}|....01/20/2027 ...
617446-8C-6 ..... Morgan Stanley, 4.0%, Due 7/23/2025 .. .. 1.EFE ..|... ...98.5540 |... . 150,000 |.. 0 . ....08/01/2022 ...|....07/23/2025 ...
717081-DM-2 ..... Pfizer Inc, 3.4%, Due 5/15/2024 .... .. 1.F FE .. ...99.2750 |. 50,000 .0 ....04/13/2022 ..
743315-AR-4 ..... [Progressive Corp 2.45% Due 1/15/2027 .. 1.F FE .. ...93.7890 |. . 100,000 .0 ....08/07/2023 ..
87612E-BD-7 ..... [Target Corp., 3.5% Due 7/1/2024 .. .. 1.F FE .. ...99.1260 |. . 200,000 .0 ...06/01/2022 .. .
92826C-AH-5 ... VISA Inc 2.75% Due 9/15/2027 .... .. 1.DFE ..|... ...95.1970 |... ...75,000 |.. 0 . ....10/18/2023 ...|....09/15/2027 ...
931142-FA-6 ..... Walmart Inc, 4.0%, Callable, Due 4/15/20 . .. 1.CFE ..|... ...99.4470 |... . . 100,000 |.. 0. ....07/03/2023 ...|....04/15/2026 ...
254687-FN-1 ..... Walt Disney Company, 3.35%, Due 3/24/202 .. A .. 1.F FE ..|... s ...98.1280 |... 147,192 ... . 150,000 |.. 0 . ....07/29/2022 ...|....03/24/2025 ...
94974B-GP-9 ... Wells Fargo & Company, 3.55%, Due 9/29/2 ............ L SD e | e LAEFE i 149,774 1...97.7090 [.....ccounnnnnnns 146,564 |.....oooeeenn 150,000 0 ...08/01/2022 ...|....09/29/2025 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 2,339,818 | XXX 2,320,576 2,375,000 2,339,597 0 1,418 0 0 XXX XXX XXX 24,139 65,952 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 2,339,818 | XXX 2,320,576 2,375,000 2,339,597 0 1,418 0 0] XXX XXX XXX 24,139 65,952 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 14,837,064 | XXX 14,831,419 15,200,000 14,915,924 0 65,854 0 0 XXX XXX XXX 93,210 322,326 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2459999999. Total - SVO Identified Funds o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 14,837,064 | XXX 14,831,419 15,200,000 14,915,924 0 65,854 0 0 XXX XXX XXX 93,210 322,326 XXX XXX
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DS, 118,361 1E .8 ...ccocie 396,201 1F.$ ... 1,067,149 1G.$ ............... 198,549
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Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

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

NONE

E11, E12
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912828-3I1-8 ......... US Treasuary 2.75% Due 2/15/2028 .|-...07/03/2023 ... | Purchased ....235,000 |.. ....250,000 |..
912828-YG-9 ......... US Treasuray Note 1.625% 9/30/2026 ... . |--..06/30/2023 ... | Purchased ....229,043 |.. ....250,000 |..
91282C-HA-2 ......... US Treasury 3.5% Due 4/30/2028 ...07/03/2023 ... [Purchased ... 242,988 |.. ....250,000 |..
91282C-GT-2 ......... US Treasury 3.625% Due 3/31/2028 .. . | Purchased ... 244,277 |.. ....250,000 |..
912828-2A-7 ......... US Treasury Note 1.5% 8/15/2026 ... . | Purchased ....228,584 |.. ....250,000 |..
912828-YX-2 . ..|US Treasury Note 1.75% 12/31/2026 . . |Purchased .. .229,014 . 250,000
912828-Y9-5 . ..|US Treasury Note 1.875% 7/31/2026 06/30/2023 ... |Purchased .. . 231,523 250,000
912828-U2-4 . ..|US Treasury Note 2.0% 11/15/2026 06/30/2023 ... |Purchased .. . 231,289 . 250,000
912820-EF-4 ......... US Treasury Note 2.5% 3/31/2027 .... .|-...06/30/2023 ... | Purchased ... 234,346 |.. ....250,000 |..
91282C-FB-2 ......... US Treasury Note 2.75% 7/31/2027 ... voer|-...06/30/2023 ... [Purchased ... 235,742 |.. ....250,000 |..
912820-GR-6 ......... US Treasury Note 4.625% 3/15/2026 .. ..|....06/30/2023 ... [Purchased ... 260,322 |.. ....250,000 |..
912828-3F-5 ......... US Tresuary Note 2.25% 11/15/2027 . |--..06/30/2023 ... | Purchased ...230,361 |.. ....250,000 |..
912820-EN-7 ......... USA Treasury Bond 2.75% Due 4/30/2027 .. . |-...10/13/2023 ... | Purchased .. ....100,000 |..
91282C-FZ-9 ......... USA Treasury Bond 3.875% Due 11/30/2027 .. . |--..10/13/2023 ... | Purchased .... 145,330 |.. .... 150,000 |..
912820-HX-2 ......... USA Treasury Bond 4.375% Due 8/31/2028 .. . |-...10/13/2023 ... | Purchased .. 197,742 |.. ....200,000 |..
912828-Y0-7 ......... USA Treasury Bonds 1.625% Due 10/31/2026 .... ...10/13/2023 ... [Purchased s ....100,000 |..
91282C-HE-4 . .. |USA Treasury Bonds 3.625% Due 5/31/2028 10/13/2023 ... |Purchased .. 191,523 .200,000
91282C-GH-8 . ..|USA Treasury Note 3.50% 1/31/2028 .... 07/08/2023 ... |Purchased .. 435,643 .450,000
91282C-GC-9 . .. |USA Treasury Note 3.875% Due 12/31/2027 07/03/2023 ... |Purchased .. . 442,486 .450,000
91282C-GL-9 ......... USA Treasury Note 4.0% Due 2/15/2026 . |--..03/07/2023 ... | Purchased ....196,227 |.. ....200,000 |..
91282C-FM-8 ......... USA Treasury Note, 4.125% Due 9/30/2027 .. . |-...03/07/2023 ... | Purchased ... 197,781 |.. ....200,000 |..
91282C-EN-7 ......... USA Treasury Notes 3.25%, Due 6/30/2027 .. ...10/13/2023 ... [Purchased ... 285,746 |.. ....300,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 5,099,547 5,350,000
037833-ET-3 ......... Apple Inc 4.00% Callable, Due 5/10/2028 ........oieieemmeeeeeeeiene e e e eeeee e e e e eenee e e eeeenneeeeeennnnneeeeenns [ neneeeennnnnnes [on .07/03/2023 ... [Purchased 100,000
166764-BX-7 ......... Chevron Corp 1.995% Due 5/11/2027 .|-...10/18/2023 ... | Purchased .. 75,000 |..
478160-CK-8 ......... Johnson & Johnson 2.9% Callab, Due 1/15/ .... . |--..07/03/2023 ... | Purchased .100,000 |..
61746B-EF-9 ......... Morgan Stanley 3.625% Due 01/20/2027 .|-...03/07/2023 ... | Purchased ....100,000 |..
743315-AR-4 ......... Progressive Corp 2.45% Due 1/15/2027 . |--..03/07/2023 ... | Purchased ...100,000 |..
92826C-AH-5 ......... VISA Inc 2.75% Due 9/15/2027 .|-...10/18/2023 ... | Purchased
931142-FA-6 ......... Walmart Inc, 4.0%, Callable, Due 4/15/20 . ...07/03/2023 ... [Purchased .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 610,706 650,000
2509999997. Total - Bonds - Part 3 5,710,253 6,000,000
2509999998. Total - Bonds - Part 5
2509999999. Total - Bonds 5,710,253 6,000,000 45,339
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0
6009999999 - Totals 5,710,253 XXX 45,339
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
912828-5D-8 .. |USA Treasury Note 2.875% Due 9/30/2023 ...... ..09/30/2023 . [Matured .... .... 250,000 .... 247,520 0 e 1,763 |... ..250,000 |.... L0 PV O | R 7,188 1..09/30/2023 .
912828-5P-1 .. |USA Treasury Notes, 2.875%, Due 11/30/20 ... ..11/30/2023 . | Matured ... . ... 400,000 ... 399,657 0. . 400,000 |.... 0. .0 .. ... 11,500 [.. 11/30/2023 .
0109999999. Subtotal - Bonds - U.S. Governments 650 000 650,000 647,176 648 023 0 , , 650,000 0 0 18,688 XXX
3137EA-EN-5 .. |FEDERAL HOME LOAN MTG CORP, 2.75%, 6/19 ... ..06/19/2023 .|Matured .................................................. 1,000,000 |.......... 1,000,000 |............ 990,201 [ouvvunnnnee 998,977 |.oeeeeeiieeies (VN F 1,028 | [V F 1,028 |oeeeeieeiieen 0 s 1,000,000 f[..eevvvnnnnnnnee (VN (V1 O [V O 13,750 |..06/19/2023 .
313560-T9-4 .. | FEDERAL NATL MTG ASSN NTS, 2.375% DUE 1/ ... .. ..01/19/2023 . [Matured .......ccoooeeiiiii]evrrriiiiiiiiiiiiiins foiinnns 1,025,000 f........... 1,025,000]......... 1,000,727 |......... 1,024,697 |.ovvvvvveeennnes 0, 303 [ [V o, 303 | 0 [, 1,025,000 |..ooeeeeennnn [ oy [0 oy [ 12,172 {..01/19/2023 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 2,025,000 2,025,000 1,990,928 2,023,674 0 1,326 0 1,326 2,025,000 0 0 XXX
88579Y-AR-2 .. | 3 Company, 3.00%, Due 8/7/2025 .. ..07/21/2023 . .... 150,000 .... 150,603 . 150,497 |.. L0 L0 )| . ..08/07/2025 .
037833-AK-6 .. | Apple Inc. 2.4% Due 05/03/2023 ... ..05/03/2023 . [Matured ... .... 250,000 .... 240,383 . 249,217 |.. 0. L0 ..05/03/2023 .
084670-BR-8 .. |Berkshire Hathaway Inc., 2.75% Due 3/15/ .... ..03/15/2023 . [Matured .... ....300,000 ... 203,115 299,672 |.. L0 L0 ..03/15/2023 .
30231G-AR-3 .. | Exxon Mobil Corp., 2.726% Due 3/1/2023, ... ..03/01/2023 . [Matured . .300,000 |.. . 293,586 |.. . 299,749 L0 0 ..03/01/2023 .
478160-BH-6 .. | JOHNSON & JOHNSON UNSC, 3.375%, DUE 12/5 .. ..12/05/2023 . [Matured . .300,000 |.. .304,050 |.. . 300,744 L0 0 ..12/05/2023 .
478160-BT-0 .. | JOHNSON & JOHNSON, 2.05%, CALL, DUE 3/1/ .. ..03/01/2023 . [Matured . 275,000 .275,000 |.. . 263,546 |.. . 274,537 L0 0 ..03/01/2023 .
594918-AT-1 .. | MICROSOFT CORP, 2.375%, CALL, DUE 5/1/20 ....|....... ..05/01/2023 . [Matured .... ...250,000 |... .. 250,000 ...241,160 0. L0 ..05/01/2023 .
58933Y-AF-2 .. |Merck & Co Inc., 2.80%, Due 05/18/2023 ......[....... ..05/18/2023 . [Matured ........oeevveveenee]oniininiiniiiiiinnns |oeeiiinns 300,000 |............. 300,000 |............ 203,682 0 0 , ..05/18/2023 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 2,118,241 2,125,000 2,080,125 2,123,256 0 2,139 0 2,139 0 2,125,395 0 (7,154) (7,154) 35,677 XXX
2509999997. Total - Bonds - Part 4 4,793,241 4,800,000 4,718,229 4,794,953 0 5,442 0 5,442 0 4,800,395 0 (7,154) (7,154), 80,286 XXX
2509999998. Total - Bonds - Part 5 0 XXX
2509999999. Total - Bonds 4,793,241 4,800,000 4,718,229 4,794,953 0 5,442 0 5,442 0 4,800,395 0 (7,154) (7,154), 80,286 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 4,793,241 XXX 4,718,229 4,794,953 0 5,442 0 5,442 0 4,800,395 0 (7,154) (7,154), 80,286 XXX
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Schedule D - Part 5 - Long Term Bonds and Stocks Acquired and Fully Disposed Of

NONE

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E26
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SCHEDULE E - PART 1 - CASH

1 5 6
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance
PNC Bank ........ ... Cleveland, 0hi0 ..occorveeniniinininninnee | eeveeiiess o 0.250
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX
0199999. Totals - Open Depositories XXX XXX 10 1 73,006
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0
0399999. Total Cash on Deposit XXX XXX 10 1 73,006
0499999. Cash in Company's Office XXX XXX XXX XXX

XXX

1. January....o 532,049 4.
2. February..|ol 351,157 5.
3. March (176,792) 6. June

211,827

7.

9. September

10. October
, 11.  November...
40,248 12.  December

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2

CusIP

Description

3 4 5 6 7
Book/Adjusted
Carrying Value

Code Rate of Interest

Date Acquired Maturity Date

8

Amount of Interest

Due and Accrued

9

Amount Received

During Year

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

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

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

olo|lo|loc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

PNC Money Market
PNC Sweep Market

PNC Investment Money Market .........ieeeeiiiuiiiuniiiiiiiieiiieii s i e e eei e e rieeennaes

U R 05/11/2017
JUPT R 11/01/2022
...................... 08/21/2017 ooovoeeeee o 5.300 | s [ 1,771,102

108,347

8109999999. Subtotal - Sweep Accounts

8,121,298

905,961

8609999999 - Total Cash Equivalents

8,121,298

905,961

. Line

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

1A 0 1B.. .0 1C..8

1B 0 2B.. .0 2C..8

1C 0 3B.. 0 3C..%

1D ...0 4B.. 4C ..$ ...

1E ....0 5B.. 5C..$

1F .0

.0 1G.$ ...




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama ... AL [ e et [e e e e e e e e sne e e [ et e e e e e ene [ene e e n e e s e e e e e s [er e e
2. Alaska
3. Arizona
4.  Arkansas
5. California
6. Colorado
7. Connecticut
8. Delaware ........ccccccevveiiiieincnnen.
9. District of Columbia
10. Florida ..............
11, Georgia ..coeceeeeececececcieeeee e GA || e [ [ [ [
12, HaWaii oo HE [ [ fe e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland
22. Massachusetts ..........cccocevvennenne MA || s e free e [ [
23.  Michigan .......ccccooiiiiienienienee
24. Minnesota
25. Mississippi ....
26.  MiSSOUM ..occvveiiiiiiiiiiciicneciee
27. Montana
28. Nebraska ..
29. Nevada
30. New Hampshire
31.  New Jersey
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina
35. North Dakota
36.
37.
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........c.ccceeveiiinnens
41.  South Carolina
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50. Wisconsin
51. WYoming .....cccooceeveeiienienienienns
52. American Samoa
53.
54. Puerto Rico
55. U.S.Virginlslands .........cccccceeeennen
56. Northern Mariana Islands
57. Canada .......ccccooeeeneeiiiiiiens
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above)

E29



HO0l¢

NAIC Group Code 0000.......0cenuiiriainnns

¢ 0 1 2 2 2 0 2 3§ 2 1 0 3 6 1 0 0
SUPPLEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

ACCIDENT AND HEALTH POLICY EXPERIENCE EXHIBIT FOR YEAR

For The Year Ended December 31, 2023
(To Be Filed By April 1)

FOR THE STATE OF _ Ohio NAIC Company Code 00122......................

1.3 Single Employer - Subtotal ..........

Multiple Employer Assns and Trusts ...
Other Associations and Discretionary Trusts ...
Other Comprehensive Major Medical
Comprehensive/Major Medical Subtotal

1 2 3 4 5 6 7 8 9 10 11 12 13 14
Net Direct Assumed Ceded Net Number of
Direct Direct Assumed Ceded Premiums Incurred Incurred Incurred Incurred Change in Policies Number of
Premiums Premiums Premiums Premiums Earned Claims Claims Claims Claims Amount Contract Loss Ratio or Certificates Covered Lives Member
Written Earned Earned Earned (2+3-4) Amount Amount Amount (6+7-8) Reserves (6+10)/2 as of Dec. 31 as of Dec. 31 Months
A. INDIVIDUAL BUSINESS
1. Comprehensive major medical
2.1 Short-Term Medical - 6 Months or Less .
2.2 Short-Term Medical - Over 6 Months
2.3 Subtotal Short-Term Medical (2.1+2.2)
3. Other Medical (Non-Comprehensive) ..
4. Specified/Named Disease ..
5. Limited Benefit
6. Student..........
7. Accident Only or AD&D ...
8. Disability Income - Short - Term
9. Disability Income - Long - Term .
10. Long-TermCare ..................
11.  Medicare Supplement (Medigap) ..
12. Dental .
13. State Children’s Health Insurance Program ..
14. Medicare ...
15.  Medicaid ...
16. Medicare Part D - Stand-Alone .
17, Vision ...,
18.  Other Individual Business ...
19. Grand Total Individual
B. GROUP BUSINESS
Comprehensive Major Medical
1.1 Single Employer - Small Employer
1.2 Single Employer - Other Employer

283,998,355 |.. 318,837,518 |... 290,722,300 | 28,115,128 ..

33197731 |

o 353.197,731 |

0
28,115, 128

353,197,731 | 353,197,731 | 283,008,355 | 318,837,518 | 20,722,300 |

2
3
4
5.
Other Medical (Non-Comprehensive)
6.
7
8
9

Specified/Named Disease ..
Limited Benefit

. Accident Only or AD&D ............
10. Disability Income - Short-Term ..
11. Disability Income - Long-Term
12.  Long-Term Care
13.  Medicare Supplement (Medigap)
14. Federal Employees Health Benefits Plan
15.  Tricare ...
16. Dental ....
17.  Medicare
18. Medicare Part D - Stand-Alone .
19.  Vision ............e.
20. Other Group Care .. U A
21. _Grand Total Group Business 353,197,731 353,197,731 283,998, 355 318,837,518 290,722,390
C. OTHER BUSINESS
1. Credit (Individual and Group) .
2. Stop Loss/Excess Loss ......
3. Administrative Services Only ....
4. Administrative Services Contracts ...
5. Grand Total Other Business
D. TOTAL BUSINESS
1. Total Non U.S. Policy Forms .. . . LU N .0 | ...0.0 | .
2. _Grand Total Individual, Group and Other Business 353,197,731 353,197,731 0 283,998,355 69,199,376 318,837,518 290,722,390 28,115,128 920.3 741,447




19°01¢

¢ 0 1 2 2 2 0 2 3§ 2 1 0 5 8 1 0 0
SUPPLEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

ACCIDENT AND HEALTH POLICY EXPERIENCE EXHIBIT FOR YEAR

For The Year Ended December 31, 2023
(To Be Filed By April 1)

NAIC Group Code 0000.......ccoeiiiinines FOR THE STATE OF  Grand Total NAIC Company Code 00122......................
1 2 3 4 5 6 7 8 9 10 11 12 13 14
Net Direct Assumed Ceded Net Number of
Direct Direct Assumed Ceded Premiums Incurred Incurred Incurred Incurred Change in Policies Number of
Premiums Premiums Premiums Premiums Earned Claims Claims Claims Claims Amount Contract Loss Ratio or Certificates Covered Lives Member
Written Earned Earned Earned (2+3-4) Amount Amount Amount (6+7-8) Reserves (6+10)/2 as of Dec. 31 as of Dec. 31 Months

A.  INDIVIDUAL BUSINESS

1. Comprehensive major medical
2.1 Short-Term Medical - 6 Months or Less .
2.2 Short-Term Medical - Over 6 Months

2.3 Subtotal Short-Term Medical (2.1+2.2)
3. Other Medical (Non-Comprehensive) ..
Specified/Named Disease ..
Limited Benefit

Accident Only or AD&D ...

. Disability Income - Short - Term
9. Disability Income - Long - Term .
10. Long-TermCare ..................
11.  Medicare Supplement (Medigap) ..
12. Dental .
13. State Children’s Health Insurance Program ..
14. Medicare ...

15.  Medicaid ...
16. Medicare Part D - Stand-Alone .
17, Vision ...,

18.  Other Individual Business ...
19. Grand Total Individual

cooebbiiiolboiiiicch
o%oooooooooooo%%o%o%%
o%oooooooooooo%%o%o%%
ebbbiiiiiiiibiiiiilil
ebbbiiiiiiiiiiiiiilil
oEc>'c>'c>'c>'c>'c>'c>'c>'c>'c>'c>'c>'c>§c>§c>'c>§c>o§c>§c>

B. GROUP BUSINESS

Comprehensive Major Medical

1.1 Single Employer - Small Employer .0 .
1.2 Single Employer - Other Employer 0 0 0
1.3 Single Employer - Subtotal .......... .. .0 .
2. Multiple Employer Assns and Trusts ... ....363,197,731 |.. ....363,197,731 |... .0 . ...290,722,390 |... ....28,115,128 |...
3. Other Associations and Discretionary Trusts ... 0. RO .0 . L0 .. L0 ..
4. Other Comprehensive Major Medical 0. RO .0 . L0 .. L0 ..
5. Comprehensive/Major Medical Subtotal 353,197,731 353,197,731 0 290,722,390 28,115,128
Other Medical (Non-Comprehensive)
6. Specified/Named Disease .. 0 0 .0 ..
7. Limited Benefit 0 0 0
8. Student.......... 0 0 0
9. Accident Only or AD&D ............ 0 0 0
10. Disability Income - Short-Term .. 0 0 0
11. Disability Income - Long-Term 0 0 0
12.  Long-Term Care 0. LU .0 ..
13.  Medicare Supplement (Medigap) 0. LU .0 ..
14. Federal Employees Health Benefits Plan 0 0 0
15.  Tricare ... 0 0 0
16. Dental .... 0 0 .0 .
17.  Medicare 0 0 .0 .
18. Medicare Part D - Stand-Alone . 0 0 0
19.  Vision ................ 0 0 0
20. Other Group Care .. .0 .0 .0 ..
21. Grand Total Group Business 353,197,731 353,197,731 0

C. OTHER BUSINESS

Credit (Individual and Group) .
Stop Loss/Excess Loss ......
Administrative Services Only ....
Administrative Services Contracts ...

coooo
coooo
coooo

TOTAL BUSINESS

0

. 0.
283,998,355

. 0.
69,199,376

. 0
318,837,518

. 0] . ....0.0 |
290,722,390

. . 0
28,115,128 90.3

0.
741,447

0
353,197,731

Total Non U.S. Policy Forms .. .
353,197,731

Grand Total Individual, Group and Other Business

2
3
4.
5. Grand Total Other Business
D
1
2




HO'L-91¢

REPORT FOR: 1. CORPORATION

SUPPLEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

SUPPLEMENTAL HEALTH CARE EXHIBIT - PART 1

(To Be Filed by April 1 - Not for Rebate Purposes - See Cautionary Statement at https://content.naic.org/sites/default/files/inline-files/committees_e_app_blanks_related_shce_cautionary_statement.pdf)
2. 1240 Huron Road E., Ste. 200 Cleveland, OH 44115-1355

COSE Health and Wellness Trust

0 0 1 2 2 2 0 2 3 2 1 6 3 6 1 0 0

(LOCATION)
NAIC Group Code 0000 BUSINESS IN THE STATE OF Ohio DURING THE YEAR 2023 NAIC Company Code 00122
Business Subject to MLR 10 11 12 13 14 15
Comprehensive Health Coverage Mini-Med Plans Expatriate Plans 9 Medicare
Advantage
Part C and
Medicare
1 2 3 4 5 6 7 8 Government Part D
Small Large Small Large Student Business Other Stand-Alone Subtotal
Group Group Group Group Small Large Health (excluded by Health Subject to (Cols. 1 Uninsured Total
Individual Employer Employer Individual Employer Employer Group Group Plans statute) Business ACA through 12) Plans 13+14
1. Premium:

1.1 Health premiums earned (From Part 2, Line 1.11) ...
1.2 Federal high risk pools ...
1.3 State high risk pools ...
1.4 Premiums earned including state and federal high risk programs (Lines 1.1 + 1.2 +

<) TSSO UUUURRRROORPIY
1.5 Federal taxes and federal assessments ..............ccccceeviiiiiiiiii
1.6 State insurance, premium and other taxes (Similar local taxes of

1.6a Community Benefit Expenditures (informational only) .

L219,504 ) L

353,197,731 |...

353,197,731

0

1.7 Regulatory authority licenses and fees w0 .
1.8 Adjusted Premiums Earned (Lines 1.4 - 1.5-1.6 - 1.7) ....cccoeiiiiiiiiiiiieniiiiieeeeees o 0 s 353,197,731 |... 353,197,731 353,197,731
1.9 Net Assumed less Ceded reinsurance premiums €arned ............eeeeeeeeeeeeeeeeeeeeeees foeeeeeeeeenennnnnnnn 0 oeeees (283,998,355).....cuneeeenn O oo 0 [ O [ O 0 el O e O 0 [l O [ O (283,998,355)|......... D,9, 0. CHU R (283,998, 355)
1.10 Other Adjustments due to MLR calculations - Premiums ... VN IO XXX....oo.. .0
1.11 Risk Revenue S RPN XXX.vvieenn .0
1.12 Net adjusted premiums earned after reinsurance (Lines 1.8 + 1.9 + 1.10 + 1.11) 0 69,199,376 69,199,376 XXX 69,199,376
2. Claims:
2.1 Incurred claims excluding prescription drugs ........ccceueuareeemmmiiieieeeenieeeeeereeeeeees foeeeeeiiiiiiieiens Joevnens 5T 152 TR O O O O O ] RN 258,659,207 258,659,207
2.2 Prescription drugs ........... . 62,281,749 |. 62,281,749 |. . 62,281,749
2.3 Pharmaceutical rebates 2,103,438 |oevveiiiiiiiiiiiiiens [ f e e L e e Lo e 2,103,438 [ XXX 2,103,438
2.4 State stop loss, market stabilization and claim/census based assessments
(informational only) XXX 0
3. Incurred medical incentive pools and bonuses 0 0 XXX 0
4. Deductible Fraud and Abuse Detection/Recovery Expenses (for MLR use only) 0
5. 5.0 Total Incurred Claims (Lines 2.1 + 2.2 - 2.3 + 3) (From Part 2, Line 2.15) ........cccccc. |oevnnveneeiicnnnn 0 s 318,837,518 [.vveeeeeiiiieennnn 0 o 0 i 0 0 o0 o0 e 0 el O [l 0 0 318,837,518 |........ XXX.. ...318,837,518
5.1 Net Assumed less Ceded reinsurance claims incurred .. ..(290,722,390)|. .(290,722,390) . . XXX. ..(290,722,390)
5.2 Other Adjustments due to MLR calculations - Claims . .0 . XXX. .0
5.3 Rebates paid ........ooeeevviiiiiiiiinns .0 . XXX. 0
5.4 Estimated rebates unpaid prior year . w0 s XXX.. .0
5.5 Estimated rebates unpaid current year ... w0 s XXX.. .0
5.6 Fee for service and co-pay revenue .... . A RPN FOU XXX.. .0
5.7 Net incurred claims after reinsurance (Lines 5.0 +5.1 +5.2+5.3-5.4 +5.5 - 5.6) 0 28,115,128 28,115,128 XXX 28,115,128
6. Improving Health Care Quality Expenses Incurred:
6.1 Improve health outcomes 0]
6.2 Activities to prevent hospital readmissions . .0
6.3 Improve patient safety and reduce medical errors .0
6.4 Wellness and health promotion activities .............. .0
6.5 Health Information Technology expenses related to health improvement. L0
6.6 Total of Defined Expenses Incurred for Improving Health Care Quality (Lines
6.1+6.2+6.3+6.4+6.5) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
7. Preliminary Medical Loss Ratio: MLR ((Lines 4 + 5.0 + 6.6 - Footnote 2.0)/Line 1.8 0.000 0.903 0.000 0.000 0.000 0.000 0.000 0.000 0.000 XXX XXX 0.000 XXX XXX XXX
8. Claims Adjustment Expenses:
8.1 Cost containment expenses not included in quality of care expenses in Line 6.6 .
8.2 All other claims adjustment @XPENSES. .........iiiiiriuiie e A . T R R e .
8.3 Total claims adjustment expenses (Lines 8.1 + 8.2) 0 (5,600) 0 0 0 0 0 0 0 0 0 0 (5,600) 0 (5,600)
9. Claims Adjustment Expense Ratio (Line 8.3/Line 1.8) 0.000 0.000 0.000 0.000 0.000 0.000 0.000 0.000 0.000 0.000 0.000 0.000 XXX XXX XXX




HO¢-91¢

SUPPLEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

SUPPLEMENTAL HEALTH CARE EXHIBIT - PART 1 (Continued)

Business Subject to MLR 11 12 13 14 15
Comprehensive Health Coverage Mini-Med Plans Expatriate Plans 9 Medicare
Advantage
Part C and
Medicare
1 2 3 4 5 6 7 8 Government Part D
Small Large Small Large Student Business Other Stand-Alone Subtotal
Group Group Group Group Small Large Health (excluded by Health Subject to (Cols. 1 Uninsured Total
Individual Employer Employer Individual Employer Employer Group Group Plans statute) Business ACA through 12) Plans 13+ 14
10. General and Administrative (G&A) Expenses:
10.1 Direct sales salaries and benefits ............couuiiiiiiiiiiiiiiii e
10.2 Agents and brokers fees and commissions . .
10.3 Other taxes (excluding taxes on Lines 1.5 through 1.7 and Line 14 below).. w0 ) .0
10.4 Other general and administrative expenses. . 39,167,551 |... 39,167,551 |oeeeeeeeiieeeeeeeeees feeeeees 39,167,551
10.4a Community Benefit Expenditures (informational only) . I R R e . w0 ) .0
10.5 Total general and administrative (Lines 10.1 +10.2 + 10.3 + 10.4) 0 39,167,551 0 0 0 0 0 0 39,167,551 39,167,551
11.  Underwriting Gain/(Loss) (Lines 1.12-5.7 - 6.6 - 8.3 - 10.5) 0 1,922,297 0 0 0 0 0 0 1,922,297 XXX 1,922,297
12. _ Income from fees of uninsured plans XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX 0
13.  Net investment and other gain/(loss) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX 1,337,439 XXX 1,337,439
14. Federal income taxes (excluding taxes on Line 1.5 above) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX 536,580 XXX 536,580
15.  Net gain or (loss) (Lines 11 + 12 + 13 - 14) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX 2,723,157 XXX 2,723,157
16. ICD-10 Implementation Expenses (informational only; already included in general
expenses and line 10.4) 0 0
16. 16a ICD-10 Implementation Expenses (informational only; already included in line 10.4) 0 0
OTHER INDICATORS:
1. Number of certificates/policies 33,513 33,513 33,513
2. Number of Covered Lives 63,589 63,589 63,589
3. Number of Groups XXX 8,1%6 XXX 8,196 8,196
4. Member Months 741,447 741,447 741,447
Is run off business reported in Columns 1 through 9or 12? Yes [ ] No [ ] If yes, show the amount of premiums and claims included. Premiums $ .........cccccoeeiiiiiinieninins Claims$ ..o
AFFORDABLE CARE ACT (ACA) RECEIPTS, PAYMENTS, RECEIVABLES and PAYABLES
Current Year Prior Year
Comprehensive Health Coverage Comprehensive Health Coverage
1 2 3 4
Small Group Small Group

Individual Plans

Employer Plans

Individual Plans

Employer Plans

ACA Receivables and Payables

1.

Permanent ACA Risk Adjustment Program
1.0 Premium adjustments receivable/(payable)

3.1 Accrued retrospective PremilM.........coooviiiiiiiiiiiiiiiiii
3.2 Reserve for rate credits or policy experience refunds

ACA Receipts and Payments

2. Transitional ACA Reinsurance Program
2.0 Total amounts recoverable for claims (paid & unpaid) XXX XXX
3. Temporary ACA Risk Corridors Program

6.1 Retrospective premium reCeivVed. .........coiveiiiuiiiieiiiiiee e e e e e e
6.2 Rate credits or policy experience refunds paid

4. Permanent ACA Risk Adjustment Program

4.0 Premium adjustments receipts/(payments)
5. Transitional ACA Reinsurance Program

5.0 Amounts received for claims XXX XXX
6. Temporary ACA Risk Corridors Program




HO'€-91¢

REPORT FOR: 1. CORPORATION

COSE Health and Wellness Trust

SUPPLEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

SUPPLEMENTAL HEALTH CARE EXHIBIT - PART 2

(To Be Filed by April 1 - Not for Rebate Purposes)
2. 1240 Huron Road E., Ste. 200 Cleveland, OH 44115-1355

(LOCATION)
NAIC Group Code 0000 BUSINESS IN THE STATE OF Ohio DURING THE YEAR 2023 NAIC Company Code 00122
Business Subject to MLR 10 1 12 13
Comprehensive Health Coverage Mini-Med Plans Expatriate Plans: 9 Medicare
1 2 3 4 5 6 7 8 Advantage
Part C and
Medicare
Government Part D
Small Large Small Large Student Business Other Stand-Alone
Group Group Group Group Small Large Health (excluded by Health Subject to Total
Individual Employer Employer Individual Employer Employer Group Group Plans statute) Business ACA (a)
1. Health Premiums Earned:
1.1 Direct premiums written .. 353,197,731 |..
1.2 Unearned premium prior year ..
1.3 Unearned premium current year ..
1.4 Change in unearned premium (Lines 1.2 - 1.3) ..
1.5 Paid rate credits
1.6 Reserve for rate credits current year .
1.7 Reserve for rate credits prior year .....
1.8 Change in reserve for rate credits (Lines 1.6 - 1.7) ...
1.9 Premium balances written off ..
1.10 Group conversion charge
1.11 Total direct premiums earned (Lines 1.1 + 1.4 - 1.9 + 1.10) .
1.12 Assumed premiums earned from non-affiliates
1.13 Net Assumed less Ceded premiums earned from affiliates ..
1.14 Ceded premiums earned to non-affiliates .....................
1.15 Other Adjustments due to MLR calculation - Premiums .

N

.16 Net premiums earned (Lines 1.11-1.5-1.8+1.12+1.13-1.14 + 1.15)

69,199,376 |

(informational only)

2. Direct Claims Incurred:

2.1 Paid claims during the year .. 318,241,100 |..
2.2 Direct claim liability current year . .45,730,410 |..
2.3 Direct claim liability prior year ....45,134,001 |..
2.4 Direct claim reserves current year ..
2.5 Direct claim reserves prior year .....
2.6 Direct contract reserves current year .
2.7 Direct contract reserves prior year .
2.8 Paid rate credits ...
2.9 Reserve for rate credits current year .
2.10 Reserve for rate credits prior year .......
2.11 Incurred medical incentive pools and bonuses (Lines 2.11a + 2.11b - 2.11c) .

2.11a Paid medical incentive pools and bonuses current year ....

2.11b Accrued medical incentive pools and bonuses current year ..

2.11c Accrued medical incentive pools and bonuses prior year ..
2.12 Net health care receivables (Lines 2.12a - 2.12b) ...

2.12a Health care receivables current year ...

2.12b Health care receivables prior year .
2.13 Group conversion charge .........cc.ccceevveenne
2.14 Multi-option coverage blended rate adjustment .
2.15 Total incurred claims (Lines 2.1 +2.2-23+24-25+26-27+28+29-

210+211-212+2.13 + 2.14)
2.16 Assumed incurred claims from non-affiliates .
2.17 Net assumed less ceded incurred claims from affiliates .
2.18 Ceded incurred claims to non-affiliates
2.19 Other adjustments due to MLR calculation - Claims ...........cccocveiniieiiiieniiennie foveeiiiieiiieniies o s o i fiis i i i s o e e
2.20 Net Incurred Claims (Lines 2.15-2.8-2.9 +2.10 + 2.16 + 2.17 - 2.18 + 2.19) 0 28,115,128 0 0 0 0 0 0 0 0 0 28,115,128
3. Fraud and Abuse Recoveries that Reduced PAID Claims in Line 2.1 above
0

(a) Column 13, Line 1.1 includes direct written premium of $

for stand-alone dental and $
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REPORT FOR: 1. CORPORATION

SUPPLEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

SUPPLEMENTAL HEALTH CARE EXHIBIT - PART 1

(To Be Filed by April 1 - Not for Rebate Purposes - See Cautionary Statement at https://content.naic.org/sites/default/files/inline-files/committees_e_app_blanks_related_shce_cautionary_statement.pdf)
2. 1240 Huron Road E., Ste. 200 Cleveland, OH 44115-1355

COSE Health and Wellness Trust

0 0 1 2 2 2 0 2 3 2 1 6 5 9 1 0 0

(LOCATION)
NAIC Group Code 0000 BUSINESS IN THE STATE OF Grand Total DURING THE YEAR 2023 NAIC Company Code 00122
Business Subject to MLR 10 11 12 13 14 15
Comprehensive Health Coverage Mini-Med Plans Expatriate Plans 9 Medicare
Advantage
Part C and
Medicare
1 2 3 4 5 6 7 8 Government Part D
Small Large Small Large Student Business Other Stand-Alone Subtotal
Group Group Group Group Small Large Health (excluded by Health Subject to (Cols. 1 Uninsured Total
Individual Employer Employer Individual Employer Employer Group Group Plans statute) Business ACA through 12) Plans 13+14
1. Premium:
1.1 Health premiums earned (From Part 2, Line 1.11) ... 353,197,731 |... 0 353,197,731

1.2 Federal high risk pools ...
1.3 State high risk pools ...
1.4 Premiums earned including state and federal high risk programs (Lines 1.1 + 1.2 +

<) TSSO UUUURRRROORPIY
1.5 Federal taxes and federal assessments ..............ccccceeviiiiiiiiii
1.6 State insurance, premium and other taxes (Similar local taxes of

1.6a Community Benefit Expenditures (informational only) .
1.7 Regulatory authority licenses and fees
1.8 Adjusted Premiums Earned (Lines 1.4-1.5-1.6-1.7)
1.9 Net Assumed less Ceded reinsurance premiums earned ...
1.10 Other Adjustments due to MLR calculations - Premiums ...

L219,504 ) L

o oo

o oo

....... 353,197,731 |...
...... (283,998, 355)|...

0l..

cCoococoo oo

cCoococoo oo

Coocoocoo oo

cCoococoo oo

....... 353,197,731

0]...

...... (283,998,3%)........XXX.....
UPVN R XXX.....

. .0
.353,197,731

(283,998, 355)

.0

1.11 Risk Revenue . RPN D,9, ¢, RN NN .0
1.12 Net adjusted premiums earned after reinsurance (Lines 1.8 + 1.9 + 1.10 + 1.11) 69,199,376 69,199,376 XXX 69,199,376
2. Claims:
2.1 Incurred claims excluding prescription drugs ... 0 258,659,207 |....vvvvvennnnennnn 0 v O [0 e O 0 e 0 0 [0 e O [0 e 258,659,207 258,659,207
2.2 Prescription drugs ........... 0 . 62,281,749 |. 62,281,749 |. . 62,281,749
2.3 Pharmaceutical rebates 2,103,438 e O o0 0 |0 O L0 0 el O 0 0 [ 2,103,438 |........ XXXouuuuuns fornnnnnns 2,103,438
2.4 State stop loss, market stabilization and claim/census based assessments
(informational only) 0 0 0 0 0 0 XXX 0
3. Incurred medical incentive pools and bonuses 0 0 0 0 0 0 XXX 0
4. Deductible Fraud and Abuse Detection/Recovery Expenses (for MLR use only) 0 0 0 0 0 0 0 0
5. 5.0 Total Incurred Claims (Lines 2.1 + 2.2 - 2.3 + 3) (From Part 2, Line 2.15) .. 0 s 318,837,518 |... .0 0 e o0 0 el 0 [l 0 0 [ 318,837,518 |........ XXX.... ...318,837,518
5.1 Net Assumed less Ceded reinsurance claims incurred .. .0 |......(290,722,390)|. 0 .0 0. .(290,722,390) . . XXX. ..(290,722,390)
5.2 Other Adjustments due to MLR calculations - Claims . .0 0 .0 .0 .0 . XXX. .0
5.3 Rebates paid ........ooeeevviiiiiiiiinns .0 0 .0 .0 .0 . XXX. 0
5.4 Estimated rebates unpaid prior year . 0] 0. L0 0] w0 s XXX.. .0
5.5 Estimated rebates unpaid current year ... 0] 0. L0 0] w0 s XXX.. .0
5.6 Fee for service and co-pay revenue .... . L0 0. 0. L0 RPN FOU XXX.. .0
5.7 Net incurred claims after reinsurance (Lines 5.0 +5.1 +5.2+5.3-5.4 +5.5 - 5.6) 0 0 0 0 28,115,128 XXX 28,115,128
6. Improving Health Care Quality Expenses Incurred:
6.1 Improve health outcomes 0] 0. L0 0] 0] 0
6.2 Activities to prevent hospital readmissions . .0 0 .0 .0 .0 .0 |
6.3 Improve patient safety and reduce medical errors .0 0 .0 .0 .0 .0 |
6.4 Wellness and health promotion activities .............. .0 0 .0 .0 .0 .0 |
6.5 Health Information Technology expenses related to health improvement. L0 0. 0. L0 L0 IV
6.6 Total of Defined Expenses Incurred for Improving Health Care Quality (Lines
6.1+6.2+6.3+6.4+6.5) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
7. Preliminary Medical Loss Ratio: MLR ((Lines 4 + 5.0 + 6.6 - Footnote 2.0)/Line 1.8 0.000 0.903 0.000 0.000 0.000 0.000 0.000 0.000 0.000 XXX XXX 0.000 XXX XXX XXX
8. Claims Adjustment Expenses:
8.1 Cost containment expenses not included in quality of care expenses in Line 6.6 .
8.2 All other claims adjustment @XPENSES. .........iiiiiriuiie e 0.
8.3 Total claims adjustment expenses (Lines 8.1 + 8.2) (5,600) 0 (5,600)
9. Claims Adjustment Expense Ratio (Line 8.3/Line 1.8) 0.000 0.000 0.000 0.000 0.000 0.000 0.000 0.000 0.000 0.000 0.000 0.000 XXX XXX XXX
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SUPPLEMENTAL HEALTH CARE EXHIBIT - PART 1 (Continu

SUPPLEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

ed)

Business Subject to MLR 11 12 13 14 15
Comprehensive Health Coverage Mini-Med Plans Expatriate Plans 9 Medicare
Advantage
Part C and
Medicare
1 2 3 4 5 6 7 8 Government Part D
Small Large Small Large Student Business Other Stand-Alone Subtotal
Group Group Group Group Small Large Health (excluded by Health Subject to (Cols. 1 Uninsured Total
Individual Employer Employer Individual Employer Employer Group Group Plans statute) Business ACA through 12) Plans 13+ 14
10. General and Administrative (G&A) Expenses:
10.1 Direct sales salaries and benefits ...........c.euiiiiiiiiiiiii e [ 0 0 [V 0 0
10.2 Agents and brokers fees and commissions .0 .0 .. .0 .. 0 .0 .. . .
10.3 Other taxes (excluding taxes on Lines 1.5 through 1.7 and Line 14 below).. 0] 0. L0 0] 0. w0 ) .0
10.4 Other general and administrative expenses. .0 |........ 39,167,551 |... .0 .. .0 .. 0 .0 .. 39,167,551 |eeeeeeeieeeeeeeeen0 [ 39,167,551
10.4a Community Benefit Expenditures (informational only) . L0 .0 .. .. 0. 0. L0 0. . w0 ) 0. .0
10.5 Total general and administrative (Lines 10.1 +10.2 + 10.3 + 10.4) 0 39,167,551 0 0 0 0 0 0 0 0 39,167,551 0 39,167,551
11.  Underwriting Gain/(Loss) (Lines 1.12-5.7 - 6.6 - 8.3 - 10.5) 0 1,922,297 0 0 0 0 0 0 0 0 1,922,297 XXX 1,922,297
12. _ Income from fees of uninsured plans XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX 0 0
13.  Net investment and other gain/(loss) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX 1,337,439 XXX 1,337,439
14. Federal income taxes (excluding taxes on Line 1.5 above) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX 536,580 XXX 536,580
15.  Net gain or (loss) (Lines 11 + 12 + 13 - 14) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX 2,723,157 XXX 2,723,157
16. ICD-10 Implementation Expenses (informational only; already included in general
expenses and line 10.4) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
16. 16a ICD-10 Implementation Expenses (informational only; already included in line 10.4) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
OTHER INDICATORS:
1. Number of certificates/policies 0 33,513 0 0 0 0 0 0 0 0 0 0 33,513 0 33,513
2. Number of Covered Lives 0 63,589 0 0 0 0 0 0 0 0 0 0 63,589 0 63,589
3. Number of Groups XXX 8,1%6 0 XXX 0 0 0 0 0 0 0 0 8,196 0 8,196
4. Member Months 0 741,447 0 0 0 0 0 0 0 0 0 0 741,447 0 741,447
Is run off business reported in Columns 1 through Qor 12? Yes [ ] No [ ] If yes, show the amount of premiums and claims included. Premiums $ ..........cccoeeiiiiiinninnnnes 0 Claims$ ..o
AFFORDABLE CARE ACT (ACA) RECEIPTS, PAYMENTS, RECEIVABLES and PAYABLES
Current Year Prior Year
Comprehensive Health Coverage Comprehensive Health Coverage
1 2 3 4
Small Group Small Group

Individual Plans

Employer Plans

Individual Plans

Employer Plans

ACA Receivables and Payables

3.1 Accrued retrospective PremilM.........coooviiiiiiiiiiiiiiiiii
3.2 Reserve for rate credits or policy experience refunds

ACA Receipts and Payments

1. Permanent ACA Risk Adjustment Program

1.0 Premium adjustments receivable/(payable)
2. Transitional ACA Reinsurance Program

2.0 Total amounts recoverable for claims (paid & unpaid) XXX XXX
3. Temporary ACA Risk Corridors Program

6.1 Retrospective premium reCeivVed. .........coiveiiiuiiiieiiiiiee e e e e e e
6.2 Rate credits or policy experience refunds paid

4. Permanent ACA Risk Adjustment Program

4.0 Premium adjustments receipts/(payments)
5. Transitional ACA Reinsurance Program

5.0 Amounts received for claims XXX XXX
6. Temporary ACA Risk Corridors Program
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SUPPLEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

SUPPLEMENTAL HEALTH CARE EXHIBIT - PART 2

(To Be Filed by April 1 - Not for Rebate Purposes)

REPORT FOR: 1. CORPORATION COSE Health and Wellness Trust 2. 1240 Huron Road E., Ste. 200 Cleveland, OH 44115-1355
(LOCATION)
NAIC Group Code 0000 BUSINESS IN THE STATE OF Grand Total DURING THE YEAR 2023 NAIC Company Code 00122
Business Subject to MLR 10 1 12 13
Comprehensive Health Coverage Mini-Med Plans Expatriate Plans: 9 Medicare
1 2 3 4 5 6 7 8 Advantage
Part C and
Medicare
Government Part D
Small Large Small Large Student Business Other Stand-Alone
Group Group Group Group Small Large Health (excluded by Health Subject to Total
Individual Employer Employer Individual Employer Employer Group Group Plans statute) Business ACA (a)
1. Health Premiums Earned:
1.1 Direct premiums written .. 353,197,731 |..
1.2 Unearned premium prior year .. R 1}
1.3 Unearned premium current year ..
1.4 Change in unearned premium (Lines 1.2 - 1.3) ..
1.5 Paid rate credits
1.6 Reserve for rate credits current year .
1.7 Reserve for rate credits prior year .....
1.8 Change in reserve for rate credits (Lines 1.6 - 1.7) ...
1.9 Premium balances written off ..
1.10 Group conversion charge
1.11 Total direct premiums earned (Lines 1.1 + 1.4 - 1.9 + 1.10) .
1.12 Assumed premiums earned from non-affiliates
1.13 Net Assumed less Ceded premiums earned from affiliates ..
1.14 Ceded premiums earned to non-affiliates .....................
1.15 Other Adjustments due to MLR calculation - Premiums .

N

.16 Net premiums earned (Lines 1.11-1.5-1.8+1.12+1.13-1.14 + 1.15)

69,199,376 |

2. Direct Claims Incurred:

2.1 Paid claims during the year .. 318,241,100 |..
2.2 Direct claim liability current year . .45,730,410 |..
2.3 Direct claim liability prior year ....45,134,001 |..
2.4 Direct claim reserves current year .. ..
2.5 Direct claim reserves prior year ..... .0
2.6 Direct contract reserves current year . .0
2.7 Direct contract reserves prior year . .0
2.8 Paid rate credits ... .0
2.9 Reserve for rate credits current year . .0
2.10 Reserve for rate credits prior year ....... .0
2.11 Incurred medical incentive pools and bonuses (Lines 2.11a + 2.11b - 2.11c) . .0

2.11a Paid medical incentive pools and bonuses current year .... .0

2.11b Accrued medical incentive pools and bonuses current year .. .0

2.11c Accrued medical incentive pools and bonuses prior year .. .0
2.12 Net health care receivables (Lines 2.12a - 2.12b) ... .0

2.12a Health care receivables current year ... .0

2.12b Health care receivables prior year . .0
2.13 Group conversion charge .........cc.ccceevveenne .0
2.14 Multi-option coverage blended rate adjustment . 0.
2.15 Total incurred claims (Lines 2.1 +2.2-23+24-25+26-27+28+29-

210+211-212+2.13 + 2.14) .. 318,837,518 |..
2.16 Assumed incurred claims from non-affiliates . RN
2.17 Net assumed less ceded incurred claims from affiliates . RN
2.18 Ceded incurred claims to non-affiliates ..290,722,390 |..
2.19 Other adjustments due to MLR calculation - Claims ...........cccecceerivieniiieeniennie fovveevieeiniennnen 0l
2.20 Net Incurred Claims (Lines 2.15-2.8-2.9 +2.10 + 2.16 + 2.17 - 2.18 + 2.19) 28,115,128 0 0 0 0 0 0 28,115,128
3. Fraud and Abuse Recoveries that Reduced PAID Claims in Line 2.1 above
(informational only) 0 0 0 0 0 0 0 0

(a) Column 13, Line 1.1 includes direct written premium of $

.................................. 0 for stand-alone dental and $
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Accountant's Letter of Qualifications
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Communication of Internal Control Related Matters Noted in Audit
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Relief from the five-year rotation requirement for lead audit partner
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Relief from the one-year cooling off period for independent CPA
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Relief from the Requirements for Audit Committees
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SUPPLEM

Of The COSE Health and Wellness Trust
ADDRESS (City, State and Zip Code)
NAIC Group Code 0000

0 0 1 2 2 2 0 2 3 2 8 5 0 0 1 0 0

ENTAL INVESTMENT RISKS INTERROGATORIES

For The Year Ended December 31, 2023
(To Be Filed by April 1)

Cleveland , OH 44115-1355
NAIC Company Code 00122

The Investment Risks Interrogatories are to be filed by April 1. They are also to be included with the Audited Statutory Financial Statements.

Answer the following interrogatories by reporting the applicable U.S. dollar amounts and percentages of the reporting entity’s total admitted assets held in that category of

investments.
1. Reporting entity’s total admitted assets as reported on Page 2 of this annual StAtEMENL. .............c.coeueueiiiriiieeieieiiee et $ e 76,422,979
2. Ten largest exposures to a single issuer/borrower/investment.
1 2 3 4
Percentage of Total
Issuer Description of Exposure Amount Admitted Assets
2.01 Morgan Stanley .....cccoovvvreceinne BONAS .ttt $ 246,332 e 0.3 %
2.02 Target COrp ..ooooeemvnrieeereriirenceens BONGS .ottt $ e 200,701 0.3 %
2.03 Caterpillar Fin Serv ....ccccoooevviinnne BONAS .ot e 196,561 e 0.3 %
2.04 Walt Disney Company ........cccccevvrenene BONAS .ottt S s 150,275 e, 0.2 %
2.05 AMGEN INC woovveeeccieeeee BONAS .ottt s 150,202 e, 0.2 %
2.06 Wells Fargo & Company .........ccccceenee. BONAS .ottt $ e 149,869 s 0.2 %
2.07 Apple Inc ... $ 148,823
2.08 Bank of America Corp ....cccoovvvvirieinnenee BONAS .ottt S s 101,043 0.1 %
2.09 Bristol-Meyers Squibb .......ccevneee BONAS .ottt S 100,367 e, 0.1 %
2.10 Goldman Sachs Grp ......cccoovvievereienennns BONAS .ttt e 100,172 0.1 %
3. Amounts and percentages of the reporting entity’s total admitted assets held in bonds and preferred stocks by NAIC designation.
Bonds 1 2 Preferred Stocks 3 4
3.01 NAIC T oo $ o 14,765,722 19.3 % 3.07 SO PPN 0.0 %
3.02 NAIC2 ...ccoviiicie, $ o 160,202 e 0.2% 3.08 S e 0.0 %
3.03 NAIC3 ..., o 0 0.0% 3.09 S e 0.0 %
3.04 NAIC4 ..o, S o 0 0.0% 3.10 S e 0.0 %
3.05 NAICS .....ccooviriicie, o 0 0.0% 311 S e 0.0 %
3.06 NAICH ....cccoovvvcicie, o 0 0.0% 312 S e 0.0 %
4.  Assets held in foreign investments:
4.01 Are assets held in foreign investments less than 2.5% of the reporting entity’s total admitted assets? ...... Yes[ 1 No[X]
If response to 4.01 above is yes, responses are not required for interrogatories 5 - 10.
4,02 Total admitted assets held in foreign INVESIMENTS.............c.ovoviuiviiiieeeeeecce e B e s 0.0 %
4.03 Foreign-currency-denominated iNVESIMENTES ...........coiuiiiiiiiiii e B s e 0.0 %
4.04 Insurance liabilities denominated in that same foreign CUMMENCY ..........coouiiiiiiiiiiiiie e B s e 0.0 %
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9.03
9.04
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10.08
10.09
10.10

SUPPLEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

Aggregate foreign investment exposure categorized by NAIC sovereign designation:

Countries designated NAIC-1
Countries designated NAIC-2
Countries designated NAIC-3 or below

Largest foreign investment exposures by country, categorized by the country’s NAIC sovereign designation:

1 2
Countries designated NAIC - 1:
COUNETY 15 ettt B e e 0.0 %
COUNEIY 20 oottt £ttt B e e 0.0 %
Countries designated NAIC - 2:
Country 1:
Country 2:
Countries designated NAIC - 3 or below:
COUNETY T2 ottt £ttt B e e 0.0 %
COUNIIY 20 oottt bbb B e e 0.0 %
1 2
Aggregate unhedged foreign CUITENCY EXPOSUIE .........cueiiiiiiieieeeeeeeeee ettt B s e 0.0 %

Aggregate unhedged foreign currency exposure categorized by NAIC sovereign designation:

Countries designated NAIC-1
Countries designated NAIC-2
Countries designated NAIC-3 or below

Largest unhedged foreign currency exposures by country, categorized by the country’s NAIC sovereign designation:

1 2
Countries designated NAIC - 1:
COUNTIY T2 ettt et h ettt b ettt et ettt e e aes B e e 0.0 %
COUNMIY 20 ettt bbbttt e bbbttt ettt eee B e e 0.0 %
Countries designated NAIC - 2:
Country 1:

Country 2:
Countries designated NAIC - 3 or below:
Country 1:
Country 2:

Ten largest non-sovereign (i.e. non-governmental) foreign issues:

1 2 3 4
Issuer NAIC Designation
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1.
11.01

11.02
11.03
11.04
11.05

12.

12.01

12.02

12.03
12.04
12.05

13.

13.01

SUPPLEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

Amounts and percentages of the reporting entity’s total admitted assets held in Canadian investments and unhedged Canadian currency exposure:
Are assets held in Canadian investments less than 2.5% of the reporting entity’s total admitted assets? ..........ccccoveiiiiiiiiiiicceeeeee Yes[ 1 No[X]

If response to 11.01 is yes, detail is not required for the remainder of interrogatory 11.

Total admitted assets held in Canadian investments ...

Canadian-currency-denominated investments

Canadian-denominated insurance liabilities ....

Unhedged Canadian currency exposure

Report aggregate amounts and percentages of the reporting entity’s total admitted assets held in investments with contractual sales restrictions:

Yes[ 1 No[ X]

Are assets held in investments with contractual sales restrictions less than 2.5% of the reporting entity’s total admitted assets? .....

If response to 12.01 is yes, responses are not required for the remainder of Interrogatory 12.

1 2 3
Aggregate statement value of investments with contractual sales restrictions ............ccccoeciiiiiiiiiiiiicienes B s 0.0 %
Largest three investments with contractual sales restrictions:

Amounts and percentages of admitted assets held in the ten largest equity interests:
Are assets held in equity interests less than 2.5% of the reporting entity’s total admitted aSSES? ..........ccceuviriivevereiiiiiieeieteee s Yes[ ] No[X]
If response to 13.01 above is yes, responses are not required for the remainder of Interrogatory 13.

1 2 3
Issuer

P H L

P h P L
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14.

14.01

14.02

14.03
14.04
14.05

14.06
14.07
14.08
14.09
14.10
14.11
14.12
14.13
14.14
14.15

15.

15.01

15.02

15.03
15.04
15.05

SUPPLEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

Amounts and percentages of the reporting entity’s total admitted assets held in nonaffiliated, privately placed equities:

Are assets held in nonaffiliated, privately placed equities less than 2.5% of the reporting entity’s total admitted assets? ..........ccccceoererrreccnens Yes[ 1 No[X]
If response to 14.01 above is yes, responses are not required for 14.02 through 14.05.

1 2 3
Aggregate statement value of investments held in nonaffiliated, privately placed equities ............cccccecerienine B s 0.0 %
Largest three investments held in nonaffiliated, privately placed equities:

Ten largest fund managers:

Fund Manager Total Invested Diversified Nondiversified

Amounts and percentages of the reporting entity’s total admitted assets held in general partnership interests:

Are assets held in general partnership interests less than 2.5% of the reporting entity’s total admitted assets? ..........cccccvvvevevereeirireeerereeeeeeeens Yes[ ] No[X]
If response to 15.01 above is yes, responses are not required for the remainder of Interrogatory 15.

1 2 3
Aggregate statement value of investments held in general partnership interests - J OO 0.0 %

Largest three investments in general partnership interests:
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16.

16.01

SUPPLEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

Amounts and percentages of the reporting entity's total admitted assets held in mortgage loans:
Are mortgage loans reported in Schedule B less than 2.5% of the reporting entity’s total admitted assSets? .........ccccovrrrreeciininrrreeeeeene Yes[ 1 No[X]

If response to 16.01 above is yes, responses are not required for the remainder of Interrogatory 16 and Interrogatory 17.

1 2 3
Type (Residential, Commercial, Agricultural)

P P &H

P P P P P P L

16.12 Construction loans $ .
16.13 Mortgage loans over 90 days past due ..... $
16.14 Mortgage loans in the process of foreclosure $ ..
16.15 Mortgage loans foreclosed $ ..
16.16 Restructured mortgage loans $ .
17.  Aggregate mortgage loans having the following loan-to-value ratios as determined from the most current appraisal as of the annual statement date:
Residential Commercial Agricultural
Loan to Value 1
17.01 above 95%..... $ % $
17.02 91to 95%...... $ . % $ .
17.03 8110 90%....... $ % $
17.04 7110 80%....... $ % $
17.05 below 70%...... $ % $
18.  Amounts and percentages of the reporting entity’s total admitted assets held in each of the five largest investments in real estate:
18.01 Are assets held in real estate reported less than 2.5% of the reporting entity’s total admitted aSSetS? ..........coeeeiririririeieeeee s Yes[ 1 No[X]
If response to 18.01 above is yes, responses are not required for the remainder of Interrogatory 18.
Largest five investments in any one parcel or group of contiguous parcels of real estate.
Description
18.02
18.03
18.04
18.05
18.06
19. Report aggregate amounts and percentages of the reporting entity’s total admitted assets held in investments held in mezzanine real estate loans:
19.01 Are assets held in investments held in mezzanine real estate loans less than 2.5% of the reporting entity’s total admitted assets? .................... Yes[ ] No[X]
If response to 19.01 is yes, responses are not required for the remainder of Interrogatory 19.
1 2 3
19.02 Aggregate statement value of investments held in mezzanine real estate [0anS: ............cccooeiiiiiiicicicies B s 0.0 %

Largest three investments held in mezzanine real estate loans:
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20.

20.01

20.02
20.03
20.04
20.05

21.

21.01
21.02
21.03

22.

22.01
22.02
22.03
22.04

23.

23.01
23.02
23.03
23.04

SUPPLEMENT FOR THE YEAR 2023 OF THE COSE Health and Wellness Trust

Amounts and percentages of the reporting entity’s total admitted assets subject to the following types of agreements:

At Year End At End of Each Quarter
1st Quarter 2nd Quarter 3rd Quarter
1 2 3 4 5

Securities lending agreements (do not include

assets held as collateral for such transactions) $ .......cccoeeeeis % $
Repurchase agreements ............ccccoeeieienene B % $
Reverse repurchase agreements ...................... $ % $
Dollar repurchase agreements ..........ccccccceeeene $ . % $ ..
Dollar reverse repurchase agreements ............. S s e 0.0 % $

Amounts and percentages of the reporting entity's total admitted assets for warrants not attached to other financial instruments, options, caps, and floors:

Owned Written
1 2 3 4

HEAGING <o e e 00% §
Income generation ...

S $.

Amounts and percentages of the reporting entity's total admitted assets of potential exposure for collars, swaps, and forwards:

At Year End At End of Each Quarter
1st Quarter 2nd Quarter 3rd Quarter

% $
% % ..
% $
% $

Amounts and percentages of the reporting entity's total admitted assets of potential exposure for futures contracts:

At Year End At End of Each Quarter
1st Quarter 2nd Quarter 3rd Quarter
1 2 3 4 5
...................... 0.0 % $
...................... 0.0 % $
...................... 0.0 % $
...................... 0.0 % $
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