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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mount Carmel Health Plan, Inc.

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 10ans ................ccocoviiiiiiicc
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)

........ 61,764,362
129,233,506

............. 552,842
164,396,071

........ (2,723,467)
........ 10,502,617
........ 22,167,585
........ 29,946,735

............. 0.000 | O o
............ 59.661 |......287,552,227 |.........ccovvuuene.
............. 0.000 ..o 0 e
............. 0.000 | O o
............. 0.000 ..o 0 e
............ 19.666 |........94,784,086 |..........ccco.eccce.
............. 0.000 |...oovrerrnecan O o
.............. 8.757 |........42,208,079 [...coovvrine
............. 0.000 | O o
............. 5.571|....... 26,851,064 |.......coevneene.
............. 0.000 | O o
............. 0.000 ..o 0 o
............. 0.115 |...........562,842 ..o
............ 34.109 |...... 164,396,071 |.....o.ccovene.

............ (0.565)
............. 2.179
............. 4.599
............. 6.213
............. 0.000
............. 0.000
............. 0.000
............. 0.018
............. 0.000

0.000

........ (2,723,467)
........ 10,502,617
........ 22,167,585
........ 29,946,735

....................... 0]..........0.000
...... 287,552,227 |........... 59.661
....................... 0]............0.000
....................... 0].........0.000
....................... 0]............0.000
........ 94,784,086 |........... 19.666
....................... 0]...........0.000
........ 42,208,079 |.............8.757
....................... 0]...........0.000
....... 26,851,064 |............5.571
....................... 0]..........0.000
....................... 0]............0.000
............. 552,842 |.............0.115
...... 164,396,071 |.......... 34.109

........ (2,723,467)
........ 10,502,617
........ 22,167,585
........ 29,946,735

Total invested assets

481,979,734

100.000

481,979,734

481,979,734

100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mount Carmel Health Plan, Inc.

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 = =T i TR o1 10 o e PP PRTPS

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 bt b e bbb bbb e b b e b b e e b et b e e ab o R e SR oA e e s e b e b e b e b b e st ben

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
Rl ez Y= TV Lo g T [ o =T g Lo OO SOS
ST o] ol =TI (I g T= Y o TU TS I T ) R
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e oo e e e e e s e e e e e o R e e R e £ R e SR e £ R e £ Ee £ R e SR e e R e e R e e e e e Ee e R e e R e eh e eeeeeeeeeaeeaae s S0em et e s et e et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE 14) .......ciiiiiiiiiii bbbt bbb e e e e e e e e e e e e eaes
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mount Carmel Health Plan, Inc.

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 ... bbb b b e e b e bt b e b bt bbb d e b e e b et b e e ek 2R e SR e R e e s e bbb e b e bbb b

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 PIHOT YBAN ..........c.coovurueueeeeeeeeceeteteeeeeescaetetetesesssaetetesesesssseaesesesessssetetesesensssesesesesensssssesesasassssetesesssensssnsess seesesessacaes 419,549,586
Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7 ............ccuiuiiiiuioiitieitetestete ettt et et et et et et e e et eae et ese st esessete et eses et e s et ess et ess et ese st ese st ese st ebe s ebessesessabessssensassenseneneeeeneas 183,557,589
ACCTUAL OF QISCOUNL <.......cvoceeee ettt eeee et eae e e ee e e e e e e e en e e e enaeeena e e ense s ene e e enseeensesenseeenseeensesenseeensesensesenseeansssanseeanaseensseansneensnsansssansnaanen 1,038,491

Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12
4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

4.3. Part 2, SECHON 2, COIUMN 13 ... e e e e ee e e e e e e ee e e e e e e s ee s ee s eemneseenaemneannanmanen ..3,799,818

4.4. Part 4, Column 11 .... (2,580,206)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........c.cuiuiiiieeececeeteie et ctete et et et caete s et eseessaeaesesesesssaetetesesensssssesesesessseesesesesnssessesasesensssesesesasssnsntesesssanas febesestatacaesns 5,384,628
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiuiuiiieuiieeeeeeeeeeeete et et ea et e et s et e s e s e et ese et ese s eseaseseasesesenesennane 154,323,967
DedUCt aMOTHZAtION OF PIEIMIUM ........viiececeetete e ceeeetete e ceeeeteee s s saeaesetesesesssssseseses s sssssesesesessssssssesasassssssesesas e sssssssesas s sssssssesasasssnssses s s nsssssesasasasssansns <eetesesassseesesannas 443,037

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, SECHON 2, COIUMN M6 ......ouiuiueieieiieiceeeeteie e eeeeeee e eseseseeeeaesesesesesee e esesesee e o2 e s e s eseeee e e aeseseseeee e seseseeee e s e e aesesesasnas SoissenE et ebss s s e e s s 0

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

9.1. Pt 1, COIUMN M4 L.ttt bbbt e bR b€t 8 e E 4 €8 E e EH £t E SR bbb et b b eenensns et et en e 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 M4 ...ttt ettt sttt s et e e s st bt e £t a st b b ettt a et et et et csebees nsnaetasasananansasas 220,134

LI oY 7o) 11131 e TSRO P PR 14,653 .o 234,787
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+5-6-T+8-9+10) .......ccceeverireeereereeeeeeeeeceeteeseeesseseaetesesesssesesesesessssssesesesesssseaesasas seesesesasacnes 451,948,298
(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 (LINE 11 MINUS LINE 12) ......c.cvovcueueieieeeeeceeeeteeeeeesctete et eseessseaetesesesssaeaesesesesssssaesesesssssssaesesasassssssesesssassssssssasasas £esssssesesans 451,948,298
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mount Carmel Health Plan, Inc.

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 96,554,359 |......cocuuve. 89,342,688 |................. 96,034,183 |.........c...... 102,224,792
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 96,554,359 89,342,688 96,034,183 102,224,792
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 61,764,362 59,229,843 61,617,166 65,347,817
Industrial and Miscellaneous, SVO 8. United States .....cooooovieeeeeeeeeeeeeeeeee oo 113,556,036 |................ 107,758,046 |............... 114,067,964 |................ 112,863, 149
Identified Funfis, Unaffilia}ted Bank 9. Canada ...ooooiieeee e 8,397,474 | 8,373,151 [ 8,401,380 | .o 8,405,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 7,279,997 7,055,327 7,282,646 7,245,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 129,233,506 123,186,524 129,751,990 128,513,149
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 287,552,227 271,759,055 287,403,339 296,085,758
PREFERRED STOCKS 14.  United States .......ccooeeeveeeeinenrneeeeec e 0 feeeeeeeeeeee [0 U 0
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeeeeeeeen
(unaffiliated), Mutual Funds, Unit 22.  Other Countries 3,822,715 3,822,715 2,523,059
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 122,187,992 122,187,992 82,829,774
Parent, Subsidiaries and Affiliates 24. Totals 42,208,079 42,208,079 27,423,742
25.  Total Common Stocks 164,396,071 164,396,071 110,253,516
26. Total Stocks 164,396,071 164,396,071 110,253,516
27. Total Bonds and Stocks 451,948,299 436,155,126 397,656,855
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mount Carmel Health Plan, Inc.
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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5

Over 20 Years

7

Total Current Year

1. U.S. Governments

1.1 NAIC 1
1.2 NAIC 2
1.3 NAIC 3
1.4 NAIC 4
1.5 NAIC 5
1.6 NAIC 6
1.7 Totals

............. 55,889,440

............. 11,896,600

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

24 NAIC4 ..
25NAICS ..
26 NAICG ..

2.7 Totals

GoIs

3. U.S. States, Territories and Possessions etc.,

Guaranteed

3.1NAIC1 ..
3.2NAIC2 ..
3.3NAIC3 ..

3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

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

4.1 NAIC 1
4.2 NAIC 2
4.3 NAIC 3
4.4 NAIC 4
4.5NAIC 5
4.6 NAIC 6
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
5.7 Totals

7,540,670

25,013,201

15,362,675

11,138,066

2,709,750

61,764,362

51,810,456

61,764,362
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mount Carmel Health Plan, Inc.
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 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 40,850,543 |............. 42,588,362 |.............. 9,800,680 |............... 5,004,803 |............... 3,347,687 ..o XXX v oo 101,592,074 | 32,4 [ 134,741,830 | 446 | 94,661,751 |............... 6,930,323
6.2 NAIC 2 .. ..8,404,132 |... ...15,141,658 |.... ..10,924,642 ...3,240,361 |.. ..3,286,029 |... .40,996,822 |.. ...50,294,334 |.... .39,125,793 |. ..1,871,029

6.3 NAIC 3
6.4 NAIC 4
6.5 NAIC 5 ..
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

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BB NAICE ...,

8.7 Totals

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

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

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mount Carmel Health Plan, Inc.
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e d) ... 61,359,584 |.......... 123,491,002 |............. 37,059,956 |............. 32,155,300 |............. 18,069,429 |....ooveveeiiieeeea 0 272,135,270 . 265,204,947 |............... 6,930,323
122 NAIC 2 ... ) e 8,404,132 |... ...15,141,658 |.... ..10,924,642 ...3,240,361 |.. ..3,286,029 |... L0 .40,996,822 |.. L1801 . . . .39,125,793 |.. ..1,871,029

123 NAIC 3 e (D) el 0 [ 0 e O e 0 e 0 e 0 o 0 e 000 [ XK e o XK e 0
124 NAICA . (D) el 0 [ 0 e O e 0 e 0 e 0 o 0 e 000 [ XK e o XK e 0
125 NAICS . (D) el (1 0 Joeeeereerrmneeeeen O e O o 0 i 0 ](0) e O e 000 o XK [ XXX e e 0
12.6 NAIC6 ... N 0 0 . 0
127 TotalS oo e 69,763,715 |........... 138,632,660 |............. 47,984,507 |............. 35,395,662 |............21,355,458 | ..o (b) ... . 304,330,740 |............... 8,801,352

12.8 Line 12.7 as a % of Col. 7 22.3 44.3 15.3 11.3 6.8 0.0 100.0 97.2 2.8
13. Total Bonds Prior Year

13ANAIC T e 73,683,734 |............. 93,795,840 |............. 36,683,326 |............. 31,648,699 |............ 16,016,765 ..o O [ XX e XX ... 251,828,365 ..ol 8304 |l 240,729,863 ... 11,098,503

13.2NAIC 2 et 6,966,207 |............ 19,300,375 |............. 18,127,497 |.............. 2,610,298 |.............. 3,289,956 | O o XXX e XXX o 50,294,334 . 1606 47,523,260 . 2,771,074

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

( .
13.7 TOtAlS ..o e 80,649,941 [......... 113,096,216 |............. 54,810,823 |............. 34,258,998 |............. 19,306,722 (b) ....302,122,699 |......ccoocvcnnnes U 288,253,123

13.8 Line 13.7 as a % of Col. 9 26.7 37.4 18.1 11.3 6.4 100.0 XXX 95.4
14. Total Publicly Traded Bonds

T4ANAIC T e 56,128,582 |........... 121,791,680 |............. 37,059,956 |............. 32,155,300 |...cooenve 18,069,429 ..o [V IO 265,204,947 ..o 84.7 [ 240,729,863 |.....cveveeececanns I — 265,204,947

14.2NAIC 2 ... . 8,154,985 |... ...14,242 896 |.... 10,201,521 |..... ...3,240,361 |.. ..3,286,029 |... .39,125,793 |.. ...47,523,260 |.... N .39,125,793 |..

T43NAIC 3 e [V [V [V [V 0 freeemmrrerereeeeens O e 0 e 020 o 0. 0.0 | 0.

14.4 NAIC 4 ... 0 0 20 | 0. 0. 0. 0.

TAE5NAIC S oo [V [V [V [V [0 T | B ST [0 ST | Y | S [0 T | Y | S 0

T4B NAIC 6 ... 0 0 0 0 0 0 0 0

14.7 TotalS ..o e 64,283,567 |........... 136,034,576 |............. 47,261,477 |............. 35,395,662 |............. 21,355,458 ..o 0 o 304,330,740 288,253,123 304,330,740

14.8 Line 14.7asa % of Col. 7 ... o 211 o 4.7 | 15.5 | 11.6 | 7.0 | 0.0 o 100.0 [ XXX s X s o XK o 100.0

14.9 Line 14.7 as a % of Line 12.7, Col. 7,

Section 12 20.5 43.4 15.1 11.3 6.8 0.0 97.2 XXX XXX XXX 97.2 XXX

15. Total Privately Placed Bonds

T5 A NAIC T e 5,231,001 |.coovrnnnene 1,699,322 . 11,098,503

15.2NAIC 2 ... .249,147 |... 898,762 |.... 0 L0 871, .. .6 |.. 22,771,074 |....

15.3NAIC 3 ..o O Ll 0

154 NAIC 4 ..o O L 0

155 NAIC S et O 0

15.6 NAIC 6 ... 0

15.7 TotalS oo 2,598,083

15.8 Line 15.7as @ % of Col. 7 ..oevverenvnnnnforiicccc 62.3 | 29.5

15.9 Line 15.7 as a % of Line 12.7, Col. 7,

Section 12 1.8 0.8 0.2 0.0 0.0 0.0 2.8 XXX XXX XXX XXX 2.8

(@) Includes $  oorereeenene 8,801,352 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ 0 current year of bonds with Z designations and $  ........coeceeueurrinenecnnas 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(c) Includes $ 0 currentyear, $ .o 0 prior year of bonds with 5G| designations and $ ........ccccceeerereirureenens 0 currentyear,$ .o 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ .......... 22,998,398 ; NAIC2 $ ..cooooeene. 2,581,467 ; NAIC3 $ ..o 0; NAIC4 $.ovecccie 0; NAIC5 $ .o 0 ; NAICB $.oeeerereererenne 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mount Carmel Health Plan, Inc.
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

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

. U.S. Governments
1.01 Issuer Obligations
1.02 Residential Mortgage-Backed Securities ...

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

1.05 Totals

............. 12,574,392

...393,978 |.

............. 54,371,487

1,517,952 |..

............. 11,076, 3%

..820,204 |..

............. 16,003,434

....8,997 [..

...................... 106,037,701
..2,741,133 |..

............. 63,118,285

.2,157,7% |...

........... 106,037,701

..2,741,133 |.

N

. All Other Governments
2.01 Issuer Obligations
2.02 Residential Mortgage-Backed Securities ...

2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities

3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals

Possessions, Guaranteed

4.01 Issuer Obligations
4.02 Residential Mortgage-Backed Securities ...

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

4.03 Commercial Mortgage-Backed Securities ..........

4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0
4.05 Totals 0 0 0 0 0
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ............ccccoveevrcieicicnnicinicinies [ 0 i 0 oo O o O s 0 | XK oo [V SRR | N | I R 1,589,649 ..o 0.5 oo 0
5.02 Residential Mortgage-Backed Securities ... . .24.,006,741 |.. .60,757,902 |.. 49,211,107 |... ..60,757,902 |.
5.03 Commercial Mortgage-Backed Securities .......... |.occoovvveevvvevieciencn 0 foeeeee 1,006,460 |...ooovveeeeeeeeieeiene O e O e O [ U XK e o 1,006,460 |......cceovveeveeeeen 0.3 [ 1,009,701 [ 0.3 [ 1,006,460
5.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0
5.05 Totals 7,540,670 25,013,201 15,362,675 11, 138,066 2,709,750 XXX 61,764,362 51,810,456 61,764,362
6. Industrial and Miscellaneous
6.01 Issuer Obligations ..........cccoerreeeeeceeeninrnseeens foviiiiennns 30,215,153 |............. 51,587,562 |............. 20,725,322 |.....c.cec 8,245,164 |.............. 6,633,716 |............ D 0.0 ST 117,406,917 |oveeiieee, 37.5 [ 145,194,311 [ 48.1 [ 110,848,081
6.02 Residential Mortgage-Backed Securities ............ |.o.ccccvvecveecvreennnn. (0 [V [V [V (V1 O XXX [, [V 0.0 [ [V 0.0 [ 0
6.03 Commercial Mortgage-Backed Securities .......... [.....ccccocviiienan. [0 [V [V [V (V1 O D,0,0. CUN RPN [V 0.0 [ [V 0.0 [ 0
6.04 Other Loan-Backed and Structured Securities ... 19,039,522 6,142,457 0 0 0 XXX 25,181,979 8.0 39,841,852 13.2 22,939,463
6.05 Totals 49,254,675 57,730,020 20,725,322 8,245, 164 6,633,716 XXX 142,588,896 45.5 185,036, 164 61.2 133,787,544 8,801,352
7. Hybrid Securities
7.01 Issuer Obligations ...........cccooveveveveueueeeeeeeeeeeees oo 0
7.02 Residential Mortgage-Backed Securities ... L0
7.03 Commercial Mortgage-Backed Securities .. P PR 0
7.04 Other Loan-Backed and Structured Securities ... 0

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations .....................

8.02 Residential Mortgage-Backed Securities ...

8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ...
8.06 Affiliated Bank Loans - Acquired

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mount Carmel Health Plan, Inc.
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

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

9. SVO Identified Funds

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

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

10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 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 0
12. Total Bonds Current Year

12.01 Issuer Obligations ..........cccceooeiirereniieeeieeeees e 42,789,545 |............. 105,959,049 |.............. 31,801,718 |.oeeeennee. 24,248,598 |.............. 18,645,707 .. 223,444 1618 |.ooeeeeee T1A | D.9.0. NI RUR D.9.0 NI RUNR 216,885,783 |....ccvevnnee 6,558,835

12.02 Residential Mortgage-Backed Securities .......... [-.ccccorenne 7,934,648 |.............. 25,524,693 |............... 16,182,880 |.....ceenvee 11,147,063 |...coeveenne 2,709,750 63,499,035 |....cooeirrecreeenn 203 o D.9,0 SN XXX ovvvieiee [ 63,499,035 |....oooviiiiirieee 0

12.03 Commercial Mortgage-Backed Securities ........ [0 s 1,006, 460 .0 o0 o0 e XK e [ 1,006,460 |.....cceovveeviniennn 0.3 et XXX o XX o 1,006,460 |.....ccovvvveeirieiinnene 0

12.04 Other Loan-Backed and Structured Securities . |- 6,142,457 ..25,181,979 |. 022,939,463 |.ooeene 2,242,517

12.05 SVO Identified FUNAS ........ccoocoieniieneneieieiene e XX e XXX e XXX e XXX e XXX o0 o, 0 fooeiiii 000 e XXX [ XXX o 0 0

12.06 Affiliated Bank LO@NS ..........ccocevevenenenenenenes foeeeneieiencieeeeeen 0 o0 o0 o0 0 e XXX oo 0 [ 000 [ XXX e XXX e [V 0

12.07 Unaffiliated Bank LOANnS ..........coocevveneeneeneeniens foevneniiniccn0 0 et 0 o0 0 e XXX e s 0 e 000 [ XXX oot XXX i o [V TR 0

12.08 Unaffiliated Certificates of Deposit . 0 0 0

12.09 Totals B P 69,763,715 |..ccveneenne 138,632,660 |.............. 47,984,597 |..oovennee. 35,395,662 |........c..... 21,355,458 |0 e 313,132,092 304,330,740 |....cevnnnee 8,801,352

12.10 Line 12.09 as a % of Col. 7 22.3 44.3 15.3 11.3 100.0 XXX XXX 97.2 2.8
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccevvieriinininiininiiens foeeecieeene 56,221,334 |.....ccenee 74,472,542 |.............. 40,732,534 |..corvenn 22,878,950 ...209,902,245 199,215,408

13.02 Residential Mortgage-Backed Securities .......... .5,027,708 |... . 17,173,020 |.. 14,078,289 11,380,048 |.. . 51,368,901 |. . 51,368,901 |..

13.03 Commercial Mortgage-Backed Securities ........ ...1,009,701 |.. .0 0. ...1,009,701 |. ...1,009,701 |..

13.04 Other Loan-Backed and Structured Securities . |. . 20,440,953 . 39,841,852 |. . 36,659,113 |..

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

13.08 Unaffiliated Certificates of Deposi . 0

13.09 Totals B F 80,649,941 |............. 113,096,216 |.............. 54,810,823 |........c..... 34,258,998 |.....ccnee 19,306,722 302,122,699 288,253,123

13.10 Line 13.09 as a % of Col. 9 2.7 37.4 18.1 1.3 6.4 100.0 95.4
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........cccccovviiniinncincinne 39,551,914 103,360,966 |.............. 31,078,597 |....cvveee 24,248,598 |............. 18,645,707 ...216,885,783 ..199,215,408 |.....ccooviiieen 85,9 [ 216,885,783

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

.7,934,648 |...

................ 1,006,460
...... 6,142,457

. 25,524,693 |..

16,182,880

11,147,063 |..

.2,709,750

....... 1,006,460
22,939,463

...63.499.035 |

....... 1,009,701
36,669,113

. 51,368,901 |.

.63,499,035 |..

I 1,006,460
2,939 463

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 2024 OF THE Mount Carmel Health Plan, Inc.

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

2

Bonds

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

10.

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PHIOT YEAI ........cc.iiiiiiiiie ettt e et b bbbt et e bbb e e e a et e nneeneenenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt a e e e st e e h e e ehe e s bt e bt e s b e ea bt ea b e ea e e eh e e eh e e b e e b e e a b e e abeembeem s e en e e eseenseenaeenbeebeenbeannenns
ACCTUAL OF ISCOUNL ...t b bbb bbb b b e b e bbb bbb b b e bbbt b bbb
Unrealized valuation iNCrEASE/(AECIEASE) ........ueiuiiiiieiiiie ettt ettt ettt ettt ae e et e eaee e bt e ebe e bt e bt easeeae e eaeeeaeeeaeeehe e b e e bt e a et e a s e eaeeeaeeeaeeebeeebe e be e b e enbeenbeanneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt bt b e b e bt et e e et e e e e bt e e e e et e e et b e e e s e e e bt b e s e b e b et e b et e b et et et e s et et e e e e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiiiiiiiiiii ettt ettt bttt e ehe e e bt e ebe e bt e st easeeaeeeaeeeaeeeheeebe e bt e bt eaeeembeambeemeeaaeeebeesbeenbeenseeneanne
Deduct amOrtiZatioN Of PrEMIUM ........iiiiiii ettt ettt e s bt e s bt e bt e bt e bt easeesseeseeeseeeseeabeesseeaseesseesseesseehseeheeebe e seenseenbeeaseenseeheeebeeebeeabeebeenseanseanseanneaneas
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..ooiuiiiiiiiiiii ettt ettt et e sae e e he e e b e e s b e e bt e bt enbeenneannesnnas
Deduct current year’s other-than-temporary impairMeNnt FECOGNIZEM ............oiiiiiiiiiii bbbttt b ettt b e bttt eee b ene 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)

1
Total

......................... 21,853,025
......................... 33,338,876
.............................. 841,721
........................................ 0
................................. 1,193
......................... 33,866,823
..................................... 406
........................................ 0
........................................ 0
......................... 22,167,585
........................................ 0

22,167,585

......................... 21,853,025
......................... 33,338,876

.............................. 841,721

22,167,585

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




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mount Carmel Health Plan, Inc.

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 2024 OF THE Mount Carmel Health Plan, Inc.

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 42,380,527 |eceeerriiene 4,237,282 | 38,143,245 |.oovoeeeeeeeee
2. Cost of cash equivalents aCqUIrEd ............cccccvveveveveueueeceeieieeeeeeeeeesese s feeeeeeene 10,682,235,322 |....ccovvennnne 44,141,766 |.......... 10,638,093,556 |......ccovvevererriircierinnns
3. ACCIUAI Of GISCOUNL .....ecveieiaiiiieiee ettt [oessessessese s 278,231 [ 278,231 [ (I
4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T
5. Total gain (I0SS) ON AISPOSAIS .......cveveveuiririiriieieieieieeesiieie e ssesesesenes [oesesesseneseesses s (O O (O O [V
6. Deduct consideration received on diSPOSAIS ............cccceeveveveverivevereriieeeeeienns eeeeeens 10,714,391,464 |................ 45,245,000 |.......... 10,669,146,464 |..........cocoovviverereine.
7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01 O
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN [V T
9. Deduct current year's other-than-temporary impairment recognized ............ |.oeeoeieiiiiiiiiiiiis (O O (O O [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot e 10,502,617 |oovcciene 3,412,280 |....cvvvenne 7,090,337 |-eeoceecereieceeeeens
11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ [V RN [V RN
12. Statement value at end of current period (Line 10 minus Line 11) 10,502,617 3,412,280 7,090,337

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mount Carmel Health Plan, Inc.

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 2024 OF THE Mount Carmel Health Plan, Inc.

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year
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912810-QE-1 ..... UNITED STATES TREASURY A 4,390,684 |...98.5391 |.............. 4,040,102 |oevverennnnn 4,100,000 |.eeevunnnnnns 4,372,656 |..eeuniiiiinnnnnd 0 |.eeens (12,873) [cneeevvnnnnnnn 0 foorriiiiiinns 0 |ueen 4.625 |...... 4.033 ....07/31/2023 ...|....02/15/2040 ...
912810-02-4 ..... UNITED STATES TREASLRY .. A 1,095,161 |...79.0820 |... 1,275,000 |.. ....1,098,69 U O 3,535 |eeeeiiiieeeeen0 feiiiieiel0 s 3125 |...... 4.224 ...09/27/2024 ...|....02/15/2043 ...
912810-RK-6 ..... UNITED STATES TREASLRY .. A .. 604,233 |...69.4648 |... O s 1,245 [0 0 e 2.500 |...... 4.611 ....10/25/2024 ...|....02/15/2045 ...
912810-SL-3 ..... UNITED STATES TREASURY .. A ...58.1680 |... U O 2,415 |0 o0 e 2.000 |...... 4.567 ....07/26/2024 ...|....02/15/2050 ...
912810-S0-2 ..... UNITED STATES TREASLRY .. A ...59.6992 |... . O [ 46,417 o0 [0 e 1125 |...... 1.889 ....12/23/2021 ...|....08/15/2040 ...
912810-88-8 ..... UNITED STATES TREASLRY .. A ...52.2383 |... 2,742,510 |.... .... 5,052,485 JU N O 5,941 |0 o0 e 1.625 |...... 1.808 ...12/20/2021 ...|....11/15/2050 ...
912810-TB-4 ..... UNITED STATES TREASLRY .. A ...55.2578 |... 2,644,086 |.... ....3,220,717 O e 18,751 |0 [0 e 1.875 |...... 3.756 ....10/03/2024 ...|....11/15/2051 ...
912810-TC-2 ..... UNITED STATES TREASURY .. A ...67.2227 |... ..2,147,764 |.... ....3,112,941 O e 3,987 o0 o0 e 2.000 |...... 2.183 ....01/31/2022 ...|....11/15/2041 ...
912810-TN-8 ..... UNITED STATES TREASURY A ...81.3867 |. ..561,568 |. ... 571,708 |.. .0 .3.625 |......4.731 ....04/16/2024 .. 02/15/2053
912810-TT-5 ..... UNITED STATES TREASURY A ...89.2148 |. ..2,016,255 |. 2,128,524 |.. .0 4,125 |......4.485 ...05/29/2024 .. 08/15/2053
912828-2R-0 . UNITED STATES TREASURY A ...95.0430 |. ..2,138,467 |. .2,136,290 |.. .0 ....0n2.250 |......4.308 ... 11/22/2024 .. 08/15/2027 ...
912828-3F-5 ..... UNITED STATES TREASURY .. A ...94.5352 |... 3,719,958 |.... ... 3,724,856 0 s 9,101 |0 o0 e 2.250 |...... 4.246 . 12/2772024 ... 11/15/2027 ...
912828-4V-9 ..... UNITED STATES TREASLRY .. A ...95.1133 |... 2,501,479 |.... ... 2,473,267 O e 28,257 o0 [0 e 2.875 |...... 4.683 ....06/29/2024 ...|....08/15/2028 ...
912828-6T-2 ..... UNITED STATES TREASURY .. A ...92.1641 |... 1,244,215 |.... ,230,079 O [ 14,446 o0 [0 e 2.375 |...... 4.645 ...05/29/2024 ...|....05/15/2029 ...
912828-J2-7 ..... UNITED STATES TREASLRY .. A ...99.7148 |... ....349,918 O o869 |0 [0 2.000 |...... 2.19% ...09/15/2015 ...|....02/15/2025 ...
912828-X8-8 ..... UNITED STATES TREASURY .. A ...95.7578 |... .. ....865,339 O e 776 |0 o0 e 2.375 |...... 4.09 ....12/11/2024 ...|....05/15/2027 ...
912828-YB-0 ..... UNITED STATES TREASLRY .. A ...88.7422 |... . 960,000 |.. ....864,665 O 3327 o0 [0 e 1.625 |...... 4.000 ....10/25/2024 ...|....08/15/2029 ...
912828-Y8-3 ..... UNITED STATES TREASURY .. A ...88.6719 |... 443,359 |.... ....450,176 0 e 9,096 e o0 e 1.750 |...... 4.024 ....08/07/2023 ...|....11/15/2029 ...
912828-20-6 ..... UNITED STATES TREASLRY .. A ...82.0430 |... 5,082,562 |.... .... 5,156,304 O [ 118,328 |0 [0 e 0.625 |...... 4.140 ...07/26/2024 ...|....05/15/2030 ...
91282C-EC-1 . UNITED STATES TREASURY A ...95.1211 1,279,379 |. 1,285,786 |.. .0 .1.875 |......4.023 ....10/25/2024 .. 02/28/2027
91282C-EN-7 . UNITED STATES TREASURY A ...96.6680 |. ..6,573,422 |. .6,584,777 |.. .0 .2.750 |......4.191 ....03/27/2024 .. 04/30/2027
91282C-FU-0 . UNITED STATES TREASURY A ...99.5938 |. .. 3,983,750 |. 4,074,127 |.. .0 4,125 |......3.432 ....09/16/2024 .. 10/31/2027
912820-FZ-9 . UNITED STATES TREASURY A ...98.8594 |. 5,452,095 .5,390,888 |.. .0 .3.875 |......4.711 ....06/10/2024 .. 11/30/2027 ...
91282C-GM-7 ..... [UNITED STATES TREASURY A ...93.0352 |. 1,395,527 .1,500,000 1,435,839 |.. .0 ......3.500 |......4.125 ...03/06/2024 .. 02/15/2033 ...
912820-HH-7 ... UNITED STATES TREASLRY .. A ...99.8242 |... 3,394,023 |.... .3,400,000 |.. 3,380,645 O e 9,864 |0 [0 4125 |...... 4.534 .. 140,250 |....03/27/2024 ...|....06/15/2026 ...
91282C-H\-6 ..... UNITED STATES TREASURY .. A . 100.3555 |... 4,485,889 |.... .4,470,000 |.. 4,442,446 0 [ 11,094 |0 0 e 4.500 |...... 4.921 .. 104,693 |....05/29/2024 ...|....07/15/2026 ...
91282C-HU-8 ..... UNITED STATES TREASLRY .. A . 100.1797 |... 7,413,297 |.... .7,400,000 |.. 7,371,750 LU SR (SR (VI N | I RPN | ) AN 4.375 |...... 4.622 ....03/27/2024 ...|....08/15/2026 ...
91282C-0P-7 ... UNITED STATES TREASURY .. A . 100.2188 |... 5,081,091 |.... .5,070,000 |.. 5,153,039 0 [ (11,628) |0 o0 e 4.375 |...... 3.500 ....09/16/2024 ...|....12/15/2026 ...
912820-JZ-5 ... UNITED STATES TREASLRY .. A ...95.7539 |... 2,058,709 |.... 2,098,744 O 2,383 o0 [0 4.000 |...... 4.318 ...07/26/2024 ...|....02/15/2034 ...
91282C-KA-8 ..... UNITED STATES TREASURY .. A ...99.7188 |... 2,443,109 |.... 2,446,222 O e 1 0 [0 e 4125 |...... 4.199 ....12/27/2024 ...|....02/15/2027 ...
912820-KE-0 ..... UNITED STATES TREASURY A ...99.9648 |. .. 2,499,121 |. . 2,497,136 |.. .0 .4.250 |......4.305 ...10/29/2024 .. 03/15/2027 ...
91282C-LF-6 ..... UNITED STATES TREASURY A ...94.5781 ..581,655 |. 621,471 |.. .0 ......3.875 |......3.744 ....00/24/2024 .. 08/15/2034 ...
912820-LJ-8 ..... UNITED STATES TREASLRY .. J RO R . ...95.8008 |... .. 1,676,514 |.... .1,750,000 |.. ... 1,764,038 O e (84 0 0 3.750 |...... 3.613 , ....09/27/2024 ...|....08/31/2031 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations XXX 86,595,283 99,395,000 93,813,227 0 XXX XXX XXX 764,733 1,943, 182 XXX XXX
3620AA-TY-4 ..... GN 724267 - RMBS [ I LA ...99.1536 |... ...63,839 |.... ...64,384 |.. LU R 122(/ ) N N | I RPN | B AN 5.000 |...... 4.083 ...3,219 |....04/01/2010 ...|....09/15/2039 ...
38378U-1E-3 ..... GNR 2013-148 PD - CMO/RMBS .. 4 1.A .. ...94.5556 |. L. 742,407 |. ..785,154 .0 .3.000 |......4.175 . 23,555 |....08/30/2023 .. 07/20/2043
38380V-06-1 ..... GNR 2018-036 VJ - CMO/RVBS .. . 4 1.4 .. ...96.1828 |. ..839,622 |. ..872,944 .0 .3.000 |......4.819 . 19,641 |....03/25/2024 .. 07/20/2029
383831I-2F-6 ..... GNR 2023-041 MV - CMO/RMBS .. . 4 1.A .. 1,080,320 |...99.4786 |. .. 1,101,537 |. 1,107,311 .1,082,982 |.. .0 .5.000 |......5.520 . 55,366 |....08/22/2023 .. 03/20/2034
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:

Securities 2,730,898 | XXX 2,747,405 2,829,792 2,741,133 0 8,230 0 0 XXX XXX XXX 9,027 101,781 XXX XXX
0109999999. Total - U.S. Government Bonds 96,034,183 | XXX 89,342,688 102,224,792 96,554, 359 0 395,524 0 0 XXX XXX XXX 773,760 2,044,963 XXX XXX
0309999999. Total - All Other Government Bonds of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions 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
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312035-M2-2 ... FH ABBAT7 = RMBS ....evveiiiiiiiiniiiiiinin v foes e | s 4 s LA L..99.7470 |.ooiiiiiiennnnn 68,362 |ouiiiiiiinnnnnn 88,535 [ 71,28 (0 N (7.7 N | N AR | B RN 5.000 |...... 3.868 [MON ... |oveveeeiiiiinnnnns 286 [ooeeiiiiiinnnnns 3,427 |....05/11/2010 ...|....09/01/2039 ...
313200-MJ-0 ..... FH $B0361 - RMBS ... N LA ...93.5402 |... 0 [ 12,901 |0 o0 e 3.000 |...... 5.471 .5, . 63,388 |....09/25/2023 ... |....07/01/2035 ...
31320X-d4-5 ... FH SB1183 - RUBS ... I L LA ...96.5995 |... O 3319 o0 [0 e 3.500 |...... 5.228 4 . 24,617 |....06/07/2024 ...|....09/01/2035 ...
313206-NZ-9 ..... FH SB8508 - RMBS ... N LA ...89.0089 |... 0 e 2,868 o0 o0 e 2.000 |...... 4.314 2, . 10,778 |....08/22/2024 ...|....02/01/2036 ...
313200-6L-5 ... FH SD3575 - RIBS ... I L LA ...86.5053 |... 0 10,074 o0 o0 e 3.000 |...... 5.353 .4, . 48,353 |....08/17/2023 ...|....01/01/2050 ...
31320Q-NY-8 ... FH SD3107 - RMBS . N LA ...91.8480 |... O e 1,822 |0 o0 e 4.000 |...... 5.242 .4, . 50,717 |....08/15/2023 ...|....03/01/2053 ...
313200-SH-0 ..... FH SD3220 - RMBS . I L LA ...98.8694 |... LU R ( £ ) N N | N RPN | ) AN 5.500 |...... 5.558 4 . 41,709 |....02/08/2024 ...|....06/01/2053 ...
31320V-7B-5 ... FH SD8090 - RMBS . N LA ...78.5075 |... 0 e 3,706 |0 o0 e 2.000 |...... 3.266 .1 . 20,244 |....01/31/2024 ...|....09/01/2050 ...
313200-CX-9 . FH SD8186 - RMBS . 4 1.4 .. ...89.1304 |. . s .0 .3.500 |......3.851 . s . 58,524 |....04/20/2022 .. 11/01/2051
313200-E7-4 . FH SD8258 - RMBS . 4 1.A .. ...96.7938 |. ..2,043,765 |. 2,062,027 .0 .5.000 |......5.393 . s 105,573 |....03/08/2023 .. 10/01/2052
313200-FH-1 . | FH SD8268 - RIBS . 4 1.4 .. ...98.7028 |. 1,223,120 |. 01,229,792 |.. .0 ......5.500 |......5.636 . s . 68,156 |....10/28/2022 .. 11/01/2052 ...
313200-FU-2 ... FH SD8279 - RMBS . N LA . 100.6869 |... ,167,867 |.... . . ....1,166,814 O e (1,716) o0 e l0 6.000 |...... 5.801 .5, . 69,594 |....11/09/2022 ...|....11/01/2052 ...
3132E0-WN-1 ... FH SD4220 - RIBS . I L LA ...96.8400 |... 860,013 |.... . 888,076 |.. 861,509 LU R (-1 N N | I RPN | ) AN 5.000 |...... 5.503 3, . 37,003 |....02/27/2024 ...|....09/01/2053 ...
3132H1-BA-4 ..... FH U89032 - RMBS . N LA ...94.4129 |... 1,384,576 |.... . 1,466,512 |.. .... 1,368,662 0 e 8,088 |0 o0 e 3.000 |...... 5.227 .3, . 43,995 |....09/25/2023 ... |....07/01/2033 ...
3133BB-TU-3 ..... FH QE2363 - RMBS . I L LA ...88.5627 |... ,817,962 |.... .2,052,740 |.. ....2,012,812 O [ 1,661 |0 [0 e 3.500 |...... 3.769 .5, . 71,846 |....06/12/2022 ...|....05/01/2052 ...
3133KJ-A6-9 ..... FH RA2729 - RMBS . N LA ...82.6517 |... ,077,640 |.... .1,303,832 |.. ,311,282 JLU N U () /A FORRRRRRt | B IUUUPRRPRRIN | ) AU 2.500 |...... 2.405 ...01/14/2022 ...|....06/01/2050 ...
3136AC-2L-4 ..... FNR 2013-22 PD - CMO/RMBS ... I L LA . ...92.8752 |... 939,303 |.... 1,011,360 |.. ....962,354 O o886 o0 [0 e 2.500 |...... 4.469 ....08/20/2024 ...|....12/25/2042 ...
3136B0-7J-9 ..... FNR 2018-11 PA - CMO/RMBS ... N LA .. 922,446 |...96.2412 |... 936,886 |.... ..973,478 |.. ....934,179 0 2,822 o0 o0 e 3.000 |...... 4.783 ...12/07/2022 ...|....06/25/2046 ...
3136BT-BE-2 ..... FNR 2024-73 PA - CMO/RMBS . I L LA ,073,231|...99.6682 |... ,071,805 |.... 1,075,374 |.. ,073,237 O i o0 [0 5.000 |...... 4.988 ... 12/17/2024 ...|....04/25/2046 ...
31371L-6G-9 ..... FN 255671 - RMBS ...... 4 1.A .. . 101.0720 |. ...31,199 .0 .5.500 |......5.507 ....09/26/2008 .. 04/01/2035
3137H9-CG-2 . FHR 5272 AC - CMO/RNBS 4 1.4 .. . 100.0674 |. ..498,358 .0 .5.500 |......5.840 ....11/09/2023 .. 01/25/2040
3137HO-TW-9 . FHR 5299 VA - CMO/RMBS . 4 1.A .. ...91.3087 |. . 1,246,520 .0 .3.000 |......5.151 ....09/18/2023 .. 06/25/2034
3137HB-3I1-2 ..... [FHR 5366 MV - CMO/RMBS ........covivviimennniiiiiininnnnns oo e U 1.4 .. . 101.3770 |. .1,203,928 .0 .6.000 |......5.386 ...02/27/2024 .. 09/25/2034 ...
3138AB-YR-4 ..... FN AH9719 - RMBS . |4 1.A .. ...96.9161 57,192 .0 ......4.500 |......3.620 ....07/07/2011 .. 04/01/2041 ...
3138AK-QU-2 ..... FN A15868 - RMBS . I L LA ...96.9162 |... JLUJ SRR € (1) N N I RPN | ) AN 4.500 |...... 3.521 ....07/28/2011 ...|....07/01/2041 ...
3138E2-GH-2 ..... FN AJ9199 - RMBS . N LA ...94.3190 |... O e (782) |0 o0 e 4.000 |...... 3.153 ....08/08/2012 ...|....01/01/2042 ...
3138EG-HX-5 ..... FN AL0245 - RVBS . I L LA ...94.11% |... O e (359) |0 o0 e 4.000 |...... 3.677 ....07/28/2011 ...|....04/01/2041 ...
3138M5-LN-7 ..... FN AP2132 - RMBS . N LA . ...91.0840 |... . JLO N O (1515 ARt | B IR | ) AU 3.500 |...... 3.362 ...09/15/2015 ...|....08/01/2042 ...
3138WE-6X-2 ..... FN AS5385 - RMBS . I L LA .. 174,218 |...93.0754 |... 158,868 |.... .. . 177,751 O e (1,788) |0 o0 e 4.000 |...... 3.1 ....09/15/2015 ...|....07/01/2045 ...
31398M-KQ-8 ..... FNR 2010-18 QZ - CMO/RMBS ... N LA ,455,224 1. 100.0388 |... 1,472,818 |.... L1,472,247 .. JL I O .15 A APPSR | B IEUPURPRRTRPIN | B AU 5.000 |...... 5.261 ...08/24/2023 ...|....03/25/2040 ...
314020-11A-5 ... FN 735141 - RVBS . 4 1.4 .. . 32,816 |. 100.7824 |. ... 33,791 | 33,529 .0 .5.500 |[......5.995 ....10/29/2008 .. 01/01/2035 ...
31403C-6L-0 ..... FN 745275 - RMBS . 4 1.A .. ..21,352 |...99.2251 20,456 |. 20,615 .0 .5.000 |......4.072 ....11/03/2009 .. 02/01/2036
31403D-1IU-9 ... FN 745959 - RIBS . 4 1.4 .. . 29,118 |. 101.1522 |. 27,79 |. 27,478 .0 .5.500 |......4.050 ...01/28/2010 .. 11/01/2036
31408F-6B-0 ..... FN 850566 - RMBS . 4 1.A .. . 12,436 |...99.2046 |. 13,009 |. .0 .5.000 |......6.321 ....10/30/2008 .. 01/01/2036
314090-LB-5 ..... FN 880622 - RMBS . 4 1.4 .. . 14,413 . 101.1516 |. .. .0 LT ......5.500 |......6.293 ....07/22/2008 .. 04/01/2036 ...
3140F0-JX-3 ..... FN BC4777 - RMBS ... N LA ...94.4320 |... ....378,149 0 [ (1,168) |0 o0 e 2.500 |...... 2.019 . . ....01/09/2020 ...|....10/01/2031 ...
3140MM-Y2-8 ..... FN BV7928 - RUBS ... I L LA ...94.2105 |... ... 2,386,432 0. L1564 [0 0 [ 4.500 |...... 4.861 .29, .. 109,975 |....12/20/2022 ...|....08/01/2052 ...
31400D-KP-8 ..... FN CA5701 - RMBS ... N LA ...82.7862 |...covnnnnnnns 1,182,702 |.... .... 1,397,802 0 e 830 0 o0 e 2.500 |...... 2.809 .2, ... 34,113 |....06/25/2024 ...|....05/01/2050 ...
31400F-A9-0 ..... FN CA7231 - RVBS . I L LA ...82.3980 |......ounnnnns 1,635,017 |.... ....1,568,616 JLU SRR (' T N | I RN | ) AN 2.500 |...... 5.169 3, . 23,287 |....06/25/2024 ...|....10/01/2050 ...
31400G-NT-0 ..... FN CA8501 - RMBS . N LA L. 78.3871 |t 1,138,678 |.... .... 1,168,946 0 [ 16,363 |0 o0 e 2.000 |...... 5.1382 2, . 29,053 |....09/18/2023 ...|....01/01/2051 ...
31400M-2N-7 ..... FN CB2548 - RMBS . I L LA ...82.1258 |.....oennnnns 1,351,568 |.... .... 1,430,859 O e 8,964 |0 [0 2.500 |...... 4.501 .3, . 41,143 |....03/28/2023 ...|....01/01/2052 ...
31400N-SX-1 ..... FN CB3233 - RMBS . 4 ... LA ...85.7412 |t 1,766,434 |.... ....1,964,703 0 e 2,008 |0 o0 e 3.000 |...... 3.634 .5, .61,806 |....06/07/2022 ...|....04/01/2052 ...
3140X6-FL-0 ..... FN FM2870 - RMBS . 4 .. LA ...86.4633 |... 890,212 |.... ....899,015 O 3,499 |0 [0 3.000 |...... 5.142 2, . 30,888 |....09/08/2023 ...|[....03/01/2050 ...
3140X8-3+H-8 ..... FN FM5299 - RMBS . 4 1.A .. ...88.9728 |. ..911,832 |. .948,990 |.. .0 ......3.500 |......4.863 . s . 29,891 |....01/31/2024 .. 11/01/2050 ...
3140X8-BP-1 ..... FN FM4545 - RMBS . 4. 1AL ...82.7419 |... 865,635 |.... .1,046,187 |. .... 1,051,504 O e (367) |0 o0 2.500 |...... 2.414 L2, . 26,155 |....01/27/2022 ...|....10/01/2050 ...
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3140X9-0L-2 ..... FN FM5858 - RMBS 4 LA e 1,758,248 |...86.0405 |.............. 1,472,317 ool 1,711,190 | 1,758,188 |..ccoeeennnnnnd 0 Joeeeeeee e (2,617) [0 0 e, 3.000 |...... 2.565 ....01/19/2022 ... |....01/01/2061 ...
3140XA-Y5-5 ... FN FM7031 - RWBS ... 4. 1A .. 976,994 |...92.4007 |... .1,022,6% |.. ....078,432 O [ 1,438 0 [0 4.000 |...... 4.803 ....01/31/2024 ... |....01/01/2051 ...
3140XB-4Y-3 ..... FN FM8038 - RMBS ... I L LA ...85.7279 |... ..869,877 |.. ....742,309 O [ 834 [0 [0 3.000 |...... 5.206 ....02/27/2024 ... |....07/01/2061 ...
3140XB-H8-6 ..... FN FM7454 - RMBS . 4. 1A ...95.0217 |... ..941,930 |.. ....935,766 O [ 503 o0 [0 e 3.500 |...... 3.657 ....08/22/2022 ... |....12/01/2035 ...
3140XF-UI-9 ..... FN FS0596 - RVBS . I L LA ...85.8687 |... ....941,542 O [ 1,780 o0 [0 3.000 |...... 3.389 ....03/25/2022 ... |....08/01/2061 ...
3140XJ-UG-6 ..... FN FS3282 - RMBS . 4. 1A ...97.9044 |... ..708, 698,082 O e 172 [0 [0 e 4.500 |...... 4.838 ...04/05/2024 ... |....11/01/2037 ...
3140XL-J3-3 ..... FN FS4781 - RMBS . I L LA ...92.5748 |... 2,983,390 |.. ....2,768,287 O [ 10,240 [0 [0 4.000 |...... 5.384 ....08/16/2023 ... |[....10/01/2061 ...
3140XL-R5-9 ..... FN FS5007 - RMBS ... 4. 1A ...88.6143 |... .2,315,010 |.. ....2,060,949 O [ 3,280 [0 [0 e 3.500 |...... 5.485 ....08/18/2023 ... [....09/01/2052 ...
3140XQ-CZ-8 ..... FN FS8187 - RWBS . 4 1.A .. ...93.5200 |. . 1,184,574 1,123,475 |.. .0 .3.500 |......5.207 ...06/20/2024 .. 03/01/2038
31411E-20-0 ..... FN 906271 - RMBS . 4 1.A .. . 100.9497 |. 26,061 .25,741 |.. .0 .5.500 |......5.856 ....10/31/2007 .. 01/01/2037
31411E-YD-3 ..... FN 906208 - RMBS . 4 1.A .. . 100.6409 |. ..52,923 |.. .0 ......5.500 |......5.790 ....10/31/2007 .. 01/01/2037 ...
31412P-6K-2 ..... FN 931574 - RMBS . 4. 1A ...99.1538 |... LU PO (-4 T R | ) FOPPRRRPNN | B MR 5.000 |...... 4.462 ....07/23/2009 ... |[....02/01/2035 ...
31416T-L5-6 ..... FN AA9347 - RVBS . I L LA ...99.6144 |... O [ (499) [0 [0 5.000 |...... 4.191 ....04/01/2010 ... [....08/01/2039 ...
31418C-XN-9 ..... FN MA3384 - RMBS . 4. 1A ...02.7014 |... O e 1,267 e l0 [0 e 4.000 |...... 5.048 ...02/08/2024 ... |....06/01/2048 ...
31418D-HD-7 ..... FN MA3827 - RMBS . I L LA ...91.7656 |... . O [ (604) [0 [0 2.500 |...... 2.021 ....01/09/2020 ... |[....11/01/2034 ...
31418D-YB-2 ..... FN MA4305 - RMBS . 4. 1A ...78.3568 |... A, .. LU FORRRRRY %- (1 R | I AN | B MR 2.000 |...... 5.305 ....02/27/2024 ...|....04/01/2051 ...
31418D-YC-0 ..... FN MA4306 - RMBS ... I L LA ...82.1680 |... 1,802,415 |.. O [ 8178 0 [0 2.500 |...... 4.136 ....02/08/2024 ... |....04/01/2061 ...
31418E-E6-3 ..... FN MA4656 - RMBS ... 4. LA ...94.2105 [o.eeeiiiennns 1,190,285 |.... 1,263,431 |.. ... 1,263,692 O e (189 [0 [0 e 4.500 |...... 4.493 . , ...07/08/2022 ... |....07/01/2052 ...
31418E-J7-6 ..... FN MA4785 - RMBS 4 i e LA e 1,231,079 [...96.7938 |.............. 1,193,379 [ 1,232,909 |...ooeeennns 1,230,949 |...ooveeeeennnd 0l (88) o0 o0 e, 5.000 |...... 5.022 [MON ... fooeeeiiiinnnnnnnn 5,137 |ovvveieeennns 61,645 |....09/15/2022 ...|....10/01/2052 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 60,589,432 | XXX 58,263,610 64,347,817 60,757,902 0 125,184 0 0 XXX XXX XXX 190,874 2,064,822 XXX XXX
3137FA-WS-3 ... |FHMS K-067 A2 = CMBS .......ccevvvvvenennnnnnnnnnnnnnnnns | ...... | ....... |4 ......... | 1A i, 1,027,734 [...96.6233 |................. 966,233 [.........nnn 1,000,000 |.............. 1,006,460 |................. 0 | (3,24) |oevvevvnnnnnnnns [ PO 0 ... 3.19% |...... 2.856 [MON ..... foooooennnnneeees 2,662 |.eeeeiiinnnns 31,940 |....11/17/2017 ...|....07/25/2027 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-
Backed Securities 1,027,784 | XXX 966,233 1,000,000 1,006,460 0 (3,241) 0 0 XXX XXX XXX 2,662 31,940 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 61,617,166 | XXX 59,229,843 65,347,817 61,764,362 0 121,943 0 0 [ XXX XXX XXX 193,535 XXX XXX
00115A-AQ-2 ..... AEP TRANSMISSION COMPANY LLC ......evvvvvvevnnnninnnnnns foee v .. 2.AFE .. 352,818 [...95.3923 |.............es 324,334 352,774 |oeeeeeeeeenl 0 Jooeeeeeeeee (44 [0 0 0000050400 | 5.146 [MS ..eeee [onnnniiiiinnnne 5,406 ....10/03/2024 ... |....03/15/2083 ...
00206R-GQ-9 ..... AT&T INC ..2BFE ..|... ,018,088 |...96.8951 |... ....044,281 O o (17,307) o0 [0 fnll04.300 ). 2.010 |FA ...... .. 13,808 |... ...07/30/2020 ... |....02/15/2030 ...
00206R-KD-3 ..... AT&T INC .. 2BFE ..|... ...72.0045 |... 180,011 |.... ....242,865 O [ 284 [0 0 flll032100 ). 3.311 ....12/01/2021 ... |....02/01/2043 ...
002824-BF -6 ..... ABBOTT LABORATORIES .. .. 1.DFE ..|... ...98.8031 |... 460,422 |.... ....465,399 O [ 28 [0 0000030750 . 3.821 ....11/18/2016 ...[....11/30/2026 ...
00287Y-AQ-2 ... ABBVIE INC ... 1.6 FE .. ...09.5868 |. ..348,554 |. .363,157 |.. .0 13 ....09/23/2020 .. 05/14/2025
00287Y-DS-5 ... ABBVIE INC ... 1.6 FE .. ...99.9613 |. ..699,729 | .698,791 |.. .0 .4.846 ...02/22/2024 .. 03/15/2029
015271-BA-6 ..... ALEXANDRIA REAL ESTATE EQUITIES INC L2.AFE .. ...93.8333 |. .. 140,750 |. .149,674 |.. .0 L4717 ....02/02/2023 .. 04/15/2035
02343J-AA-8 ..... [AMCOR FLEXIBLES NORTH AMERICA INC .....covvvvvvrrvnnansfen vee .2.BFE .. ...99.6300 |. ..1,315,116 |. 1,316,544 |.. .0 L4.714 ...01/31/2024 .. 05/17/2025 ...
02344A-AA-6 ..... | AMCOR FLEXIBLES NORTH AMERICA INC ......covvvvvvvveenns]oe ve .2BFE .. ...85.9516 |. ..206,284 |. .239,929 |.. .0 ......2.6% ....05/18/2021 .. 05/25/2031 ...
025537-AV-3 ..... AMERICAN ELECTRIC POWER COMPANY INC .. ..2BFE ..|... . 102.4635 |... ....399,362 O o202 [0 0 [ll5.750 . 5.812 ... 1073172022 ... |....11/01/2027 ...
025537-AY-7 ..... AMERICAN ELECTRIC POWER COMPANY INC .. .. 2BFE ..|... . 100.7377 |... ....438,019 O e (687) [0 [0 fnlll5.200 . 4.364 ....10/03/2024 ... |....01/15/2029 ...
025816-C0-0 ..... AMERICAN EXPRESS CO .. 1.6 FE ..|... ...99.6935 |... ....499,970 O e 172 [0 0 [ll02.250 . 2.285 ....03/01/2022 ... |....03/04/2025 ...
025816-DN-6 ..... AMERICAN EXPRESS CO .. 1.GFE ..|... . 106.91%6 |... . .. ....499,849 O PO ( N1 1+15) R o [ FOURRRRRRRY (N SN - 11+ A 5.158 ....10/16/2024 ... |[....10/30/2031 ...
026650-EH-0 ..... AMERICAN HONDA FINANCE CORP .... .. 1.G FE ..|... ...98.2706 |... . 500,000 |.. ....499,490 O [ 83 [0 0 [l 040600 . 4.622 ....04/13/2023 ... |....04/17/2030 ...
02665-EK-3 ... AMERICAN HONDA FINANCE CORP ... .. 1.GFE ..|... . 100.7737 |... .1,000,000 |.. ...999,354 O o399 [0 0 [l 50250 . 5.295 ...07/05/2023 ... |....07/07/2026 ...
03027X-BA-7 AMERICAN TOWER CORP .2.CFE .. ...90.0814 |. ..585,529 |. . 650,000 .648,458 |.. .0 .2.951 ....01/07/2020 .. 01/15/2030 ...
031162-CU-2 . AMGEN INC ... L2.AFE .. ...88.4004 |. ..1,060,805 |. .1,200,000 21,199,771 |.. .0 .2.454 ....02/18/2020 .. 02/21/2030
032095-AL-5 . AMPHENOL CORP .. .2.AFE .. ...83.8080 |. ..419,040 |. . 500,000 .498,730 |.. .0 2.4 ....00/07/2021 .. 09/15/2031
03522A-AH-3 ..... [ ANHEUSER-BUSCH COMPANIES LLC 1.6 FE .. ...94.7969 |. ..473,985 |. . 500,000 .582,346 |.. .0 ... 2.047 ....12/02/2021 .. 02/01/2036 ...
035240-AV-2 ..... ANHEUSER-BUSCH NBEV WORLDWIDE INC . .. 1.GFE ..|.. ...93.7747 |... 468,874 |.... . 500,000 |.. ...539,264 Ol (6,810 0 f000003.500 . 1.964 ...07/22/2021 ...|....06/01/2030 ...
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036752-AZ-6 ..... ELEVANCE HEALTH INC ...ovvvnniiiiiiiiiiiciiiie i s L2BFE L 289,951 [...99.1436 |.................287,516 |...oeuvvnnnnnnnnnd 290,000 f...oeeeivunnnnnns 289,962 |...ouuniiiinnnd (VN S P | I AR | B SO T 74T RN IR T IV ) R 693 | 8,443 |....05/20/2024 ...|....06/15/2034 ...
037833-DB-3 ..... APPLE INC .... .. 1.BFE ..|... .. 519,455 |...96.1820 |... . 500,000 |.. ....507,183 O e (2,559) [0 e l0002222.900 |- 2.346 [MS ...... . 14,500 |....12/18/2019 ...|....09/12/2027 ...
037833-ES-5 ..... APPLE INC .... .. 1.B FE ..|... ..500,000 |...99.8413 |... . 500,000 |.. ... 500,000 O 0 0 [0 4421 | 4421 [MN ...... . 22,105 |....05/08/2023 ...|....05/08/2026 ...
048303-CH-2 ... ATLANTIC CITY ELECTRIC CO .. 1.F FE ..|... .. 439,569 |...97.0189 |... ..440,000 |.. ....439,826 O i 42 o0 [0 002224000 |- 4.011]A0 ...... . 17,600 |....10/09/2018 ...|....10/15/2028 ...
053332-BA-9 ... AUTOZONE INC .. 2.BFE ..|... .. 299,088 |...82.3086 |... . 300,000 |.. ....299,451 LU RS [+ I N N RPN | I SO N '<4 I AN 1.682 ...08/04/2020 ...|....01/15/2031 ...
05964H-BF-1 ..... BANCO SANTANDER SA . .. 1.F FE ..|... .. 1,100,510 |. 100.6670 |... ,107,337 |.... .1,100,000 |.. ,100,437 O e (73 0 o0 1000050365 | 5.352 ....07/09/2024 ...|....07/15/2028 ...
06051G-GA-1 ... BANK OF AMERICA CORP .... 12 .. 1.EFE ..|... ,694,514 |...96.3689 |... ,638,272 |.... .1,700,000 |.. ,700,070 O e (77 0 [0 000003248 | 3.241 ....12/18/2019 ...|....10/21/2027 ...
06051G-JP-5 ..... BANK OF AMERICA CORP .... 1.2, .. 1.G FE ..|... ...86.2264 |... 698,434 |.... . 810,000 |.. ... 813,888 O e (1,126) [0 o0 2,651 | 2.548 ...12/01/2021 ...{....03/11/2032 ...
06051G-J0-3 ..... BANK OF AMERICA CORP . 1,2, .1.GFE .. ...96.3560 |. ..529,958 |. ..550,000 .532,678 |.. .0 .3.306 ....00/19/2024 .. 03/11/2027
06051G-KL-2 ..... BANK OF AMERICA CORP . 1, L2.AFE .. ...88.5%1 177,192 ). . 200,000 200,000 |.. .0 .3.846 ....08/03/2022 .. 03/08/2037
06368L-WT-9 ..... BANK OF MONTREAL ......... 1. 1FFE .. . 100.9517 |. ..1,009,517 |. .1,000,000 ,005,928 |.. .0 ......5.080 ....12/19/2023 .. 09/25/2025 ...
06406R-BJ-5 ..... BANK OF NEW YORK MELLON CORP .. 12,5 el .. 1.DFE ..|... ...99.7307 |... 897,577 |.... ... 900,000 |.. 900,264 O e (455) [0 o0 444 4.376 ...08/18/2022 ...|....07/24/2026 ...
06406R-BL-0 ..... BANK OF NEW YORK MELLON CORP .. 12,5 L .. 1.DFE ..|... . 102.6543 |... 769,907 |.... . 750,000 |.. ... 750,000 O 0 0 [0 0000.5.802 | 5.805 ...10/18/2022 ...|....10/25/2028 ...
06418G-AL-1 ..... BANK OF NOVA SCOTIA 1.2, |- 1LFFE ... ...98.9775 |... 420,655 |.... ..425,000 |.. ....425,000 O 0 0 [0 el 40404 | 4.407 ....00/04/2024 ...|....09/08/2028 ...
06418J-AA-9 ..... BANK OF NOVA SCOTIA .. 1.F FE ..|... . 101.2941 |... ,012,941 |.... .1,000,000 |.. ....999,749 O e 121 0 000000050350 |l 5.364 L 1172972028 ... 12/07/2026 ...
06738E-CT-0 ..... BARCLAYS PLC |- 2.AFE ..., . ...99.3833 |... 397,533 |.... ... 400,000 |.. ....400,235 O e (25) [0 o0 40837 | 4.822 ....09/04/2024 ...|....09/10/2028 ...
084664-CV-1 ..... BERKSHIRE HATHAWAY FINANCE CORP .. .. 1.CFE ..|... .. 1,002,310 |...62.8669 |... 628,669 |.... .1,000,000 |.. ,002,162 LU R £51-) N AR N RPN | ) SR : <1 N AN 2.838 ....12/02/2021 ...|....10/15/2050 ...
103730-BR-0 ..... BP CAPITAL MARKETS AMERICA INC ... .. 1.G FE ..|... ...1,258,275 |...72.2169 |... 902,712 |.... .1,250,000 |.. ,257,278 JLO I U (<7 FORRRUURRRRR | R FEUUPRPRRPIN | ) AR Y1 <10 I AU 3.015 ...12/01/2021 ...|....06/17/2041 ...
10373Q-BY-5 ..... BP CAPITAL MARKETS AMERICA INC .. 1.G FE ..|... .. 499,913 |. 101.0850 |... 505,425 |.... . 500,000 |.. ....499,928 O e 15 0 [0 000005.017 | 5.022 ....06/16/2024 ...|....11/17/2027 ...
12189L-BF-7 ..... BURLINGTON NORTHERN SANTA FE LLC 1.F FE .. 525,645 |...65.7774 |. ..328,887 |. . 500,000 .523,824 |.. .0 L2792 ...12/0172021 .. 02/15/2051
12513G-BD-0 ..... COW LLC .... .2.CFE .. 263,164 |...96.9031 ..261,638 |. . 270,000 .263,839 |.. .0 .0.279 ....08/14/2024 .. 04/01/2028
12592B-AN-4 ..... CNH INDUSTRIAL CAPITAL LLC . .2.BFE .. 198,938 |...99.6525 |. ..199,305 |. . 200,000 199,854 |.. .0 .4.140 ....05/17/2022 .. 05/23/2025
126650-CL-2 ..... CVS HEALTH CORP ..evveiiiiiiieeceiiin e fan e .2.CFE .. ,019,385 |...99.3589 |. 894,230 900,000 .913,969 |.. .0 .1.045 ....00/23/2020 .. 07/20/2025 ...
126650-CY-4 ..... CVS HEALTH CORP .....eeeeeeeee e e e ceee e e eeen e feen e .2.CFE .. 398,601 |...86.4806 |. ..371,866 ..430,000 .399,988 |.. .0 ......5.531 ...02/07/2024 .. 03/25/2038 ...
13607L-NF-6 ..... CANADIAN IMPERIAL BANK OF COMMERCE ... .. 1.F FE ..|... ..500,000 |. 100.1619 |... 500,810 |.... . 500,000 |.. ... 500,000 O 0 0 [0 50144 5.144 ...04/24/2023 ... |....04/28/2025 ...
13607P-HT-4 ..... CANADIAN IMPERIAL BANK OF COMMERCE ...........ceeveeen foun e cee |- LLEFE ... .. 375,000 |...99.5494 |... 373,310 |.... ..375,000 |.. ....375,000 O 0 0 [0 el 40508 . 4.512 ....00/04/2024 ...|....09/11/2027 ...
13608J-AA-5 ..... CANADIAN IMPERIAL BANK OF COMMERCE ...........cccceeeer foun onn 2 s .. 1.F FE ..|... .. 429,346 |. 100.7931 |... 433,410 |.... ..430,000 |.. ....429,432 O i 86 o0 [0 0000.5.260 |-l 5.295 ...04/02/2024 ...|....04/08/2029 ...
14040H-CH-6 ..... CAPITAL ONE FINANCIAL CORP .. .. 2.BFE ..|... ..638,031 |...94.4774 |... 623,551 |.... . 660,000 |.. ....640,149 O e 2,479 o0 0l 10878 | 2.969 ....09/19/2024 ...|....11/02/2027 ...
141781-CA-0 ..... CARGILL INC +.evvviiieieecieiiieeeceeiieeecevnnieeeeees foeeen [ e [Tl .. 1.F FE ..|... .. 149,702 |. 100.0133 |... 150,020 |.... . 150,000 |.. .... 149,851 O i 95 o0 [0 00040500 |- 4.570 ....04/17/2023 ...|....06/24/2026 ...
14913U-AA-8 ..... CATERPILLAR FINANCIAL SERVICES CORP .. 1.F FE ..|... .. 199,906 |...99.8594 |... 199,719 |.... . 200,000 |.. ...199,956 O e 3 0 [0 40350 | 4.367 ....05/08/2023 ...|....05/15/2026 ...
14913U-AB-6 ..... CATERPILLAR FINANCIAL SERVICES CORP .. 1FFE .. . 100.2800 |. ..752,100 |. . 750,000 .749,169 |.. .0 .5.337 ....11/09/2023 .. 08/11/2025 ...
15189X-AV-0 ..... CENTERPOINT ENERGY HOUSTON ELECTRIC LLC 1.F FE .. ...85.1475 |. ..604,547 |. . 710,000 708,036 |.. .0 .2.3%8 ...03/08/2021 .. 04/01/2031
164110-AG-6 ..... CHENIERE ENERGY PARTNERS LP .... .2.CFE .. ...96.8179 |. ..522,817 |. ..540,000 .532,318 |.. .0 .4.839 ....10/03/2024 .. 10/01/2029
172520-AP-5 . CINTAS NO 2 CORP .... 1.G FE .. ...99.5303 |. ..995,303 |. .1,000,000 .998,315 |.. .0 . 3,376 |. .3.970 ....04/25/2024 .. 05/01/2025
172967-JL-6 ..... CITIGROUP INC .. ..2.BFE .. ...99.7330 |. ..498,665 |. . 500,000 .502,515 |.. .0 ..(10,766) |. ......1.689 ....12/01/2021 .. 03/26/2025 ...
172967-L0-1 ..... CITIGROUP INC .. .. 1.G FE ..|... 1,596,876 |...98.0339 |... ,485,213 |.... 1,515,000 |.. ,548,473 JU Y AU (11,008) [-ooeeeeeeveeeena0 Joeeeiiiiieeeeeenn0 10000030887 | 3.110 ...09/19/2024 ...|....01/10/2028 ...
172967-MY-4 ... CITIGROUP INC .. .. 2.AFE ..|... .. 503,415 |...84.7150 |... . 500,000 |.. ....502,387 O e (344 0 [0l 2.561 | 2.486 ....12/01/2021 ...|....05/01/2032 ...
17325F-BA-5 ..... CITIBANK NA .... .. 1.EFE ..|... ..500,000 |. 100.8813 |... . 500,000 |.. ... 500,000 O 0 0 [0 nll.5.864 | 5.864 ....09/26/2023 ...|....09/29/2025 ...
191098-AM-4 ... COCA-COLA CONSOL IDATED INC .. .. 2.AFE ..|... .. 649,350 |. 101.3785 |... ....648,227 O e (1128) el [0 0000050250 | 4.316 ....10/03/2024 ...|....06/01/2029 ...
194162-AM-5 ..... COLGATE-PALMOL IVE CO .. 1.EFE ..|... ..899,172]...99.1732 |... ....899,824 O e 276 o0 feeeeiiiel0 0022230100 |- 3.1382 ....08/01/2022 ...|....08/15/2025 ...
208250-A0-7 ..... CONOCOPHILL IPS .. 1.G FE ..|... ..606,511 |. 109.3432 |... 579,519 |.... ....603,391 O [ B9 [0 [0 flll106.500 . 5.109 ....02/07/2024 ...|....02/01/2039 ...
209111-FP-3 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ... .. 1.G FE ..|... .. 845,439 |...96.93%5 |... 777,455 |.... ... 819,867 0 . o (4,989) [0 |0 f.0032800 . 3.09 ...07/11/2019 ...|....05/15/2028 ...
224044-CN-5 ... COX COMMUNICATIONS INC .. .. 2.BFE ..|... ...84.2743 |... 610,989 |.... ....123,120 O 264 o0 [0 00002.600 |- 2.644 ....06/18/2021 ...|....06/15/2031 ...
22822V-AR-2 . CROWN CASTLE INC ... .2.CFE .. ...90.8522 |. ..431,548 |. .483,461 |.. .0 (1,416) | ... 2.944 ...12/0172021 .. 07/01/2030 ...
22822V-BA-8 ..... CROWN CASTLE INC ... .. 2.CFE ..|... ...99.8985 |... 429,563 |.... ..430,000 |. ...434,212 .0 .. A9 0 0 00.0..5.000 4.649 ...08/27/2024 ...|....01/11/2028 ...
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233331-BL-0 ..... DTE ENERGY €O ...ovvvvvviniiiiiniiineeecrnnnneeevennnnees foe ven | s 1,2 e L2BFE L 436,647 . 102.6828 |.................415,865 |.........cccennn 405,000 [.....ocevunnnnnns 436,056 |........ceunnnnn (O RN (1 1) 1 FUON | N AU | B KN 5.850 |...... 4.827 ...10/03/2024 ...|....06/01/2034 ...
24422E-XV-6 ..... JOHN DEERE CAPITAL CORP ... .. 1.F FE ..|... .. 399,944 1...99.2723 |... . 400,000 |.. ....399,936 O e (8) o0 o0 e 4.200 |...... 4.207 ....09/03/2024 ...|....07/15/2027 ...
25389J-AR-7 ... DIGITAL REALTY TRUST LP ... .. 2.BFE ..|... .. 395,112 ]...97.1941 |... . 400,000 |.. ....395,567 O o485 |0 [0 3.700 |...... 4.150 ....00/19/2024 ...|....08/15/2027 ...
254687-FL-5 ..... WALT DISNEY CO ... .. 1.F FE ..|... ..577,578 |...88.9513 |... ....588,830 O 2,281 |0 [0 e 2.000 |...... 2.425 ....09/17/2019 ...|....09/01/2029 ...
254687-FX-9 ..... WALT DISNEY €O .ovvvvveineeeciinieeeeceenieeeeevnnies foeeen [ e [T .. 1.F FE ..|... .. 461,750 |...88.5411 |... ....457,526 O [ (1,148) |0 o0 e 2.650 |...... 2.351 ....08/09/2021 ...|....01/13/2031 ...
263534-C0-0 ..... EIDP INC 2 s .. 1.G FE ..|... .. 249,680 |...99.8983 |... ....249,849 0 e 105 |0 o0 e 4.500 |...... 4.546 ...05/11/2023 ...|....05/15/2026 ...
264420-AN4 ... DUKE ENERGY CAROLINAS LLC . 2 s .. 1.F FE ..|... .. 354,995 |...81.2960 |... ....355,423 O 428 o0 [0 4.000 |...... 5.053 ....10/03/2024 ...|....09/30/2042 ...
29250N-BL-8 ..... ENBRIDGE INC ... N L, .. 2.AFE ..|... .. 974,357 |...99.7044 |... ....974,973 O 220 0 o0 e 2.500 |...... 2.523 ....02/15/2022 ...|....02/14/2025 ...
29250N-BR-5 ..... [ENBRIDGE INC 1, L2.AFE .. . 101.0879 |. .449,506 |.. .0 .5.700 |......5.717 ....03/06/2023 .. 03/08/2033
29250N-BY-0 . ENBRIDGE INC ... 1, L2.AFE .. . 105.4410 |. .299,563 |.. .0 .6.200 |......6.230 ....11/06/2023 .. 11/15/2030
29273R-AR-0 . ENERGY TRANSFER LP . 1, .2.BFE .. . 103.6449 |. . .485,476 |.. .0 ......6.500 |......5.978 ....02/07/2024 .. 02/01/2042 ...
20273V-AR-1 ..... ENERGY TRANSFER LP .... 1 .. 2.BFE ..|... . . 1021411 |... ....474,7% O e 98 |0 o0 6.050 |...... 6.074 ...10/10/2023 ...|....12/01/2026 ...
20278N-AF-0 ..... ENERGY TRANSFER LP 1 .. 2.BFE ..|... .. 394,285 ]...99.8424 |... ....394,720 LI R £ TN N | RN | ) SN 4.950 |...... 4.973 ....06/05/2018 ...|....06/15/2028 ...
29379V-BX-0 ..... ENTERPRISE PRODUCTS OPERATING LLC .. 12 .. 1.G FE ..|... .. 569,550 |...90.4268 |... ....569,735 O [ 48 |0 o0 e 2.800 |...... 2.810 ....01/06/2020 ...|....01/31/2030 ...
30040W-AL-2 ..... EVERSOURCE ENERGY 12 .. 2.BFE ..|... .. 703,206 |...85.5388 |... ....702,079 JLUJ SRR (< 17N N | I RPN | ) AN 2.550 |...... 2.498 ....03/09/2021 ...|....03/15/2031 ...
30040W-AV-0 ..... EVERSOURCE ENERGY .....oeeeevmeneeeeemmnineeeeemnieneeeee foon wen | e [T fen 2.BFE ..|.. .. 499,705 |...99.9107 |... ....499,862 O e 95 |0 [0 e 4.750 |...... 4.1M ...05/08/2023 ...|....05/15/2026 ...
30231G-AN-2 ..... EXXON MOBIL CORP . .. 1.DFE ..|... .. 276,660 |...75.2318 |... ....274,082 LU SRR €141 N MO | I RPN | ) AN 3.567 |...... 2.931 ....12/01/2021 ...|....03/06/2045 ...
31428X-BP-0 ..... FEDEX CORP .. 2.BFE ..|... .. 174,659 |...95.8020 |... 167,654 |.... ... 174,878 JO N UURRUIE: - I AP | B IR | B AT 3.400 |...... 3.424 ....01/29/2018 ...|....02/15/2028 ...
316770-BR-9 ..... FIFTH THIRD BANK NA .. 1.G FE ..|... .. 249,823 ]...95.0435 |... 237,609 |.... s ....249,939 LU Y- T N | I RN | ) AN 2.250 |...... 2.262 ....01/28/2020 ...|....02/01/2027 ...
341081-G0-4 ..... FLORIDA POWER & LIGHT CO . 1EFE .. ...97.3042 |. ..214,069 |. 220,000 .219,940 |.. .0 .4.800 |......4.804 ....06/15/2023 .. 05/15/2033
35137L-AH-8 ..... FOX CORP .2.BFE .. ...98.83% |. ..321,229 | 325,000 .338,358 |.. .0 .4.709 |......3.585 ...02/1172021 .. 01/25/2029
35137L-AN-7 ..... FOX CORP .. .2.BFE .. ...99.5212 |. ..169,186 |. 170,000 .169,985 |.. .0 .3.050 |......3.084 ....03/31/2020 .. 04/07/2025
361448-BG-7 ..... GATX CORP . .2.BFE .. ...81.3397 [. 366,029 ..450,000 447,815 |.. .0 .1.900 |......1.981 ....02/01/2021 .. 06/01/2031 ...
370334-CX-0 ..... GENERAL MILLS INC .. .2.BFE .. ...99.9643 |. ..349,875 ..350,000 .349,752 |.. .0 ......4.700 |......4.736 ...01/16/2024 .. 01/30/2027 ...
37045X-EU-6 ..... GENERAL MOTORS FINANCIAL COMPANY INC . .. 2.BFE ..|... . 101.0911 |... 687,420 |.... . 680,000 |.. ....698,656 O [ (840) |0 o0 e 5.550 |...... 4.869 ....10/03/2024 ...|....07/15/2029 ...
373334-KL-4 ..... GEORGIA POWER CO . .. 1.G FE ..|... ...90.6898 |... 362,759 |.... . 400,000 |.. ....396,921 0 [ 805 |0 o0 e 2.650 |...... 2.826 ....01/08/2020 ...|....09/15/2029 ...
373334-KV-2 ..... GEORGIA POWER CO . .. 1.G FE ..|... . 100.7450 |... 503,725 |.... . 500,000 |.. ... 500,000 I RN | N | RPN | B SN 5.004 |...... 5.004 ....02/20/2024 ...|....02/23/2027 ...
37940X-AP-7 ..... GLOBAL PAYMENTS INC .. 2.CFE ..|... . 100.1229 |... 775,952 |.... . 775,000 |.. ....174,663 O e 118 0 o0 e 4.950 |...... 4.968 ...08/08/2022 ...|....08/15/2027 ...
38141G-A4-6 ..... GOLDMAN SACHS GROUP INC . | 2.AFE L . 104.7555 |... 104,755 |.... . 100,000 |.. ... 100,000 O o0 o0 [0 e 6.484 |...... 6.488 ....10/18/2023 ...|....10/24/2029 ...
38141G-XJ-8 ..... GOLDMAN SACHS GROUP INC ... .. 1.F FE ..|... ...99.6552 |... 697,587 |.... ... 700,000 |.. .. 698,711 O e 5,115 |0 o0 e 3.500 |...... 4.261 ...08/22/2022 ...|....04/01/2025 ...
38141G-YM-0 ..... GOLDMAN SACHS GROUP INC . 1FFE .. ...94.8747 |. ..948,747 |. .1,000,000 .993,125 |.. .0 .1.948 |......2.016 ....12/01/2021 .. 10/21/2027 ...
404280-DG-1 ..... HSBC HOLDINGS PLC . 1.GFE .. . 100.4024 |. ..401,610 |. . 400,000 401,180 |.. .0 .5.210 |......5.108 ...08/04/2022 .. 08/11/2028
404280-EN-7 ..... HSBC HOLDINGS PLC .. .1.GFE .. . 100.0334 |. ..445,149 |. ..445,000 .445,000 |.. .0 .5.130 [......5.134 ... 11/12/2024 .. 11/19/2028
42824C-BS-7 . HEWLETT PACKARD ENTERPRISE CO . .2.BFE .. ...98.9625 |. ..395,850 |. . 400,000 .399,828 |.. .0 .4.400 |......4.417 ....00/12/2024 .. 09/25/2027
437076-CR-1 ..... HOME DEPOT INC ... 1FFE .. ...99.6673 |. ..498,337 |. . 500,000 .499,955 |.. .0 ......4.000 |......4.013 ....00/12/2022 .. 09/15/2025 ...
437076-CT-7 ..... HOME DEPOT INC ... .. 1.F FE ..|... . ...91.1883 |... 364,753 |.... . 400,000 |.. ....394,775 O e 86 |0 o0 e 4.950 |...... 5.038 ...09/12/2022 ...|....09/15/2052 ...
446150-AS-3 ..... HUNTINGTON BANCSHARES INC . .. 2.AFE ..|... .. 248,993 |...87.9521 |... 219,880 |.... .... 249,455 O iien 99 o0 [0 2.550 |...... 2.5% ....01/28/2020 ...|....02/04/2030 ...
44891A-BP-1 ..... HYUNDA| CAPITAL AMERICA ... .. 1.G FE ..|... .. 549,852 |...93.2308 |... 512,769 |.... ....549,941 O e 20 0 o0 e 2.375 |...... 2.379 ...09/15/2020 ...|....10/15/2027 ...
458140-CE-8 ..... INTEL CORP ... .. 2.BFE ..|... .. 877,625 |...99.4785 |... 870,437 |.... ....877,3% O e (229) |0 [0 e 4.875 |...... 4.779 ....08/26/2024 ...|....02/10/2028 ...
458140-CH-1 ..... INTEL CORP ... .. 2.BFE ..|... ..499,700 |...91.8545 |... 459,272 |.... ....499,716 O 9 0 [0 e 5.625 |...... 5.630 ....02/07/2023 ...|....02/10/2043 ...
45866F-AT-1 ..... INTERCONT INENTAL EXCHANGE INC .. 1.G FE ..|... .. 720,629 |...99.5880 |... 722,013 |.... ....123,506 LU Y~ Y/ I N | I RPN | ) AN 3.650 |...... 4.187 ....04/25/2024 ...|....05/23/2025 ...
459200-KP-5 ... INTERNATIONAL BUSINESS MACHINES CORP . .. 1.G FE ..|... .. 499,905 |...68.3280 |... 341,640 |.... ....499,911 JLU N Y FORPRRR | B ISP | B AT 3.430 |...... 3.431 ...02/02/2022 ...|....02/09/2052 ...
459200-KT-7 ..... INTERNATIONAL BUSINESS MACHINES CORP . .. 1.G FE ..|... .. 923,798 |...98.8417 |... ..914,286 |.... ....924,351 LU D27 X N | I RN | ) AN 4.150 |...... 4.179 ...07/20/2022 ...|....07/27/2027 ...
46625H-N-7 ..... [ JPMORGAN CHASE & CO ... . 1EFE .. 107,326 |...99.6451 ...99,645 |. .100,502 |.. .0 ......3.900 |......2.953 ...09/09/2016 .. 07/15/2025 ...
46625H-RY-8 ... JPMORGAN CHASE & CO ... . 1.EFE ..|.. 1,450,995 [...97.8869 |.............. 1,434,043 |.... . 1,465,000 |. ,452,661 O . 1,666 eeeniiiiinnnn0 o0 3.782 |...... 4.090 ...09/16/2024 ... |....02/01/2028 ...
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46647P-BP-0 ..... JPMORGAN CHASE & €O ovvvvvneeiiiiiieeceiiineeeevinins foen ven | s 1,25 | 1GFE s 1,034,670 |...89.4553 |....eeviiiiinnnnn 894,553 [......oounnnns 1,000,000 [..eeveevennnnn 1,024,278 |.oovvviiies (O O (< < : ) 1 AU | N AU | B RN 2.9%6 |...... 2.541 ...12/0172021 ...|....05/13/2031 ...
46647P-EK-8 ..... JPMORGAN CHASE & CO ... .. 1.F FE ..|... .. 485,000 |...98.9328 |... ..485,000 |.. ....485,000 J I N | I FORRRRRt | B ISP | B AU 5.294 |...... 5.295 ....07/15/2024 ...|....07/22/2035 ...
49456B-AR-2 ... KINDER MORGAN INC .. 2.BFE ..|... .. 198,120 |...83.7492 |... . 200,000 |.. ....198,857 O o 178 0 [0 2.000 |...... 2.100 ....07/27/2020 ...|....02/15/2031 ...
49456B-AX-9 ..... KINDER MORGAN INC .. .. 2.BFE ..|... .. 249,208 |...97.7418 |... ..250,000 |.. ....249,279 JLU N U .Y A AP | B IEUPRRPRRRIN | B AU 5.200 |...... 5.243 ....01/26/2023 ...|....06/01/2033 ...
501044-DN-8 ... KROGER CO .. 2.BFE ..|... .. 577,545 |...75.0267 |... . 500,000 |.. ....571,968 O e (1,874) |0 o0 e 3.950 |...... 3.118 ....12/01/2021 ...|....01/15/2050 ...
53522-AB-9 ..... LINDE INC .. 1.F FE ..|... .. 998,920 |. 100.1995 |... ,000,000 .. ....999,651 0 361 |0 o0 e 4.700 |...... 4.739 ... 11/28/2022 ... |....12/05/2025 ...
53044Y-BC-6 ..... LLOYDS BANKING GROUP PLC .. .. 2.AFE ..|... . 100.0990 |... ....335,000 O o0 o0 [0 5.087 |...... 5.086 ....11/19/2024 ...|....11/26/2028 ...
539830-BV-0 ..... LOCKHEED MARTIN CORP ... .. 1.G FE ..|... . 101.5311 |... ....749,269 O e 281 |0 o0 e 5.100 |...... 5.137 ....10/19/2022 ...|....11/15/2027 ...
548661-DY-0 ..... LOWE'S COMPANIES INC . L2.AFE .. ...83.6544 |. .598,619 |.. .0 1,700 |......1.742 ...10/07/2020 .. 10/15/2030
55336V-BII-9 . MPLX LP . .2.BFE .. ...93.3464 |. .149,330 |.. .0 .5.650 |......5.682 ....02/02/2023 .. 03/01/2053
55903V-BD-4 ..... [WARNERMEDIA HOLDINGS INC .2.CFE .. ...80.5481 . . 300,000 |.. .0 ......5.050 |......5.049 ....03/09/2022 .. 03/15/2042 ...
56585A-BD-3 ..... MARATHON PETROLEUM CORP ... .. 2.BFE ..|... ...96.4913 |... 318,421 |.... .. . ....337,188 O e (2,077) |0 o0 e 3.800 |...... 3.090 ...12/20/2019 ...|....04/01/2028 ...
571748-BY-7 ..... MARSH & MCLENNAN COMPANIES INC ... .. 1.G FE ..|... ...99.8938 |... 569,3% |.... . 570,000 |.. ....569,503 O e 28 |0 [0 4.550 |...... 4.583 ....10/30/2024 ...|....11/08/2027 ...
574599-B0-8 ..... MASCO CORP .. 2.BFE ..|... ...83.4704 |... 521,690 |.... ..625,000 |.. ....622,068 O [ 445 |0 [0 2.000 |...... 2.082 ...02/18/2021 ...|....02/15/2031 ...
576360-BB-9 ..... MASTERCARD INC ... .. 1.EFE ..|... ...96.6949 |... ..420,000 |.. ....419,888 U R ( £ ) N N | I RPN | ) AN 4.350 |...... 4.355 ....00/04/2024 ...|....01/15/2032 ...
617446-8C-6 ..... MORGAN STANLEY ... .. 1.EFE ..|... . ...99.5892 |... . 300,000 |.. ....301,127 0 [ (1,964) |0 o0 e 4.000 |...... 3.317 ...12/19/2017 ...|....07/23/2025 ...
617446-8V-4 ..... MORGAN STANLEY ... .. 1.EFE ..|... .. 1,000,000 |...96.4387 |... 964,387 |.... .1,000,000 |.. ,000,000 O o0 0 [0 0.985 |...... 0.985 ....12/07/2020 ...|....12/10/2026 ...
61744Y-AP-3 ..... MORGAN STANLEY ... .. 1.EFE ..|... .. 1,091,090 |...96.3980 |... 963,980 |.... .1,000,000 |.. ,053,726 0 [ (12,440) |0 o0 e 3.772 |...... 2.378 ...12/01/2021 ...|....01/24/2029 ...
61747Y-EF-8 ..... MORGAN STANLEY .. 2.AFE ..|... ...81.3510 |... 813,510 |.... .1,000,000 |.. ....962,643 O [ (1,401) |0 o0 e 2.484 |...... 2.759 ...12/0172021 ...|....09/16/2036 ...
63111X-AG-6 ..... NASDAQ INC ... .2.BFE .. . 100.4206 |. ..120,505 |. . 120,000 119,976 |.. .0 .5.650 |[......5.693 ....06/22/2023 .. 06/28/2025
637417-AL-0 ..... NN REIT INC ... L2.AFE .. ...97.6342 |. ..610,214 |. ..625,000 .624,000 |.. .0 .4.300 |......4.346 ...09/28/2018 .. 10/15/2028
63743H-FC-1 ..... NATIONAL RURAL UTILITIES COOPERATIVE FIN . . . 1.GFE .. ...99.6986 |. ..398,794 |. . 400,000 400,000 |.. .0 .1.875 |......1.876 ...01/31/2022 .. 02/07/2025
64110L-BA-3 ..... NETFLIX INC v fen e L2.AFE .. ...97.7820 |. 449,797 . 460,000 463,214 |.. .0 .5.400 |......5.352 ....08/01/2024 .. 08/15/2054 ...
670346-AX-3 ..... NUCOR CORP ... e e e e e e e e e fren e L2.AFE .. ...99.6379 |. ..597,828 . 600,000 599,947 |.. .0 ......3.950 |......3.973 ...05/18/2022 .. 05/23/2025 ...
68389X-CA-1 ..... ORACLE CORP .. .. 2.BFE ..|... s ... 74,1312 |... 404,015 |.... . ....584,815 O e (O13) |0 fel0 e 3.950 |...... 3.521 ....12/01/2021 ...|....03/25/2051 ...
69371R-R7-3 ..... PACCAR FINANCIAL CORP ...evvveeeeeeneieeeeeeeeneeeees foen o |- 1L.EFE ... 1,474,617 |...99.5413 |... ,468,234 |.... A, ,474,965 O e 131 0 0 e 2.850 |...... 2.859 ....08/31/2022 ...|....04/07/2025 ...
6944PL-2-8 ..... PACIFIC LIFE GLOBAL FUNDING Il .evvvvnivviiinnnnnnnns foun e o oeeeeeeeen [ 1D FE L . 101.3585 |... ,013,585 |.... 999,529 LU R £(1 )N N I RPN | ) AN 5.500 |...... 5.493 ....08/23/2023 ...|....08/28/2026 ...
695156-AX-7 ..... PACKAGING CORP OF AMERICA ... 12 .. 2.BFE ..|... . 102.2547 |... 306,764 |.... .. ....299,792 O e 18 |0 0 e 5.700 |...... 5.710 ....11/27/2023 ...|....12/01/2033 ...
709599-BN-3 ... PENSKE TRUCK LEASING CO LP .. 12 .. 2.BFE ..|... ...98.7178 |... 493,589 |.... . 500,000 |.. ....499,286 O e 264 |0 [0 4.400 |...... 4.461 ....06/02/2022 ...|....07/01/2027 ...
709599-8S-2 ... PENSKE TRUCK LEASING CO LP .. 12 .. 2.BFE ..|... . 101.7073 |... 406,829 |.... . 400,000 |.. ...399,476 O e 151 |0 0 e 5.700 |...... 5.747 ...01/05/2023 ...|....02/01/2028 ...
713448-BP-2 ..... [PEPSICO INC ....oovvvvvnnnnnne 1. .1EFE .. . 101.2532 |. ..379,699 |. ..375,000 .385,651 |.. .0 .5.500 |[......5.225 ....07/10/2024 .. 01/15/2040 ...
716973-AB-8 ..... PFIZER INVESTMENT ENTERPRISES PTE LTD .. 1, 1.FFE .. ...99.8599 |. .. 723,984 |. ..725,000 724,59 |.. .0 4.450 |......4.492 ....05/16/2023 .. 05/19/2026
716973-AE-2 ..... PFIZER INVESTMENT ENTERPRISES PTE LTD 1, 1FFE .. ...96.8550 |. ..411,634 |. ..425,000 424,447 .. .0 4.750 |......4.769 ....06/16/2023 .. 05/19/2033
718546-BA-1 ..... PHILLIPS 66 .... 1, L2.AFE .. ...64.5222 |. ..322,611 | . 500,000 .500,090 |.. .0 .3.300 |......3.299 ....12/01/2021 .. 03/15/2052
74460D-AD-1 ..... PUBLIC STORAGE OPERATING CO . 1, 1.F FE .. ...94.3448 |. ..311,338 | .330,005 |.. .0 ......3.385 |......3.385 ....04/10/2019 .. 05/01/2029 ...
T4460W-AF-4 ... PUBLIC STORAGE OPERATING CO .... 1 .. 1.F FE ..|... . 101.2294 |... ....374,757 O e 52 o0 o0 e 5125 |...... 5.143 ...07/24/2023 ...|....01/15/2029 ...
T4464A-AA-9 ..... PUBLIC STORAGE OPERATING CO . N R .. 1.F FE ..|... . 100.5007 |... ...550,000 I RN | N | RPN | B SN 5.366 |...... 5.432 ...04/09/2024 ...|....04/16/2027 ...
75513E-CT-6 ..... 12 .. 2.AFE ..|... . 101.7628 |... O i e 29 o0 [0 e 5.750 |...... 5.783 ....11/06/2023 ...|....11/08/2026 ...
756109-BZ-6 ..... REALTY INCOVE CORP ... 12 .. 1.G FE ..|... ...96.9445 |... LI RN | I N | RPN | B SN 3.200 |...... 3.200 ...01/23/2024 ...|....01/15/2027 ...
756109-CB-8 ..... REALTY INCOVE CORP ... 12 .. 1.G FE ..|... ...96.1331 |... . JL N N | I APPSRt | B IR | ) AU 4.000 |...... 4.000 ....01/23/2024 ...|....07/15/2029 ...
76720A-AN-6 ..... RIO TINTO FINANCE (USA) PLC . 12 .. 1.F FE ..|... ...99.9435 |... . .. ....349,140 O i 83 o0 [0 5.000 |...... 5.037 ....03/06/2023 ...|....03/09/2033 ...
78016E-Z5-9 ..... ROYAL BANK OF CANADA .. 1.EFE ..|... ...99.6669 |... 747,502 |.... . 750,000 |.. ....749,973 O i e 95 |0 o0 e 3.375 |...... 3.388 ...04/07/2022 ...|....04/14/2025 ...
78016E-20-3 ..... ROYAL BANK OF CANADA . .. 1.EFE ..|... ...95.6677 |... 669,674 |.... . 700,000 |.. ....699,617 LU R .7 A N | I RPN | ) AN 1.200 |...... 1.242 ....04/22/2021 ... |....04/27/2026 ...
824348-BR-6 ..... SHERWIN-WILL IAMS CO .2.BFE .. ...99.7808 |. ..573,739 |. ..575,000 574,986 |.. .0 e 4.250 |......4.254 ...08/08/2022 .. 08/08/2025 ...
857477-CN-1 ..... STATE STREET CORP ..... . 1.FFE ..|.. .. 599,922 |...98.8702 |... 593,221 |.... . 600,000 |. ...599,930 O 8 0 0 4.530 |...... 4.536 ...08/16/2024 ...|....02/20/2029 ...
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857477-CP-6 ..... STATE STREET CORP ....cevvvvveiiiiiiniiiieceeeie e LFFE L 650,000 |...99.4028 |.................646,118 |................ 650,000 |.oevvvnenninnens 650,000 |.oeevvunnninnnnns (O R | R PN | I AR | B RN 4.330 |...... 4.330 ....10/17/2024 ...|....10/22/2027 ...
86562-CJ-7 ..... SUMITOMO MITSUI FINANCIAL GROUP INC .. .. 1.G FE ..|... 1,100,000 |...82.8685 |... .1,100,000 |.. ....1,100,000 J I N | I FORRRRRt | B ISP | B AU 2.222 |...... 2.222 ....09/13/2021 ...|....09/17/2031 ...
874054-AK-5 ..... TAKE-TWO INTERACTIVE SOFTWARE INC ... .. 2.BFE ..|... .. 562,214 ]...99.9802 |... ... 570,000 |.. O s 1,004 |0 [0 4.950 |...... 5.350 ....06/10/2024 ...|....03/28/2028 ...
882508-CE-2 ..... TEXAS INSTRUMENTS INC ... .. 1.EFE ..|... . 100.4198 |... . 500,000 |.. . O e 91 0 0 e 4.600 |...... 4.623 ...02/05/2024 ...|....02/08/2027 ...
891160-MJ-9 ..... TORONTO-DOMINION BANK ... .. 1.G FE ..|... ...97.1318 |... ....439,616 JLUJN ORPRRRRE: < ) I AU | N RPN | ) AN 3.625 |...... 4.020 ....12/11/2024 ...|....09/15/2031 ...
89116C-QJ-9 ..... TORONTO-DOMINION BANK oo |- 1.GFE ... ...97.6009 |... . . ....450,000 JLU I I | I APt | B ISP | ) AT 5.146 |...... 5.145 ....09/03/2024 ...|....09/10/2034 ...
89236T-EM-3 ..... TOYOTA MOTOR CREDIT CORP .. veo |- 1LEFE ... ...95.3641 |... . 650,000 |.. ....649,517 O e 150 |0 [0 e 3.050 |...... 3.076 ....01/08/2018 ...|....01/11/2028 ...
89236T-KF-1 ..... TOYOTA MOTOR CREDIT CORP |- 1L.EFE ... ...99.4723 |... . 700,000 |.. ....699,862 O e 218 0 o0 e 3.650 |...... 3.682 ...08/15/2022 ...|....08/18/2025 ...
89236T-LY-9 ..... TOYOTA MOTOR CREDIT CORP .. .. 1.EFE .. . 100.8897 |. ..240,000 .239,781 |.. .0 .5.000 |[......5.044 ....03/18/2024 .. 03/19/2027
89352H-A-9 . TRANSCANADA PIPELINES LTD . .2.BFE .. ...97.6165 |. . 600,000 599,117 |.. .0 4.250 |......4.297 ....05/03/2018 .. 05/15/2028
902494-BC-6 . TYSON FOODS INC .. .2.BFE .. ...96.9843 |. . ..290,000 .289,939 |.. .0 ......3.550 |...... 3.559 ...05/23/2017 .. 06/02/2027 ...
90331H-PP-2 ..... US BANK NA |- 1LEFE ..|... ...99.4423 |... . 750,000 |.. ... 750,000 O 0 0 [0 e 4.507 |...... 4.511 ....10/17/2024 ...|....10/22/2027 ...
907818-FD-5 ..... UNION PACIFIC CORP . .. 1.G FE ..|... ...81.1912 |... . 400,000 |.. ....439,653 O e (2,181 |0 o0 e 3.550 |...... 2.724 ....12/01/2021 ...|....08/15/2039 ...
91159H-4B-7 ..... US BANCORP .. 1.G FE ..|... ...81.0030 |... . 900,000 |.. ... 896,060 O e 282 o0 o0 e 2.491 |...... 2.534 ....12/01/2021 ...|....11/03/2036 ...
91159H-JH-4 ..... US BANCORP ... .| 1LFFE ... . 100.6699 |... ....450,000 I RN | N | RPN | B SN 5.727 |...... 5.7 ....10/18/2022 ...|....10/21/2026 ...
91159H-J0-4 ... US BANCORP ... |- 1LFFE ... . 100.8672 |... ....420,000 J I N | I FORRRRRt | B ISP | B AU 5.384 |...... 5.387 ....01/18/2024 ...|....01/23/2030 ...
91324P-DZ-2 ... UNITEDHEALTH GROUP INC .. .. 1.F FE ..|... ...62.1766 |... ....408,593 O e (281 0 [0 e 2.900 |...... 2.781 ....12/01/2021 ...|....05/15/2050 ...
91913Y-BB-5 ..... VALERO ENERGY CORP .. 2.BFE ..|... ...93.4959 |... 584,350 |.... . . ....629,289 0 [ (1,536) |oeeeeeeeeeend0 o0 e 2.150 |...... 1.888 ...02/11/2021 ...|....09/15/2027 ...
91913Y-BE-9 VALERO ENERGY CORP .. 2.BFE ..|... ...71.3874 |... 481,865 |.... . 675,000 |.. ....663,838 O e 217 o0 [0 e 4.000 |...... 4.101 ...02/02/2022 ...|....06/01/2052 ...
92343V-EU-4 ..... [VERIZON COMMUNICATIONS INC L2.AFE .. ...95.9445 |. ..191,889 |. . 200,000 .224,063 |.. .0 4.016 |......1.472 ....07/27/2020 .. 12/03/2029 ...
92343V-FE-9 . VERIZON COMMUNICATIONS INC L2.AFE .. ...91.5457 |. ..457,729 |. . 500,000 .542,002 |.. .0 .3.150 |......1.472 ....07/30/2020 .. 03/22/2030
92939U-AH-9 ..| WEC ENERGY GROUP INC . L2.AFE .. . 100.1715 |. ..450,772 |. ..450,000 .449,916 |.. .0 .5.000 |......5.026 ....00/22/2022 .. 09/27/2025
931142-FE-8 ..... [WALMART INC .... .1.CFE .. ...87.1546 |. 213,529 ..245,000 244,339 |.. .0 .4.500 |......4.517 ...04/12/2023 .. 04/15/2053 ...
94106L-BV-0 ..... WASTE MANAGEMENT INC . . 1.GFE .. . 100.5279 |. ..150,792 . 150,000 149,210 |.. .0 ......4.875 |......5.018 ....07/27/2023 .. 02/15/2029 ...
94974B-FY-1 ..... WELLS FARGO & CO oovvvveneeeiiiniieeecevnieeeecvnnenes foes ven e | s . 1.GFE ... ...98.9256 |... 840,868 |.... . 850,000 |.. ....857,256 O [ (4904) [0 [0 4.100 |...... 3.479 ....12/19/2017 ...|....06/03/2026 ...
95000U-2N-2 ... WELLS FARGO & CO ... 1.EFE ..|... ...99.0965 |... 792,772 |.... . 800,000 |.. ... 801,651 O [ (4971 |0 o0 e 2.188 |...... 1.695 ...12/01/2021 ...|....04/30/2026 ...
95000U-3F-8 ..... WELLS FARGO & CO ... 1.EFE ..|... ...99.8464 |... . 840,000 |.. ....851,020 O e (21 einl0 [0 e 5.557 |...... 5.380 ....07/26/2024 ...|....07/25/2034 ...
95000U-3L-5 ..... WELLS FARGO & CO ,2, 1.EFE ..|... . . 101.6582 |... ..625,000 |.. ....644,397 0 e (2,309) Jeeee 0 o0 e 5.707 |...... 4.650 ...09/16/2024 ...|....04/22/2028 ...
961214-DF-7 ..... WESTPAC BANKING CORP ... [CRR—. 2 i .. 1.G FE ..|... .. 434,409 |...98.4363 |... 433,120 |.... ..440,000 |.. ....434,563 O e 184 0 [0 4.322 |...... 4.532 ... 12/11/2024 ...|....11/23/2031 ...
961214-DII-0 ..... WESTPAC BANKING CORP ... (V- .. 1.DFE ..|... .. 149,471 ]...96.26%4 |... 144,404 |.... . 150,000 |.. ... 149,819 0 . JRRS IS PO | N AU | ) IO 3.400 |...... 3.442 ....01/17/2018 ...|....01/25/2028 ...
961214-EM-1 ..... WESTPAC BANKING CORP . .. 1.G FE .. ...99.7848 |. ..673,548 |. . 675,000 675,000 |.. .0 L0 .2.8%4 |......2.8%4 ....01/23/2020 .. 02/04/2030 ...
961214-FN-8 ..... WESTPAC BANKING CORP . .. 1.DFE .. . 102.9032 |. ..720,322 |. . 700,000 .740,582 |.. .0 (2,776) |. .5.535 |......3.908 . 19,373 |....09/16/2024 .. 11/17/2028
962166-CC-6 ..... WEYERHAEUSER CO .. .2.BFE .. . 100.0204 |. ..350,072 |. ..350,000 .349,454 |.. .0 L3717 | 4.750 |......4.869 . 16,625 |....05/15/2023 .. 05/15/2026
98389B-AV-2 ..... XCEL ENERGY INC .. .2.BFE .. ...96.7545 |. ..338,641 |. ..350,000 .349,055 |.. .0 . 250 | ......4.000 |......4.085 . 14,000 |....06/20/2018 .. 06/15/2028 ...
98389B-Al-0 ..... XCEL ENERGY INC .. e |1, .. 2.BFE .. ...89.3143 |... 535,886 |.... . 600,000 |.. .. 607,702 0. (484 [0 0 2.600 |...... 2.322 . 15,600 |....03/09/2021 ... |....12/01/2029 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations XXX 100,251,628 105,543,000 106,294,043 0 (131,945) 0 0 XXX XXX XXX 1,136,067 3,150,745 XXX XXX
02582J-JT-8 ..... AMXCA 2022-2 A - ABS .... .. 1.AFE ..|... ...99.5556 |... ..89,001 |.... . 900,000 |. ....899,973 0 e 89 |0 o0 e 3.390 |...... 3.422 | MON ... ...1,3% |... . 30,510 |....05/17/2022 ...|....05/17/2027 ...
05522R-DJ-4 .| BACCT 2024-1 A - ABS . 1AFE .. . 100.9567 |. .. 1,282,150 |. 1,269,942 |.. .0 ......4.930 |......4.983 . 31,653 |....06/06/2024 .. 05/15/2029 ...
05602R-AD-3 ..... BMWOT 2022-A A3 - ABS ... .. 1.LAFE ..|... ...99.5451 |t 1,174,546 |.... . . ....1,178,950 0 [ 1,008 |0 o0 e 3.210 |...... 3.445 . 37,875 |....08/25/2022 ...|....08/25/2026 ...
12660D-AC-1 ..... CNH 2022-A A3 - ABS ... .. 1.AFE ..|... ...99.0885 |... 1,295,468 |.. ... 1,295,446 O i 19 0 [0 e 2.940 |...... 2.961 . 38,087 |....03/24/2022 ...|....07/15/2027 ...
14041N-FV-8 ..... COMET 2019-3 A - ABS . .. 1.AFE ..|... ...96.2061 |... ... 800,000 |.. 0 [ 16,403 o0 o0 e 2.060 |...... 5.412 . 10,987 |....04/18/2024 ...|....08/15/2028 ...
14041N-FZ-9 ..... COMET 2022-1 A - ABS .... .. 1.AFE ..|... ...99.6270 |... .1,500,000 |.. O e 38 o0 [0 2.800 |...... 2.819 . 42,000 |....03/23/2022 ...|....08/15/2027 ...
140430-AC-6 ..... COPAR 2022-1 A3 - ABS ... 4. .. 1.AFE ..|... . s ...99.2449 |... . ..536,664 |.. O e 28 0 o0 e 3.170 |...... 3.199 . 17,012 |....04/26/2022 ...|....04/15/2027 ...
161571-HS-6 ..... CHAIT 2022-1 A = ABS ...ievvvniiiiinnnnniiiiinnnnnnnens fone vee | nnnnns 4. LAFE L 1,269,788 |...99.6825 |.............. 1,265,968 |.............. 1,270,000 |.............. 1,269,946 |................ 0 fooovviiveee 71 |0 0 s 3.970 |...... 4.009 [MON ..... [oeeeeeenennnnnnn2, 241 |oiinnnnnns 50,419 |....09/09/2022 ... |[....09/15/2027 ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mount Carmel Health Plan, Inc.

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year
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Desig- Foreign
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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
254683-CR-4 ... DCENT 2022-1 A - ABS 4 s CAFE e 1,999,771 1...99.6%7 |.........enn.. 1,993,934 [....covvnnnnns 2,000,000 |.eeevenninnns 1,999,990 [..oeviivnnnnnnnd (U Y £ - I AN | N AU | B RN 1.960 |...... 1.972 ....02/14/2022 ...|....02/16/2027 ...
344940-AD-3 ..... FORDO 2023-C A3 - ABS ... N .. 1.AFE ..|... . 101.3188 |... O e (4,735) |0 e l0 e 5.530 |...... 4.882 ....12/19/2023 ...|....09/15/2028 ...
34535A-AD-2 ..... FORDO 2022-C A3 - ABS ... I L .. 1.AFE ..|... ...99.9410 |... O i 28 o0 [0 4.480 |...... 4.525 ....00/20/2022 ...|....12/15/2026 ...
362650-AD-8 ..... GMCAR 2022-4 A3 - ABS ... N .. 1.AFE ..|... . 100.1206 |... O e 8 0 o0 e 4.820 |...... 4.875 ....10/04/2022 ...|....08/16/2027 ...
438150-AC-1 ..... HAROT 2023-3 A3 - ABS ... I L .. 1.AFE ..|... . 100.9964 |... LU R (/DN N | I RN | ) AN 5.410 |...... 5177 ....12/19/2023 ...|....02/18/2028 ...
448977-AD-0 ..... HART 2022-A A3 - ABS .... N .. 1.AFE ..|... ...99.2513 |... ....572,337 O e |0 [0 e 2.220 |...... 2.232 ...08/09/2022 ...|....10/15/2026 ...
47786W-AD-2 ..... JDOT 2024-B A3 - ABS ... I L .. 1.AFE ..|... . 101.2417 |... ....524,917 O i 19 0 [0 e 5.200 |...... 5.265 ...06/11/2024 ...|....03/15/2029 ...
47787C-AB-9 ..... JDOT 2023-C A2 - ABS ... N .. 1.AFE ..|... . 100.2377 |... ....115,284 O [ o0 [0 e 5.760 |...... 5.835 ....09/12/2023 ...|....08/17/2026 ...
AT787J-AC-2 ..... JDOT 2022 A3 - ABS . 4 1AFE .. ...99.1671 |. .204,926 |.. .0 .0.360 |......2.341 ....03/10/2022 .. 09/15/2026
47800R-AD-5 ..... JDOT 2024 A3 - ABS . 4 1AFE .. . 100.7640 |. .749,970 |.. .0 .4.960 |......5.014 ....03/11/2024 .. 11/15/2028
654790-AC-1 . NAROT 2022-A A3 - ABS 4 1AFE .. ...99.0512 |. ..614,985 614,965 |.. .0 ......1.860 |......1.875 ....02/16/2022 .. 08/17/2026 ...
65480J-AC-4 ..... NAROT 2022-B A3 - ABS ... N .. 1.AFE ..|... ...99.9762 |... 1,004,845 |.. .... 1,004,782 JLU N U S(s I ARt | B IR | B FOT 4.460 |...... 4.510 ...09/20/2022 ...|....05/17/2027 ...
89238F-AD-5 ... TAOT 2022-B A3 - ABS .... I L .. 1.AFE ..|... ...99.3928 |... . 1,253,843 |.. ....1,250,178 U R T {1V I O | RN | ) AN 2.930 |...... 3.682 ...08/23/2022 ...|....09/15/2026 ...
8923%K-AC-5 ... TAOT 2022-A A3 - ABS .... N .. 1.AFE ..|... ...99.2362 |... ..230,582 |.. JLU N Y A IR | N ISP | B AT 1.230 |...... 1.241 ....01/25/2022 ...|....06/15/2026 ...
92348K-BL-6 ..... VZMT 2023-2 A - ABS I L .. 1.AFE ..|... . 100.0859 |... .1,300,000 |.. U R (151 N N | I RN | ) AN 4.890 |...... 4.886 ...04/18/2023 ...|....04/13/2028 ...
92348K-CD-3 ..... VZMT 2023-7 A1A - ABS ... N .. 1.AFE ..|... s . 102.0177 |... . ..250,000 |.. 0 [ (496) |0 o0 e 5.670 |...... 5.402 ....04/24/2024 ...|....11/20/2029 ...
92868K-AC-7 ..... VALET 2021-1 A3 = ABS ....ovviivvvnnniiiiiinninnieninnnans fone von | nnnnns 4 s | TAFE |t 434,626 [...99.4715 [................. 434,341 | 436,649 0 fooeeiiiinnn 429 |0 foeiinnnl0 | 1.020 |...... 1.261 ...02/15/2022 ... |....06/22/2026 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 2,911,604 | XXX 22,934,897 22,970,149 22,939,463 0 11,113 0 0 [ XXX XXX XXX 34,674 786,317 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 129,751,990 [ XXX 123,186,524 128,513, 149 129,233,506 0 (120,832) 0 0] XXX XXX XXX 1,170,741 3,937,063 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 of XXX 0 0 0 0 0 0 o[ 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 200,143,671 [ XXX 186,846,911 204,938,000 200,107,270 0 255,348 0 0 XXX XXX XXX 1,900,800 5,093,927 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 63,320,330 | XXX 61,011,015 67,177,609 63,499,035 0 133,414 0 0 [ XXX XXX XXX 199,901 2,166,602 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 1,027,734 | XXX 966,233 1,000,000 1,006,460 0 (3,241) 0 0] XXX XXX XXX 2,662 31,940 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 22,911,604 | XXX 22,934,897 22,970,149 22,939,463 0 11,113 0 0 [ XXX XXX XXX 34,674 786,317 XXX XXX
2459999999. Total - SVO Identified Funds 0| 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 0| 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 287,403,339 | XXX 271,759,055 296,085,758 287,552,227 0 396,634 0 0 XXX XXX XXX 2,138,037 8,078,787 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL 181,258,184 1B ..$ .. ....1,007,183 1C..$.. ....1,246,502 1D .$............ 4,279,674 1E.$ ... 16,093,942 1F ..$........... 18,760,606 1G..$............. 26,490,781
1B 2A.. 011,424,733 2B .S .. .. 22,239,714 2C..$ .. ....4,750,908
1C 3A.. ...0 3B..§.. ...0 3C.$.. .0
1D ...0 4B..§ .. 4C .$ ..
1E .0 5B..% 5C ..$
1F 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mount Carmel Health Plan, Inc.

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
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fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
001055-10-2 ... | AFLAC ORD ... 50,996 ...50,996 .. 19,600 |.. .0 ....9,952 |... 0 9,082 |... ...0|.. 06/11/2024 ..
00130H-10-5 ... [ THE AES CORPORATION .. ... 10,785 ...10,785 . 11,301 ). .0 .0 ....(5,346) |... ...0 .. 06/24/2019 ..
00206R-10-2 ... .. 192,475 ... 192,475 . 170,044 |.. .0 0. ....50,633 |... ...0|.. 08/17/2023 ..
002824-10-0 ... [ABBOTT LABORATORIES ORD .. .. 229,048 ... 229,048 .. 89,387 |.. .0 0 6,156 |... ...0 .. 02/27/2023 ..
00287Y-10-9 ... [ABBVIE ORD . 366,240 ... 147,658 |.. .0 0. ....46,156 |... ...0|.. 04/30/2024 ..
002896-20-7 ... | ABERCROMBIE AND FITCH CL A ORD .. ..205,444 .... 263,075 |.. .0 .0 ....(7,631) |... ...0|.. 10/15/2024 ..
00404A-10-9 ... [ACADIA HEALTHCARE COMPANY ORD . 138,260 . 215,037 |.. .0 ... (117,768) |... ...0|.. 12/02/2024 ..
006739-10-6 ... [ADDUS HOMECARE ORD ...85,990 .0 . . ...0.. 07/31/2023 ..
00724F-10-1 ... [ADOBE ORD .0 . (80,062)]... ...0|.. 07/06/2022 ..
00773J-20-2 ... [ SPYRE THERAPEUTICS ORD . .0 ... 47 0.. 07/03/2024 ..
007903-10-7 ... [ADVANCED MICRO DEVICES ORD . .0 . (53,014) 0|.. 01/24/2024 ..
00827B-10-6 ... [AFFIRM HOLDINGS CL A ORD . .0 .. 28,096 0. 12/30/2024 ..
00846U-10-1 ... [AGILENT TECHNOLOGIES ORD ... .0 .. (1,590)f... ...0 .. 09/30/2019 ..
009066-10-1 ... [AIRBNB CL A ORD .0 .. (2,365)]... ...0 .. 09/15/2023 ..
00912X-30-2 ... [AIR LEASE CL A ORD ... .0 ...0|.. 07/16/2024 ..
009158-10-6 ... [AIR PRODUCTS AND CHEMICALS ORD .. .0 ...0.. 08/30/2022 ..
009717-10-1 ... [ AKAMAI TECHNOLOGIES ORD .0 ...0|.. 06/24/2019 ..
00973Y-10-8 ... [AKERO THERAPEUTICS ORD . .0 ...0 .. 09/23/2024 ..
011659-10-9 ... [ALASKA AIR GROUP ORD ... .0 ...0|.. 09/27/2024 ..
012653-10-1 ... | ALBEMARLE ORD . .0 ...0 .. 04/09/2021 ..
013872-10-6 ... [ALCOA ORD ...... .0 0|.. 02/04/2020 ..
015271-10-9 ... [ALEXANDRIA REAL ESTATE EQ REIT ORD .0 0].. 01/06/2023 ..
016255-10-1 ... [ALIGN TECHNOLOGY ORD ......... .0 0|.. 06/24/2019 ..
01625V-10-4 ... [ALIGNMENT HEALTHCARE ORD . .0 0. 12/30/2024 ..
01741R-10-2 ... [ATI ORD ....cooeeeiiiennnns .0 0.. 03/25/2024 ..
01749D-10-5 ... [ALLEGRO MICROSYSTEMS ORD . .0 ...0 .. 10/31/2024 ..
018802-10-8 ... [ALLIANT ENERGY ORD .0 ...0 .. 07/23/2020 ..
020002-10-1 ... [ALLSTATE ORD .0 ...0 .. 06/24/2019 ..
020764-10-6 ... [ALPHA METALLURGICAL RESOURCES ORD . .0 ...0|.. 09/19/2022 ..
02079K-10-7 ... [ ALPHABET CL C ORD .0 ...0.. 08/17/2023 ..
02079K-30-5 ... |ALPHABET CL A ORD . .0 ...0|.. 11/02/2023 ..
022095-10-3 ....[ALTRIA GROUP ORD .0 0.. 06/10/2020 ..
023135-10-6 ... [ AMAZON COM ORD .. .0 0. 12/20/2024 ..
023576-10-1 ... | AMERANT BANCORP CL A ORD . .0 0].. 09/26/2024 ..
023608-10-2 ... | AMEREN ORD .. .0 0|.. 04/28/2021 ..
024013-10-4 ... [AMERICAN ASSETS REIT ORD . .0 0. 12/11/2024 ..
025537-10-1 ... | AMERICAN ELECTRIC PONER ORD ... .0 ...0 .. 01/06/2023 ..
025816-10-9 ... | AMERICAN EXPRESS ORD .0 ...0.. 09/30/2019 ..
026657-30-6 ... | AMERICAN HOMES 4 RENT CL A REIT ORD . .0 ...0|.. 11/07/2024 ..
026874-78-4 ... [AMERICAN INTERNATIONAL GROUP ORD .. .0 ...0.. 09/30/2019 ..
030111-20-7 ... [AMERICAN SUPERCONDUCTOR ORD .0 ...0|.. 12/11/2024 ..
03027X-10-0 ... [ AMERICAN TOWER REIT .. .0 ...0.. 01/06/2023 ..
030371-10-8 ... [AMER VANGUARD ORD ... .0 . . ...0|.. 08/11/2022 ..
030420-10-3 ... [AMERICAN WATER WORKS ORD .........eevvvvvvvvnnnnnnnnnnns [enmmmmmnnns [emmmmencfoniiiiiiiiin 224,000 [onnnvnninnnnnnnnnnnn, 27,886 | 124.490 .0 .. (1,680)f... ...0 .. 05/16/2023 ..
03073E-10-5 ... [CENCORA ORD ............... .224.680 |.. .0 0].. 11/28/2022 ..
03076C-10-6 ... [AMERIPRISE FINANCE ORD ........cccocennvnnnnnnnnnnnnnnns | evnnnnnnnns feveeeeniforiiiiiiiini . 116,000 foovvnniveneeeeeee, . 61,762 ). 532.430 .0 ...01.. 06/24/2019 ..
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03076K-10-8 ... [AMERIS BANCORP ORD .......cooovevveeiiiiiiiiiiiiiiiiiinen [evvnnvnnnns feveeeeecforiiiinnnn. 3,091,000 [onneiieenniennn.. 193,404 ..o . 193,404 . 143,473 |.. .0 .. 29,426 |... 0. ....20,42%6 |... ...0|.. 10/31/2022 ..
031100-10-0 ... [AMETEK ORD .0 4104 0 4,104 |... ...0.. 09/30/2019 ..
031162-10-0 ... | AMGEN ORD .0 ... (17,085)|... 0. ...(17,085) |... ...0 .. 09/30/2019 ..
031520-10-9 ... [AMICUS THERAPEUTICS ORD .. .0 ... (14,195)]... .0 ...(14,19) |... ...0 .. 10/30/2024 ..
031652-10-0 ... [AMKOR TECHNOLOGY ORD ... .0 . (56,035)]... 0. ...(56,085) |... ...0|.. 10/25/2024 ..
032095-10-1 ... [ AMPHENOL CL A ORD .0 .0 L 21,789 ... ...0.. 01/06/2023 ..
032654-10-5 ... [ ANALOG DEVICES ORD .0 . 0 8,034 |.. ...0.. 10/09/2020 ..
035710-83-9 ... [ANNALY CAPITAL MANAGEMENT REIT ORD .. .0 .. (4,747)... .0 .. (4,747) ... ...0 .. 10/31/2024 ..
036620-10-5 ... [ANSYS ORD .0 .. (2,555)]... 0. ...0].. 01/10/2020 ..
03674X-10-6 ... [ ANTERO RESOURCES ORD . .0 0 0. 12/03/2024 ..
036752-10-3 ... |ELEVANCE HEALTH ORD . .0 0 0.. 01/06/2023 ..
03676B-10-2 ... [ ANTERO MIDSTREAM ORD .0 0 0. 12/19/2023 ..
037430-10-8 ... [APA ORD .0 . . 0. ...0|.. 01/24/2024 ..
03753U-10-6 ... [APELLIS PHARMACEUTICALS ORD ... .0 . (25,194)]... .0 ...0|.. 05/14/2024 ..
03769M-10-6 ... [APOLLO GLOBAL MANAGEMENT ORD . . . .0 .. (2,936)]... 0. ...0|.. 12/20/2024 ..
03770N-10-1 ... [APOGEE THERAPEUTICS ORD ........ceevvvvrvvvervnvnnnnnnns [enmmmmmnnnn [eemmmnncfoniiiiiinnnnnnn. 539,000 [ovvvvvnnnnnnnnnnnnnn 24,417 |, 45.300 ...24,417 .0 .. (5,542)f... .0 ...0|.. 12/31/2024 ..
037833-10-0 ... [APPLE ORD ..4,425172 .0 . 992,966 ... 0. ...0|.. 09/20/2024 ..
038222-10-5 ....|APPLIED MATERIAL ORD . . 157,914 .0 .0 ...0].. 07/01/2021 ..
039483-10-2 ....[ ARCHER DANIELS MIDLAND ORD .......cccoeenmnnnnnnnnnnnn [rvmmmmmnnns fevvmeeecfoviiiiiiiiiinn 415,000 foneeiiiiiiiiiinnnnnn. 20,966 | 50.520 ...20,966 .0 0. ...0|.. 06/24/2019 ..
040413-20-5 ... [ ARISTA NETWORKS ORD .......ceeeeeeeeeeereeeennneneeneeeens emmmnnnnnns el 1,172,000 o, 120,541 |l 110.530 . 129,541 .0 .0 ...0 .. 09/16/2022 ..
04351P-10-1 ... [ASCENDIS PHARMA ADR REP ORD .137.670 |.. .0 . 0 0|.. 08/09/2024 ..
04621X-10-8 ... [ ASSURANT ORD .213.220 |.. .0 ... 760 0 0].. 06/24/2019 ..
047649-10-8 ... | ATKORE ORD ..... ..83.450 |.. .0 . (19,067) 0 0.. 11/08/2024 ..
04911A-10-7 ... [ATLANTIC UNION BANKSHARES ORD .. 37.880 |.. .0 .1,240 0 0.. 10/21/2024 ..
049560-10-5 ... [ATMOS ENERGY ORD ... .139.270 |.. .0 .4,323 0 0.. 05/16/2023 ..
052769-10-6 ... [AUTODESK ORD .0 . 12,018 |... .0 ...0.. 02/07/2020 ..
053015-10-3 ... [AUTOMATIC DATA PROCESSING ORD ... .0 .. 28,565 |... 0. ...0].. 01/06/2023 ..
053332-10-2 .... [ AUTOZONE ORD .0 .0 ...0.. 06/10/2020 ..
053484-10-1 ... [ AVALONBAY COMMUNITIES REIT ORD .. .0 0. ...0|.. 03/04/2020 ..
053611-10-9 ... [AVERY DENNISON ORD .0 .0 ...0 .. 06/24/2019 ..
05370A-10-8 ... [AVIDITY BIOSCIENCES ORD .. .0 0. ...0|.. 12/09/2024 ..
05464C-10-1 ... [AXON ENTERPRISE ORD ..... .504.320 |.. .0 0 0. 05/03/2023 ..
05464T-10-4 ... [AXSOME THERAPEUTICS ORD ..84.610 |.. .0 0 0|.. 11/04/2024 ..
05478C-10-5 ... [AZEK COMPANY CL A ORD .. .. 47.470 |.. .0 0 0.. 10/18/2024 ..
055477-10-3 ... [BICARA THERAPEUTICS ORD . 17.420 .. .0 0 0. 11/26/2024 ..
05722G-10-0 ... [BAKER HUGHES CL A ORD .. 41.020 |.. .0 0 0.. 09/16/2022 ..
058498-10-6 ... [BALL ORD . e 19,002 [ 55.130 .0 0. ...0 .. 09/30/2019 ..
060505-10-4 ... [BANK OF AMERICA ORD ,038.000 [o.vvvveiiiiinnnnnnn 353,270 |...enenne 43.950 .0 .0 ...0|.. 04/30/2024 ..
064058-10-0 ... [BANK OF NEW YORK MELLON ORD ... ..879.000 [...eueniiiinnnnnnnn.. 67,534 ... 76.830 .0 0. ...0|.. 06/24/2019 ..
06652V-20-8 ... |BANNER ORD ,261.000 |...ooeveeennnnn. 160,200 .o 66.770 .0 .0 ...0|.. 03/12/2024 ..
071813-10-9 ... [BAXTER INTERNATIONAL ORD .........eevvrmmmmmmmmnnnnnnnnn [evmmmmnnnns [evmmeeecfovniiiiiiiiinnnn615.000 [oneeiieeiiiinnnnnnnn. 17,983 | 29.160 .0 0. ...0].. 01/10/2020 ..
075887-10-9 ... [BECTON DICKINSON ORD ........ccvvvvvvevvvvernnrrrnrnnnnns [ enmmmnmnnns [eemeeencfoiiiiiinnnn.336.000 [onnninnnnninnnnnnnnn. 76,228 | 226.870 . .0 0. ...0.. 01/06/2023 ..
07831C-10-3 ... [BELLRING BRANDS ORD .. . 133,729 .0 0. ...0|.. 09/13/2024 ..
084423-10-2 ....[WR BERKLEY ORD . ...22,881 0. 0. ...0|.. 12/04/2019 ..
084670-70-2 ... |BERKSHIRE HATHAWAY CL B ORD . 453.280 . 963,673 |.. .0 0 0 .. 09/15/2023 ..
086516-10-1 ... [BEST BUY ORD ........ceeveveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | evveeeeeens feveeeeecforcnnn 217,000 o, 18,619 ) 85.800 |..... ...18,619 0. .00, ...01.. 02/13/2019 ..
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¢cld

.. 11/11/2024 ..
.. 11/22/2019 ..

090043-10-0 ... [BILL HOLDINGS ORD .
09062X-10-3 ... [BIOGEN ORD

3,646.000 |....
..167.000 |....

. 308,853
...25,538

238,145 |..
...36,339 |..

..70,707 |...
. (17,877))...

....70,707 |...
.. (17,677) |...

090731-10-4 ... [BIO TECHNE ORD .. ... 162,199 ...(10,840) |... .. 09/20/2022 ..
09260D-10-7 ... [BLACKSTONE ORD .. .... 144,316 ....34.736 |... .. 09/15/2023 ..
09290D-10-1 ... |BLACKROCK ORD . 167,003 ...105,190 ... .. 09/16/2022 ..
093712-10-7 ... | BLOOM ENERGY CL A ORD .. ... (4,434) ... .. 12/19/2024 ..

09627Y-10-9 ... | BLUEPRINT MEDICINES ORD .. . . . ....(3,251) [... .. 10/14/2024 ..
097023-10-5 ... [BOEING ORD . 147,795 . (51,336))... ...(51,336) |... .. 10/30/2024 ..
09739D-10-0 ... [BOISE CASCADE ORD .... .... 186,135 . (16,749)|... ...(16,749) |... .. 03/15/2024 ..
09857L-10-8 ... [BOOKING HOLDINGS ORD . . 183,795 |.. .. 52,574 .52,574 .. 11/22/2019 ..
099406-10-0 ... |BOOT BARN HOLDINGS ORD . . 308,792 |.. .. 95,152 .95,152 .. 10/30/2024 ..

.. 10/06/2020 ..
.. 06/24/2019 ..

099724-10-6 ... | BORGWARNER ORD
101121-10-1 ... | BXP ORD

.9,855 |..
...13,608

101137-10-7 ... | BOSTON SCIENTIFIC ORD .. 152,380 .. 06/17/2022 ..
110122-10-8 ... |BRISTOL MYERS SQUIBB ORD .... .. 01/06/2023 ..
111337-10-3 ... | BROADRIDGE FINANCIAL SOLUTIONS ORD ... .. 06/24/2019 ..
11136F-10-1 ... | BROADCOM ORD .. 12/20/2024 ..
115236-10-1 ... | BROWN & BROIN ORD .. 09/17/2021 ..
115637-20-9 ... | BROWN FORMAN CL B ORD .. .. 09/30/2019 ..
12008R-10-7 ... | BUILDERS FIRSTSOURCE ORD .... 142.930 .. 12/15/2023 ..
122017-10-6 ... | BURLINGTON STORES ORD .. .285.060 |.. .. 10/11/2024 ..
12503)1-10-8 ... | CBOE GLOBAL MARKETS ORD .195.400 |.. .. 06/24/2019 ..
12504L-10-9 ... | CBRE GROUP CL A ORD ........ .131.290 |.. .. 09/30/2019 ..
125100-10-0 ... | CCC INTELLIGENT SOLUTIONS HLDG ORD . 11,730 .. .. 07/05/2024 ..
12514G-10-8 ... | DI ORD ......ooveeennniiieeenn, .174.040 |.. .. 09/30/2019 ..
125269-10-0 ... | CF INDUSTRIES HOLDINGS ORD .. .. 09/30/2019 ..
1254111-20-9 ....| CH ROBINSON WORLDWIDE ORD ... .. 12/09/2024 ..
125523-10-0 ....| CIGNA ORD .. 11/22/2019 ..
125720-10-5 ....| CME GROUP CL A ORD ... .. 06/16/2023 ..
125896-10-0 ... | CMS ENERGY ORD .. 06/24/2019 ..
126408-10-3 ... | CSX ORD .. 04/30/2024 ..
126650-10-0 ... | CVS HEALTH ORD .. 09/15/2023 ..

.. 03/15/2024 ..
.. 09/15/2023 ..
.. 12/19/2023 ..
.. 02/27/2023 ..
.. 01/30/2024 ..

127055-10-1 ... | CABOT ORD ...
127097-10-3 ... | COTERRA ENERGY ORD
127203-10-7 ... | CACTUS CL A ORD .
127387-10-8 ... | CADENCE DESIGN SYSTEMS ORD .
12740C-10-3 ... | CADENCE BANK ORD

12769G-10-0 ... | CAESARS ENTERTAINVENT ORD ... .. 03/19/2021 ..
133131-10-2 ... | CAVDEN PROPERTY REIT ORD ... .. 05/02/2022 ..
134429-10-9 ....| THE CAMPBELL S COMPANY ORD . .. 10/01/2020 ..
14040H-10-5 ... | CAPITAL ONE FINANCIAL ORD ... .. 07/06/2022 ..
14149Y-10-8 ... | CARDINAL HEALTH ORD .. . . . .. 09/30/2019 ..
14174T-10-7 ... | CARETRUST REIT ORD ... . 227,896 . 169,221 |.. .. 09/20/2023 ..

.. 03/06/2024 ..
.. 12/03/2024 ..
.. 06/24/2019 ..

141788-10-9 ... | CARGURUS CL A ORD
14179K-10-1 ... | CARGO THERAPEUTICS ORD .
143130-10-2 ... | CARMAX ORD ..

. 217,340 . 128,206 |..
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143658-30-0 ... | CARNIVAL ORD ... 33,268 a0 BB O [ 8,517 |... ...0|.. 08/17/2023 ..
144285-10-3 ....| CARPENTER TECHNOLOGY ORD . ... 60,247 .0 ... 35,113 | ...0 .. 09/19/2022 ..
14448C-10-4 ....| CARRIER GLOBAL ORD ... 66,144 .0 ... 10,475 |... ...0|.. 12/24/2019 ..
146869-10-2 ... | CARVANA CL A ORD ... ...53,484 .0 ... 20,446 |... ...0 .. 07/02/2024 ..
147448-10-4 ... | CASELLA WASTE CL A ORD ... 0 e TL07A 0 [ 7,074 |... ...0|.. 10/14/2024 ..
147528-10-3 ... | CASEYS GENERAL STORES ORD .0 ....36,073 |... ...0|.. 12/09/2024 ..
14843C-10-5 ....| CASTLE BIOSCIENCES ORD . . .0 ....(4,699) ... ...0|.. 12/09/2024 ..
149123-10-1 ... | CATERPILLAR ORD . 215,479 .0 .... 39,851 ...0].. 07/01/2021 ..
150870-10-3 ... | CELANESE ORD ....9,343 .0 ...0 .. 02/13/2019 ..
15117B-20-2 ... | CELLDEX THERAPEUTICS ORD . .0 0. 02/23/2024 ..
15135B-10-1 ... | CENTENE ORD ... .0 0 .. 08/30/2022 ..
151897-10-7 ... | CENTERPOINT ENERGY ORD . .0 0 .. 12/17/2021 ..
156431-10-8 ... | CENTURY ALUMINUM ORD ... .0 . ...0|.. 03/26/2024 ..
15643U-10-4 ....| CENTRUS ENERGY CL A ORD .. .0 L (2,977) ) ...0 .. 11/06/2024 ..
156504-30-0 ... | CENTURY COMMUNITIES ORD .. .0 ... (12,443) |... ...0|.. 09/06/2024 ..
15677J-10-8 ... | DAYFORCE ORD .0 ... 24212 .. ...0|.. 12/20/2024 ..
156944-10-0 ... | CG ONCOLOGY ORD ... .0 ... (3,738) |... ...0|.. 12/13/2024 ..
159864-10-7 ... | CHRLS RIVER LABS ORD ... .0 ....(3,160) |... ...0 .. 06/13/2021 ..
161150-30-8 ... | CHART INDUSTRIES ORD ... .0 ....25,29 |... ...0|.. 12/12/2024 ..
16119P-10-8 ... | CHARTER COMMUNICATIONS CL A ORD .....ceeveveeeeeeeenes [ [ 1140000 [l 39,076 |, 342.770 .0 ....(5,234) |... ...0 .. 11/22/2019 ..
163072-10-1 ... | CHEESECAKE FACTORY ORD . . 47.440 |.. .0 . (4,177) 0|.. 12/19/2024 ..
165167-73-5 ... | EXPAND ENERGY ORD . .. 99.550 |.. .0 .30,738 0. 11/11/2024 ..
166764-10-0 ... | CHEVRON ORD .... .144.840 |.. .0 .(8,748) 0.. 08/07/2023 ..
16679L-10-9 ... | CHEWY CL A ORD .. 33.49 |.. .0 4,325 0. 12/04/2024 ..
169656-10-5 ... | CHIPOTLE MEXICAN GRILL ORD . ..60.300 |.. .0 . 23,297 0|.. 09/18/2020 ..
171340-10-2 ... | CHURCH AND DWIGHT ORD 0 BT | O [ 3,177 |... ...0 .. 06/24/2019 ..
172062-10-1 ... | CINCINNATI FINANCIAL ORD .... 0 70886 | O [ 7,686 |... ...0 .. 09/30/2019 ..
17243V-10-2 ... | CINEMARK HOLDINGS ORD .0 ....83,690 |... ...0|.. 04/26/2024 ..
17275R-10-2 ... | CISCO SYSTEMS ORD .. .0 L4182 ...0 .. 03/18/2022 ..
172908-10-5 ... | CINTAS ORD . . .0 ... 12,814 |... ...0 .. 11/02/2020 ..
172967-42-4 ....| CITIGROUP ORD . 156,055 107,811 |.. .0 ...0 .. 02/28/2020 ..
174610-10-5 ... |CITIZENS FINANCIAL GROUP ORD ..27,219 .. .. 16,150 .0 0.. 05/02/2022 ..
184496-10-7 ... | CLEAN HARBORS ORD .. . 472,627 .0 0|.. 12/27/2024 ..
18467V-10-9 ... | CLEAR SECURE CL A ORD .0 0.. 09/18/2024 ..
185899-10-1 ... | CLEVELAND CLIFFS ORD .0 0.. 03/25/2024 ..
189054-10-9 ... | CLOROX ORD ................ .0 0].. 06/24/2019 ..
191098-10-2 ... | COCA COLA CONSOLIDATED ORD .. .0 ...0|.. 11/26/2024 ..
191216-10-0 ... | COCA-COLA ORD .0 ...0 .. 05/16/2023 ..
192446-10-2 ....| COGNIZANT TECHNOLOGY SOLUTN CL A ORD .0 ...0.. 03/10/2020 ..
19247G-10-7 ... | COHERENT ORD .0 ...0|.. 09/18/2024 ..
194162-10-3 ... | COLGATE PALMOLIVE ORD .. .0 ...0].. 01/06/2023 ..
197236-10-2 ... | COLUMBIA BANKING SYSTEM ORD ... . . .0 . ...0|.. 07/26/2024 ..
20030N-10-1 ... [COMCAST CL A ORD . 104,142 |.. .0 . (26,670)f... ...0|.. 06/18/2021 ..
200340-10-7 ... [COMERICA ORD .............. .103,107 |.. .0 L (11,831)]... ...0|.. 11/06/2024 ..
201723-10-3 ... [COMMERCIAL METALS ORD .. 34,641 .0 (1,658)| 0.. 03/26/2024 ..
205887-10-2 ... [ CONAGRA BRANDS ORD ... ... 14,532 .. L0 (556), ...01.. 06/24/2019 ..
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20825C-10-4 ... | CONOCOPHILLIPS ORD . 154,408 ... 85,007 [ O e 4,283 |... . (16,521)]... ...(16,521) |... .. 01/06/2023 ..
209115-10-4 ... [CONSOLIDATED EDISON ORD ........euvmmmnmmmmnnnnnnnnnnnnnn [ emmmmmnnnnn fevmeeencfoniiinn00. 398,000 [onnnnnnnnnnnnnnnnnnnn 35,514 |0 89,230 |l 35,614 25,034 | 0 [, 1,321 .. 04/28/2021 ..

21036P-10-8 ... [ CONSTELLATION BRANDS CL A ORD .. 04/15/2020 ..
210377-10-9 ... [ CONSTELLATION ENERGY ORD .. 09/04/2020 ..
216648-50-1 ... | COOPER ORD .. 09/30/2019 ..
217204-10-6 ... [ COPART ORD .. 05/16/2023 ..
21871X-10-9 ... | COREBRIDGE FINANCIAL ORD ... .. 12/18/2024 ..
219350-10-5 ... [ CORNING ORD .. 09/30/2019 ..
219948-10-6 ... [ CORPAY ORD .. 09/30/2019 ..
22052L-10-4 ....| CORTEVA ORD ... .. 09/30/2019 ..
22160K-10-5 ... [ COSTCO WHOLESALE ORD . .. 06/16/2023 ..
22160N-10-9 ... | COSTAR GROUP ORD ...... .. 05/16/2023 ..

22663K-10-7 ... | CRINETICS PHARMACEUTICALS ORD ... .. 01/03/2024 ..

.. (11,349))...

22788C-10-5 ... | CROWDSTRIKE HOLDINGS CL A ORD ... . .. 06/21/2024 ..
22822V-10-1 ... | CROWN CASTLE ORD ... (12,264)[... .. 11/02/2020 ..
228368-10-6 ... | CROWN HOLDINGS ORD ... . (12,191))... .. 03/15/2024 ..

231021-10-6 ... [ CUMMINS ORD
231561-10-1 ... | CURTISS WRIGHT ORD
2328211-60-5 ....| CYTOKINETICS ORD ...
23331A-10-9 ....|D R HORTON ORD ...
233331-10-7 ....|DTE ENERGY ORD

.. 17,881 ...
.. 59,161 ...
. (30,257)|...
.. (4,207))...

.. 09/30/2019 ..
.. 11/19/2024 ..
.. 07/17/2024 ..
.. 06/24/2019 ..
.. 12/24/2019 ..

........ 139.820
.120.750 |..

235851-10-2 ....| DANAHER ORD ... .229.580 |.. .. 01/06/2023 ..
237194-10-5 ....| DARDEN RESTAURANTS ORD . .186.690 |.. .. 06/01/2020 ..
23918K-10-8 ... |DAVITA ORD .. .. 02/13/2019 ..
23954D-10-9 ... | DAY ONE BIOPHARMACEUTICALS ORD .. 11/29/2024 ..

243537-10-7 ....|DECKERS OUTDOOR ORD .. 03/15/2024 ..

244199-10-5 ... DEERE ORD .. 12/24/2019 ..
24703L-20-2 ....|DELL TECHNOLOGIES CL C ORD .... .. 09/20/2024 ..
247361-70-2 ... |DELTA AIR LINES ORD .. 09/25/2020 ..
24823R-10-5 ....| DENALI THERAPEUTICS ORD .. .. 11/25/2024 ..
251791-10-3 ... | DEVON ENERGY ORD .. 11/28/2022 ..
252131-10-7 ... | DEXCOM ORD ........ .. 01/06/2023 ..
25278X-10-9 ... |DIAMONDBACK ENERGY ORD . .. 11/28/2022 ..
253868-10-3 ... |DIGITAL REALTY REIT ORD .. .. 01/06/2023 ..
25400Q-10-5 ....| TRUMP MEDIA TECHNOLOGY GROUP ORD .. 10/29/2024 ..
254020-10-2 ... | DIGITALOCEAN HOLDINGS ORD ... .. 12/19/2024 ..

254604-10-1 ... |DISC MEDICINE ORD
254687-10-6 ... | WALT DISNEY ORD
254709-10-8 ... [DISCOVER FINANCIAL SERVICES ORD .

479.000 |....
,140.008 |....

.. 06/14/2024 ..
.. 05/16/2023 ..
.. 06/24/2019 ..

. 176,689 |..
....9,440 |..

256677-10-5 ... [DOLLAR GENERAL ORD ........ceeeviiummemrrenninnnnenennnns feveennnnnn [0 258,000 foneeeeiinnennnn 19,182 [, .. 09/30/2019 ..
256746-10-8 ... [DOLLAR TREE ORD .......eeeeeuuieemeenniiiineeeeeiiieeees [eveeeeeei [ eii0000.0.288.000 [oeeeeiieelll 17,836 oo, .. 06/10/2020 ..
25746U-10-9 ....{DOMINION ENERGY ORD .......ceevvveeennnniinnneneiiinnns [ [0, 969.003 [oneeenen 52,191 [, . . .. 01/06/2023 ..
25754A-20-1 ....{DOMINOS PIZZA ORD .......coveeeemiiieeeeiiiiiieeeeeeins [ eeeeeneii [0 46,000 [l 18,889 |, .. 16,987 |.. .. 06/11/2020 ..

258278-10-0 ... | DORMAN PRODUCTS ORD ..
260003-10-8 ... [DOVER ORD ...
260557-10-3 ... [DOW ORD ...

.. 11/26/2024 ..
.. 09/30/2019 ..
.. 02/07/2020 ..

.100,342 |..
. 9,918
..... ...39,745 |..
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26441C-20-4 ....[DUKE ENERGY ORD ... 96,643 .0 0. ...0 .. 05/16/2023 ..
26614N-10-2 ... [DUPONT DE NEMOURS ORD .. ... 37,819 .0 .0 ...0.. 05/01/2020 ..
26701L-10-0 ... [DUTCH BROS CL A ORD .. .. 175,421 .0 0. ...0|.. 10/07/2024 ..
26856L-10-3 ... [ELF BEAUTY ORD ... 54,865 .0 .0 ...0].. 08/08/2024 ..
26875P-10-1 ... |EOG RESOURCES ORD .. .0 0. ...0 .. 09/30/2019 ..
26884L-10-9 ... .0 .0 ...0|.. 12/02/2024 ..
277432-10-0 ... |EASTMAN CHEMICAL ORD ... .0 0. ...0 .. 09/30/2019 ..
278642-10-3 ... [EBAY ORD .0 .0 ...0 .. 02/13/2019 ..
278865-10-0 ... |ECOLAB ORD .0 0. ...0 .. 07/23/2020 ..
281020-10-7 ... [EDISON INTERNATIONAL ORD . .0 0 0.. 06/19/2020 ..
28176E-10-8 ... |EDWARDS LIFESCIENCES ORD . .0 0 0. 02/27/2023 ..
285512-10-9 ....[ELECTRONIC ARTS ORD .. .0 0 0].. 04/30/2024 ..
291011-10-4 ... [EMERSON ELECTRIC ORD ... ..759.000 |.... .0 0. ...0|.. 06/11/2024 ..
29261A-10-0 ... |ENCOMPASS HEALTH ORD . ,901.000 |.... .0 .0 ...0.. 08/06/2024 ..
20355A-10-7 ....|ENPHASE ENERGY ORD ... .0 0. ...0].. 01/06/2021 ..
20364G-10-3 ....[ENTERGY ORD .0 .0 ...0.. 09/30/2019 ..
20414B-10-4 ....|EPAM SYSTEMS ORD ... .0 0. ...0 .. 12/13/2021 ..
204429-10-5 ... [EQUIFAX ORD . .0 .0 ...0.. 09/30/2019 ..
20444U-70-0 ....[EQUINIX REIT ORD ... . 102,775 .0 0. ...0].. 01/06/2023 ..
20452E-10-1 ....[EQUITABLE HOLDINGS ORD . 263,444 .0 .0 ...0|.. 11/07/2024 ..
20476L-10-7 ... |EQUITY RESIDENTIAL REIT ORD .0 0 0|.. 06/24/2019 ..
20530P-10-2 ....|ERIE INDEMNITY CL A ORD .. .0 0 0].. 09/20/2024 ..
207178-10-5 ... [ESSEX PROPERTY REIT ORD .0 0 0|.. 06/24/2019 ..
20077A-10-5 ... |EVERCORE CL A ORD .... .0 0 0. 11/18/2024 ..
30034W-10-6 ... [EVERGY ORD .......... .0 0 . 0.. 03/15/2019 ..
30040W-10-8 ... |EVERSOURCE ENERGY ORD .. .0 .0 ....(1,862) |... ...0.. 06/19/2020 ..
30050B-10-1 ... |EVOLENT HEALTH CL A ORD .. .0 0. ... (106,271) |... ...0|.. 06/10/2024 ..
30063P-10-5 ... [EXACT SCIENCES ORD .0 .0 ...0 .. 09/11/2024 ..
30161N-10-1 ... |EXELON ORD .0 0. ...0 .. 05/16/2023 ..
30212P-30-3 ....|EXPEDIA GROUP ORD . .0 .0 ...0 .. 03/18/2022 ..
302130-10-9 ... [EXPEDITORS INTNL OF WASHTN CL A ORD .... .0 0. ...0|.. 06/24/2019 ..
30225T-10-2 ....[EXTRA SPACE STORAGE REIT ORD .. .149.600 |.. .0 0 0. 07/21/2023 ..
30231G-10-2 ... [EXXON MOBIL ORD . .107.570 |.. .0 0 0.. 09/16/2022 ..
302491-30-3 ....[FMC ORD ........... .. 48.610 |.. .0 0 0].. 09/30/2019 ..
30303M-10-2 ... [META PLATFORMS CL A ORD .585.510 |.. .0 0 0 .. 11/02/2023 ..
303076-10-5 ... [FACTSET RESEARCH SYSTEMS ORD .480.280 |.. .0 0 0].. 01/18/2022 ..
303250-10-4 ....|FAIR ISAAC ORD .0 0. ...0 .. 03/17/2023 ..
311900-10-4 ... [FASTENAL ORD .0 .0 ...0.. 05/01/2020 ..
313745-10-1 ... |FEDERAL REIT ORD ... .0 0. ...0|.. 06/24/2019 ..
31428X-10-6 ... |FEDEX ORD ... .0 .0 ...0.. 03/25/2020 ..
315616-10-2 ... .0 0. ...0|.. 10/14/2024 ..
31620M-10-6 ... [FIDELITY NATIONAL INFORMATN SVCS ORD .0 0. ...0.. 07/06/2020 ..
316773-10-0 ... [FIFTH THIRD BANCORP ORD . . . .0 . 0. ...0|.. 06/24/2019 ..
31847R-10-2 ... [FIRST AMERICAN FINANCIAL ORD .. .... 133,559 ... 135,983 |.. 0. .. (2,424)... 0. ...0|.. 09/06/2024 ..
320517-10-5 ... |FIRST HORIZON ORD .. . 143,759 |.. 114,129 .0 .. 29,630 0 0|.. 07/17/2024 ..
336433-10-7 ....[FIRST SOLAR ORD .... ...22,382 .. 19,568 |.. 0. ..5031.. .00, ...0].. 01/06/2023 ..
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337738-10-8 ... |FISERV ORD . 143,383 .0 0. ....50,661 ...0|.. 09/16/2022 ..
337932-10-7 ....[FIRSTENERGY ORD . .0 0 1,844 |... ...0.. 09/30/2019 ..
34354P-10-5 .... | FLOWSERVE ORD .0 0. ....30,170 |... ...0|.. 08/13/2024 ..
34379V-10-3 ....|FLUENCE ENERGY CL A ORD .. .0 .0 L (3,191) ). ...0|.. 12/12/2024 ..
345370-86-0 ... |FORD MOTOR ORD ... .0 0. ...(10,3583) |... ...0|.. 12/16/2022 ..
34959E-10-9 ....[FORTINET ORD .0 .0 ... 26,495 |... ...0 .. 06/24/2019 ..
34959J-10-8 ....|FORTIVE ORD .0 . 0. ...0|.. 09/18/2020 ..
34964C-10-6 ....[FORTUNE BRANDS INNOVATIONS ORD .. .0 . (12,869)f... .0 ...0|.. 12/20/2024 ..
35137L-10-5 ... [FOX CL A ORD .0 ....5,465 ... 0. ...0 .. 09/30/2019 ..
35137L-20-4 ....[FOX CL B ORD ..... .0 3,721 0 0].. 09/30/2019 ..
354613-10-1 ... [FRANKLIN RESOURCES ORD . .0 (3,363) 0 0|.. 06/24/2019 ..
35671D-85-7 ... | FREEPORT MCMORAN ORD . 1, .0 (7,485)| 0 0].. 09/30/2019 ..
358039-10-5 ....[FRESHPET ORD ..1,052.000 |.... . 155,812 .0 .. 64,759 |... 0. ...0|.. 01/18/2024 ..
350694-10-6 ....|HB FULLER ORD .... ..1,618.000 |.... . 109,183 .0 . (22,139)f... .0 ...0|.. 03/15/2024 ..
36162J-10-6 ... [GEO GROUP ORD ... 1 .0 0. ...0|.. 11/08/2024 ..
36266G-10-7 ... | GE HEALTHCARE TECHNOLOGIES ORD .. .0 .0 ...0.. 08/30/2022 ..
363576-10-9 ... [ARTHUR J GALLAGHER ORD .0 0. ...0 .. 05/16/2023 ..
366651-10-7 ... [ GARTNER ORD .0 .0 ...0.. 09/30/2019 ..
36828A-10-1 ... [GE VERNOVA ORD .. .0 0. ...0 .. 08/30/2022 ..
368736-10-4 ... [GENERAC HOLDINGS ORD ........eevvvvvvvvvmvnmnnnnnnnnnnnns [enmmmmnnnns [eomeenncfonininnn 80,000 [ovnnnnnnnnnnnnnnnnnn, 12,404 ).l 155.050 .0 .0 ...0 .. 03/19/2021 ..
369550-10-8 ... | GENERAL DYNAMICS ORD .263.490 |.. .0 0 0|.. 03/04/2020 ..
369604-30-1 ... [GE AEROSPACE ORD .166.790 |.. .0 0 0.. 08/30/2022 ..
370334-10-4 ....|GENERAL MILLS ORD . ..63.770 |.. .0 0 0 .. 02/07/2020 ..
37045V-10-0 ... [ GENERAL MOTORS ORD ..53.270 |.. .0 0 0.. 08/30/2022 ..
372460-10-5 ... [GENUINE PARTS ORD . . .116.760 |.. .0 0 0|.. 06/24/2019 ..
374163-10-3 ... [GERON ORD ,768.000 |.... .0 .0 ...0|.. 12/27/2024 ..
375558-10-3 ....[GILEAD SCIENCES ORD .. .. 1,449.000 [....ovnnnnnnnnn... 133,844 ... .0 0. ...0].. 01/06/2023 ..
377322-10-2 ... GLAUKOS ORD .0 .0 ...0 .. 08/02/2024 ..
37940X-10-2 ... | GLOBAL PAYMENTS ORD .. .0 0. ...0].. 01/10/2020 ..
37959E-10-2 ....[GLOBE LIFE ORD .0 .0 ...0|.. 04/26/2024 ..
380237-10-7 ... [GODADDY CL A ORD . . 197.370 .0 0. ...0|.. 06/21/2024 ..
38141G-10-4 ... [GOLDMAN SACHS GROUP ORD ..380.000 |. .572.620 |.. .0 0 0.. 08/30/2022 ..
382550-10-1 ... [GOODYEAR TIRE AND RUBBER ORD .13,462.000 |. 9.000 |.. .0 0 0. 12/20/2024 ..
384802-10-4 ... [WW GRAINGER ORD ............... ...51.000 |. . 1,054.050 |.. .0 0 0].. 06/24/2019 ..
388689-10-1 ... [GRAPHIC PACKAGING HOLDING ORD .11,546.000 |. ..27.160 |.. .0 0 0|.. 03/15/2024 ..
3098182-30-3 ... [ AMERICAN HEALTHCARE REIT ORD .. .20,670.000 |. ..28.420 |.. .0 0 0.. 08/28/2024 ..
40171V-10-0 ... [GUIDEWIRE SOFTWARE ORD .. 1,613.000 [o.oveeiniiiinnnnnnn 271,920 |..eeeee 168.580 .0 0. ...0|.. 08/02/2024 ..
40412C-10-1 ... [HCA HEALTHCARE ORD +.230.000 [o.uuuuiiiiiinnnnnnn.. 69,035 | .0 .0 ...0.. 02/07/2020 ..
40434L-10-5 ... 1,077.000 |.....coeeeeee 35,143 | .0 0. ...0].. 01/10/2020 ..
405024-10-0 ... [HAEMONETICS ORD ... 1,137,000 [ouneiniiiiiiiinn . 88,777 o, .0 .0 ...0 .. 09/29/2021 ..
406216-10-1 ... [HALLIBURTON ORD ... ..1,107.000 [...evveiiniinnnnnnnn 30,099 |...eeeeee .0 0. ...0|.. 10/31/2022 ..
407497-10-6 ... [HAMILTON LANE CL A ORD .. 1,267.000 [o.ovvnniiiniinnnnn. 187,579 |, .0 0. ...0|.. 12/16/2024 ..
41068X-10-0 ... [HA SUSTAINABLE INFRSCTR CPTL ORD .. ..3,091.000 [o.ueeeniinnnnnene.....82,082 |......e .0 0. ...0|.. 11/08/2024 ..
416515-10-4 ... [HARTFORD FINANCIAL SERVICES GRUP ORD ..........ccevve [wmmmmmmmnnn [emmmmnncfviiiiiiiiiiiinnnnnn . 344,000 [oonnnnnnnnnnnnnnnnnn, 37,634 |l 0. 0. ...0 .. 09/30/2019 ..
418056-10-7 ... [HASBRO ORD ...........cceeeeenns .0 0 0.. 11/22/2019 ..
42250P-10-3 ....[HEALTHPEAK PROPERTIES ORD ..........ooeeveeeeeeeeeeeeees fevveennnnne feveeeencforiiei 695,000 fouvvenvveeeennnnennn, 14,088 ). 0. .00, ...0].. 06/19/2020 ..
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422704-10-6 ... |HECLA MINING ORD .. 3,324.000 |.... ...16,321 .. 21,188 |.. .0 ...0].. 02/01/2021 ..
423284-10-9 ....[HEL10S TECHNOLOGIES ORD .. .. 2,294.000 |.... . 102,404 . 100,343 |.. .0 ...0 .. 01/30/2024 ..
426281-10-1 ... [ JACK HENRY AND ASSOCIATES ORD ... .97.000 |.... .0 ...0|.. 06/24/2019 ..
427866-10-8 ... .0 ...0.. 01/06/2023 ..
42809H-10-7 ... .0 ...0 .. 11/02/2020 ..
42824C-10-9 ....|HEWLETT PACKARD ENTERPRISE ORD .. .0 ...0.. 08/17/2023 ..
43300A-20-3 ....[HILTON WORLDWIDE HOLDINGS ORD .0 ...0|.. 06/24/2019 ..
436440-10-1 ... [HOLOGIC ORD .0 ...0 .. 06/24/2019 ..
436893-20-0 ....[HOME BANCSHARES ORD .. .0 ...0|.. 06/05/2024 ..
437076-10-2 ... [HOME DEPOT ORD ........ .0 0.. 08/18/2020 ..
438516-10-6 ... [HONEYWELL INTERNATIONAL ORD .0 0 .. 02/28/2020 ..
440452-10-0 ....[HORMEL FOODS ORD .............. .0 0].. 09/30/2019 ..
44107P-10-4 ... [HOST HOTELS & RESORTS REIT ORD .. . . .0 ...0|.. 06/24/2019 ..
441593-10-0 ....[HOULIHAN LOK CL A ORD .. 173.660 . 101,663 |.. .0 ...0|.. 08/05/2024 ..
443201-10-8 ... [HONMET AEROSPACE ORD ... 109.370 ....7,680 |.. .0 . . ...0 .. 09/30/2019 ..
443510-60-7 ... [HUBBELL ORD ... 418.890 .0 ....5,488 |... ...0].. 10/17/2023 ..
444859-10-2 ... |HUMANA ORD 253.710 .0 .(28,778)... ...0|.. 09/30/2019 ..
445658-10-7 ... [JB HUNT TRANSPORT SERVICES ORD .. 170.660 .0 L (3,141)]... ...0|.. 06/24/2019 ..
446150-10-4 ... [HUNTINGTON BANCSHARES ORD .........ceevvvvvvvemnennennns [enmmmmmnnns [evmmeencfviiiiiiiiinnnn. 1,887,002 [oeneiiiiiiiiinnnnnnn 30,702 | 16.270 .0 ....6,69 [... ...0|.. 06/08/2021 ..
446413-10-6 ... [HUNTINGTON INGALLS INDUSTRIES ORD .... 188.970 .0 .. (3,746)f... ...0 .. 09/30/2019 ..
447011-10-7 ... [HUNTSMAN ORD .............. .. 18.030 |.. .0 . (23,090) 0|.. 03/15/2024 ..
448579-10-2 ....[HYATT HOTELS CL A ORD .156.980 |.. .0 49,399 0.. 08/28/2024 ..
451107-10-6 ... | IDACORP ORD . .109.280 |.. .0 .. 27,282 0. 12/11/2024 ..
45167R-10-4 ... [ IDEX ORD .. .209.290 |.. .0 .. (751) 0].. 09/30/2019 ..
45168D-10-4 ... [ IDEXX LABORATORIES ORD . .413.440 |.. .0 . (13,595) 0 .. 09/30/2019 ..
452308-10-9 ....[ ILLINOIS TOOL ORD .....cevvvvvrrrrrrririiiiinnnieinennnens [enmmmnnnnns [eemeeencfon 316,000 [onnnnnnnnnnnnnnnnnnn. 80,125 | 253.560 .0 .. (2,648)f... ...0.. 03/10/2020 ..
45258D-10-5 .... [ IMMUNOCORE HOLDINGS ADR ........coooeeereenennnnnnnnnnnns rvmmmmnnnnn [Covnnns foen e 00.562.000 o 16,579 |t 29.500 .0 . (21,328)]... ...0|.. 03/21/2024 ..
45337C-10-2 ... [ INCYTE ORD ...evvvvviiiiriiiiiiiiiiiiiieiieeeeeneeeeeeeeeens [ ennnennnnns [eeeeeeefo. 233,000 [onnnnnnnnnnnnnnnnnnn, 16,093 | 69.070 .0 ... 1,463 |... ...0.. 05/01/2020 ..
45378A-10-6 ... | INDEPENDENCE REALTY ORD .......ccevvvvvvvveeveneennnnnns [evvmmmnnnns [eveeeeecfoviiiiiiinn.. 5,586,000 oo, 110,826 | 19.840 .0 ....8,260 [... ...0|.. 09/04/2024 ..
45674M-10-1 ... [ INFORMATICA CL A ORD .ooeeeeeeeeeeeeeieeeeeeeeeeeeeeeees [ermmnnnenns [, 8,682,000 [onnninnnnininnnnnnn 225,124 25.930 .0 ....7,689 [... ...0|.. 11/05/2024 ..
45687V-10-6 ... [ INGERSOLL RAND ORD ......coooevieeieiiiiiiiiiiiiiiiiiiiee [evvnnnnnnns [eeeeeenc o 468.004 [ 42,336 | 90.460 .0 ....6,140 |... ...0|.. 01/18/2022 ..
45688C-10-7 ... | INGEVITY ORD .. 40.750 .0 .. 23,746 0. 03/15/2024 ..
457669-30-7 ... | INSMED ORD .. 69.040 .0 .3,630 0|.. 06/20/2024 ..
45784P-10-1 ... | INSULET ORD . 261.070 .0 .. 3,483 0. 03/14/2023 ..
458140-10-0 ... | INTEL ORD 20.050 |.. .0 . (152,108) 0|.. 06/21/2024 ..
45826J-10-5 ....[ INTELLIA THERAPEUTICS ORD ... ..11.660 |.. .0 0. 10/14/2024 ..
45866F-10-4 ... | INTERCONTINENTAL EXCHANGE ORD ..........eevvvmemmmmnnnn [rvmmmmmnnns [eommmencfvniiiiiiiiiinnnnn 666,000 [oeeeenniinninnnnnnnnn 99,241 |, 149.010 .0 ...0 .. 01/06/2023 ..
450200-10-1 ... [ INTERNATIONAL BUSINESS MACHINES ORD ..........eevvvns [ermmmmmnnnn [emmmmenifviiiiiiiiiiiniinnn 1,067,000 [oovvnnnnnnnnnnnnnn.. 234,859 |t 219.830 .0 ...0 .. 05/16/2023 ..
459506-10-1 ... | INTERNATIONAL FLAVORS & FRAGRANS ORD ........cccoeen [uvmmmmmnnns [evmmmnncfoviiiiiiiiinnn. 326,990 [oneeiiiiiiiiiinnnnnn. 27,647 | 84.550 .0 ...0].. 01/06/2023 ..
460146-10-3 ... [ INTERNATIONAL PAPER ORD ........cccvvvrrvvrevnnnenennnns [enmmmmnnnnn [eommenncfoniniiinnn 393,000 [onnnnnnnnnninnnnnnnn 21,151 |l 53.820 .0 ...0|.. 06/24/2019 ..
460690-10-0 ... | INTERPUBLIC GROUP OF COMPANIES ORD ..........cceevewn [evvmmmmnnns fevmemencfoviiiiiiiiiinnnnn. 6,823,000 [oeveveeneninnnnnnn. 191,180 | 28.020 .0 ...0|.. 12/20/2024 ..
46116X-10-1 ... [ INTRA CELLULAR THERAPIES ORD .......coooeveeiereniinnns [ rmmmmmmnnnn feemeenncfriini . 738,000 [onnevnennnnnnnnnn. 61,638 |t 83.520 . .0 ...0].. 07/01/2024 ..
461202-10-3 ... | INTUIT ORD . 205,520 .0 ...0|.. 02/27/2023 ..
46120E-60-2 ... [ INTUITIVE SURGICAL ORD . . 214,526 0. ...0.. 07/06/2022 ..
46187-10-7 ... [ INVITATION HOMES ORD ... .0 0.. 10/31/2022 ..
462222-10-0 ....[ IONIS PHARMACEUTICALS ORD ... ,386.000 |.... 0. .. (19,135).. ...01.. 09/10/2024 ..
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46266C-10-5 ... [ IQVIA HOLDINGS ORD ... ... 31,638 ...31,638 .. 18,228 |.. .0 .. (5,614)... 0. ....(5,614) |... ...0 .. 09/25/2020 ..
46284V-10-1 ... | IRON MOUNTAIN ORD .... ... 37,840 . 14,011 .. .0 .0 ... 12,647 |... ...0 .. 06/24/2019 ..
465741-10-6 ... ... 82,412 .. 86,777 |.. .0 0. ....(4,365) |... ...0|.. 12/11/2024 ..
46625H-10-0 ... [ JPMORGAN CHASE ORD ... . 191,978 |.. .0 .0 ...0|.. 05/16/2023 ..
466313-10-3 ... [ JABIL ORD .. 18,565 |.. .0 0. ...0|.. 03/15/2024 ..
46982L-10-8 ... [JACOBS SOLUTIONS ORD . ....6,457 |.. .0 .0 ...0.. 09/30/2019 ..
47103J-10-5 ... [ JANUX THERAPEUTICS ORD . ...26,392 |.. .0 . . 0. ...0|.. 12/05/2024 ..
478160-10-4 ... [ JOHNSON & JOHNSON ORD .. . 239,968 |.. .0 . (34,081)]... .0 ...0 .. 05/16/2023 ..
48203R-10-4 ....| JUNIPER NETWORKS ORD . .0 ....3,483 ... 0. ...0|.. 06/24/2019 ..
482420-10-6 ... [KBR ORD ... .0 0 0. 12/19/2024 ..
482480-10-0 ... [KLA ORD ... .0 0 0 .. 09/30/2019 ..
48251W-10-4 ... [KKR AND CO ORD .0 0 0.. 08/30/2024 ..
487836-10-8 ... |KELLANOVA ORD .... .0 0. ...0|.. 11/19/2020 ..
49177J-10-2 ... |KENVUE ORD .0 .0 ...0|.. 06/11/2024 ..
49271V-10-0 ... |KEURIG DR PEPPER ORD . .0 0. ...0|.. 09/16/2022 ..
493267-10-8 ... |KEYCORP ORD .0 .0 ...0.. 08/17/2023 ..
49338L-10-3 ....|KEYSIGHT TECHNOLOGIES ORD .0 0. ...0|.. 09/30/2019 ..
494368-10-3 ....[KIMBERLY CLARK ORD .0 .0 ...0.. 01/06/2023 ..
49446R-10-9 ....[KIMCO REALTY REIT ORD .. .0 0. ...0|.. 08/17/2021 ..
49456B-10-1 ... [KINDER MORGAN CL P ORD .0 .0 ...0 .. 09/16/2022 ..
499049-10-4 ....[KNIGHT SWIFT TRANSPRTATN CL A ORD . .0 0 0|.. 12/19/2024 ..
500754-10-6 ... [KRAFT HEINZ ORD . .0 0 0].. 09/20/2024 ..
501044-10-1 ... |KROGER ORD ........ .0 0 0|.. 06/24/2019 ..
501575-10-4 ... |KYMERA THERAPEUTICS ORD .0 0 0.. 11/07/2024 ..
501889-20-8 ... [LKQ ORD ........cccuvvnnnee .0 0 0|.. 06/24/2019 ..
502431-10-9 ....[L3HARRIS TECHNOLOGIES ORD ... .0 .0 ...0.. 09/30/2019 ..
504922-10-5 ....[LABCORP HOLDINGS ORD .0 0. ...0|.. 06/24/2019 ..
505743-10-4 ....|LADDER CAPITAL CL A ORD .. .0 .0 ...0 .. 10/31/2024 ..
512807-30-6 ... [LAM RESEARCH ORD .0 0. ...0|.. 12/24/2019 ..
513272-10-4 ....|LAMB WESTON HOLDINGS ORD .... .0 .0 ...0 .. 06/24/2019 ..
517834-10-7 ... [LAS VEGAS SANDS ORD .0 . 0. ...0.. 02/07/2020 ..
518415-10-4 ... [LATTICE SEMICONDUCTOR ORD .0 ... 242 0 0. 12/19/2024 ..
518439-10-4 ....|ESTEE LAUDER CL A ORD .0 . (13,684) 0 0 .. 07/06/2020 ..
5256327-10-2 ....[LEIDOS HOLDINGS ORD .. .0 .6,018 0 0.. 08/12/2019 ..
526057-10-4 ... [LENNAR CL A ORD .... .0 (3,867)| 0 0.. 06/11/2024 ..
526107-10-7 ... [LENNOX INTERNATIONAL ORD . .0 .. (380) 0 0. 12/20/2024 ..
53228F-10-1 ... |LIFESTANCE HEALTH GROUP ORD ... .0 .. 17,083 |... 0. ...0|.. 05/28/2024 ..
532457-10-8 ....[ELI LILLY ORD .....evvvvvvvvvrnnnnnnnnnnnnnnnnnnnnnnnnnnnns [ermmmmnnnns [eomeeencfo 932,000 [onnnennnnnnnnnnnnnn 719,504 | 772.000 .0 . 176,223 |... .0 ...0 .. 05/16/2023 ..
538034-10-9 ....[LIVE NATION ENTERTAINVENT ORD .......ccovvvvreennnnnnns emmmmmnnnns feemeeeecfori 1790000 o 28,181 | 129.500 .0 ....6,426 |... 0. ...0|.. 12/20/2019 ..
530830-10-9 ....[LOCKHEED MARTIN ORD .......cooeeeeeeeeeeeeennnnennnnnnnens femmnmnnnens el 0000250000 [ovnnennennnnnnnnnnn, 121,485 | 485.940 .0 8175 .0 ...0.. 05/01/2020 ..
540424-10-8 ....[LOEWS ORD ......cevvvvervvrrrriiiiiiiiiiciiieeieeecceneenens [evvnnnnnnns [eeveeeecfoni. 244,000 [oonenieeeiieeeneeen.. 20,664 ... .0 ....3,684 ... 0. ...0 .. 03/15/2019 ..
548661-10-7 ... [LOWE'S COMPANIES ORD .......cccoeviiiiinnnnnnnnnnnnnnnnn [emmmmmnnnns fevmeenncfoiiiiiiinnnn 670,000 [onnnnnnnnnnnnnnnnn, 165,356 | .0 .. 16,248 |... 0. ...0.. 04/01/2020 ..
550021-10-9 ... [LULULEMON ATHLETICA ORD ........ccoinmmmnnnnnnnnnnnnnn [evmmmnnnnns feemeeencfovniiiiin. 1330000 foneeeiiiieeieeee.. 50,861 | 382.410 .0 L(17,141)]... 0. ...0|.. 10/17/2023 ..
55261F-10-4 ... [M&T BANK ORD .......ccovvvvvveviririniierrieniineeneennnens [ enmnmnnnnns [eemeeencfo 139,004 [l 26,134 |, 188.010 0. 1,079 0. ...0 .. 11/22/2019 ..
552848-10-3 ....[MGIC INVESTMENT ORD ..23.710 |.. .0 12,394 0 0].. 03/09/2023 ..
55287L-10-1 ... [MBX BIOSCIENCES ORD .. 0. ....1,526 |.. .00, ...01.. 09/13/2024 ..
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552953-10-1 ... [MGM RESORTS INTERNATIONAL ORD ... ..312.000 |.... .. 10,145 |.. .0 0. o (3,129) ). ...0 .. 09/30/2019 ..
55306N-10-4 ....[VMKS INSTRUMENTS ORD 3,403.000 |.... . 369,612 |.. .0 .0 ...(15,088) |... ...0|.. 10/28/2024 ..
553368-10-1 ... [MP MATERIALS CL A ORD .. 1,697.000 |.... .0 0. ....(3,551) |... ...0|.. 10/30/2024 ..
55354G-10-0 .... ...91.000 |.... .0 0 3,127 |... ...0 .. 03/25/2020 ..
55405Y-10-0 ... [MACOM TECHNOLOGY SOLUTIONS ORD .. .0 0. ....(3,672) |... ...0|.. 12/18/2024 ..
554382-10-1 ....[MACERICH REIT ORD .0 .0 ....(1,600) |... .0 .. 11727/2024 ..
550550-10-0 .... [MAGNITE ORD .0 0. ... 12,333 |... ...0|.. 09/17/2024 ..
56585A-10-2 ... [MARATHON PETROLEUM ORD . .0 .0 ....(2,897) |... ...0.. 08/17/2023 ..
570600-10-8 ... |MARKETAXESS HOLDINGS ORD ... .0 0. ... (3,274) |... ...0|.. 04/15/2020 ..
571748-10-2 ... [MARSH & MCLENNAN ORD ......... .0 0 13,145 0. 02/27/2023 ..
571903-20-2 ....[MARRIOTT INTERNATIONAL CL A ORD . .0 0 0.. 05/16/2023 ..
573284-10-6 ... [MARTIN MARIETTA MATERIALS ORD .0 0 0].. 06/24/2019 ..
574599-10-6 ....[MASCO ORD .0 0. ...0 .. 03/15/2019 ..
57636Q-10-4 ... [MASTERCARD CL A ORD .0 .0 ...0 .. 05/16/2023 ..
576485-20-5 ....|MATADOR RESOURCES ORD .. .0 0. ...0|.. 07/23/2024 ..
579780-20-6 ... [MCCORMICK ORD .... .0 .0 ...0|.. 06/24/2019 ..
580135-10-1 ... [MCDONALD'S ORD ... .0 0. ...0 .. 05/16/2023 ..
581550-10-3 ... [MCKESSON ORD .0 . . .0 ...0.. 03/18/2020 ..
58933Y-10-5 ....[MERCK & CO ORD .. .0 . (28,229)]... 0. ...0 .. 05/16/2023 ..
59156R-10-8 ... [METLIFE ORD .0 .. 12,260 |... .0 ...0|.. 06/11/2024 ..
502688-10-5 ... [METTLER TOLEDO ORD .0 ... 268 0 0.. 11/22/2019 ..
594918-10-4 ....[MICROSOFT ORD .... .0 . 392,347 0 0.. 08/30/2024 ..
595017-10-4 ... [MICROCHIP TECHNOLOGY ORD . .0 . (20,584) 0 0|.. 04/09/2021 ..
595112-10-3 ....[MICRON TECHNOLOGY ORD .. .0 (1,519)] 0 0].. 04/15/2020 ..
50522J-10-3 ....[MID AMERICA APT COMMUNITI REIT ORD .0 .2,896 0 . 0|.. 06/24/2019 ..
596278-10-1 ... [MIDDLEBY ORD .0 . (26,432)]... .0 ...(26,432) |... ...0.. 10/10/2024 ..
60770K-10-7 ... [MODERNA ORD .0 . (22,280)f... 0. ...(22,280) |... ...0|.. 09/15/2023 ..
608190-10-4 ... [MOHANK INDUSTRIES ORD .. .0 72 0 1,172 ... ...0 .. 06/24/2019 ..
60855R-10-0 ... [MOLINA HEALTHCARE ORD .0 0. . (5,129) ... ...0 .. 03/01/2022 ..
60871R-20-9 ... [MOLSON COORS BEVERAGE COMPA CL B ORD ... .0 .0 . ...0 .. 09/30/2019 ..
609207-10-5 ... [MONDELEZ INTERNATIONAL CL A ORD . .0 0. ...(19,901) |... ...0|.. 02/27/2023 ..
609839-10-5 ... [MONOLITHIC POWER SYSTEMS ORD .. .591.700 |.. .0 0 .(2,188) 0].. 08/17/2021 ..
61174X-10-9 ... [MONSTER BEVERAGE ORD .. 52.560 |.. .0 0 .(4,313) 0 .. 09/30/2019 ..
615369-10-5 ... [MOODYS ORD ........... .473.370 |.. .0 0 . 15,154 0].. 04/01/2020 ..
617446-44-8 ... [MORGAN STANLEY ORD .125.720 |.. .0 0 . 47,406 0.. 02/26/2021 ..
617700-10-9 ... [MORNINGSTAR ORD .336.760 |.. .0 0 . 32,283 0|.. 10/24/2024 ..
61945C-10-3 ....[MOSAIC ORD .0 0. ....(5,018) |... ...0 .. 09/30/2019 ..
620076-30-7 ... [MOTOROLA SOLUTIONS ORD .... .0 .0 ....28,784 |... ...0 .. 05/16/2023 ..
620377-50-8 ... |NRG ENERGY ORD .0 0. ....39,208 |... ...0|.. 06/28/2024 ..
62944T-10-5 ... .0 0 4,714 |... ...0|.. 05/06/2021 ..
631103-10-8 ... |NASDAQ ORD .. .0 0 8,3% |... ...0|.. 06/24/2019 ..
632307-10-4 ... |NATERA ORD . . . .0 0. ....26,731 ...0|.. 06/05/2024 ..
633707-10-4 ... [NATIONAL BANK HOLDINGS CL A ORD . . 106,961 . 118,823 |.. .0 0. ... 14,581 ...0|.. 01/04/2023 ..
64110D-10-4 ... [NETAPP ORD 116.080 ...27,39 ....9,430 |.. .0 0. ...0|.. 06/24/2019 ..
64110L-10-6 ... [NETFLIX ORD ... .891.320 |.. . 450,117 |.. .. 69,167 .0 0 0.. 05/16/2023 ..
64125C-10-9 ... [NEUROCRINE BIOSCIENCES ORD . 136.500 ...82,856 .. 57,746 .. .0 .00, ...0.. 09/23/2024 ..
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648287-20-1 ... |RITHM CAPITAL ORD e e ..8,693.000 |.... . ...94,145 .. 87,346 |.. LT3 | 8,693 |... . . 1304 el O e 1,304 |... .. 07/29/2021 ..
650111-10-7 ... [NEW YORK TIMES CL A ORD .. ..4,594.000 |.... . 239,118 LA77,349 .. ... 13,339 |... .. 11/04/2024 ..
651639-10-6 ... [NEWMONT ORD ... 1,335.000 |.... ....(5,567) |... .. 11/07/2023 ..

65249B-10-9 ....|NEWS CL A ORD .
652498-20-8 ....|NEWS CL B ORD
65290E-10-1 ... | NEXTRACKER CL A ORD
65339F-10-1 ... | NEXTERA ENERGY ORD ...
654106-10-3 ... [NIKE CL B ORD
65473P-10-5 ... NISOURCE ORD ..
655663-10-2 ... | NORDSON ORD ....
655844-10-8 ... | NORFOLK SOUTHERN ORD .
665859-10-4 ... | NORTHERN TRUST ORD ...
666807-10-2 ... | NORTHROP GRUMMAN ORD .
668771-10-8 ... | GEN DIGITAL ORD
66987E-20-6 ... | NOVAGOLD RESOURCES ORD .
670346-10-5 ... [NUCOR ORD ...
67066G-10-4 ... [NVIDIA ORD ..
670703-10-7 ... | NUVALENT CL A ORD
67080M-10-3 ... | NURIX THERAPEUTICS ORD .
67103H-10-7 ... | O REILLY AUTOMOTIVE ORD ..
674215-20-7 ... | CHORD ENERGY ORD .........

.. 09/30/2019 ..
.. 09/30/2019 ..
.. 12/03/2024 ..
.. 06/16/2023 ..
.. 02/27/2023 ..
.. 07/19/2024 ..
.. 02/14/2022 ..
.. 06/24/2019 ..
.. 06/24/2019 ..
.. 11/22/2019 ..
.. 02/13/2019 ..
.. 11/21/2019 ..
.. 09/30/2019 ..
.. 04/30/2024 ..
.. 11/26/2024 ..
.. 11/25/2024 ..
.. 06/24/2019 ..
.. 12/19/2023 ..

. (20,673))...
.. 26,192 ...
. (46,652)|...

... 171,482
.. 107,300

...33,146
..3,852,780

,185.800
.116.920 |..

674599-10-5 ....| OCCIDENTAL PETROLEUM ORD .... .. 49.410 |.. .. 12/17/2021 ..
679580-10-0 ... [OLD DOMINION FREIGHT LINE ORD .. 12/06/2019 ..
680033-10-7 ... | OLD NATIONAL BANCORP ORD .... .. 11/25/2024 ..
68062P-10-6 ... [OLEMA PHARMACEUT ICALS ORD .. 12/12/2024 ..

681919-10-6 ... | OMNICOM GROUP ORD
682189-10-5 ... | ON SEMICONDUCTOR ORD .
68235P-10-8 ... [ONE GAS ORD
682680-10-3 ... [ONEOK ORD
683344-10-5 ....| ONTO INNOVATION ORD ..

.. 03/15/2019 ..
.. 07/06/2022 ..
.. 07/19/2024 ..
.. 11/02/2023 ..
.. 12/13/2024 ..

.(10,076))...
.. 22,402 |...
.. 20,372 )...
.. (4,299))...

68389X-10-5 ... [ ORACLE ORD . 166.640 ... 309,950 ... 113,851 ... .. 09/15/2023 ..
68404L-20-1 ... | OPTION CARE HEALTH ORD . 121,777 . ..23.200 |.. 21,777 .. . (46,540) .. 11/06/2024 ..
68902V-10-7 ... | OTIS WORLDWIDE ORD .43,434 |. .. 92.610 |.. 43,434 1,473 .. 12/24/2019 ..
69007J-10-6 ... | OUTFRONT MEDIA ORD .. 170,907 |. . 17.740 .. 170,907 .. 29,112 .. 12/20/2024 ..
69331C-10-8 ... |PG&E ORD ... 49,784 |. ..20.180 |.. 49,784 .. 09/15/2023 ..
693475-10-5 ....|PNC FINANCIAL SERVICES GROUP ORD 89,007 |. .192.850 |.. 89,007 .. 09/15/2023 ..

69349H-10-7 ....| TXNM ENERGY ORD .. 01/26/2024 ..

693506-10-7 ... |PPG INDUSTRIES ORD ... .. 06/10/2020 ..
693517-10-6 ... .. 02/28/2020 ..
69366J-20-0 ... .. 11/04/2024 ..
69370C-10-0 ... .. 04/28/2021 ..
693718-10-8 ... [PACCAR ORD . .. 04/15/2020 ..
693800-10-7 ... | PACS GROUP ORD . (47,853))... .. 09/06/2024 ..
695156-10-9 ... [PACKAGING CORP OF AMERICA ORD .........ceeeviiummmenens fummmmmnniis om0 69,000 [l 16,534 |, 225.130 428 ). .. 06/24/2019 ..
69608A-10-8 ... | PALANTIR TECHNOLOGIES CL A ORD .. 75.630 |.. .. 78,740 .. 12/16/2024 ..

0O 0O 0 0000 000000000000 OD OO ODOODODOODODOODOOOOOO O OO O OO
0 0O 0O 0O 0000000000000 ODOCODODOODO0OODODOODODOODOOOOOO OO O O OO

697435-10-5 ....[PALO ALTO NETWORKS ORD ........cccevovvvereeeniiinennens fevenennnns | eennneiorininiiiniinnnnn . 734.000 ol 133,559 . 181.960 |..... ... 133,559 .. 25,338 .. .. 06/16/2023 ..
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701094-10-4 ... [PARKER HANNIFIN ORD .. ... 94,768 .0 0. ....26,124 |... ...0|.. 02/27/2023 ..
704326-10-7 ... [PAYCHEX ORD ... 51,881 .0 0 7,811 ...0.. 01/06/2023 ..
70432V-10-2 ... [PAYCOM SOFTWARE ORD .. ... 12,708 .0 0. ...0.. 01/27/2020 ..
70450Y-10-3 ... [PAYPAL HOLDINGS ORD .. .. 106,261 .0 .0 ...0].. 06/18/2021 ..
705573-10-3 ... [PEGASYSTEMS ORD . .. 18,826 . . . .0 0. ...0|.. 12/16/2024 ..
713448-10-8 ... [PEPSICO ORD . 243,904 . 147,061 |.. .0 .0 ...0 .. 05/16/2023 ..
71377A-10-3 ... |PERFORMANCE FOOD GROUP ORD . 232,005 . 195,025 |.. .0 0. ...0|.. 12/09/2024 ..
714046-10-9 ... [REVVITY ORD ...17,523 ....9,369 |.. .0 .0 ...0|.. 01/18/2022 ..
717081-10-3 ... |PFIZER ORD ... 174,700 ... 186,721 |.. .0 0. ...0|.. 06/16/2023 ..
718172-10-9 ... [PHILIP MORRIS INTERNATIONAL ORD . . 217,834 |.. . 144,334 .0 0 0].. 01/06/2023 ..
71844V-20-1 ... [PHILLIPS EDISON AND COMPANY ORD . .0 0 0|.. 12/20/2024 ..
718546-10-4 ... [PHILLIPS 66 ORD .... .0 0 0.. 08/30/2022 ..
723484-10-1 ... [PINNACLE WEST ORD . .0 0. ...0|.. 06/24/2019 ..
73278L-10-5 ... [POOL ORD .... .0 .0 ...0|.. 12/31/2024 ..
733174-70-0 ... |POPULAR ORD . .0 0. ...0|.. 09/05/2023 ..
739276-10-3 ... [PONER INTEGRATIONS ORD ... .0 .0 ...0|.. 11/05/2024 ..
741447-10-8 ... [T RONE PRICE GROUP ORD .... .0 0. ...0|.. 06/10/2020 ..
741623-10-2 ... [PRIMO BRANDS CL A ORD . . .0 .0 ...0|.. 11/26/2024 ..
74251V-10-2 ... [PRINCIPAL FINANCIAL GROUP ORD Lo11,302 ). .0 0. ...0 .. 09/30/2019 ..
742718-10-9 ... [PROCTER & GAMBLE ORD ........ccoeeeeeeiienneennennnnnenns [ emmmmnnnnns [, 2,748.001 |, 460,702 . 167.650 ... 205,711 |.. .0 .0 ...0|.. 01/724/2024 ..
74275¢-10-8 ... |PROCORE TECHNOLOGIES ORD . .. 74.930 |.. . 213,759 .0 0 0|.. 11/06/2024 ..
74276R-10-2 ... [PRIVIA HEALTH GROUP ORD .. 19.550 |.. .0 0 0. 08/27/2024 ..
743315-10-3 ....|PROGRESSIVE ORD . .239.610 |.. .0 0 0. 02/27/2023 ..
743400-10-3 ... |PROLOGIS REIT . .0 0 0.. 05/16/2023 ..
74366E-10-2 ... |PROTAGONIST THERAPEUTICS ORD .0 0 0. 12/18/2024 ..
744320-10-2 ....[PRUDENTIAL FINANCIAL ORD .....evvvvvvrvirireninninnnnnns [ enmmmmnnnns feemeeencfoii 418,000 [onnnennnnnnnnnnnnnnnn 49,546 | .0 .0 ...0 .. 06/24/2019 ..
744573-10-6 ... [PUBLIC SERVICE ENTERPRISE GROUP ORD .........ccevvvns [evmmmmmnnns [evmemnncfoviiiiiiiiiiiiiinnnnn 576,000 [oveeeevniennnnnnn... 48,666 | .0 0. ...0|.. 06/24/2019 ..
74460D-10-9 ... [PUBLIC STORAGE REIT ORD .......evvvvvvvvvvvnnnnnnnnnnnns [enmmmmnnnns [eomeenncfoniiiiiinn 183,000 [onnnnnnnnnnnnnnnnnnn, 54,798 |, .0 .0 ...0 .. 09/16/2022 ..
745867-10-1 ... [PULTEGROUP ORD ......ccevvvvvveiviiiiiiiiiiiiiinienninneens [avnnnnnnnns [eeveeencfonii. 243,000 [onneeeneiiiiinennen.. 26,463 | .0 0. ...0|.. 08/30/2024 ..
74624M-10-2 ... |PURE STORAGE CL A ORD .. . e 82,707 [ .0 .0 ...0|.. 10/22/2024 ..
747525-10-3 ... [ QUALCOMM ORD ,302.000 |...ooeeeiiieenn.. 200,013 | 153.620 .0 0. ...0|.. 01/24/2024 ..
74762E-10-2 ... [QUANTA SERVICES ORD .. 168.000 |. .316.050 |.. .0 0 0].. 09/30/2019 ..
74834L-10-0 ... [QUEST DIAGNOSTICS ORD .79.000 |. .150.860 |.. .0 0 0|.. 06/24/2019 ..
750917-10-6 ... [RAMBUS ORD ............. ,976.000 |. .. 52.860 |.. .0 0 0. 11/22/2024 ..
751212-10-1 ... |RALPH LAUREN CL A ORD .43.000 |. .230.980 |.. .0 0 0 .. 09/30/2019 ..
754730-10-9 ... [RAYMOND JAMES ORD . 237.000 |. .166.330 |.. .0 0 0].. 06/24/2019 ..
75513E-10-1 ... |RTX ORD ,546.990 [...cooeeinnnnnnn. . 179,018 | 115.720 .0 0. ...0 .. 01/06/2023 ..
756109-10-4 ... [REALTY INCOME REIT ORD ....coeoveeeeeeeeeeeeeeeeeeneneees [emmmmnnnnns feeeeene 00,963,000 [onnnnneniiiennnnnnnn 51,434 | .0 .0 ...0|.. 01/724/2024 ..
758849-10-3 ... [REGENCY CENTERS REIT ORD .....ccvvvvvvvvveviiiiiiniinnns [evmmmnnnnns fevveeencfoviiiii 002130000 foveeviniiiiiiineennnn 15,747 |, .0 0. ...0|.. 06/24/2019 ..
75886F-10~7 ... [REGENERON PHARMACEUTICALS ORD .......coovvvvvrerreeenns [emmmmmmnnns femmmeencfiiiiii . 123,000 [ovnnnnnnnnnnnnnnnnnn, 87,617 | .0 .0 ...0.. 01/06/2023 ..
7591EP-10-0 ... [REGIONS FINANCIAL ORD ........evvvvvmmmmmmmnmnnnnnnnnnnnn [evnmmmnnnns [eeeeeeecforniiiiiinnn 1,053,000 [ovveienineienennnnnn. 24,767 |, .0 0. ...0|.. 08/17/2023 ..
759351-60-4 ....[REINSURANCE GROUP OF AMER ORD ...........cooeeeeeeennns [emmmmmmnnnn femmmnencfriiii 796,000 [onnneneennneennn. 170,049 | .0 0. ...0].. 06/10/2024 ..
759509-10-2 ....[RELIANCE ORD .......ccoeeieiirnnns .0 0. ...0|.. 03/28/2024 ..
76020N-10-6 ... [REPLIMUNE GROUP ORD 0. 0. ...0|.. 12/18/2024 ..
760759-10-0 ... [REPUBLIC SERVICES ORD .0 0 0|.. 06/24/2019 ..
761152-10-7 ... [RESMED ORD .. 0. .00, ...01.. 02/27/2023 ..
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76155X-10-0 ... [REVOLUTION MEDICINES ORD .... ... 79,013 .0 L 24741 ... 0. ....24,741 ...0|.. 12/04/2024 ..
77313F-10-6 ... [ROCKET PHARMACEUTICALS ORD . ... 22,287 .0 . (26,468)|... .0 ...(26,468) |... ...0 .. 12/11/2024 ..
773903-10-9 ... |ROCKWELL AUTOMAT ORD ... ... 37,724 .0 0. ... (3,289) |... ...0 .. 09/30/2019 ..
775711-10-4 ... [ROLLINS ORD ... 12,144 .0 .0 . ...0|.. 06/24/2019 ..
776696-10-6 ... [ROPER TECHNOLOGIES ORD .... ... 64,461 .0 0. ....(3,140) |... ...0|.. 06/10/2020 ..
778296-10-3 ... [ROSS STORES ORD ....58,996 .0 0 5,023 |.. ...0 .. 03/15/2019 ..
780287-10-8 ... |ROYAL GOLD ORD ... 56,300 .0 . 0 4,094 |... ...0|.. 03/27/2024 ..
78377T-10-7 ... |RYMAN HOSPITALITY PROP REIT ORD . .. 209,723 .0 L (11,497)f... .0 L (11,497) ... ...0.. 09/20/2023 ..
78400V-10-4 ... |S&P GLOBAL ORD .. 186,756 .0 .. 21,566 |... 0. ....21,566 |... ...0|.. 05/02/2022 ..
78410G-10-4 ... [SBA COMMUNICATIONS CL A REIT ORD .. 21,513 | .0 (6,735)| 0 .(6,735) 0. 02/28/2020 ..
78440X-88-7 ... [SL GREEN RLTY REIT ORD . .. 295,724 |. .0 .. 33,265 0 . 33,265 0. 11/22/2024 ..
79466L-30-2 ... | SALESFORCE ORD ........... 377,793 |. .0 .. 79,028 0 . 79,028 0. 03/15/2024 ..
803607-10-0 ... | SAREPTA THERAPEUTICS ORD .... .. 86,450 |........ .0 .. 14,551 |... 0. .... 14,551 ...0|.. 10/21/2024 ..
805111-10-1 ... [ SAVARA ORD .0 .. (5,891)f... .0 ....(5,891) |... ...0|.. 06/28/2024 ..
806857-10-8 ... [ SCHLUMBERGER ORD .0 . (22,742)... 0. ... (22,742) |... ...0|.. 10/31/2022 ..
80706P-10-3 ... [ SCHOLAR ROCK HOLDING ORD . .0 .0 ....19,803 |... ...0|.. 11/19/2024 ..
808513-10-5 ... |CHARLES SCHIAB ORD .0 0 9,107 |... ...0|.. 11/28/2022 ..
808625-10-7 ... [SCIENCE APPLICATIONS INTERNATIAL ORD ... . .0 .0 ...(29,378) |... ...0|.. 09/19/2024 ..
816850-10-1 ... [ SEMTECH ORD ... 113,433 .0 0. ....31,363 |... ...0|.. 12/06/2024 ..
816851-10-9 ... [ SEMPRA ORD ...63,948 .0 0 9,470 |... ...0.. 01/06/2023 ..
81762P-10-2 ... | SERVICENOW ORD 253,369 .0 0 0.. 01/06/2023 ..
819047-10-1 ... [ SHAKE SHACK CL A ORD 214,430 .0 0 0. 12/27/2024 ..
824348-10-6 ... [SHERWIN WILLIAMS ORD ... .. 93,141 .0 0 0 .. 01/10/2020 ..
82489W-10-7 ... [SHOALS TECHNOLOGIES GROUP CL A ORD .25,3%4 | .5.530 |.. 25,304 |.. .. 25,697 .0 0 0. 12/31/2024 ..
826919-10-2 ... [SILICON LABORATORIES ORD .... .. 123,728 | .124.220 |.. . 123,723 |.. . 116,990 .0 0 0.. 07/31/2024 ..
828806-10-9 ... [SIMON PROP GRP REIT ORD ... 65,00 |........ 172.210 ...65,005 .0 .0 ...0 .. 02/27/2023 ..
82083N-10-8 ... [SITIO ROYALTIES CL A ORD .... L. 61,261 [......... 19.180 .0 0. ...0|.. 12/03/2024 ..
830566-10-5 ... [SKECHERS USA CL A ORD ........eevvvvvvvvvnvnnnnnnnnnnnnns [enmmmmnnnnn [evmeenncfonniinin 4,095,000 [oevvnnnnnnnnnnnnnnn. 275,348 | 67.240 .0 .0 ...0 .. 08/19/2024 ..
830830-10-5 ... [CHAMPION HOMES ORD ..........eevvemmmmmmmmmmnnnnnnnnnnnnns [evvmmnnnnns [eeveeeecfoniiiiiin. 5,439,000 [oeeeeeeiinnenennnn. 479,176 | 88.100 .0 0. ...0|.. 09/09/2024 ..
83088M-10-2 ... [SKYWORKS SOLUTIONS ORD ........ccoeeeeeeeeeeeeneennnnnnns [ emmnnnnnnnn feeeeeen . 216.000 [onneneeenneennnnennn, 19,066 | 88.680 .0 .0 ...0 .. 09/30/2019 ..
831865-20-9 ... [A O SMITH ORD ..o [ ernvnnnnnes e 1740000 o, 11,869 o 68.210 .0 0. ...0 .. 03/15/2019 ..
832696-40-5 ... M SMUCKER ORD .110.120 |.. .0 0 0. 06/24/2019 ..
833034-10-1 ... [SNAP ON ORD . .339.480 |.. .0 0 0.. 03/15/2019 ..
834203-30-9 ....[SOLENO THERAPEUTICS ORD .. 44,950 |.. .0 0 ..805 0. 12/12/2024 ..
83444M-10-1 ... [ SOLVENTUM ORD .... ..66.060 |.. .0 0 .(3,975) 0 .. 11/02/2020 ..
840441-10-9 ... [ SOUTHSTATE ORD ..99.480 |.. .0 0 .21,598 0].. 01/13/2023 ..
842587-10-7 ... [ SOUTHERN ORD . ... 104,464 .0 0. ....15,482 |... ...0|.. 12/16/2022 ..
844741-10-8 ... [SOUTHWEST AIRLINES ORD ......ccevvvrrvvrvrmrmnnnnnnnnnnns [enmnmmnnnnn [evmmmencfoniiiiiiiinn 678,000 [onnnnnnnnininnnnnnnnn 22,794 | 33.620 ... 22,794 .0 0 3,214 |... ...0.. 08/17/2023 ..
85208M-10-2 ... [SPROUTS FARMERS MARKET ORD . .0 0 5,8% |... ...0|.. 10/30/2024 ..
85423L-10-3 .... [ STANDARDAERO ORD .0 .0 ... (27,234) |... ...0|.. 12/20/2024 ..
854502-10-1 ... [STANLEY BLACK AND DECKER ORD .. .0 0. ....(3,598) ... ...0.. 07/06/2020 ..
855244-10-9 .... | STARBUCKS ORD .... .0 0. ....(6,269) |... ...0 .. 05/16/2023 ..
857477-10-3 ... | STATE STREET ORD .0 0 7,159 |... ...0 .. 09/30/2019 ..
858119-10-0 ... [STEEL DYNAMICS ORD .....covvvrvvrrreiiieiiiieiiieeeeeneens [ emmmmnnnnns feeeeeencfo 174,000 o, 19,848 | 114.070 0. 0. ...0 .. 02/27/2023 ..
85914M-10-7 ... | STEPSTONE GROUP CL A ORD . ..57.880 |.. .0 0 0|.. 09/09/2024 ..
860630-10-2 ... [STIFEL FINANCIAL ORD ......cevvvvvvvvvevevreeeeeeeeenenns fevnennnnnns feveeeeniforiiii 3,095,000 |oovvvnnnnnnnnee.. . 324,074 ). 106.080 .. 324,074 0. .00, ...01.. 10/17/2024 ..
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863667-10-1 ... [ STRYKER ORD ..394.000 |.... . 141,860 .0 .. 23,872 ... ....23,872 |... ...0|.. 02/27/2023 ..
86366E-10-6 ... [ STRUCTURE THERAPEUTICS ADR . ...24,652 .0 . (13,202)]... ...(13,292) |... ...0].. 06/06/2024 ..
8677111-10-5 ... [ SUNRUN ORD ....4,357 .0 ... (2,919)]... ...0|.. 10/31/2024 ..
86800U-30-2 ... [SUPER MICRO COMPUTER ORD .... .0 ... (42,022) |... ...0 .. 03/15/2024 ..
86881A-10-0 ... | SURGERY PARTNERS ORD . .0 ... (44,254) |... ...0|.. 09/12/2023 ..
87043Q-10-8 ... |SWEETGREEN CL A ORD .. .0 .. ... 34,455 |... ...0|.. 12/27/2024 ..
871570-10-9 ... [ SYNAPTICS ORD .... .0 0. ...(20,202) |... ...0 .. 09/29/2023 ..
871607-10-7 ... [ SYNOPSYS ORD .0 .0 ....(5,230) |... ...0.. 08/30/2022 ..
87161C-50-1 ... [ SYNOVUS FINANCIAL ORD .0 0. ...0|.. 07/16/2024 ..
87164F-10-5 ... [ SYNDAX PHARMACEUTICALS ORD . .0 0 0. 02/23/2024 ..
87165B-10-3 ... [ SYNCHRONY FINANCIAL ORD .0 0 0|.. 06/24/2019 ..
871829-10-7 ... [SYSCO ORD ... . .0 0 0].. 09/30/2019 ..
872540-10-9 ... [ TJX ORD . 160,436 .0 0. ...0|.. 06/10/2020 ..
872590-10-4 ... [T MOBILE US ORD .... .. 134,204 .0 .0 ...0 .. 09/16/2022 ..
872657-10-1 ... [TPG CL A ORD .0 0. ...0|.. 09/11/2024 ..
874054-10-9 ... | TAKE TWO INTERACTIVE SOFTWARE ORD . .0 .0 ...0|.. 06/17/2022 ..
876030-10-7 ... [ TAPESTRY ORD .0 0. ...0|.. 03/15/2024 ..
87612E-10-6 ... | TARGET ORD .0 .0 ...0|.. 04/30/2024 ..
876126-10-1 ... [ TARGA RESOURCES ORD .. .0 0. ...0 .. 10/11/2022 ..
879360-10-5 ... | TELEDYNE TECH ORD . . 464.130 .0 .0 ...0.. 06/19/2020 ..
879369-10-6 ... | TELEFLEX ORD .. 65,319 |. .177.980 |.. .0 0 0 .. 11/02/2022 ..
880770-10-2 ... [ TERADYNE ORD ... 22,036 | .126.920 |.. .0 .3,045 0 0.. 09/18/2020 ..
88160R-10-1 ... [ TESLA ORD ...... ,307,230 | .403.840 |.. .0 . 502,900 0 0 .. 09/15/2023 ..
882240-10-7 ... [ TEXAS CAPITAL BANCSHARES ORD 79,295 |. .. 78.200 |.. . . .0 .. 17,706 0 0].. 04/01/2024 ..
882508-10-4 ... [ TEXAS INSTRUMENTS ORD .. .. 198,948 |. .187.510 |.. . 198,948 |.. .0 .. 18,090 0 0.. 05/16/2023 ..
88262P-10-2 ... [ TEXAS PACIFIC LAND ORD . ....24,331 ... 1,105.960 ...24,331 .0 (177 .0 ...0|.. 11/25/2024 ..
882681-10-9 ... [ TEXAS ROADHOUSE ORD .. .. 164,733 ... 164,733 .0 0. ...0|.. 07/25/2024 ..
883203-10-1 ... [ TEXTRON ORD .. 327,317 .. 327,317 .0 .0 ...0|.. 12/05/2024 ..
883556-10-2 ... | THERMO FISHER SCIENTIFIC ORD .. 234,624 .0 0. ...0 .. 05/16/2023 ..
885160-10-1 ... ....29,192 .0 .0 ...0|.. 12/09/2024 ..
88579Y-10-1 ... .. 82,745 .0 0. ...0 .. 11/02/2020 ..
802356-10-6 ... | TRACTOR SUPPLY ORD ..53.060 |.. .0 0 0. 06/24/2019 ..
893641-10-0 ... [ TRANSDIGM GROUP ORD .. . 1,267.280 |.. .0 0 0. 02/27/2023 ..
89417E-10-9 ... [ TRAVELERS COMPANIES ORD .240.8%0 |.. .0 0 0].. 06/24/2019 ..
896239-10-0 ... [ TRIMBLE ORD ... ..70.660 |.. .0 0 0.. 01/20/2021 ..
806288-10-7 ... [ TRINET GROUP ORD ..90.770 |.. .0 0 0. 12/20/2024 ..
898202-10-6 ... [ TRUPANION ORD .0 0. ...0|.. 09/25/2024 ..
898320-10-9 ....[ TRUIST FINANCIAL ORD ... .0 .0 ...0 .. 10/31/2022 ..
902252-10-5 ....[TYLER TECHNOLOGIES ORD . .0 0. ...0 .. 06/19/2020 ..
902494-10-3 ... TYSON FOODS CL A ORD . .0 .0 ...0|.. 06/24/2019 ..
902653-10-4 ....[UDR REIT ORD .0 0. ...0 .. 09/30/2019 ..
902788-10-8 ... [UMB FINANCIAL ORD . .0 0. ...0|.. 07/31/2024 ..
902973-30-4 ....|US BANCORP ORD .0 0. . ...0|.. 05/16/2023 ..
903537-10-0 ... [UBER TECHNOLOGIES ORD .. 0. 0. ....(4,918) |... ...0.. 08/30/2024 ..
903848-30-3 ....[ULTA BEAUTY ORD .......... .0 0 .(8,028) 0 .. 09/30/2019 ..
90400D-10-8 ... [ULTRAGENYX PHARMACEUTICAL ORD ... 0. .00, ....(6,086) |.. ...01.. 11/11/2024 ..
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907818-10-8 ... [UNION PACIFIC ORD . 162,136 .0 . (12,490)... 0. ...(12,499) |... ...0|.. 11/22/2019 ..
910047-10-9 ... [UNITED AIRLINES HOLDINGS ORD .. ...40,782 .0 ...23,453 |... .0 ... 23,483 |... ...0 .. 02/27/2023 ..
911312-10-6 ... [UNITED PARCEL SERVICE CL B ORD .. .0 0. ...(26,211) |... ...0|.. 05/16/2023 ..
911363-10-9 ... [UNITED RENTAL ORD .0 .0 ....10,220 |... ...0.. 09/30/2019 ..
912008-10-9 ... [US FOODS ORD .0 0. L 119,417 )L ...0|.. 12/18/2024 ..
912909-10-8 ... [US STEEL ORD . .0 .0 ...(22,633) |... ...0 .. 03/26/2024 ..
91307C-10-2 ... [UNITED THERAPEUTICS ORD .. ... 124,553 . . .0 0. .... 46,931 ...0 .. 10/23/2023 ..
91324P-10-2 ... | UNITEDHEALTH GRP ORD .... 546,835 . 127,304 |.. .0 .0 .. (22,219) ... ...0 .. 05/16/2023 ..
91332U-10-1 ....[UNITY SOFTWARE ORD .. 219,038 ... 198,286 |.. .0 0. ....20,751 ...0|.. 09/11/2024 ..
91347P-10-5 ....[UNIVERSAL DISPLAY ORD .. . 116,934 .0 0 (33,742) 0.. 10/31/2024 ..
913903-10-0 ... [UNIVERSAL HEALTH SERVICES CL B ORD .7,236 .0 0 1,835 0|.. 06/24/2019 ..
918204-10-8 ... [VF ORD ................ .. 73,649 .0 0 ..967 0.. 10/30/2024 ..
91913Y-10-0 ... | VALERO ENERGY ORD . ...28,242 |.. .0 0. ... (2,927) ... ...0.. 08/30/2022 ..
92243G-10-8 ... VAXCYTE ORD ...34,039 |.. .0 .0 ... 12,443 .. ...0|.. 09/05/2024 ..
92276F-10-0 ... [VENTAS REIT ORD .... .. 27,976 |.. .0 0 4,652 |... ...0|.. 02/27/2023 ..
92337F-10-7 ... [VERACYTE ORD .. ...49,359 |.. .0 .0 ... 22,765 |... ...0 .. 11/19/2021 ..
92338C-10-3 ....[VERALTO ORD ... ....8,374 |.. .0 0. ...0].. 01/06/2023 ..
92343E-10-2 ... [ VERISIGN ORD . 1,928 .. .0 .0 ...0|.. 06/24/2019 ..
92343V-10-4 ....[VERIZON COMMUNICATIONS ORD . . 196,071 . 234,579 |.. .0 0. ...0|.. 08/17/2023 ..
92345Y-10-6 ....| VERISK ANALYTICS ORD ... 275.430 ...45,997 ...16,234 ). .0 .0 ...0.. 02/07/2020 ..
92346J-10-8 ....[VERICEL ORD ......... ..54.910 |.. 69,259 .0 0 0|.. 08/07/2024 ..
925050-10-6 ... [ VERONA PHARMA ADR ... . .. 46.440 |.. .. 28,614 .0 0 0|.. 09/24/2024 ..
92532F-10-0 ....[VERTEX PHARMACEUTICALS ORD . 300.000 .402.700 |.. .0 0 0.. 01/06/2023 ..
925550-10-5 ....[VIAVI SOLUTIONS ORD .. .14,985.000 |. ..10.100 |.. .0 0 0. 10/29/2024 ..
92556H-20-6 .... | PARAMOUNT GLOBAL CL B ORD .. 742.008 |. ..10.460 |.. .0 0 .. 10/23/2020 ..
92556V-10-6 ... [VIATRIS ORD 1,646.980 |.... .0 ...0.. 06/19/2020 ..
925652-10-9 ....|VICI PPTYS ORD .0 ...0 .. 05/16/2023 ..
927959-10-6 ....[VIPER ENERGY CL A ORD .. .0 ...0 .. 12/19/2023 ..
92826C-83-9 ....|VISA CL A ORD . .0 ...0|.. 12/20/2024 ..
92839U-20-6 ....[VISTEON ORD ... .0 ...0|.. 10/15/2024 ..
92840M-10-2 ... | VISTRA ORD .0 ...0|.. 05/07/2024 ..
92847W-10-3 ... [VITAL FARMS ORD . .0 0. 11/26/2024 ..
929160-10-9 ... [ VULCAN MATERIALS ORD .0 0|.. 04/01/2020 ..
92039U-10-6 ....|WEC ENERGY GROUP ORD .0 0].. 04/15/2020 ..
929740-10-8 ... |WABTEC ORD .. .0 0 .. 09/30/2019 ..
931142-10-3 ... [ WALMART ORD .0 0.. 09/16/2022 ..
931427-10-8 ... | WALGREEN BOOTS ALLIANCE ORD ..909.000 |.... .0 ...0|.. 11/22/2019 ..
934423-10-4 ... WARNER BROS. DISCOVERY SRS A ORD 1,423.990 |.... .0 ...0.. 08/17/2023 ..
94106L-10-9 ... | WASTE MANAGEMENT ORD .0 ...0.. 02/07/2020 ..
941848-10-3 ... | WATERS ORD .0 ...0 .. 02/13/2019 ..
949746-10-1 ... [WELLS FARGO ORD . .0 ...0 .. 05/16/2023 ..
950400-10-4 ....[WELLTOWER ORD .... . . . .0 . . ...0|.. 03/15/2024 ..
95082P-10-5 ....[WESCO INTL ORD .. . 380,197 . 405,329 |.. .0 . (25,132)]... ...0|.. 12/18/2024 ..
955306-10-5 ... [WEST PHARM SVC ORD ...17,361 11,184 ) 0. .. (1,302)f... ...0 .. 06/21/2020 ..
957638-10-9 ... [WESTERN ALLIANCE ORD . 251,539 |.. . 179,954 .0 .. 40,589 0|.. 10/18/2024 ..
958102-10-5 ... [WESTERN DIGITAL ORD .......eeevvvvvvvvevnnnnnnnnnnnnnnnes fevnnnnnnnns fevveennifrnnn 379,000 founnvvinnnnnnnne.. 22,600 ... 59.630 ... ...22,600 |..... .. 21,684 .. 0. ...2,752 .. ...01.. 09/30/2019 ..
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962087-10-4 ... [WEX ORD 1,652.000 |.... . 289,629 L217,144 .. .0 . (31,216)]... ...(31,216) |... ...0|.. 09/09/2024 ..
962166-10-4 ... |WEYERHAEUSER REIT .... ..943.000 |.... .0 ....(6,243) |... ...0.. 09/30/2019 ..
969457-10-0 ... [WILLIAMS ORD .0 L.27,199 ... ...0 .. 09/30/2019 ..
98138H-10-1 ... [ WORKDAY CL A ORD .0 ...0|.. 12/20/2024 ..
983134-10-7 ... [WYNN RESORTS ORD ... .0 ...0 .. 09/30/2019 ..
98389B-10-0 ... [XCEL ENERGY ORD .... .0 ...0 .. 04/28/2021 ..
98419M-10-0 ... | XYLEM ORD .0 ...0|.. 06/16/2023 ..
988498-10-1 ... | YUM BRANDS ORD .. .0 ...0 .. 06/24/2019 ..
989207-10-5 ... |ZEBRA TECHNOLOGIES CL A ORD ... .0 ...0|.. 12/20/2019 ..
98937L-10-5 ... [ZENAS BIOPHARMA ORD ..... .0 0. 09/13/2024 ..
98954M-10-1 ... [ZILLOW GROUP CL A ORD .. .0 0|.. 09/13/2024 ..
98956P-10-2 ....|ZIMMER BIOMET HOLDINGS ORD . .0 0.. 02/07/2020 ..
98978V-10-3 ... [ZOETIS CL A ORD .0 ...0 .. 02/27/2023 ..
F21107-10-1 ... [ CONSTELLIUM SE CL A ORD .. .0 ...0 .. 03/25/2024 ..
601767-10-5 ... [ALKERMES ORD .0 ...0 .. 12/01/2023 ..
G0176J-10-9 ... [ALLEGION ORD .. .0 ...0 .. 02/13/2019 ..
60250X-10-7 ... [AMCOR ORD .0 ...0|.. 06/24/2019 ..
G0403H-10-8 ... [AON CL A ORD .0 ...0|.. 06/24/2019 ..
G0450A-10-5 ... [ARCH CAPITAL GROUP ORD . .0 . ...0|.. 10/31/2022 ..
G0508H-11-0 ... [ARCADIUM LITHIUM ORD ... .0 . (17,524)]... s . ...0 .. 03/15/2024 ..
G0585R-10-6 ... | ASSURED GUARANTY ORD ... .0 .. 47,630 .0 0|.. 10/08/2024 ..
G0750C-10-8 ... [AXALTA COATING SYSTEMS ORD . .0 0 0.. 05/21/2024 ..
G1110E-10-7 ... [BIOHAVEN ORD ........... .0 0 0. 11/26/2024 ..
G1151C-10-1 ... [ ACCENTURE CL A ORD .. . .0 0 0. 02/27/2023 ..
629183-10-3 ... [EATON ORD ......... .331.870 |.. . 154,320 |.. .0 0 0.. 01/06/2023 ..
G3223R-10-8 ....|EVEREST GROUP ORD . 362.460 .. 395,081 .0 .0 ...0].. 10/07/2024 ..
G3265R-10-7 ... [APTIV ORD .0 0. ...0|.. 02/27/2023 ..
(G3934V-10-9 ....[GENIUS SPORTS ORD .. .0 .0 ...0|.. 12/13/2024 ..
642706-10-4 ... [HAMILTON INSURANCE GROUP CL B ORD ... .0 0. ...0|.. 10/09/2024 ..
(G4863A-10-8 ... | INTERNATIONAL GAME TECHNOLOGY ORD ... .0 .0 ...0|.. 12/31/2024 ..
G491BT-10-8 ... | INVESCO ORD .0 0. ...0|.. 09/16/2022 ..
651502-10-5 ... [ JOHNSON CONTROLS INTERNATIONAL ORD .0 0 0.. 03/15/2019 ..
(654950-10-3 ....|LINDE ORD ... .0 0 0 .. 11/19/2020 ..
G5960L-10-3 ... [MEDTRONIC ORD .... .0 0 0.. 05/16/2023 ..
666721-10-4 ... [NORWEGIAN CRUISE LINE HOLDINGS ORD .0 0 0. 12/18/2024 ..
G7997R-10-3 ... | SEAGATE TECHNOLOGY HOLDINGS ORD . .0 0 ..230 0.. 03/15/2019 ..
G7997W-10-2 ... [ SEADRILL ORD .0 0. ....(3,716) |... ...0|.. 12/09/2024 ..
G7S00T-10-4 ... [PENTAIR ORD ... .0 0 5,049 |... ...0.. 09/30/2019 ..
(68068L-10-8 ... [ SHARKNINJA ORD .0 0. ....84,198 |... ...0|.. 11/05/2024 ..
(G8192H-10-6 ... [SIRIUSPOINT ORD .0 .0 ... 18,434 |... ...0|.. 12/30/2024 ..
68267P-10-8 ... [SMURFIT WESTROCK ORD ... .0 0. ....19,086 |... ...0|.. 07/08/2024 ..
(84737-10-0 ... | STERIS ORD .0 0. ....(1,815) |... ...0].. 06/18/2021 ..
687052-10-9 ... [TE CONNECTIVITY ORD .. .0 0. ....30,09 |... ...0].. 06/10/2020 ..
687110-10-5 ... [ TECHNIPFNC ORD .. 0. 0. ... 17,99 |... ...0 .. 12/19/2023 ..
(87264-10-0 ... | TECNOGLASS ORD .. .0 0 . 39,660 0.. 11/01/2024 ..
G8994E-10-3 ... [ TRANE TECHNOLOGIES ORD ... 0. .00, ..33,244 |.. ...01.. 09/30/2019 ..
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(69460G-10-1 ... [ VALARIS ORD ... 40,391 .0 . (22,213)]... 0. .. (22,213) ... ...0|.. 12/19/2023 ..
696629-10-3 ... [WILLIS TOWERS WATSON ORD . ... 36,962 .0 0 8,501 |... ...0 .. 06/24/2019 ..
H11356-10-4 ... |BUNGE GLOBAL ORD ... ... 12,830 .0 0. ....(3,82) |... ...0|.. 03/14/2023 ..
H1467J-10-4 ... [CHUBB ORD .. 130,414 .0 .0 L. 23,742 ... ...0.. 03/10/2020 ..
H2906T-10-9 ... | GARMIN ORD .. 36,302 .0 0. ... 13,679 |... ...0 .. 11/02/2020 ..
M4R82T-10-6 ... [FIVERR INTERNATIONAL ORD ........eevvvvvvvvnnvnnnnnnnnns [onmmmmmnnnn [Covvnnn fooiiiiiiiiiinnnnnnn. 3,934,000 [ovnnnnnnnnnnnnnnnnn, 124,826 | . .0 .0 ... 23,207 |... ...0|.. 11/13/2024 ..
M5216V-10-6 ... |GLOBAL E ONLINE ORD .. L 147,176 |.. .0 0. ....58,021 |... ...0|.. 12/13/2024 ..
M87447-10-6 ...  TABOOLA.COM ORD ...69,459 |.. .0 .0 ...(13,980) [... ...0|.. 03/12/2024 ..
198068-10-5 ... [WIX.COM ORD .0 0. ....20,408 |... ...0|.. 12/05/2024 ..
N53745-10-0 ....|LYONDELLBASELL INDUSTRIES CL A ORD .0 0 .(6,722) 0.. 03/15/2019 ..
N5749R-10-0 ....[MERUS ORD ... .0 0 .(2,078) 0.. 11/26/2024 ..
N6596X-10-9 ... [NXP SEMICONDUCTORS ORD . .0 0 .(6,549) 0.. 03/19/2021 ..
N72482-14-9 ... 0. 0. (862) |... ...0 .. 10/02/2023 ..
V77807-10-3 ... [ROYAL CARIBBEAN GROUP ORD ........cccevvnnsirirennnnnins [orneennnnns 0 [O 28,842 |ooiiiiiiiiiiiis 0.. 03/30/2021 ..
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Publicly Traded 94,784,086 XXX 94,784,086 51,453,301 72,191 1,042,912 0 14,071,918 220,134 13,851,784 0 XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 04,784,086 XXX 94,784,086 51,453,301 72,191 1,042,912 0 14,071,918 220,134 13,851,784 0 XXX
47803P-23-7 ....|J HANCOCK DS VAL ITL R6 .. ...427,732.630 |.... .0 (1,062,731)f... .0 ..(1,052,731) |... ...0|.. 12/20/2024 ..
543488-82-9 ....[LOOMIS SAYLES:INV GB N ... .. 810,606.040 |.... .0 ...(166,739)... 0. ... (166,739) |... ...0|.. 12/18/2024 ..
552966-80-6 ... [MFS INTERNATIONAL EQT R6 . ...173,977.480 |.... . .0 ...(201,152)f... .0 ... (201,182) ... ...0|.. 12/17/2024 ..
74440B-88-4 ... [PGIM TOT RTN BOND R6 R e ...638,262.140 |.... ..9,057,288 |.. .0 . ... (187,773)]... .0, ... (137,773) ... ...0 .. 11/29/2024 ..
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 26,851,064 XXX 26,851,064 30,807,433 0 930, 143 0 (1,558,39%)| 0 (1,558,395) 0 XXX
5409999999. Total - Common Stocks - Mutual Funds 26,851,064 XXX 26,851,064 30,807,433 0 930, 143 0 (1,558,395) 0 (1,558,395) 0 XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX
464287-65-5 | | SHARES:RUSS 2000 ETF . | | .. 2,502.002 |.... .. 552,842 |........ 220.960 .... 552,842 .... 569,039 |.. .0 .. .. 0. .... (16,200)]... .0, ...(16,200) |... ...0 .. 12/23/2024 ..
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 552,842 XXX 552,842 569,039 0 0 (16,200) 0 (16,200) 0 XXX
620808-10-1 ... [MOUNT CARMEL HEALTH PLAN OF NEW YORK, INC. . .. 1.000 |.... . 25,869,080 [22,075,597.500 25,869,080 21,800,794 |.. .0 . .0 ...(736,500)f... 0. .... (736,500) |... ...0 .. 03/02/2020 ..
62080#-10-9 ... [MOUNT CARMEL HEALTH PLAN OF IDAHO, INC. .. ..1.000 |. 8,978,333 (2,318,856.110 |.. ..8,078,333 |.. ..2,122,948 .0 .0 (3,353,308) 0 ..(3,353,308) 0.. 12/01/2018 ..
62080*-10-3 ... [MOUNT CARMEL HEALTH PLAN OF CONNECTICUT, INC. ..1.000 |. 3,046,118 (1,928,280.000 |.. ..3,046,118 |.. . 2,000,000 .0 .0 . 155,512 0 ...155,512 0 .. 12/08/2021 ..
89651#-10-1 ... [TRINITY HEALTH PLAN OF MICHIGAN, INC. .............. .. e ..1.000 [.... ...3,414,548 11,500,000.000 ..3,414,548 . 1,500,000 |.. .0 .. .0 (4,763,209)]... .0, ..(4,763,209) |... ...0.. 12/31/2022 ..
5919999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Publicly
Traded 42,208,079 XXX 42,208,079 27,423,742 0 0 0 (8,697,505)| 0 (8,697,505) 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 42,208,079 XXX 42,208,079 27,423,742 0 0 0 (8,697,505) 0 (8,697,505) 0 XXX XXX
5989999999 - Total Common Stocks 164,396,071 XXX 164,396,071 110,253,516 72,191 1,974,750 0 3,799,818 220,134 3,579,684 0 XXX XXX
5999999999 - Total Preferred and Common Stocks 164,396,071 XXX 164,396,071 110,253,516 72,191 1,974,750 0 3,799,818 220,134 3,579,684 0 XXX XXX
1.
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38380V-06-1 ......... GNR 2018-036 VJ - CMO/RVBS .. .|-...03/25/2024 ... | Northern Trust .... 958,752 |.. ... 1,005,245 |..
912810-02-4 ......... UNITED STATES TREASURY . |--..09/27/2024 ... |Various .... 1,095,161 |.. .... 1,275,000 |..
912810-RK-6 ......... UNITED STATES TREASLRY ... ...10/25/2024 ... [ JP MORGAN ....604,233 |.. ....835,000 |..
912810-SL-3 ......... UNITED STATES TREASLRY ... . [Northern Trust . .... 430,664 |.. ....700,000 |..
912810-TB~4 ......... UNITED STATES TREASLRY ... .|Various .. .. 2,413,490 |.. .... 4,045,000 |..
912810-TN-8 . ..|UNITED STATES TREASLRY . .| CITADEL . 522,525 .640,000
912810-TT-5 . ..|UNITED STATES TREASLRY . .|Various .. .2,127,018 . 2,260,000
912828-2R-0 . ..|UNITED STATES TREASURY . 11/22/2024 ... [NOMURA SECURITIES INTL INC . 2,132,139 . 2,250,000
912828-3F-5 ......... UNITED STATES TREASLRY ... .|....12/27/2024 ... |Various 3,715,754 |.. .... 3,935,000 |..
912828-4V-9 ......... UNITED STATES TREASLRY ... veer)|....05/29/2024 ... [Northern Trust 2,450,009 |.. .... 2,630,000 |..
912828-6T-2 ......... UNITED STATES TREASLRY ... ..|....05/29/2024 ... [NOMURA SECURITIES INTL INC ... 1,215,633 |.. .... 1,350,000 |..
912828-X8-8 ......... UNITED STATES TREASLRY ... . |---. 1271172024 ... | Northern Trust .... .... 864,563 |.. ....900,000 |..
912828-YB-0 ......... UNITED STATES TREASLRY ... .|-...10/25/2024 ... |Northern Trust .... ....861,338 |.. ....960,000 |..
912828-20-6 ......... UNITED STATES TREASLRY ... .|-...07/26/2024 ... |Various 5,037,981 |.. .... 6,195,000 |..
912820-EC-1 ......... UNITED STATES TREASLRY ... . |-...10/25/2024 ... | JP MORGAN .. 1,281,060 |.. .... 1,345,000 |..
91282C-EN-7 ......... UNITED STATES TREASLRY ... ...08/27/2024 ... |Northern Trust 3,147,891 |.. .... 3,300,000 |..
91282C-FU-0 . ..[UNITED STATES TREASURY . . | NOMURA SECURITIES INTL INC . 4,081,250 . 4,000,000
91282C-FZ-9 . ..|UNITED STATES TREASURY . .|Various .. . 5,366,292 . 5,515,000
912820-GM-7 . ..|UNITED STATES TREASLRY . . | JP MORGAN .. . 1,430,449 . 1,500,000
91282C-HH-7 ......... UNITED STATES TREASLRY ... .|--..08/27/2024 ... |Bank of Montreal .. .... 3,370,781 |.. ... 3,400,000 |..
91282C-HM-6 ......... UNITED STATES TREASLRY ... . |-...05/29/2024 ... | Northern Trust .... ... 4,643,731 |.. .... 4,685,000 |..
91282C-HU-8 ......... UNITED STATES TREASLRY ... o |----08/27/2024 ... | Bank Of MONTrEal .....ceeeeeeeieieiiieii et e e e e e e e e e e e e e e e e e e e e e nnn e e e e nnnn e e eennnnn [eeeeeennnereeeeenn e e e eennnnaes [eeeeennr e e ennae 2,394,094 |.. .... 2,400,000 |..
912820-JP-7 ......... UNITED STATES TREASLRY ... .|-...09/16/2024 ... [NOMURA SECURITIES INTL INC .... 5,164,666 |.. .... 5,070,000 |..
91282C-JZ-5 ......... UNITED STATES TREASLRY ... .|-...07/26/2024 ... |Various .... 2,096,361 |.. .... 2,150,000 |..
912820-KA-8 ......... UNITED STATES TREASLRY ... .|-... 1272772024 ... |Various .. ... 2,446,211 |.. .... 2,450,000 |..
91282C-KE-0 ......... UNITED STATES TREASLRY ... e+ 1072972024 ... [ VAT TOUS ...eeeeeieeeeeieee e e e e ettt e e e ettt e e e e e et e e e e e e e e e e e e e na e e e e enn e e eennnn e e eernnnnaeeeennnnaaaee [eeeeeennnaaeeeennaneeeeennnaaes [eeeeennnneeeennnae 2,495,723 |.. .... 2,500,000 |..
91282C-LF-6 ......... UNITED STATES TREASLRY ... .|....09/24/2024 ... [BNP Paribas 621,606 |.. 615,000 |..
91282C-LJ-8 ......... UNITED STATES TREASLRY ... ...09/27/2024 ... [Amherst Pierpont .. ... 1,764,492 |.. .... 1,750,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 64,733,867 69,660,245
31320X-d4-5 ......... FH SB1183 = RMBS ... eeeee e e et 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 e nn e e e ennnnn e e e eennnnneees [ neneeneennnnes [oen .06/07/2024 ... [ INTL FCStone Financial INC. ....ceeeeuuiieeemmeiiieeiieie e e e eee e e e e eeen e e e eenne s e e e eenne e e e e ennnnseeeennnn |oennnnneeeennnnneeeeennnnneeeeens |oriaeeeeeennnneeeeees 1,518,066 |-.evvveeneeeeeennnnnnns 1,588,948
313206-NZ-9 . .. |FH SB8508 - RMBS ... ...08/22/2024 ... [STONEX FINANCIAL INC. . ... 1,549,771 |.. ,697,199 |..
31320Q-SH-0 .. | FH 803220 - RMBS .| MORGAN STANLEY ... . 950,535 . 953,814
31320V-7B-5 . ..|FH SD8090 - RMBS . [Northern Trust . . 403,5% . 494,167
3132E0-VN-1 . .| FH SD4220 - RMBS ... . [Northern Trust .... .943,767 972,799
3136AC-2L-4 . ..|FNR 2013-22 PD - CMO/RMBS .| STONEX FINANCIAL INC. . 1,021,508 . 1,085,808
3136BT-BE-2 . .| FNR 2024-73 PA - CMO/RMBS 12/17/2024 ... |BMO Capital Markets . . 1,073,231 . 1,075,374

3137HB-3-2 .........

FHR 5366 MV - CMO/RIBS < |-..02/27/2024 ... | MORGAN STANLEY ,293,160 |.. ,278,379 |..
31400D-KP-8 ......... FN CA5701 - RIBS ... +|--..08/25/2024 ... | INTL FCStone Financial Inc. .. 113,236 |.. 134,830 |..
31400F-A9-0 ......... FN CA7231 - RUBS ... . |-...06/25/2024 ... | INTL FCStone Financial Inc. .. ,600,319 |.. ,909,760 |..
3140X8-3H-8 ......... FN FN5299 - RUBS ... .+ |--..0173172024 ... |Northern Trust ... ,014,755 |.. . 1,009,447 |..
3140XA-Y5-5 ......... FN FN7031 - RUBS ... . |--..01/31/2024 ... |Northern Trust ... ... 1,059,222 |.. ,108,771 |..
3140XB-4Y-3 FN FNB038 - RUBS ... ...02/27/2024 ... |Northern Trust ...800,794 |.. ...928,794 |..
3140XJ-UG-6 .........|FN FS3282 - RVBS 04/05/2024 ... | MI1ZUHO_SECURITIES 781,721 793,625
3140XQ-CZ-8 .........|FN FS8187 - RUBS 06/20/2024 ... | INTL FCStone Financial Inc. .1,206,070 275,000
31418C-XN-9 ......... | FN MA3384 - RIBS 02/08/2024 ... Mitsubishi UFJ Securities . . 802,259 852,475
31418D-YB-2 . .| FN MA4305 - RMBS 02/27/2024 ... |Various .. . 1,087,340 ,383,198
31418D-YC-0 ......... | FN MA4306 - RIBS ... ...02/08/2024 ... | INTL FCStone Financial Inc. 367,671 |.. 441,067 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 17,587,022 19,073,453
00115A-AQ-2 ......... | AEP TRANSMISSION COMPANY LLC .. ...10/03/2024 ... | GOLDMAN SACHS ... ....352,818 |.. .340,000 ..
00287Y-DS-5 .........| ABBVIE INC ..... 02/22/2024 .. |Northern Trust . 698,551 700,000
02343J-AA-8 ......... | AMCOR FLEXIBLES NORTH AMERICA INC . 01/31/2024 ... [Northern Trust ... .808,356 .820,000
025537-AY-7 ......... AVERICAN ELECTRIC POWER COMPANY INC .. . |--..10703/2024 ... | SG AMERICAS SECURITIES, LLC .. ....438,706 |.. ....425,000 |..
025816-DN-6 ......... AVERICAN EXPRESS CO |- 1071672024 .. |Northern Trust ... ....400,934 |.. ....365,000 |..
036752-AZ-6 ......... ELEVANCE HEALTH INC oo |-...05/2072024 ... |Various .. ... 289,951 |.. ....290,000 |..
05522R-DJ-4 ......... BACCT 20241 A = ABS ..uteutiteutitettstest st et st ettt ettt sb et st et st et st ene st ent st enesnebessebe st arenssrensnennanes | esresessesennane 2.08/06/2024 ... [NOTREIN TFUST ouveutiteutstertsseetee sttt ettt st et st et st ent st entstenessenesser et et esabenssbenessanessenessensssanes |seesensasensasensssenessensnnensne |onsasenessesnsenensans 1,269,929 |..viveiiieiiiiiiins 1,270,000
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05964H-BF-1 .........[BANCO SANTANDER SA . c ...07/09/2024 ... [Northern Trust . . 1,100,510 . 1,100,000
06051G-J0-3 ......... [BANK OF ANERICA CORP . 09/19/2024 ... [Northern Trust . .528,649 550,000
06418G-AL-1 .........|BANK OF NOVA SCOTIA .. 09/04/2024 ... [Northern Trust . 425,000 425,000
06738E-CT-0 . .| BARCLAYS PLC ........... ....00/04/2024 ... |Various .. .400,260 .400,000
103730-BY-5 BP CAPITAL MARKETS AMERICA INC .. |-...05/16/2024 ... |Various .. ... 499,913 |.. ....500,000 |..
125136-BD-0 ...08/14/2024 ... |Various ... 263,164 |.. ....270,000 |..
126650-CY-4 .........| CVS HEALTH CORP .. 02/07/2024 ... | GOLDMAN SACHS . 398,601 430,000
13607P-HT-4 .........| CANADIAN IMPERIAL BANK OF COMMERCE 09/04/2024 ... [Northern Trust . .375,000 .375,000
13608J-AA-5 .........| CANADIAN IMPERIAL BANK OF COMMERCE 04/02/2024 ... [BNP Paribas .. . 429,346 430,000
14040H-CH-6 ........ CAPITAL ONE FINANCIAL CORP +|----09/19/2024 ... | JP MORGAN ... 389,406 |.. ....410,000 |..
1404IN-FV-8 ......... COMET 2019-3 A - ABS +|-...04718/2024 ... | JP MORGAN L 742,625 |.. ....800,000 |..
164110-AG-6 ......... CHENIERE ENERGY PARTNERS LP . . |--..10/08/2024 ... |Northern Trust . ....531,965 |.. ....540,000 |..
72501-AP-5 ... CINTAS NO 2 CORP . .|-...04/25/2024 ... | Morgan Stanley . ... 245,015 |.. ++..250,000 |..
172967-LD-1 ......... CITIGROUP INC ... +|----09/19/2024 ... | GOLDMAN SACHS ... ....312,382 |.. ....315,000 |..
191098-Al-4 ......... COCA-COLA CONSOL IDATED INC .. +|--..10708/2024 ... | JP MORGAN ....649,350 |.. ....625,000 |..
20825C-AQ-7 ......... CONOCOPHILLIPS +|----02/07/2024 ... | GOLDMAN SACHS ... ....606,511 |.. ....530,000 |..
20822V-BA-8 CROIIN CASTLE INC ... ...08/27/2024 ... [MORGAN STANLEY ... ... 434,631 |.. ....430,000 |..
233331-BL-0 ......... [ DTE ENERGY €O ....... 10/03/2024 ... |MORGAN STANLEY ... 436,647 405,000
24420E-YV-6 .........|JOHN DEERE CAPITAL CORP 09/03/2024 ... [Mitsubishi UFJ Securities . . 399,944 .400,000
253890-AR-7 ......... [DIGITAL REALTY TRUST LP ... 09/19/2024 ... | GOLDMAN SACHS ... .395,112 .400,000
26442C-AN-4 ........... | DUKE ENERGY CAROLINAS LLC 10/03/2024 ... | MORGAN STANLEY . . 354,995
29273R-AR-0 . .| ENERGY TRANSFER LP . 02/07/2024 ... | MORGAN STANLEY & CO LLC/SL CONDUIT . 486,220
370334-CX-0 GENERAL MILLS INC .. .|-...01/16/2024 ...|Northern Trust ... 349,650 |..
37045X-EU-6 GENERAL MOTORS FINANCIAL COMPANY INC ... ...10/03/2024 ... [Northern Trust ... ....699,49% |..
373334-KV-2 ......... | GEORGIA POWER CO ... 02/20/2024 ... |Vells Fargo .. .500,000
404280-EN-7 .........[HSBC HOLDINGS PLC ..... ...11/12/2024 ... |HSBC Brokerage . . 445,000
42824C-BS-7 ......... |HENLETT PACKARD ENTERPRISE CO . 09/12/2024 ... | M1ZUHO_SECURITIES .399,812
458140-CE-8 ......... INTEL CORP .|--..08/26/2024 ... |Northern Trust ...877,625 |..
45866F-AT-1 ......... INTERCONT INENTAL. EXCHANGE INC . .|-...04/25/2024 ... 196,206 |..
46625H-RY-S ......... JPHORGAN CHASE & CO +|----09/16/2024 ... | JP MORGAN .. ... 1,450,995 [..
46647P-EK-8 ......... JPIORGAN CHASE & CO o|-...07/15/2024 ... | Vel Is Fargo .. ....485,000 |.. . ..
47786W-AD-2 ........ JDOT 2024-B A3 - ABS ... o |---08/1172024 ... ....524,897 |.. ....525,000 |..
47800R-AD-5 ......... JDOT 2024 A3 - ABS ...08/11/2024 ... [Northern Trust ... ... 749,958 |.. ....750,000 |..
53944Y-BC-6 ......... [LLOYDS BANKING GROUP PLC .. ....11/19/2024 ... |LLOYODS SECURITI 335,000 335,000
571748-BY-7 ......... MARSH & MCLENNAN COMPANIES INC ... <. |- 1078072024 ... [Various ... 569,479 |.. ....570,000 |..
576360-BB-9 ......... MASTERCARD INC ... +|--..00/04/2024 ... |Northern Trust ... ....419,901 |.. ....420,000 |..
64110L-BA-3 ......... NETFLIX INC .|....08/01/2024 ...|Various ... 463,222 |.. ....460,000 |..
713448-BP-2 ......... PEPSICO INC +|----07/10/2024 ... | GOLDMAN SACHS ... ....385,868 |.. ....375,000 |..
TA464A-AA-O ........ PUBLIC STORAGE OPERATING CO . +|-...04/09/2024 ... |MORGAN STANLEY . ....550,000 |.. ....550,000 |..
756109-BZ-6 ......... REALTY  INCOME CORP . +|---.01/23/2024 ... |Not Available ... ....900,000 |.. ....900,000 |..
756109-CB-8 ......... REALTY  INCOME CORP . .|-...01/23/2024 ... |Not Available ... ... 150,000 |.. ... 150,000 |..
857477-ON-1 ... STATE STREET CORP ...08/16/2024 ... [Northern Trust ... ...509,022 [.. ...600,000 [..
857477-CP-6 ......... | STATE STREET CORP ..... 10/17/2024 ... | MORGAN STANLEY . .650,000 .650,000
874054-AK-5 .........| TAKE-TIO INTERACTIVE SOFTWARE INC . 06/10/2024 ... |Northern Trust . .562,214 .570,000
882508-CE-2 ......... [ TEXAS INSTRUVENTS INC ... 02/05/2024 ... [Northern Trust . .499,680 .500,000
891160-MJ-9 ......... TORONTO-DOMINION BANK ... o|----12/11/2024 ... | MORGAN STANLEY ... ....439,286 |.. ....450,000 |..
891160-0J-9 ......... TORONTO-DOMINION BANK ... .|-...09/03/2024 ... |Northern Trust ... ....450,000 |.. ....450,000 |..
89236T-LY-9 ......... TOYOTA MOTOR CREDIT CORP +|----03/18/2024 ... |Vl Is Fargo ....239,710 |.. ....240,000 |..
90331H-PP-2 ......... [US BANK NA .. o|-+..10717/2024 ...|Northern Trust ... ....750,000 |.. ....750,000 |..
91159H-J0-4 ......... [US BANCORP .. +|--..01/18/2024 ...|Northern Trust ... ....420,000 |.. ....420,000 |..
92348K-CD-3 ......... [ VZNT 2023-7 A1A - RUBS . .|....04724/2024 ... |Northern Trust .... ... 251,963 |.. ++..250,000 |.. .
95000U-3F-8 ......... [WELLS FARGO & CO .|-...07/26/2024 ... |Northern Trust ... ....851,441 |.. ....840,000 |.. ....519
95000U-3L-5 WIELLS FARGO & €O +|--..09716/2024 ... | JANE STREET EXECUTION SERVICES, LLC ... ....546,706 |.. ....625,000 |.. .. 14,367
961214-DF-7 . .| WESTPAC BANKING CORP . ... 12/11/2024 ... |Various ............. . 434,409 440,000 . 1,004
961214-FN-8 WIESTPAC BANKING CORP ... ...09/16/2024 .. [Northern Trust .... ... 743,358 |.. ....700,000 |.. .. 12,915
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 32,655,287 32,580,000 142,554
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2509999997. Total - Bonds - Part 3 114,976,176 121,313,697 787,245
2509999998. Total - Bonds - Part 5 1,028,591 1,015,000 14,851
2509999999. Total - Bonds 116,004,767 122,328,697 802,096
4509999997. Total - Preferred Stocks - Part 3 0
4509999998. Total - Preferred Stocks - Part 5

4509999999. Total - Preferred Stocks 0
001055-10-2 .........[AFLAC ORD .... ....06/11/2024 ... | JP MORGAN ....100.000 |.. ....0
00287Y-10-9 . ..|ABBVIE ORD ..... ....04/30/2024 ... |MORGAN STANLEY . .100.000 |.. .0
002896-20-7 . ..| ABERCROMBIE AND FITCH CL A ORD ....10/15/2024 ... |Various .. . 1,709.000 |.. .0
00404A-10-9 . .| ACADIA HEALTHCARE COMPANY ORD . ....12/02/2024 ... |Various . 1,503.000 |.. .0
00773J-20-2 . ..| SPYRE THERAPEUTICS, INC. .... ....07/03/2024 ... |Various .. .287.000 |.. .0
007903-10-7 ......... ADVANCED MICRO DEVICES ORD .. ....01/24/2024 ... | INSTINET INVESTMENT SERVICES LIMITED .. ....100.000 |.. ....0
00827B-10-6 ......... AFFIRM HOLDINGS CL A ORD .. ....12/30/2024 ... |Various .. .... 3,057.000 |.. ....0
00912X-30-2 ......... AIR LEASE CL A ORD ....07/16/2024 ... |Various .. ....2,083.000 |.. ....0
00973Y-10-8 ......... AKERO THERAPEUTICS ORD . ....09/23/2024 ... |RBC Dain Rauscher (US) ... .. .. ....0
011659-10-9 ......... ALASKA AIR GROUP ORD ... ....00/27/2024 ... | STIFEL NICOLAUS & CO. eeerenunieeemmnneeeeemnne e e eeemnna e e eeemnna e e e e ennna e e eeemnnnaeeeennnnnaseennnnnnaeeeennnnn |onnnneeeemnnnnnneeenes 4,566.000 |.. ... 203,429 |.. ....0
01625V-10-4 ......... ALIGNMENT HEALTHCARE ORD . ....12/30/2024 ... |Various ..19,764.000 |.. ... 220,587 |.. ....0
01741R-10-2 ......... ....08/25/2024 ... |RBC Dain Rauscher (US) ... ....0
01749D-10-5 ......... ALLEGRO MICROSYSTEMS ORD ....10/31/2024 ... |Various .. ....0
023135-10-6 . ..| AMAZON COM ORD ............ ....12/20/2024 ... |Various .0
023576-10-1 . ..| AMERANT BANCORP CL A ORD . ....00/26/2024 ... |Various .. .0
024013-10-4 . ..| AMERICAN ASSETS REIT ORD .. ....12/11/2024 ... |Various . 3,257.000 |.. .0
02665T-30-6 ......... AMERICAN HOMES 4 RENT CL A REIT ORD .. . |....11/07/2024 ... |Various .. ... 16,995.000 |.. ....0
030111-20-7 ......... AMERICAN SUPERCONDUCTOR ORD . ....12/11/2024 ... |Various .. ....953.000 |.. ....0
0315211-10-9 ......... AMICUS THERAPEUTICS ORD ....10/30/2024 ... |Various .. ....732.000 |.. ....0
031652-10-0 ......... AMKOR TECHNOLOGY ORD ....10/25/2024 ... |Various ....9,605.000 |.. ....0
035710-83-9 ......... ANNALY CAPITAL MANAGEMENT REIT ORD ... ....10/31/2024 ... |BAYPOINT TRADING LLC .. ....1,730.000 |.. ....0
03674X-10-6 ......... ANTERO RESOURCES ORD . ....12/03/2024 ... |Various ....1,670.000 |.. ....0
037430-10-8 ......... APA ORD ....01/24/2024 ... | INSTINET INVESTMENT SERVICES LIMITED .. 300.000 |.. ....0
03753U-10-6 ......... APELLIS PHARMACEUTICALS ORD ... ....06/14/2024 ... |Various ....0
03769\-10-6 . ..| APOLLO GLOBAL MANAGEMENT ORD ....12/20/2024 ... |NorthernTrust .0
03770N-10-1 . ..| APOGEE THERAPEUTICS ORD ....12/31/2024 ... |Various .0
037833-10-0 . L APPLE ORD ovvveiiiiiiis ....00/20/2024 ... |Various .0
04351P-10-1 ASCENDIS PHARMA ADR REP ORD . C... ....08/09/2024 ... |GOLDMAN .. . ....0
047649-10-8 ......... ATKORE ORD ....11/08/2024 ... | CONEN AND COMPANY, LLC ... ....1,078.000 |.. ....0
04911A-10-7 ......... ATLANTIC UNION BANKSHARES ORD ... ....10/21/2024 ... |Morgan Stanley ....1,200.000 |.. ....0
05370A-10-8 ......... AVIDITY BIOSCIENCES ORD ... ....12/09/2024 ... |Various .. ....1,820.000 |.. ....0
05464T-10-4 . ..| AXSOME THERAPEUTICS ORD ....11/04/2024 ... |Various ..97.000 .. .0
05478C-10-5 . ..| AZEK COMPANY CL A ORD .. ....10/18/2024 ... |Various .6,314.000 |.. .0
055477-10-3 . ..| BICARA THERAPEUTICS ORD ....11/26/2024 ... |Various .. . 1,566.000 |.. .0
060505-10-4 ......... BANK OF AMERICA ORD ....04/30/2024 ... |MORGAN STANLEY .... ....0
06652V-20-8 ......... BANNER ORD ....08/12/2024 ... |Various ....0
07831C-10-3 ......... BELLRING BRANDS ORD .. ....09/13/2024 ... | JEFFERIES & COMPANY, INC. . .. ....0
090043-10-0 ......... BILL HOLDINGS ORD .. ....11/11/2024 ... |Various .. .... 3,646.000 |.. ....0
09290D-10-1 ......... BLACKROCK ORD ....10/01/2024 ... |Various .. 163.000 |.. ....0
093712-10-7 ......... BLOOM ENERGY CL A ORD ....12/19/2024 ... |Various .. ....0
09627Y-10-9 ......... BLUEPRINT MEDICINES ORD ... ....10/14/2024 ... |Various .. ....0
097023-10-5 ......... BOEING ORD ....10/30/2024 ... | JP MORGAN . .. ....0
097390-10-0 . ..| BOISE CASCADE ORD .. ....03/15/2024 ... |Merrill Lynch .254.000 |.. .. 33,212 .0
099406-10-0 . .| BOOT BARN HOLDINGS ORD . ....10/30/2024 ... |Various .1,700.000 |.. . 192,220 .0
11136F-10-1 . ..| BROADCOM ORD ........... ....12/20/2024 ... |Various .330.000 .. .0
122017-10-6 ......... BURLINGTON STORES ORD ....10/11/2024 ... |Various .. ....547.000 |.. ....0
125100-10-0 ......... CCC INTELLIGENT SOLUTIONS HLDG ORD ... ....07/05/2024 ... |Various .. ... 7,445.000 |.. ....0
125410-20-9 ......... CH ROBINSON WORLDWIDE ORD . ....12/09/2024 ... |Various .. ....9,678.000 |.. .0
126408-10-3 ......... L0 PP PP PTUUPPPPPI [FTTTTTUUTUUUURRN .04/30/2024 ... [MORGAN STANLEY ... iiieuuuniiiiiuuuniiiiieunssiitieauts s testreese s s e e tessssssssesssstssesnsnassssesnssnnssssesnsnnssssnns [ooreennnnsensennnnnneenees 400.000 0
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127085-10-1 ......... CABOT ORD ....03/15/2024 ... |BAIRD, ROBERT W., & COMPANY IN . 387.000 |.. ....0
12740C-10-3 ......... CADENCE BANK ORD ....01/30/2024 ... | JANNEY MONTGOMERY SCOTT INC ....1,149.000 |.. ....0
141788-10-9 ......... CARGURUS CL A ORD ....03/06/2024 ... |Various .. ....4,171.000 |.. ....0
14179K-10-1 ......... CARGO THERAPEUTICS ORD . ....12/03/2024 ... |Various .. ....0
146869-10-2 ......... CARVANA CL A ORD ............ ....07/02/2024 ... | IS GROUP INC. . ....0
147448-10-4 . ..| CASELLA WASTE CL A ORD . ....10/14/2024 ... |Various .. .0
147528-10-3 . ..| CASEYS GENERAL STORES ORD ....12/09/2024 ... |Various .. .. .0
14843C-10-5 . ..| CASTLE BIOSCIENCES ORD ... ....12/09/2024 ...|RBC Dain Rauscher (US) .1,017.000 |.. .0
15117B-20-2 ......... CELLDEX THERAPEUTICS ORD .. ....02/23/2024 ... |LIQUIDNET, INC. ......... 118.000 |.. ....0
156431-10-8 ......... CENTURY ALUMINUM ORD ....08/26/2024 ... |RBC Dain Rauscher (US) ... ....0
15643U-10-4 ......... CENTRUS ENERGY CL A ORD ... . |....11/06/2024 ... |Various ....0
156504-30-0 ......... CENTURY COMMUNITIES ORD ... ....09/06/2024 ... |Various .. ....0
15677J-10-8 ......... DAYFORCE ORD ....12/20/2024 ... |Various .. ....0
156944-10-0 ......... CG ONCOLOGY ORD ....12/13/2024 ... |Various .. . ....0
161150-30-8 ......... CHART INDUSTRIES ORD . ....12/12/2024 ... |Various .. .... 1,434,000 |.. ....0
163072-10-1 ......... CHEESECAKE FACTORY ORD . ....12/19/2024 ... |Various .. ....1,229.000 |.. ....0
165167-73-5 . ..| EXPAND ENERGY ORD .. ....11/11/2024 ... |Various .. .161.000 |.. .0
16679L-10-9 . .| CHEWY CL A ORD ... ....12/04/2024 ... | JEFFERIES & COMPANY, INC. .2,889.000 |.. . .0
17243V-10-2 . ..| CINEMARK HOLDINGS ORD ....04/26/2024 ... |Warburg Dillon Reed . .870.000 |.. .. 15,416 .0
184496-10-7 ......... CLEAN HARBORS ORD ....12/27/2024 ... |Various ....1,216.000 |.. ... 279,307 |.. ....0
18467V-10-9 ......... CLEAR SECURE CL A ORD ... ....09/18/2024 ... |Various ....5,586.000 |.. ...161,185 |.. ....0
185899-10-1 ......... CLEVELAND CLIFFS ORD .... ....08/25/2024 ... |RBC Dain Rauscher (US) ... ....0
191098-10-2 ......... COCA COLA CONSOL IDATED ORD .. ....11/26/2024 ... |Various .. ....0
19247G-10-7 ......... COHERENT ORD ....09/18/2024 ... |Various .. ....0
197236-10-2 ......... COLUMBIA BANKING SYSTEM ORD ... ....07/26/2024 ... |Various .. ....0
200340-10-7 ......... COMERICA ORD ....11/06/2024 ... |KEEFE BRUYETTE + WOODS INC ... 1,479.000 |.. ....0
201723-10-3 COMMERCIAL METALS ORD .. ....03/26/2024 ... |RBC Dain Rauscher (US) ... ....176.000 |.. ....0
20825C-10-4 . .| CONOCOPHILLIPS ORD .... ....11/22/2024 ... |Various .. .184.110 |.. .0
21871X-10-9 . ..| COREBRIDGE FINANCIAL ORD .. ....12/18/2024 ... |Various .5,770.000 |.. .0
22663K-10-7 . .| CRINETICS PHARMACEUT ICALS ORD . ....01/03/2024 ... | GOLDMAN .. ..26.000 |.. .0
22788C-10-5 . ..| CROWDSTRIKE HOLDINGS CL A ORD . ....06/21/2024 ... | JP MORGAN .205.000 |.. .0
228368-10-6 . ..| CRONN HOLDINGS ORD .... ....08/15/2024 ... | JEFFERIES & COMPANY, INC. .230.000 |.. .0
231561-10-1 ......... CURTISS WRIGHT ORD .... ....11/19/2024 ... |Various ....0
2328211-60-5 . .. | CYTOKINETICS ORD ....07/17/2024 ... |Various .. ....0
23954D-10-9 .. .. | DAY ONE BIOPHARMACEUTICALS ORD ....11/29/2024 ... |Various .. ....0
243537-10-7 ......... DECKERS OUTDOOR ORD ....03/15/2024 ... |MORGAN STANLEY ....0
24703L-20-2 ......... DELL TECHNOLOGIES CL C ORD .. ....00/20/2024 ... |MERRILL LYNCH & CO .. . .. ....0
24823R-10-5 DENAL| THERAPEUTICS ORD ....11/25/2024 ... |Various ....276.000 |.. ....0
254000-10-5 . .| TRUMP MEDIA TECHNOLOGY GROUP ORD ....10/29/2024 ... | CONEN AND COMPANY, LLC .336.000 .. .0
254020-10-2 . .. |DIGITALOCEAN HOLDINGS ORD ....12/19/2024 ... |Various 10,351.000 |.. .0
254604-10-1 . ..|DISC MEDICINE ORD ..... ....06/14/2024 ... |Various .426.000 |.. .0
258278-10-0 . .| DORMAN PRODUCTS ORD ....11/26/2024 ... |Various .710.000 |.. .0
26701L-10-0 . ..|DUTCH BROS CL A ORD ....10/07/2024 ... |Various .. .5,885.000 |.. .0
26856L-10-3 ......... ELF BEAUTY ORD ....08/08/2024 ...|Morgan Stanley . . ....0
26884L-10-9 ......... EQT ORD ....12/02/2024 ... |Various ....717.000 |.. ....0
285512-10-9 ......... ELECTRONIC ARTS ORD .. ....04/30/2024 ... |MORGAN STANLEY .... ....100.000 |.. ....0
291011-10-4 ......... EMERSON ELECTRIC ORD ... ....06/11/2024 ... | JP MORGAN ....100.000 |.. ....0
29261A-10-0 ......... ENCOMPASS HEALTH ORD ... ....08/06/2024 ...|Morgan Stanley . ....177.000 |.. ....0
20452E-10-1 ......... EQUITABLE HOLDINGS ORD ... ....11/07/2024 ... |Various .... 1,842,000 |.. ....0
29530P-10-2 ......... ERIE INDEMNITY CL A ORD ... ....09/20/2024 ... |MERRILL LYNCH & CO .. . ....0
29977A-10-5 ......... EVERCORE CL A ORD ........ ....11/18/2024 ... |Various .. .. ... 107,677 |.. ....0
30050B-10-1 . ..| EVOLENT HEALTH CL A ORD ....06/10/2024 ... |Various .2,272.000 |.. .. 63,138 .0
30063P-10-5 . ..| EXACT SCIENCES ORD . ....09/11/2024 ... |Various . 1,206.000 |.. .. 72,037 .0
302316-10-2 . .| EXXON MOBIL ORD ....06/03/2024 ... |Various .706.314 |.. .. 46,665 .0
315616-10-2 ......... ...10/14/2024 ... [Various .. ... 1,442.000 |.. ... 258,334 |.. .0
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31847R-10-2 ......... FIRST AMERICAN FINANCIAL ORD ..
320517-10-5 ......... FIRST HORIZON ORD

....09/06/2024 ... [Various ..
....07/17/2024 ... [Various ..
...08/13/2024 ... |Barclays Bank - CP ..

... 2,139.000 |..
....7,138.000 [..

.... 135,983 |..
. 114,129 |..

34354P-10-5 ......... | FLOWSERVE ORD K 247.000 |..
34379V-10-3 . .| FLUENCE ENERGY CL A ORD ... ....12/12/2024 ... |Various ...10,925.000 [..
34964C-10-6 FORTUNE BRANDS INNOVATIONS ORD ....12/20/2024 ... | Various ... 2,484.000 |..
358039-10-5 . .. | FRESHPET ORD ... ....01/18/2024 ... [PIPER JAFFRAY .200.000 |..
359694-10-6 . ..|HB FULLER ORD .... ....03/15/2024 ... BAIRD, ROBERT W., & COMPANY IN . .188.000 |..
36162J-10-6 . .| GEO GROUP REIT ORD . ...11/08/2024 ... [Keybank .. .3,326.000 |..

...04/02/2024 ... |Various ..

36828A-10-1 ......... GE VERNOVA ORD K
...04/02/2024 ... [Various ..

348.250 |..

369604-30-1 ......... GE AEROSPACE ORD K ... 1,393.000 [..
374163-10-3 o |--.. 1272772024 ... | Various .. ... 3,205.000 [..
377322-10-2 ....08/02/2024 ... [Various .. ... 1,355.000 [..
3795%E-10-2 ......... GLOBE LIFE ORD ... ....04/26/2024 ... Various .. ... 2,413.000 |..
380237-10-7 ......... GODADDY CL A ORD ....06/21/2024 ... [ JP MORGAN .. 100.000 |..
382550-10-1 ......... GOODYEAR TIRE AND RUBBER ORD .. ....12/20/2024 ... | Various ... 6,583.000 [..
388689-10-1 ......... GRAPHIC PACKAGING HOLDING ORD ... ....03/15/2024 ... [CANTOR CLEARING SERV .. . .... 1,473.000 [..
398182-30-3 . .. | AMERICAN HEALTHCARE REIT ORD ....08/28/2024 ... [Various ................ 23,274.000 |..
40171V-10-0 . ..| GUIDEWIRE SOFTWARE ORD . ....08/02/2024 ... [Barclays Bank - CP .106.000 |..
407497-10-6 . .| HAMILTON LANE CL A ORD ... ...12/16/2024 ... [Various .. .865.000 |..

...11/08/2024 ... [Various ..

41068X-10-0 ......... HA SUSTAINABLE INFRSCTR CPTL ORD X
...01/30/2024 ... |Various

... 4,346.000 [..

42328H-10-9 ......... HEL10S TECHNOLOGIES ORD ... K .... 1,704.000 [..
436893-20-0 ......... HOME BANCSHARES ORD ....06/05/2024 ... |FIRST UNION CAPITAL . ....2,375.000 [..
441593-10-0 ......... HOULTHAN LOK CL A ORD ....08/05/2024 ... | FAHNESTOCK & CO. .. ....671.000 |..
447011-10-7 ......... HUNTSMAN ORD ....03/15/2024 ... Merrill Lynch ....328.000 |..
448579-10-2 ......... HYATT HOTELS CL A ORD ....08/28/2024 ... [Various .. 497.000 |..
451107-10-6 . .| IDACORP ORD ...12/11/2024 ... |Various .2,663.000 |..

. 03/21/2024 ... |Various ..

45258D-10-5 IMMUNOCORE HOLDINGS ADR K
...00/04/2024 ... [Various ..

160.000 |..

...219,652 |..

45378A-10-6 ......... INDEPENDENCE REALTY ORD ... K ...11,975.000 |.. .
456740-10-1 ......... INFORMATICA CL A ORD ....11/05/2024 ... Various .. ....8,682.000 [.. ... 217,435 |..
45688C-10-7 ......... INGEVITY ORD ... ....03/15/2024 ... [BAIRD, ROBERT W., & COMPANY IN . ....201.000 |..

457669-30-7 ......... ....06/20/2024 ... | Various ....483.000 |..

458140-10-0 ......... ....06/21/2024 ... [ JP MORGAN ....300.000 |..

458260-10-5 ......... INTELLIA THERAPEUTICS ORD ... ....10/14/2024 ... |RBC Dain Rauscher (US) ..

460690-10-0 ......... INTERPUBLIC GROUP OF COMPANIES ORD ... ....12/20/2024 ... [Various .. ... 1,409.000 [..

46116X-10-1 . ..| INTRA CELLULAR THERAPIES ORD .. ....07/01/2024 ... | Var ious ..82.000 |..

462222-10-0 . ..| IONIS PHARMACEUTICALS ORD . ....09/10/2024 ... | Various .391.000 |..

465741-10-6 . ..| ITRON ORD . ....12/11/2024 ... Various .. .759.000 |..

466313-10-3 ......... JABIL ORD . ....03/15/2024 ... [ GOLDMAN SACHS ....100.000 |..

46982L-10-8 ......... JACOBS SOLUTIONS ORD ... ....00/27/2024 ... Various .. ....143.000 |..

47103J-10-5 ......... JANUX THERAPEUTICS ORD . ....12/05/2024 ... [Various .. ....409.000 |..

4824211-10-6 ...12/19/2024 ... [Various .. .... 7,520.000 [..

...08/30/2024 ... [Various ..

482510-10-4 ......... KKR AND CO ORD ... K 800.000 |..
49177J-10-2 ......... KENVUE ORD ....06/11/2024 ... [ JP MORGAN .. 600.000 |..
499049-10-4 ......... KNIGHT SWIFT TRANSPRTATN CL A ORD . ....12/19/2024 ... |Various ....9,647.000 [..
500754-10-6 KRAFT HEINZ ORD ....09/20/2024 ... [MERRILL LYNCH & CO .. ....200.000 |..
501575-10-4 . .. | KYMERA THERAPEUTICS ORD ....11/07/2024 ... [Various .. .180.000 |..
505743-10-4 . .. | LADDER CAPITAL CL A ORD ....10/31/2024 ... Various .. .3,323.000 |..
512807-30-6 . .| LAM RESEARCH ORD ......... ...10/03/2024 ... |CITIGROUP GLOBAL MARKETS INC. .145.042 |..

....12/19/2024 ... [Various ..
....06/11/2024 ... [ JP MORGAN ..
....12/20/2024 ... [NorthernTrust ...
...05/28/2024 ... |Various

518415-10-4 . ..|LATTICE SEMICONDUCTOR ORD
526057-10-4 . ..|LENNAR CL A ORD ..........
526107-10-7 ......... LENNOX  INTERNATIONAL ORD ..

.1,168.000 |..
.100.000 |..

R - R EEREEREEEEEEREEEEEEEEREEEREEELEEEEEEEEEEEEEEEREEEREEREEEEEEE R RS

53228F-10-1 ......... LIFESTANCE HEALTH GROUP ORD . K

55287L-10-1 ......... MBX BIOSCIENCES ORD ....00/13/2024 ... [Bear Stearns . ..
55306N-10-4 ......... MKS INSTRUMENTS ORD ....10/28/2024 ... [Various .. ... 3,321.000 [..
553368-10-1 ......... MP_MATERIALS CL A ORD .. ...10/30/2024 ... [Various .. .... 3,396.000 |..
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55405Y-10-0 ......... MACOM TECHNOLOGY SOLUTIONS ORD ... ....12/18/2024 ... |Various .. 449.000 |.. ....0
554382-10-1 ......... MACERICH REIT ORD ....11/27/2024 ... |Various .. ..11,743.000 |.. ....0
559550-10-0 ......... MAGNITE ORD ....09/17/2024 ... |Various 6,576.000 |.. ....0
576485-20-5 ......... MATADOR RESOURCES ORD ... ....07/23/2024 ... |Warburg Dillon Reed . ....0
59156R-10-8 ......... METLIFE ORD .... ....06/11/2024 ... | JP MORGAN .. ....0
594918-10-4 . .. |MICROSOFT ORD . ....08/30/2024 ... |Various .. .0
596278-10-1 . .| MIDDLEBY ORD .. ....10/10/2024 ... |Various .. .0
617700-10-9 . ..| MORNINGSTAR  ORD ....10/24/2024 ... |Various .730.000 |.. . 220,935 .0
629377-50-8 ......... NRG ENERGY ORD ....06/28/2024 ... |Various .. 1,535.000 |.. ..109,217 |.. ....0
632307-10-4 ......... NATERA ORD ....06/05/2024 ... |GOLDMAN .. ....554.000 |.. ....0
64125C-10-9 ......... NEUROCRINE BIOSCIENCES ORD .. . |....09/23/2024 ... |Various .. ....0
650111-10-7 ......... NEW YORK TIMES CL A ORD ... ....11/04/2024 ... |Various .. .. ....0
65290E-10-1 ......... NEXTRACKER CL A ORD ....12/03/2024 ... |Various .. ... 287,941 |.. ....0
65473P-10-5 ......... NISOURCE ORD ... ....07/19/2024 ... |Various ....0
67066G-10-4 ......... NVIDIA ORD ....04/30/2024 ... |MORGAN STANLEY .... ....0
670703-10-7 ......... NUVALENT CL A ORD ....11/26/2024 ... |Various .. ....0
67080M-10-3 . ..|NURIX THERAPEUTICS ORD . ....11/25/2024 ... |Various .0
674215-20-7 . ..| CHORD ENERGY ORD ... ....05/31/2024 ... |Unknown .. .0
680033-10-7 . ..| OLD NATIONAL BANCORP ORD ....11/25/2024 ... | CITIGROUP GLOBAL MARKETS INC. .. .0
68062P-10-6 ......... OLEMA PHARMACEUTICALS ORD ... ....12/12/2024 ... |Various 2,073.000 |.. . ....0
68235P-10-8 ......... ONE GAS ORD ....07/19/2024 ... |Various .. 3,505.000 |.. ....220,320 |.. ....0
683344-10-5 ......... ONTO INNOVATION ORD ....12/13/2024 ... |Various .. 1,496.000 |.. ... 253,637 |.. ....0
68404L-20-1 ......... OPTION CARE HEALTH ORD . ....11/06/2024 ... |Merrill Lynch .. ....0
69007J-10-6 ......... OUTFRONT MEDIA ORD ....12/20/2024 ... |Various .. ....0
69349H-10-7 ......... PN RESOURCES ORD ....01/26/2024 ... |RAYMOND JAMES/FI .. 3,193.000 |.. ....0
69366J-20-0 ......... PTC THERAPEUTICS ORD .... ....11/04/2024 ... |Various 139.000 |.. ....0
693800-10-7 PACS GROUP ORD ....09/06/2024 ... |Various .. 2,633.000 |.. ....0
69608A-10-8 . ..| PALANTIR TECHNOLOGIES CL A ORD ....12/16/2024 ... |Various .. .2,350.000 |.. .0
705573-10-3 . ..| PEGASYSTEMS ORD .. ....12/16/2024 ... |BAIRD, ROBERT W., & COMPANY IN . .202.000 |.. .0
71377A-10-3 . ..| PERFORMANCE FOOD GROUP ORD .. ....12/09/2024 ... |Various .. . 2,644.000 |.. .0
71844V-20-1 . .| PHILLIPS EDISON AND COMPANY ORD . ....12/20/2024 ... |Various .5,561.000 |.. .0
73278L-10-5 . .|POOL ORD ..evveeeeeeeeennns ....12/31/2024 ... |Various . 1,875.000 |.. .0
739276-10-3 ......... POWER INTEGRATIONS ORD . ....11/05/2024 ... |Various .. 559.000 |.. ....0
741623-10-2 ......... PRINMO BRANDS CL A ORD ... ....11/26/2024 ... |Various 1,416.000 |.. ....0
742718-10-9 ......... PROCTER & GAMBLE ORD .... ....01/24/2024 ... | INSTINET INVESTMENT SERVICES LIMITED .. ....0
74275K-10-8 ......... PROCORE TECHNOLOGIES ORD .. ....11/06/2024 ... |Various .. ....0
74276R-10-2 ......... PRIVIA HEALTH GROUP ORD ... ....08/27/2024 ... |Various .. .. ....0
74366E-10-2 PROTAGONIST THERAPEUTICS ORD .. ....12/18/2024 ...|RBC Dain Rauscher (US) ...717.000 |.. ....0
745867-10-1 . ..| PULTEGROUP ORD ......... ....08/30/2024 ... |CITIGROUP GLOBAL MARKETS INC. .100.000 |.. .0
74624\1-10-2 . ..| PURE STORAGE CL A ORD ....10/22/2024 ... |Morgan Stanley .... . 1,638.000 |.. .0
747525-10-3 . .| QUALCOMM ORD ... ....01/24/2024 ... | INSTINET INVESTMENT SERVICES LIMITED .. .100.000 |.. .0
750917-10-6 . ..| RAMBUS ORD .. ....11/22/2024 ... |Various .. . 1,353.000 |.. .0
756109-10-4 . .| REALTY INCOME REIT ORD . ....01/24/2024 ... | INSTINET INVESTMENT SERVICES LIMITED .. .200.000 .. .0
759351-60-4 ......... REINSURANCE GROUP OF AMER ORD . ....06/10/2024 ... | GOLDMAN .. 143.000 |.. ....0
759509-10-2 ......... REL IANCE ORD ....03/28/2024 ... |RBC Dain Rauscher (US) ... ....0
76020N-10-6 ......... REPLIMUNE GROUP ORD .. ....12/18/2024 ... |BAYPOINT TRADING LLC ....0
76155X-10-0 ......... REVOLUTION MEDICINES ORD ....12/04/2024 ... |Various .. ....0
77313F-10-6 ......... ROCKET PHARMACEUTICALS ORD .. ....12/11/2024 ... |Various .. ....0
780287-10-8 ......... ROYAL GOLD ORD ....03/27/2024 ... |RBC Dain Rauscher (US) ... ....0
78440X-88-7 ......... SL GREEN RLTY REIT ORD . ....11/22/2024 ... |Various ....0
79466L-30-2 ......... SALESFORCE ORD ............ ....03/15/2024 ... | GOLDMAN SACHS ....0
803607-10-0 . ..| SAREPTA THERAPEUTICS ORD ....10/21/2024 ... |Various .. .0
805111-10-1 . ..| SAVARA ORD ..... ....06/28/2024 ... |Various .0
80706P-10-3 . ..| SCHOLAR ROCK HOLDING ORD .. ....11/19/2024 ... |Various .. .0
808625-10-7 ......... SCIENCE APPLICATIONS INTERNATIAL ORD . ...09/19/2024 ... [Various .. 1,332.000 |.. ... 169,573 |.. .0
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816850-10-1 ......... SEMTECH ORD ....12/06/2024 ... |Various .. ....1,834.000 |.. ....0
819047-10-1 ......... SHAKE SHACK CL A ORD . ....12/27/2024 ... |Various .. ....1,742.000 |.. ....0
824891-10-7 ......... SHOALS TECHNOLOGIES GROUP CL A ORD ... ....12/31/2024 ... | JANNEY MONTGOMERY SCOTT INC .. ... 4,592.000 |.. ....0
826919-10-2 ......... SILICON LABORATORIES ORD ....07/31/2024 ... |Various ....1,436.000 |.. ....0
82083N-10-8 ......... SITIO ROYALTIES CL A ORD . ....12/03/2024 ... | JANNEY MONTGOMERY SCOTT INC .. ....0
830566-10-5 . ..| SKECHERS USA CL A ORD ....08/19/2024 ... |Various .. .0
830830-10-5 . ..| CHAMPION HOMES ORD .... ....00/09/2024 ... |Various .. .0
834203-30-9 . .. | SOLENO THERAPEUTICS ORD ....12/12/2024 ... |Various .426.000 |.. .0
834440-10-1 ......... SOLVENTUM CORPORATION ... ....04/01/2024 ... |Various .. ....176.248 |.. ....0
85208\1-10-2 ......... SPROUTS FARMERS MARKET ORD .. ....10/30/2024 ... |Various .. ....0
85423L-10-3 ......... STANDARDAERO ORD . |....12/20/2024 ... |Various .. ....0
85914M-10-7 ......... STEPSTONE GROUP CL A ORD ....09/09/2024 ... |Various .. ....0
860630-10-2 ......... STIFEL FINANCIAL ORD .... ....10/17/2024 ... |Various .. ....0
86366E-10-6 ......... STRUCTURE THERAPEUTICS ADR .. ....06/06/2024 ... |Various .. ....0
867710-10-5 ......... SUNRUN ORD ....10/31/2024 ... |Various .. ....0
86800U-10-4 ......... SUPER MICRO COMPUTER ORD .. ....03/15/2024 ... |MORGAN STANLEY .... .. ....0
870430-10-8 . ..| SWEETGREEN CL A ORD .. ....12/27/2024 ... |Various .. 11,883.000 |.. .0
87161C-50-1 . ..| SYNOVUS FINANCIAL ORD ... ....07/16/2024 ... |Various .. .1,678.000 |.. .0
87164F-10-5 . ..| SYNDAX' PHARMACEUT ICALS ORD ....02/23/2024 ... |Merrill Lynch ..95.000 |.. .2,199 .0
872657-10-1 ......... TPG CL A ORD ....09/11/2024 ... |Various ....5,911.000 |.. ... 259,069 |.. ....0
876030-10-7 ......... TAPESTRY ORD ... ....03/15/2024 ... | GOLDMAN SACHS ... ....300.000 |.. ....0
87612E-10-6 ......... TARGET ORD ....04/30/2024 ... |MORGAN STANLEY . ....100.000 |.. ....0
882240-10-7 ......... TEXAS CAPITAL BANCSHARES ORD .. ....04/01/2024 ... |Various ....1,014.000 |.. ....0
88262P-10-2 ......... TEXAS PACIFIC LAND ORD ....11/25/2024 ... |NorthernTrust .. ....0
882681-10-9 ......... TEXAS ROADHOUSE ORD ....07/25/2024 ... |Various .. .. ... 142,513 |.. ....0
883203-10-1 ......... TEXTRON ORD ....12/05/2024 ... |Various .. ....2,317.000 |.. .... 208,357 |.. ....0
885160-10-1 THOR INDUSTRIES ORD .. ....12/09/2024 ... |Various .. ....943.000 |.. ..101,135 |.. ....0
88579Y-10-1 . |3MORD .. ....04/01/2024 ... |Various .704.990 |.. .0
896288-10-7 . ..| TRINET GROUP ORD ....12/20/2024 ... |Various . 1,841.000 |.. .0
898202-10-6 . ..| TRUPANION ORD ... ....09/25/2024 ... |Various . 5,585.000 |.. .0
902788-10-8 . ..|UMB FINANCIAL ORD ....07/31/2024 ... |Various .1,128.000 |.. .0
903537-10-0 . ..| UBER TECHNOLOGIES ORD ....08/30/2024 ... |CITIGROUP GLOBAL MARKETS INC. .200.000 |.. .0
90400D-10-8 ......... ULTRAGENYX PHARMACEUTICAL ORD . ....11/11/2024 ... |Various ....395.000 |.. ....0
912008-10-9 ......... US FOODS ORD ... ....12/18/2024 ... |Various ... 4,322.000 |.. ....0
912909-10-8 ......... US STEEL ORD ... ....03/26/2024 ... |RBC Dain Rauscher (US) ... ....0
913320-10-1 ......... UNITY SOFTWARE ORD ... ....09/11/2024 ... |Various .. ....0
91347P-10-5 ......... UNIVERSAL DISPLAY ORD ....10/31/2024 ... |Various .. .. ....0
918204-10-8 ....10/30/2024 ... |Morgan Stanley . .... 3,477.000 |.. ....0
922436-10-8 . .. | VAXCYTE ORD . ....00/05/2024 ... |Various .. ....206.000 |.. .0
92346J-10-8 . .| VERICEL ORD .... ....08/07/2024 ... |Various . 1,597.000 |.. .0
925050-10-6 . .| VERONA PHARMA ADR ...09/24/2024 ... |Various ....949.000 |.. .0
925550-10-5 VIAVI SOLUTIONS ORD .. ....10/29/2024 ... |Various .. ...18,557.000 |.. ....0
928260-83-9 ......... VISA CL A ORD .... ....12/20/2024 ... |Various .. 170.000 |.. ....0
92839U-20-6 ......... VISTEON ORD ....10/15/2024 ... |Various .. ....1,185.000 |.. ....0
92840M-10-2 VISTRA ORD ....06/07/2024 ... | JP MORGAN .. ....400.000 |.. ....0
928471-10-3 . .| VITAL FARMS ORD .. ....11/26/2024 ... | GOLDMAN ..... .825.000 |.. . .0
950400-10-4 . .. WELLTOWER ORD . ....03/15/2024 ... | GOLDMAN SACHS .200.000 .. .. 18,271 .0
95082P-10-5 . ..|WESCO INTL ORD ... ....12/18/2024 ... |Various .. .2,101.000 |.. . 405,329 .0
957638-10-9 . .| WESTERN ALLIANCE ORD . ....10/18/2024 ... |Various . 1,265.000 |.. .0
96208T-10-4 . S WEX ORD .o ....09/09/2024 ... |Various .. .126.000 |.. .0
98138H-10-1 WORKDAY CL A ORD ... ....12/20/2024 ... |NorthernTrust ....200.000 |.. ....0
98937L-10-5 ZENAS BIOPHARMA ORD ....09/13/2024 ... |Morgan Stanley . ....662.000 |.. ....0
98954M-10-1 . ..| ZILLOW GROUP CL A ORD ...09/13/2024 ... |Various ....... .887.000 |.. .0
F21107-10-1 . ..| CONSTELLIUM SE CL A ORD 03/25/2024 ... |Merrill Lynch .. .816.000 |.. .0
G0508H-11-0 . .| ARCADIUM LITHIUM ORD . 03/15/2024 ... [Barclays Bank - . 1,436.000 |.. .0
G0585R-10-6 ASSURED GUARANTY ORD ... ...10/08/2024 ... [Morgan Stanley 515.000 |.. .0
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G0750C-10-8 AXALTA COATING SYSTEMS ORD .. ....06/21/2024 ... |Various .. ....2,228.000 |.. ....0
G1110E-10-7 . ..|BIOHAVEN ORD ........ ...11/26/2024 ... |Various .. .567.000 |.. .0
G3223R-10-8 . .. | EVEREST GROUP ORD 10/07/2024 ... |Bear Stearns . ..43.000 |.. .0
G3265R-10-7 . .| APTIV ORD ......... 12/17/2024 ... |Various .. .348.000 |.. .0
G3934V-10-9 . .. | GENIUS SPORTS ORD .. 12/13/2024 ... |Various 14,634.000 |.. .0
G42706-10-4 . .| HAMILTON INSURANCE GROUP CL B ORD 10/09/2024 ... |Various . 3,458.000 |.. .0
G4863A-10-8 INTERNATIONAL. GAVE TECHNOLOGY ORD . ... 12/31/2024 .. |Various .. ... 1,915.000 |.. . 0
666721-10-4 NORWEGIAN CRUISE LINE HOLDINGS ORD ....12/18/2024 ... |Various .. ....5,027.000 |.. 123,306 | 0
G7997W-10-2 . ..| SEADRILL ORD ... ...12/09/2024 ... |Various ....922.000 |.. .. 37,080 .0
(G8068L-10-8 . .| SHARKNINJA ORD ...11/05/2024 ... |Various . 1,704.000 |.. 110,776 .0
G8192H-10-6 . ..| SIRIUSPOINT ORD .. 12/30/2024 ... |Various .. .9,707.000 |.. . 126,296 .0
G8267P-10-8 . ..| SMURFIT WESTROCK ORD . 07/08/2024 ... |BARCLAY INVESTMENTS, INC. .526.000 |.. 19,245 .0
G87052-10-9 . ..| TE CONNECTIVITY PLC 09/30/2024 ... |Various .. .358.000 .. 21,087 .0
(87264-10-0 . ..| TECNOGLASS ORD ... 11/01/2024 ... |Various .2,518.000 |.. . 152,570 .0
M4R82T-10-6 . .| FIVERR INTERNATION 11/13/2024 ... | Various . 3,934.000 |.. .101,619 .0
M5216V-10-6 . ..| GLOBAL E ONLINE ORD .. 12/13/2024 ... |Various .. . 3,763.000 |.. 147,176 .0
18744T-10-6 . ..| TABOOLA.COM ORD .. ...03/12/2024 ... |Bear Stearns . .9,083.000 |.. .0
1198068-10-5 . .| WIX.COM ORD . 12/05/2024 ... |Various .. .906.000 |.. .0
NS749R-10-0 ......... [MERUS ORD ....iiiiiiuunniiiiiinini ittt e e st ittt e e e e e esui e e e e eeaai e e e s e eeas e s e e eesaa s e e e eesassseeseeannnseseeesnnns . ...11/26/2024 ... [Various .. ....326.000 |.. ....0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Trad 26,417,985 0
47803P-23-7 . ..[J HANCOCK DS VAL ITL R6 ... ....12/20/2024 ... |Not Available ... ..427,732.630 |.. .... 6,591,869 |.. ....0
543488-82-9 . .. |LOOMIS SAYLES:INV GB N . ....12/18/2024 ... |Not Available 38,357.080 |.. .377,014 .0
552966-80-6 . ..|MFS INTERNATIONAL EQT R6 . ....12/17/2024 ... |Not Available ..173,977.480 |.. . 6,085,070 .0
74440B-88-4 ......... PGIM TOT RTN BOND R6 i ...09/03/2024 ... [Not Available ... ... 30,059.460 |.. 359,872 |.. ....0
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 13,413,825 0
464287-65-5 . ..|ISHARES:RUSS 2000 ETF ... ...12/23/2024 ... [Various .. ...25,009.000 |.. .... 5,280,307 |.. .0
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 5,280,307 0
62080@-10-1 . ..| MOUNT CARMEL HEALTH PLAN OF NEW YORK, INC. . ....12/31/2024 ... | Internal capital infusion . 1,937,188

62080#-10-9 . ..| MOUNT CARMEL HEALTH PLAN OF IDAHO, INC. ..... ....12/31/2024 ... | Internal capital infusion . 6,923,581

62080*-10-3 . .| MOUNT CARMEL HEALTH PLAN OF CONNECTICUT, INC ....12/31/2024 ... | Internal capital infusion . 712,566

89651#-10-1 .........[ TRINITY HEALTH PLAN OF MICHIGAN, INC. ........ ...12/31/2024 ... Internal capital infusion .. ... 6,308,032 |..

5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 15,881,367

5989999997. Total - Common Stocks - Part 3 60,993,485

5989999998. Total - Common Stocks - Part 5 6,559,338

5989999999. Total - Common Stocks 67,552,822

5999999999. Total - Preferred and Common Stocks 67,552,822

6009999999 - Totals

183,557,589
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3620AA-TY-4 .. | GN 724267 - RWBS ..12/01/2024 . [Paydown ........cevvvvvevees|oerneninininnnnnnnnns Joeenienn 9,665 [, 9,665 .. 10,085 |.. 0 ... (420)]... ....9,665 |.... L0 L0 f.. ..09/15/2039 .
38378U-WE-3 .. | GNR 2013-148 PD - CMO/RMBS ..12/01/2024 . [Paydown . . 164,087 |.. . 157,206 0 ..6,881 . 164,087 |. 0 .0 ..07/20/2043 .
38380V-Q6-1 .. | GNR 2018-036 VJ - CMO/RMBS ..12/01/2024 . [Paydown . 132,301 ....0 L0 ..6,119 0 .0 ..07/20/2029 .
383831-ZF-6 .. | GNR 2023-041 MV - CMO/RMBS ..12/01/2024 . [Paydown . ..92,373 .. . 90,172 L0 ..2,201 0 .0 .0 ..03/20/2034 .
912810-TB-4 .. |UNITED STATES TREASLRY ......covvvvriviiiiiniininn [ eeees ..08/01/2024 . [CITADEL .... .... 315,000 ....214 666 . 76,712 |.. 0 L0 . (23,657)......... (23,657)|... ..11/15/2051 .
912828-G3-8 .. |UNITED STATES TREASLRY .....covvvvviiiiiiiniiinnnn [ oo ..09/16/2024 . [ Various . 12,000,000 ,418,865 12,127,963 |.. 0 (87 021) L0 (135, 151) ..11/15/2024 .
912828-K7-4 .. |UNITED STATES TREASLRY ......oovvvvviviiiiininninn [ eeees ..09/27/2024 . [ GOLDMAN SACHS .. 328,790 ... 325,934 |.. 0. .. (428)]... . .0 L0 ...(6,016) ..08/15/2025 .
912828-YY-0 .. |UNITED STATES TREASLRY .....covvvvviiiiiiiininennn [ oo ..03/27/2024 . [Northern Trust .....ooooe |oeeeeeiiiinninnninins s 6,825,000 |.......... 7,000,000 |......... 7,119,453 |......... 7,040,240 |.....ooeeeens [V F, (CHCN1C)] . (VN F (9,619) |.oeeeeeeeeenns 0....... 7,080,621 |....oooeeennns [V A (205,621) .. 12/31/2024 .
NOMURA SECURITIES INTL
91282C-H-6 .. |UNITED STATES TREASLRY ........cooveveeeeeeeneenns [ | 09/05/2024 .| INC ..oooeeeeeeeeeniiieenee e | 420,382 )............. 415,000 ... 411,402 |............. 16,909 [.....eeveneeeeee [ P 526 [..ccconnnnnnnnes [ 526 |oooiiiiiinnnns [ 411,938 [.............ee. [\ P 8,444 |............ 8,444 |............. 12,409 |..07/15/2026 .
0109999999. Subtotal - Bonds - U.S. Governments 20,060,885 20,453,426 20,876,490 19,845,210 0 (81,160) 0 (81,160) 0 20,422,886 0 (362,001) (362,001), 315,739 XXX
312035-M2-2 ...|FH ABBA77 — RMBS ........evvvvvemrrennnnnnnnnnnnnns [ eeeeens .12/01/2024 . [ Paydown 0 0 ..09/01/2039 .
313200-MJ-0 .. | FH SBO361 - RMBS ... ..12/01/2024 . [Paydown ... L0 L0 ..07/01/2035 .
3132CX-J4-5 ...|FH SB1183 - RMBS ... ..12/01/2024 . [Paydown ... 0. L0 ..09/01/2035 .
313206-NZ-9 ...|FH SB8508 - RMBS ... ..12/01/2024 . [Paydown ... 80,480 .. L0 L0 ..02/01/2036 .
313200-6L-5 ...|FH SD3575 - RMBS ... ..12/01/2024 . [Paydown ... .... 133,685 .... 115,564 . 115,600 |.. 0. L0 ..01/01/2050 .
313200-NY-8 ...|FH SD3107 - RWBS .... ..12/01/2024 . [Paydown ... ... 112,826 .... 103,694 .103,753 |.. L0 L0 ..03/01/2053 .
3132D0-SH-0 ...|FH SD3220 - RMBS . ..12/01/2024 . [Paydown . ...43,789|.. .. 43,638 |.. ....0 L0 0 ..06/01/2053 .
31320V-7B-5 .. | FH SDB090 - RWBS . ..12/01/2024 . [Paydown . .. 68,713 ].. ..62,798 |.. 40,779 L0 0 ..09/01/2050 .
31320W-CX-9 ...|FH SD8186 - RMBS . ..12/01/2024 . [Paydown . . 288,033 .. .281,912 |.. . 281,745 L0 0 ..11/01/2051 .
31320W-E7-4 .. | FH SD8268 - RMBS . ..12/01/2024 . [Paydown . . 181,571.. 177,103 |.. 177,204 L0 0 ..10/01/2062 .
31320W-FH-1 .. | FH SD8268 - RWBS . ..12/01/2024 . [Paydown . . 128,059 |.. . 127,088 |.. . 127,070 L0 0 ..11/01/2082 .
31320W-FU-2 ...|FH SDB279 - RMBS .......ccoeereeeeineen [ .12/01/2024 . [Paydown ... .. 155,839 ..157,020 L0 L0 ..11/01/2062 .
3132E0-VM-1 .. | FH SD4220 - RMBS ... [ e ..12/01/2024 . [Paydown ... 0. L0 ..09/01/2053 .
3132H1-BA-4 .. |FH U89032 - RMBS ........coeeeeeernnenn [ ..12/01/2024 . [Paydown ... L0 L0 ..07/01/2033 .
3133BB-TU-3 .. |FH QE2363 - RMBS ......cooeeeeieiiiiinie [ ..12/01/2024 . [Paydown ... 0. L0 ..05/01/2052 .
3133KJ-A6-9 .. |FH RA2729 - RMBS ..........ooeeerrinnnnn [ ..12/01/2024 . [Paydown ... L0 . L0 ..06/01/2050 .
3136AC-2L-4 .. |FNR 2013-22 PD - CMO/HMBS ....... ..12/01/2024 . [Paydown ... .. 0. ... 74,448 |.... L0 .. 12/25/2042 .
3136B0-7J-9 .. |FNR 2018-11 PA - CMO/RVBS . ..12/01/2024 . [Paydown . . 250,627 L0 ..261,962 |. 0 ..06/25/2046 .
31371L-6G-9 .. | FN 255671 - RWBS .... ..12/01/2024 . [Paydown . ..5,718 L0 .5,729 |. 0 ..04/01/2035 .
3137H9-CG-2 ...|FHR 5272 AC - CMO/RMBS ..12/01/2024 . [Paydown . 97,499 L0 98,515 |. 0 ..01/25/2040 .
3137H9-TW-9 .. |FHR 5299 VA - CMO/RWBS .. ..12/01/2024 . [Paydown . . 101,165 L0 0 ..06/25/2034 .
3137HB-3W-2 .. | FHR 5366 MV - CMO/RMBS ..12/01/2024 . [Paydown . L0 0 ..09/25/2034 .
3138AB-YR-4 .. |FN AHO719 - RWBS ..12/01/2024 . [Paydown ... 0. L0 ..04/01/2041 .
3138AK-QW-2 .. |FN AI5868 - RMBS .... ..12/01/2024 . [Paydown ... L0 L0 ..07/01/2041 .
3138E2-GH-2 .. | FN AJ9199 - RMBS .... ..12/01/2024 . [Paydown ... 0. L0 ..01/01/2042 .
3138EG-HX-5 .. | FN AL0245 - RWBS .... ..12/01/2024 . [Paydown ... L0 L0 ..04/01/2041 .
3138M5-LN-7 .. |FN AP2132 - RMBS ......cooeeiiiinini s ..12/01/2024 . [Paydown ... 0. L0 ..08/01/2042 .
3138NE-6X-2 .. |FN AS5385 - RMBS ......cooeeeeeeneiie [ ..12/01/2024 . [Paydown ... L0 L0 ..07/01/2045 .
31398M-KQ-8 .. |FNR 2010-18 QZ - CMO/RVBS . ..12/01/2024 . [Paydown ... .... 233,008 ... 231,204 0. L0 ..03/25/2040 .
314020-WA-5 .. |FN 735141 - RWBS .... ..12/01/2024 . [Paydown ... ....5,421 ....5,306 L0 L0 ..01/01/2035 .
31403C-6L-0 .. | FN 745275 - RMBS . ..12/01/2024 . [Paydown . 3,194 .. .3,308 |.. L0 0 ..02/01/2036 .
31403D-WU-9 ...|FN 745959 - RMBS . ..12/01/2024 . [Paydown . 3,679 .. .3,899 |.. L0 0 ..11/01/2036 .
31408F-6B-0 .. | FN 850566 - RMBS . ..12/01/2024 . [Paydown . 1,016 .. 1,816 |.. L0 0 ..01/01/2036 .
31400W-LB-5 .. | FN 880622 - RMBS ... ..12/01/2024 . [Paydown ... ....1,537 ....1,489 0 . L0 ..04/01/2036 .
3140F0-JX-3 .. | FN BC4777 - RMBS ... ..12/01/2024 . [Paydown ... 94,706 0. ... (1,285))... L0 ..10/01/2031 .
3140MM-Y2-8 .. |FN BV7928 - RBS ... ..12/01/2024 . [Paydown ... ... 191,341 .... 186,707 e O e 4,622 |0 [ 4,622 |... L0 ..08/01/2062 .
31400D-KP-8 .. |FN CA5701 - RMBS ... ..12/01/2024 . [Paydown ... .. 127,770 ..125,710 e 0 [ 2,064 | 0 [ 2,064 |... L0 ..05/01/2050 .
31400F-A9-0 .. |FN CA7231 - RWBS .... ..12/01/2024 . | Paydown ... L0 7,588 | O 7,588 |... o ..10/01/2050 .
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31400G-NT-0 .. |FN CA8501 - RMBS .... ..12/01/2024 . [Paydown ... .. 57,428 |.. 0 ... 14,949 |... O T L0 0 ..01/01/2051 .
31400M-ZN-7 .. | FN CB2548 - RMBS . ..12/01/2024 . [Paydown . . 100,578 0 . 15,833 . 116,411 |. 0 0 ..01/01/2052 .
31400N-SX-1 .. | FN CB3233 - RMBS . ..12/01/2024 . [Paydown . 0 .. 8,344 . 176,318 |. 0 0 ..04/01/2052 .
3140X6-FL-0 .. |FN FM2870 - RMBS . ..12/01/2024 . [Paydown . 0 .12,887 ...98,965 |. 0 0 ..03/01/2050 .
3140X8-3H-8 .. | FN FM5299 - RMBS .... ..12/01/2024 . [Paydown ... 0 L0 0 ..11/01/2050 .
3140X8-BP-1 .. | FN FM4545 - RMBS .... ..12/01/2024 . [Paydown ... 0 L0 0 ..10/01/2050 .
3140X9-QL-2 .. | FN FM5858 - RMBS ... ..12/01/2024 . [Paydown ... 0 L0 0 ..01/01/2051 .
3140XA-Y5-5 .. |FN FM7031 - RMBS .... ..12/01/2024 . [Paydown ... 0 L0 0 ..01/01/2051 .
3140XB-4Y-3 .. | FN FM8038 - RMBS .... ..12/01/2024 . [Paydown ... 0 L0 0 ..07/01/2051 .
3140XB-H8-6 .. | FN FM7454 - RUBS .... ..12/01/2024 . [Paydown ... 0 L0 0 ..12/01/2035 .
3140XF-UN-9 .. | FN FS0596 - RWBS .... ..12/01/2024 . [Paydown ... 0 L0 0 ..08/01/2051 .
3140XJ-UG-6 .. | FN FS3282 - RMBS .... ..12/01/2024 . [Paydown ... .. 0 L0 .0 .. ..11/01/2037 .
3140XL-J3-3 .. |FN FS4781 - RUBS . ..12/01/2024 . [Paydown . . 270,234 0 0 .0 ..10/01/2051 .
3140XL-R5-9 .. | FN FS5007 - RMBS . ..12/01/2024 . [Paydown . . 253,534 0 0 0 ..09/01/2052 .
3140XQ-CZ-8 .. |FN FS8187 - RMBS . ..12/01/2024 . [Paydown . 0 0 0 ..03/01/2038 .
31411E-2C-0 .. | FN 906271 - RMBS ... ..12/01/2024 . [Paydown ... 0 L0 0 ..01/01/2037 .
31411E-YD-3 .. | FN 906208 - RMBS ... ..12/01/2024 . [Paydown ... 0. L0 0 ..01/01/2037 .
31412P-6K-2 .. | FN 931574 - RMBS .... ..12/01/2024 . [Paydown ... 0 L0 0 ..02/01/2035 .
31416T-L5-6 .. | FN AA9347 - RWBS .... ..12/01/2024 . [Paydown ... 0 L0 0 ..08/01/2039 .
31418C-XN-9 .. | FN MA3384 - RWBS .... ..12/01/2024 . [Paydown ... 0 L0 0 ..06/01/2048 .
31418D-HD-7 .. | FN MA3827 - RMBS ... ..12/01/2024 . [Paydown ... 0 L0 0 ..11/01/2034 .
31418D-YB-2 .. | FN MA4305 - RWBS .... ..12/01/2024 . [Paydown ... . 0 L0 0 ..04/01/2051 .
31418D-YC-0 .. | FN MA4306 - RMBS .... ..12/01/2024 . [Paydown ... ... 123,727 .... 109,913 0 L0 0 ..04/01/2051 .
31418E-E6-3 .. | FN MA4656 - RMBS . ..12/01/2024 . [Paydown . . 101,262 |.. .101,309 |.. 0 0 .0 ..07/01/2052 .
31418E-J7-6 .. | FN MA4785 - RMBS . ..12/01/2024 . | Paydown ... ... 130,988 ... 130,793 . 130,786 |.. 0 Ol 0. , ..10/01/2062 .
0909999999. Subtotal - Bonds U.S. Special Revenues ,484,065 6,159,480 5,062,383 0 6 484 065 0 (8,294) (8,294) 122 309 XXX
00115A-AN-9 .. | AEP TRANSMISSION COMPANY LLC ... ..06/06/2024 . [MORGAN STANLEY . .... 250,000 .... 245,698 0 ..245,945 |.... L0 . (92,113) (92,113)f... ..08/15/2051 .
009158-BC-9 .. | AIR PRODUCTS AND CHEMICALS INC . 03/06/2024 . |Wells Fargo .. . 625,000 |.. .624,150 |.. 0 0 . (87,858)|. .. (87,858) ..05/15/2030 .
02079K-AD-9 .. | ALPHABET INC .|Wells Fargo .. . 400,000 |.. .398,904 |.. 0 0 . (72,654)|. .. (72,654) ..08/15/2030 .
023135-BS-4 ...| AMAZON.COM INC . .|Northern Trust . .1,025,000 |.. . 1,048,575 |.. 0 0 (183,717)). . (183,717) ..06/03/2030 .
023135-BT-2 .. | AMAZON.COM INC . K .| MORGAN STANLEY . . 1,000,000 |.. . 965,640 |.. 0 0 (314,289)). . (314,289) ..06/03/2050 .
025816-DF-3 .. | AMERICAN EXPRESS CO ..10/16/2024 . [RBS SECURITIES INC . 450,000 |.. .450,000 |.. 0 0 ..05/01/2034 .
02582J-JR-2 ...| AMXCA 2021-1 A - ABS . ..11/15/2024 . [ Various .. 950,000 ... 942,986 0 L0 ..11/16/2026 .
JANE STREET EXECUTION
031162-DM=9 .. JAMGEN INC ...ooeeeeieeeiiieiee [ ..11/07/2024 . [ SERVICES, LLC .... 400,000 .... 399,736 L0 L0 . ..03/02/2025 .
032095-AG-6 .. | AMPHENOL CORP .......cooovieiiiiiiiiiiiiii [ ..04/01/2024 . [Maturity @ 100.00 .... 700,000 ....696,367 0. L0 o0 ..04/01/2024 .
037833-AL=4 .. |APPLE INC ...oooeeiiiiiiiiiiiiiiii e ..01/31/2024 . [ GOLDMAN SACHS ....500,000 .... 592,605 L0 L0 (140,655)]... ..05/04/2043 .
037833-EV-8 .. |APPLE INC ..coooeeeiiiiiiiiiiiiii ..05/29/2024 . [Nor thern Trust .... .... 650,000 .... 649,422 0. L0 (19,498)/... ..05/10/2033 .
038222-AN-5 ...| APPLIED MATERIALS INC ......evvvmmmmmmnnnnnnnnnnnn [ eeeees ..06/06/2024 . [ GOLDMAN SACHS .... 650,000 ....647,511 L0 L0 (99,787)... ..06/01/2030 .
05348E-BA-6 .. | AVALONBAY COMMUNITIES INC .... ..02/27/2024 . [MARKET TAXES CORP ... .... 200,000 .. 109,308 0. L0 (10,209)... ..05/15/2027 .
05531F-BH-5 .. | TRUIST FINANCIAL CORP ... ..08/01/2024 . [Maturity @ 100.00 .. . .... 1,200,000 |......... 1 266,084 L0 . L0 ..08/01/2024 .
05602R-AD-3 .. | BMWOT 2022-A A3 - ABS ..12/25/2024 . [ Paydown 2,334,719 ..2,334,719 .. ..2,324,920 |.. L0 2 334,719 |. 0 ..08/25/2026 .
05971K-AM-1 .. | BANCO SANTANDER SA ..05/24/2024 . [Maturity @ 100.00 .. 800,000 |... ....800,000 ....800,000 L0 .... 800,000 |.... L0 ..05/24/2024 .
06051G-KG-3 .. | BANK OF AMERICA CORP .. ..02/05/2024 . [Call @ 100.00 ...450,000 |... ... 450,000 ... 444,812 0. ..449,163 |.... L0 ..02/04/2025 .
06368L-C5-3 .. | BANK OF MONTREAL ..09/27/2024 . NESBITT BURNS SECS INC ...307,572 ... ....300,000 ....300,000 0 . 300,000 |.... L0 .. 12/11/2026 .
064159-3X-2 .. | BANK OF NOVA SCOTIA ..eevvnnnnii [ e ..04/15/2024 . [Maturity @ 100.00 ..1,000,000 |.......... 1,000,000 .... 999,760 0. ..1,000,000 |.... L0 ..04/15/2024 .
10112R-BE-3 .. | BOSTON PROPERTIES LP .. ..10/03/2024 . | JP MORGAN ....... .500,000 |.. 512,795 |.. L0 ..509,301 0 . (92,121)[. ..04/01/2032 .
110122-DP-0 .. | BRISTOL-MYERS SQUIBB CO . ..08/26/2024 . [MARKET TAXES CORP . 400,000 |.. .399,760 |.. L0 0 . (35,708)]. ..11/13/2027 .
110122-DY-1 .. | BRISTOL-MYERS SQUIBB €O ......evvvvvvvveveveeenes | eveees ..02/14/2024 . | Northern Trust .... .. 225,000 .. 224,550 0. o ....9,966 |.... ..02/01/2031 .
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124857-AT-0 .. | PARAMOUNT GLOBAL ..02/27/2024 . |Wells Fargo .. .... 565,000 .... 559,503 0 L0 ..(64,425)(..........(64,425)|... ..02/15/2028 .
12657W-AC-4 .. | CNH 2021-B A3 - ABS ..09/27/2024 . |Various . .916,175|.. .915,958 |.. L0 0 .(6,121)|. .(6,121) ..08/17/2026 .
12660D-AC-1 .. | CNH 2022-A A3 - ABS ... ..12/15/2024 . [Paydown . . 704,532 .. . 704,480 |.. L0 0 .0 . ..07/15/2027 .
13607H-R4-6 .. | CANADIAN IMPERIAL BANK OF COMMERCE . ..11/07/2024 . |Various .... .950,000 |.. L941,412 |.. 0 0 . (14,373)|. ) ..04/07/2025 .
14040H-BT-1 .. | CAPITAL ONE FINANCIAL CORP ..10/01/2024 . [Call @ 100.00 .. .. 950,000 ...904,077 0. L0 .. .. ..10/30/2024 .
140430-AC-6 .. | COPAR 2022-1 A3 = ABS ......eevvvvvvvmvnnnnnnnnnns | evnenns ..12/15/2024 . [Paydown .............ceeee. 463,336 |............ 463,235 0 (VN (1 O 0 ..04/15/2027 .
MORGAN STANLEY & CO
166764-BY-5 .. [ CHEVRON CORP ..02/08/2024 . [LLC/SL CONDUIT .evvvvveneoeneiiiiiiiiiieiieees e, 734,042 ...l 840,000 |............ 840,000 (VN 0 foeeeiiiiiiiiee O feiiiea 0 0 [l 840,000 [ 0]........ (105,958)........ ..05/11/2030 .
191216-DE-7 .. | COCA-COLA CO . ..03/06/2024 . [BNP Par ibas ....400,000 |............ 399,924 L0 0 ..03/15/2031 .
20030N-CA-7 .. | COMCAST CORP . ..02/08/2024 . [Nor thern Trust . ..950,000 |......... 1,028,556 0. . (1,219)]... ..02/15/2028 .
MORGAN STANLEY & CO
20030N-DG-3 .. | COMCAST CORP ..02/08/2024 . [LLC/SL CONDUIT ... .... 325,000 .... 361,540 0. . (465)]... L0 ..04/01/2030 .
21036P-AS-7 .. | CONSTELLATION BRANDS INC .. ..06/10/2024 . [Northern Trust .... .... 550,000 ....548,713 L0 A2 L0 ..05/09/2027 .
23331A-BM-0 .. | DR HORTON INC .....eevnennnii [ e ..10/15/2024 . [Maturity @ 100.00 ... 400,000 .... 399,756 . 0. .39 . L0 ..10/15/2024 .
23338V-AK-2 .. | DTE ELECTRIC CO .. ..07/26/2024 . [Northern Trust .... .600,000 |.. .599,304 |.. . 599,554 L0 0 ..03/01/2030 .
233853-AD-2 ...|DAIMLER TRUCK FINANCE NORTH AMERICA LLC ..12/13/2024 . [Maturity @ 100.00 .600,000 |.. . 599,844 |.. . 599,950 L0 0 .. 12/13/2024 .
24422E-1B-1 .. | JOHN DEERE CAPITAL CORP . ..11/06/2024 . [MORGAN STANLEY .... , .300,000 |.. . 299,871 |.. . 299,948 L0 0 ..03/07/2025 .
25243Y-BA-6 .. | DIAGEO CAPITAL PLC .... ..10/24/2024 . [Maturity @ 100.00 ,000,000 . 1,000,000 |.. .999,710 |.. . 999,956 L0 0 .0 ..10/24/2024 .
25243Y-BF-5 ...|DIAGEO CAPITAL PLC .... ..11/06/2024 . [MARKET TAXES CORP 603,648 .600,000 |.. .599,208 |.. . 599,508 L0 0 3,915 | ..10/24/2025 .
25389J-AU-0 ...|DIGITAL REALTY TRUST LP ... ..10/03/2024 . [Nor thern Trust .... ...145,070 |... .. 150,000 .. 153,864 . 152,326 |.. 0. L0 .(6,960)].... ..07/01/2029 .
MORGAN STANLEY & CO
260543-DC-4 ...|DOW CHEMICAL CO .oooovvveeieiiiiiiiiii [ s ..07/26/2024 . [LLC/SL CONDUIT .evvvvveeeoeniniiiiiiiiiiieeees e L7 IRV 500,000 503,335 |............ 502,528 0 (VN A (74,154) ..11/15/2030 .
BANK OF AMERICA -
260543-DD-2 ...|DOW CHEMICAL CO .ooovvveeveeiiiiiiiiii [ e ..07/26/2024 . [ SECURITIES ... ...212,343 |... ... 300,000 ....329,718 0. 0]l (115,613) ..11/15/2050 .
26441C-BL-8 .. | DUKE ENERGY CORP .......ccceeeiiiiiiiiiiiiiiiiis [ eeees ..07/26/2024 . [BNP Paribas .. ...680,488 |... ....800,000 ... 798,944 L0 0]l (118,759) ..06/15/2031 .
20278N-AQ-6 .. |ENERGY TRANSFER LP ...cooooeiiiiiiiiiiiiiiiieee [ e ..02/07/2024 . [Northern Trust .... ...183,840 |... .... 200,000 .... 199,686 0. L0 . (15,950) ..05/15/2030 .
20379V-AY-9 .. | ENTERPRISE PRODUCTS OPERATING LLC .............[....... .10/03/2024 . [Northern Trust .... .... 400,000 .... 458,536 L0 L0 . (87,641) ..02/15/2043 .
300401-AS-7 .. | EVERSOURCE ENERGY ........eemmmmmmnnnnininininnns [ eeeeens ..06/27/2024 . [Maturity @ 100.00 .... 200,000 .... 199,928 0. L0 ..06/27/2024 .
302491-AU-5 .. . ..10/25/2024 . [Northern Trust .... .... 475,000 ... 474,212 L0 L0 ..05/18/2026 .
31620M-BV-7 .. |FIDELITY NATIONAL INFORMATION SERVICES I ... |....... ..03/07/2024 . [Not Available .... 625,000 ....624,775 0. L0 ..07/15/2025 .
316773-CP-3 .. |FIFTH THIRD BANCORP ...... ..01/16/2024 . [Maturity @ 100.00 .750,000 |.. L 747,975 |.. . L0 K 0 ..01/16/2024 .
34535A-AD-2 ...|FORDO 2022-C A3 - ABS ... ..12/15/2024 . [Paydown . ,609,612 |... ,609,612 ,609,519 |......... ,609,568 |.. 0. ,609,612 |.... L0 ..12/15/2026 .
Mitsubishi UFJ
361448-BN-2 .. | GATX CORP ..10/03/2024 . [Securities ... 340,806 |... 300,000 299,493 ... 299,498 |.. 0. 299,524 |.... L0 ..05/01/2034 .
36260K-AD-6 .. | GMCAR 2020-4 A4 - ABS ..04/26/2024 . |Various . ,824,390 . 1,850,000 |.. . 1,849,501 |[.. . 1,849,008 L0 ,849,949 |. 0 ..02/17/2026 .
362650-AD-8 .. | GMCAR 2022-4 A3 - ABS ..12/16/2024 . [Paydown . . 225,747 |.. 225,710 |.. 225,726 L0 0 .0 ..08/16/2027 .
375568-BF-9 .. | GILEAD SCIENCES INC .......evvvvvmmmnnnnnniniiiiins [ eeeeens ..05/29/2024 . | JP MORGAN .. .... 925,000 ....915,769 L0 L0 . (25,173).... ..03/01/2026 .
380146-AC-4 .. | GMCAR 2022-1 A3 = ABS .......eevvrmmmmmmnnnnnnnnns [ eeeeens ..09/17/2024 . [ Various , ....867,311 ....867,235 . 0. L0 .(7,086)].... ..11/16/2026 .
38141E-C2-3 .. | GOLDMAN SACHS GROUP INC . ..07/08/2024 . [Maturity @ 100.00 425,000 . 425,000 |.. 447,245 |.. . 426,649 L0 . K 0 ..07/08/2024 .
404280-CX-5 .. |HSBC HOLDINGS PLC ..05/17/2024 . [Not Available 650,657 .700,000 |.. .700,000 |.. .700,000 L0 . 700,000 |. 0 ..11/22/2027 .
437076-BW-1 .. |HOME DEPOT INC . ..01/31/2024 . |Wells Fargo .. 515,272 .525,000 |.. .521,393 |.. . 523,053 L0 ..523,084 |. 0 ..12/06/2028 .
437076-BY-7 .. |HOME DEPOT INC . ..02/07/2024 . [Nor thern Trust . 555,978 .600,000 |.. .625,668 |.. .615,570 L0 ..615,284 |. 0 ..06/15/2029 .
438516-CB-0 .. |HONEYWELL INTERNATIONAL INC . ..05/29/2024 . [MARKET TAXES CORP 480,170 .500,000 |.. .513,200 |.. . 503,834 L0 ..502,729 |. 0 ..06/01/2025 .
44891R-AC-4 ...|HART 2020-C A3 = ABS .......eevmmmmmmmmnnnnnnnnnns [ eeeeenn |on 03/15/2024 . | Paydown .. 31,167 |.. 0. ...31,170 ... L0 ..05/15/2025 .
448977-AD-0 .. |HART 2022-A A3 = ABS .....cccevvviiiiiiiiiiiiiinn [ eeeeen ..12/15/2024 . [ Paydown . 1,127,073 ). 1,127,029 . 1,127,088 |.. L0 127,073 ... L0 ..10/15/2026 .
450200-KT-7 .. | INTERNATIONAL BUSINESS MACHINES CORP . ..06/06/2024 . [MORGAN STANLEY . 391,144 |... ...400,000 |...........s 399,480 .... 399,618 |.. 0. . 399,661 |.... L0 .(8,517).... ..07/27/2027 .
46625H-J2-4 ...| JPMORGAN CHASE & CO ... ..10/18/2024 . [Northern Trust .... 900,000 |..eevvveees 990,780 ... 945,643 |.. L0 (12,157)|... 933,486 |.... L0 . (38,661) ..12/15/2026 .
46647P-AJ-5 .. | JPMORGAN CHASE & CO ... ..07/10/2024 . [MORGAN STANLEY .... .. 1,000,000 |......... 1,147,070 ,132,191 |.. 0. ..(3,912)[... 128,279 |.... L0 (260,989) ..07/24/2038 .
46647P-CZ-7 .. | JPMORGAN CHASE & CO ... ..09/16/2024 . [Northern Trust . .... 950,000 .... 926,374 0 9,411 |... L0 ..3,636 |.... ..04/26/2026 .
47787C-AB-9 .. | JOOT 2023-C A2 - ABS .. ..12/15/2024 . [ Paydown .. 184,714 ... 184,702 0. L0 .0 ..08/17/2026 .
47787J-AC-2 .. | JOOT 2022 A3 = ABS .....ccccovviiiiiiiiinnnnnnnnns ..12/15/2024 . |Paydown ...........ceeeee..s 386,59 |............ 386,510 0 [ oy 0 ..09/15/2026 .
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532457-BV-9 ...|ELI LILLY AND CO ....... ..01/31/2024 . [Northern Trust . ..1,275,000 |......... 1,273,037 ..1,273,943 |.. 0 ...16 |... .16 ). 20 fnnennn 1,273,960 ... L0 . (49,960) ..03/15/2029 .
548661-ED-5 .. |LOWE'S COMPANIES INC .. ..06/10/2024 .| JP MORGAN ....... . 400,000 |.. .399,108 |.. 0 L0 ..309,443 |. 0 . (51,247)|. ..09/15/2028 .
55903V-All-3 .. | WARNERMEDIA HOLDINGS INC .. ..03/15/2024 . [Maturity @ 100.00 .300,000 |.. .300,000 |.. 0 .0 . 300,000 |. 0 ..03/15/2024 .
57620-6F-2 .. | MASSMUTUAL GLOBAL FUNDING |1 ..10/03/2024 . [Nor thern Trust . ,510,305 ,500,000 .. ,498,965 |.. 0 L0 ,499,456 |. 0 ..04/10/2026 .
58933Y-BK-0 .. |MERCK & CO INC ..06/03/2024 . [MORGAN STANLEY .... 603,569 |... 625,000 624,450 ....624,478 |.. 0 .0 624,497 |.... L0 ..05/17/2033 .
594918-CJ-1 ...|MICROSOFT CORP ... ..03/06/2024 . [Wells Fargo 412,685 |... 500,000 |......cc... 390,618 .... 392,659 [.. 0 L0 395,146 |.... L0 ..09/15/2030 .
61747Y-EQ-4 .. | MORGAN STANLEY ... ..04/17/2024 . [Call @ 100.00 .. ..1,000,000 |... ,000,000 |......... 1,000,000 . 1,000,000 |[.. 0 .0 L0 ..04/17/2025 .
63111X-AG-6 .. |NASDAQ INC ... ..12/30/2024 . [Call @ 100.59 ....30,178 |... .. 29,982 |.. 0 L0 L0 ..06/28/2025 .
637417-A8-5 .. |NNN REIT INC . ..02/27/2024 . [Northern Trust .... ...398,240 |... .... 400,000 .... 390,704 .391,002 |.. 0 .0 . L0 ..10/15/2033 .
65339K-BL-3 .. |NEXTERA ENERGY CAPITAL HOLDINGS INC ..........|...co.. ..09/01/2024 . [Maturity @ 100.00 .. 600,000 |... ...600,000 ... 601,524 ....600,518 |.. 0 L0 ... 600,000 |.... L0 ..09/01/2024 .
65479Q-AC-1 .. |NAROT 2022-A A3 = ABS ........evvvrvvmrvmnnnnnnnns [ eenees ..12/15/2024 . [ Paydown ,050,572 |... ..1,080,572|......... 1,050, 366 . 1,050,504 |.. 0. .0 f....... 1,050,572 |.... L0 ..08/17/2026 .
65480J-AC-4 .. |NAROT 2022-B A3 = ABS .......eevvvvvmmmmmnnnnnnnns [eeeeens .12/15/2024 .  Paydown .... 335,155 ... 335,086 . 335,116 |.. 0 L0 ..335,155 |.... L0 ..05/17/2027 .
67066G-AF-1 .. |NVIDIA CORP .. 03/06/2024 . | Northern Trust . .625,000 |.. . 709,025 |.. . 680,363 0 .(1,554) .0 . 678,809 |. 0 (110,940)|. . (110,940) ..04/01/2030 .
67066G-AH-7 .. |NVIDIA CORP .. ..01/31/2024 . [Nor thern Trust . .500,000 |.. .578,005 |.. . 574,089 0 (170) L0 ..573,919 |. 0 (165,764)|. . (165,764) ..04/01/2050 .
68389X-CA-1 .. | ORACLE CORP .. ..10/03/2024 . [Northern Trust . . 455,000 |.. . 490,485 |.. 0 (572) .0 ..488,430 |. 0 (122,692)). . (122,692) ..03/25/2051 .
741530-C0-0 .. | PRICOA GLOBAL FUNDING | . ..12/06/2024 . [Maturity @ 100.00 ... 500,000 .... 499,485 . . 0 L0 . 500,000 |.... L0 ..12/06/2024 .
T4340X-BM=2 .. |PROLOGIS LP ...evvvvvvvivrninnnniinnnnnnnnnnnnnnnnnns [ eeeees ..02/07/2024 . [Northern Trust . 925,000 |............ 918,812 ....921,017 |.. 0 .0 921,080 |.... 0.l (121,380) ..04/15/2030 .
744448-CS-8 ...|PUBLIC SERVICE COMPANY OF COLORADO . ..06/06/2024 . . . ,000,000 |......... 1,076,380 . 1,072,598 |.. 0 2.0 f....... 1,071,780 |.... .0 ........ (399,620) ..03/01/2050 .
74456Q-CB-0 .. |PUBLIC SERVICE ELECTRIC AND GAS CO . ..08/27/2024 . [Unknown 611,861 |... 675,000 |...cevvnnns 696,499 ....690,000 |[.. 0 .0 ..688,543 |.... L0 . (76,682)].... ..01/15/2030 .
756109-AQ-7 .. |REALTY INCOME CORP ..07/15/2024 . [Maturity @ 100.00 .. .. 1,000,000 |......... 1,029,270 . 1,006,909 |.. 0 L0 ,000,000 |.... L0 ..07/15/2024 .
MORGAN STANLEY & CO
756109-AW-4 .. |REALTY INCOME CORP .... ..03/06/2024 . [LLC/SL CONDUIT ... .... 650,000 ....695,481 . 680,992 .. L0 ... . 680,011 |.... ..06/15/2029 .
756109-BT-0 .. |REALTY INCOME CORP ........eevvvmmmmmmmmnnnnnnnnnns [ eeeeenn ..10/03/2024 . [Northern Trust .... . . .... 450,000 ....441,090 . 441,665 |.. 0. ..442,1% |.... L0 ..07/15/2033 .
773903-AL-3 .. |ROCKWELL AUTOMATION INC ...coovvvveenieeeeeeenens oo ..03/06/2024 . [Northern Trust ......ooo. |oeeeeeeiiiinniiiiiins |, 506,025 |............. 625,000 |............ 623,631 [............ 623,934 |.....ovvnnnnnnnnn 0 623,958 |......ccevneeee 0 ..08/15/2031 .
MORGAN STANLEY & CO
776743-AL-0 .. |ROPER TECHNOLOGIES INC .......eevvvvvmemmnnnnnnnnn [ eeeeens ..07/26/2024 . [LLC/SL CONDUIT .evvvvveeeoonniiiniiiiiieiieees e 531,486 |.......ce... 650,000 |............ 648,954 |............ 649,265 |...............l [V L1 A (VN L1 A [N . 649,321 [.eeveninnnnnne [V A (117,836) ..02/15/2031 .
78016E-25-9 .. |ROYAL BANK OF CANADA ..11/06/2024 . [MORGAN STANLEY .... .... 950,000 .... 949,649 L0 ..940,047 |.... L0 ...(5,248)].... ..04/14/2025 .
79466L-AJ-3 .. | SALESFORCE INC .... ..07/26/2024 . [Nor thern Trust . .550,000 |.. . 556,765 |.. L0 0 (95,974)|. ..07/15/2031 .
84861T-AD-0 .. | SPIRIT REALTY LP . ..01/23/2024 . [Not Available .. .150,000 |.. . 154,389 |.. L0 0 .(2,643)|. ..07/15/2029 .
84861T-AE-8 .. | SPIRIT REALTY LP . ..01/23/2024 . [Not Available .900,000 |.. .903,960 |.. L0 0 .(1,921)]. ..01/15/2027 .
87612E-BL-9 .. | TARGET CORP ..05/20/2024 . ... 1,300,000 ,387,893 L0 L0 . (50,810) (... ..04/15/2025 .
89236T-JK-2 .. | TOYOTA MOTOR CREDIT CORP .. ..05/29/2024 . [Nor thern Trust . ....600,000 ....509,736 0. L0 . (47,728)].... ..06/18/2026 .
89236X-AD-8 .. | TAOT 2020-D A4 = ABS ....cceeeeieiiiiiiiieiieeeen [ oo ..09/16/2024 . [ Paydown ... 829,848 .... 829,951 L0 L0 ..01/15/2026 .
89238F-AD-5 .. | TAOT 2022-B A3 = ABS ....cooeviiiiiiiiiiiiieieeens [ oo ..12/15/2024 . [Paydown ... ..1,846,157 |......... 1,819,258 0. L0 ..09/15/2026 .
89230K-AC-5 ...| TAOT 2022-A A3 = ABS ....ceeeeiieiiiiiieieieeeeen [ e ..12/15/2024 . [Paydown ... LORT7T8 . 592,678 L0 L0 ..06/15/2026 .
89352H-BE-8 .. | TRANSCANADA PIPELINES LTD .... ..10/31/2024 . [Call @ 100.00 275,000 ....275,000 0. L0 ..03/09/2026 .
907818-FB-9 .. |UNION PACIFIC CORP ..01/31/2024 . [ GOLDMAN SACHS ,000,000 .... 999,570 . 0. K . 3 .0 . L0 (29,922)]..........(29,922)|... ..03/01/2029 .
91324P-DP-4 ... | UNITEDHEALTH GROUP INC ....evvenn [ oo e 02/27/2024 . [Northern Trust .......... 500,000 |.....cce... 498,280 |............ 499,069 |......ceeeeennn [V B | (VN P2 O [N . 499,097 [oevveiennnnnnee (VN A (19,077)|......... (19,077) ..12/15/2028 .
MORGAN STANLEY & CO
91324P-DX~7 ...| UNITEDHEALTH GROUP INC ... [ oo ..02/27/2024 . [LLC/SL CONDUIT .... 750,000 .... 799,268 . 782,746 |.. 0. ..781,945 |.... L0 (150,333)]........ (150,333)]... ..05/15/2030 .
92343V-CR-3 ...| VERIZON COMMUNICATIONS INC ..11/01/2024 . [Maturity @ 100.00 .750,000 |.. .831,008 |.. . 765,731 L0 . 750,000 |. 0 .0 .0 ..11/01/2024 .
92348K-BC-6 .. | VZMT 2022-7 A1A - ABS ... ..11/20/2024 . [Paydown ... ,000,000 .. 99,822 |.. . 999,918 L0 ..1,000,000 |. 0 .0 .0 .. 11/22/2027 .
92868K-AC-7 .. | VALET 2021-1 A3 - ABS ..12/20/2024 . [Paydown .. ..1,921,081 .. . 1,912,184 |.. ,918,495 L0 ..1,921,081 |. 0 .0 .0 ..06/22/2026 .
931142-EE-9 .. | WALMART INC .. ..02/13/2024 . [Nor thern Trust . . 685,000 |.. .682,904 |.. . 683,966 L0 ..683,992 |. 0 . (21,645)[. (21,645) ..06/26/2028 .
931142-EL-3 .. |WALMART INC ...oooerieiiiiiiiii [ | 04/09/2024 . | MILLENIUM ADVISORS LLC ... 500,000 .... 542,500 . 505,524 |.. 0. K ..502,573 |.... L0 ...(5,738)[..cceeeennn (5,738)]... ..07/08/2024 .
94088J-6B-8 .. |WELLS FARGO BANK NA .......coovvvviinininnnnnn [ ..09/16/2024 . | JP MORGAN ................. 650,000 |............ 649,532 |............ 649,615 |.............l 0 Joeeeiiieeeen 168 [ O o168 |0 [ 649,783 |....evvnnnnnnnee (VN F 5,625 |........... 5,625 ..08/01/2025 .
JANE STREET EXECUTION
961214-EH-2 .. | IESTPAC BANKING CORP .........eevvvvvvvnvnnnnnnns C...... ..09/16/2024 . | SERVICES, LLC ...ccoeeeeei]oonniiiniieieeeneeens |, 692,776 |............. 700,000 |............ 735,434 |............ 710,479 |.......eeeeeeeee [V PP [(H740))] [V [(RY40) ) [\ 703,908 |...oooeeeennnn. [ (11,132)[......... (11,132) [ 17,729 |..02/19/2025 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 72,802,822 76,551,576 77,578,211 77,183,520 0 (38,380). 0 (38,380) 0 77,145,140 0 (4,342,317) (4,342,317) 1,550,456 XXX
2509999997. Total - Bonds - Part 4 99,339,477 103,489,066 104,614, 181 102,091, 112 0 199,115 0 199,115 0 104,052,090 0 (4,712,613) (4,712,613) 1,988,504 XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mount Carmel Health Plan, Inc
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2509999998. Total - Bonds - Part 5 1,015,000 0 0 (295) 0 0 0 30,581 26,777 XXX
2509999999. Total - Bonds 104,504,066 102,091, 112 0 198,820 0 0 0 (4,682,032), 2,015,281 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX 0 0 0
4509999998. Total - Preferred Stocks - Part 5 XXX 0
4509999999. Total - Preferred Stocks XXX 0 0 0
001055-10-2 ... | AFLAC ORD ...eeeeeeeeieeeeeeeene e e eeen e ..09/20/2024 . |MERRILL LYNCH & CO ..... |eeerruunnns 180.000 |....cvvvnen 19,425 |oeeeeecciieeeee foeeeeeieee e 7,160 | 12,643 (7,826)]+eeeeeeeeennn O o 0
00123Q-10-4 ...| AGNC INVESTMENT REIT ORD ......ccevvvunnirrinnnnn ..10/31/2024 .| BAYPOINT TRADING LLC ...|......... 2,996.000 |...coveneeenn 27,982 [ounnniiiiiiinieieenn foveeennnnn. 28,491 [, 29,391 [RE151%)] PO | [ A, 0
INSTINET INVESTMENT
002824-10-0 ...| ABBOTT LABORATORIES ORD ......ceevvvvvvnnninnnnns ..06/24/2024 .| SERVICES LIMITED ........]ovevvunnnnns 217.000 (14,306)]...evneeeeennnnn O [ 0
INSTINET INVESTMENT
00287Y-10-9 ...| ABBVIE ORD ..05/24/2024 .| SERVICES LIMITED . ...(19,158)]....
00404A-10-9 ...| ACADIA HEALTHCARE COMPANY ORD .. . ..01/29/2024 .| GOLDMAN ..(3,889)|....
006739-10-6 ...| ADDUS HOMECARE ORD .........evvirrivunnnirninnnns ..11/07/2024 .| Various .......cccovvevvenn |oevennnnn 1 032 000 (26)]
INSTINET INVESTMENT
00724F-10-1 ... ADOBE ORD ....evvnniiiiininniiiiiniiieieeriniies ..05/24/2024 .| SERVICES LIMITED ......o.foevevvnnnnnns 70.000 [RZ X)) RN | B IO 0
00773J-20-2 ...| SPYRE THERAPEUTICS, INC. ..eevrreiieeeeinninnnns ..03/07/2024 .|Virtu Americas LLC ..... |eceeruuunnns 85.000 ((CS1D] PO | [ A, 0
INSTINET INVESTMENT
007903-10-7 ...| ADVANCED MICRO DEVICES ORD ..05/24/2024 .| SERVICES LIMITED ....cco.foeemvnunnnns 188.000 |...evvvveeenn 31,272 | feeeeeieee e 7,691 | 26,377 (20,302)]-+vveeeeeeennnn O e 0
00827B-10-6 ...| AFFIRM HOLDINGS CL A ORD .......vvvvvvivnnnnnnns ..09/04/2024 .| Various .......ccceveveeenn foerennnnn 1,009.000 [..oeeeeennnn 40,362 |oevvvenniniiiiiiinens oo 31,804 | 0 (U R | N F N 0
INSTINET INVESTMENT
00846U-10-1 ...| AGILENT TECHNOLOGIES ORD .. ..05/24/2024 .| SERVICES LIMITED . ... (3,419)f....
00912X-30-2 ...| AIR LEASE CL A ORD .... ..12/18/2024 .|Various .... .. (4,584)|....
INSTINET [NV
009158-10-6 ...| AIR PRODUCTS AND CHEMICALS ORD . ..05/24/2024 .| SERVICES LIMITED . ..(3,476)|....
01749D-10-5 ... | ALLEGRO MICROSYSTEMS ORD .. ..10/10/2024 .|Various .... L0
INSTINET IN
020002-10-1 ... | ALLSTATE ORD ..05/24/2024 .| SERVICES LIMITED . ...n(5,681))....
02079K-10-7 ...| ALPHABET CL C ORD ... ..12/20/2024 .| Various ...(95,498)|....
INSTINET INVESTMENT
02079K-30-5 ...| ALPHABET CL A ORD ....eeeevreeeeeeiennieeeeennnns ..05/24/2024 .| SERVICES LIMITED .....co.foeevnnnnnnns 625.000 |-eevuneeen 109,358 [ e 20,672 [ 87,306 (66,634),
INSTINET INVESTMENT
022095-10-3 ... | ALTRIA GROUP ORD ...eevveeeeeienenieeeeennniaeeas ..05/24/2024 .| SERVICES LIMITED .....co.foeevvnunnnns 230.000 |eeveuneeeeenn 10,460 [oeeienniieiiiii e e9,012 [ 9,278 (266),
INSTINET INVESTMENT
023135-10-6 ... | AMAZON COM ORD ... ..05/24/2024 . | SERVICES LIMITED . (104,505)]....
02361E-10-8 ... | AMERESCO CL A ORD . ..01/22/2024 .| RAYMOND JAMES/FI . s e 19,217 |
02376R-10-2 ... | AMERICAN AIRLINES GROUP ORD .........eeeereeenee ..09/20/2024 . |MERRILL LYNCH & CO ..... |eeeerunnnns 835 000 [evemeeeeennnn 9,191 [ [ 14,120 [ 1,478 | 2,647
INSTINET INVESTMENT
025537-10-1 ... | AMERICAN ELECTRIC POWER ORD ........eveeeennnn ..05/24/2024 .| SERVICES LIMITED .....ccefoeeevmnnnnnns 51,000 eveuneeeeennnn 4537 oo | 2,788 [ 4,142 (1,354)] e O [ 0
INSTINET INVESTMENT
025816-10-9 ... | AMERICAN EXPRESS ORD ..05/24/2024 .| SERVICES LIMITED . . ...(13,563)]....
02665T-30-6 ... | AMERICAN HOMES 4 RENT CL A REIT ORD .. ..09/26/2024 .| Various ..9,566.000 |... .. (5,375)|....
INSTINET INVESTMENT
026874-78-4 ...| AMERICAN INTERNATIONAL GROUP ORD .............. ..06/24/2024 .| SERVICES LIMITED ........]ovevvunnnnns 140.000 (255570 ] FUUN | B A 0
INSTINET INVESTMENT
03027X-10-0 ...| AMERICAN TOWER REIT ...covvvvviiniiiiiiiiieeees ..05/24/2024 .| SERVICES LIMITED ......o.fovevvvunnnnns 56.000 |oveuneeeeennn 10,411 [ e 6,207 [ 12,089 (5,882)vevveeeevnnnnn 0 [ 0
INSTINET INVESTMENT
030420-10-3 ... | AMERICAN WATER WORKS ORD .........ccevvvrvnnnnnns ..05/24/2024 .| SERVICES LIMITED ......o.fovevvvunnnnns 26.000 |oveenreeeennnn 3,334 [ s 2,166 [ 3,432 [R5 | N | AU 0 oeeeeeeee (1,265) | O e 2,166 o0 [ 1,167 L (7 P 38 ..
INSTINET INVESTMENT
03073E-10-5 ...| CENCORA ORD ....cevvvnniiiiiiiiiiieiiiiiieee e ..05/24/2024 .| SERVICES LIMITED ......o.]ovvevvunnnnns 16.000 [..ooeeeeennnnn 3,502 |oocvviiiiiiiiiinns e 1,201 [ 3,286 (1,996)].ceeeieiiiieenn 0 [ 0 e (1,995) | O [ 1,201 0 2,211 2,211 [ L]
INSTINET INVESTMENT
03076C-10-6 ...| AMERIPRISE FINANCE ORD ..05/24/2024 . | SERVICES LIMITED .. (6,409)|....
INSTINET INVESTMENT
031100-10-0 ... ] AMETEK ORD .....ccevvuniiiiiininniiiiiiiiiniiinennnes ..05/24/2024 .| SERVICES LIMITED ......oofeevvvunnnnns 22.000 |..ooeveenennn 3,820 |ueeniiiiiiinnnniens ol 1135 i 3,628 (2,493)].ccevveeieeenn 0 | 0fceeeeeeennn (2,493) [ O v 1,135 i 0 el 2,686 [ooenneeeeees 2,686 [......ccciiiiinns 6
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INSTINET INVESTMENT
031162-10-0 ... AMGEN ORD ....oooovviiiiiiiiiiiiiiiicis ..05/24/2024 . [SERVICES LIMITED ..cooot|overennnnnns 79.000 [..cevvvvennes 28,160 [ e 9712 | 22754 | [QRNZED] . [V PO | MRS (13,041) |-t 09,712 |0 [ 14,447 |ooeeennn 14,447 | L AN
LEERINK SWANN & CO INC.
031520-10-9 ... | AMICUS THERAPEUTICS ORD .....cooeeeeeeiiiiiienns ..08/20/2024 [ .cooiiiiiiiiiie | 131.000 |...eevvvennnee 1,560 |.eveeeeeeiieiiiiiieens forvvnnnnnnnnnn 1,792 [, 1,859 | [(C15)] [V PR | R (66) [ 0 e 1,792 |0 [ ()] R (72 ) | (1) O
031652-10-0 ...| AMKOR TECHNOLOGY ORD ........cevvvvvvvvrrrnnnnnns .. 11/14/2024 . [Various .........cooeeeeees |oeeeeens 1,328.000 |....ceeeeens 37,272 [evvvvvvnnnnnninnninnnn foriiiiinnnnnn 43,508 [0 (VN [V N | E U SO 043,506 ool 0 [ (6,234)|..0eveeee (6,234) e £
INSTINET INVESTMENT
032096-10-1 ... | AMPHENOL CL A ORD ....oooeeeriiiiiiiiiiiiiiieiens ..05/24/2024 . [SERVICES LIMITED ...oooot|ovreennnnnnns 66.000 [....vvvvrnnnns 8,991 [ e 795 | 6,543 |...oeeenn (4,748)|.veeeeeeiiin O e O e (4,748) [l O e 1,795 0 e 7,49 |ooeeeeeee 7,196 [enniiiiiiiiiiins AT F RN
INSTINET INVESTMENT
032654-10-5 ... | ANALOG DEVICES ORD .......eevvvmmmmnmnnnnnnnnnnnnns ..05/24/2024 . [SERVICES LIMITED ..ooooot|ovrrnnnnnnnns 88.000 [...evvvrvnnns 20,459 [vvvvvnvnninininininns o 7,167 o 17,478 (10,306).eeeeeeiiieenn O foeiiiiiieee 0 e (10,306) [t O v 7,167 [l 0 e, 13,202 [ovnnnnnnnn 13,292 |l [ 1
INSTINET INVESTMENT
036620-10-5 ... | ANSYS ORD ....ovviiiiiiiiiiiiiiiiiiececceeeecee ..05/24/2024 . [SERVICES LIMITED ..ooooot|ovrrnnnnnnnns 12.000 [...ovvvennnnns 3973 [ e 1875 | 4,355 |ouveinnnns (2,479)

036752-10-3 ...
03676B-10-2 ...
03753U-10-6 ...
037833-10-0 ...

038222-10-5 ...
0383111-10-8 ...
03852U-10-6 ...
039483-10-2 ...

040413-10-6 ...
04351P-10-1 ...
04621X-10-8 ...
047726-30-2 ...
04911A-10-7 ...
051774-10-7 ...

052769-10-6 ...

053015-10-3 ...

053332-10-2 ...
054540-20-8 ...
05464C-10-1 ...
05464T-10-4 ...
05478C-10-5 ...
055477-10-3 ...

057226-10-0 ...

058498-10-6 ...

060505-10-4 ...

064058-10-0 ...
070830-10-4 ...

075887-10-9 ...
07831C-10-3 ...
08265T-20-8 ...
084423-10-2 ...

ELEVANCE HEALTH ORD ...
ANTERO MIDSTREAM ORD ..
APELLIS PHARMACEUTICALS ORD .
APPLE ORD

APPLIED MATERIAL ORD
APPLOVIN CL A ORD
ARAMARK  ORD .
ARCHER DANIELS MIDLAND ORD ........cevvveeennnne

ARISTA NETHORKS ORD ......ccvvviveeriiiiiiiaanns
ASCENDIS PHARMA ADR REP ORD ..
ASSURANT ORD
ATLANTA BRAVES HOLDINGS SRS C ORD ..
ATLANTIC UNION BANKSHARES ORD
AURORA  INNOVATION CL A ORD ......cevvviiieennne

AUTODESK ORD .....evveeeeeeiiiiiee e e

AUTOMATIC DATA PROCESSING ORD ..................

AUTOZONE ORD

AXCELIS TECHNOLOGIES ORD
AXON ENTERPRISE ORD ......
AXSOME THERAPEUTICS ORD .
AZEK COMPANY CL A ORD ...
BICARA THERAPEUTICS ORD .

BAKER HUGHES CL A ORD ......cceeviiiiiiiaeiinnns
BALL ORD .oovveeiiiiiiiee e
BANK OF AMERICA ORD ......ceeviiuviriiieniiiiinnns

BANK OF NEW YORK MELLON ORD ...........cceeeeens
BATH AND BODY WORKS ORD .........eeeveeeennnnens

BECTON DICKINSON ORD ....eeeeeeniiiiieaeeaiiiiens
BELLRING BRANDS ORD
BENTLEY SYSTEMS CL B ORD .. .
WR BERKLEY ORD ......eeeeeviiiviiiiiiiiiiiiiiiaenns

..05/24/2024 .
..12/09/2024 .
.. 12/05/2024 .
..12/20/2024 .

..05/24/2024 .
..07/02/2024 .
..01/05/2024 .
..00/20/2024 .

..05/24/2024 .
..12/05/2024 .
..00/20/2024 .
..06/06/2024 .
..10/22/2024 .
..04/17/2024 .

..05/24/2024 .

..05/24/2024 .

..05/24/2024 .
..01/26/2024 .
..06/26/2024 .
..12/10/2024 .
..12/31/2024 .
..00/13/2024 .

..05/24/2024 .

..05/24/2024 .

..05/24/2024 .

..05/24/2024 .
..00/30/2024 .

..05/24/2024 .
..08/07/2024 .
..04/05/2024 .
..07/30/2024 .

INSTINET INVESTMENT
SERVICES LIMITED .
Various
Various ....

Various ....
INSTINET INVESTMENT
SERVICES LIMITED .

Stephens Inc. ..
Various

Various ......ooeeeeeeennn

INSTINET INVESTMENT

SERVICES LIMITED ........

Various
MERRILL LYNCH & CO .
Warburg Dillon Reed ...
Various

Various .....ooeeeeeeennns

INSTINET INVESTMENT

SERVICES LIMITED ........

INSTINET INVESTMENT

SERVICES LIMITED ........

INSTINET INVESTMENT

SERVICES LIMITED ........ R

RBC Dain Rauscher (US)
Various ....

Various .
Various ....

RBC Dain Rauscher (US)
INSTINET INVESTMENT

SERVICES LIMITED ........

INSTINET INVESTMENT

SERVICES LIMITED ........

INSTINET INVESTMENT

SERVICES LIMITED ........

INSTINET INVESTMENT

SERVICES LIMITED ........
UBS AG ..eevveeeeeeiiiiens

INSTINET INVESTMENT

SERVICES LIMITED ........

Various ....
Various ....

Adjustment .....cooiiennns

... 24,718 . .
131,348 |l

......... 5,157 |l

............... 5,844

194,303

. 165,073

. 149,230

........... (3,692),
....(2,476)|....
..(5,632)f....

........... (2,831)
...(58,189)]....

(16,364)|.
..662 |.
....(2,363)]....
........... (9,127)

...(11,289))....
....(6,422)]....
... (4,899))....
. (334,989)....

(16,364)
..662

(3,692)

........... (2,831)
...(58,159) ...

....(2,363) |...
........... (9,127)

....(2,476) |...
..(5,632)|...

o o oo

o o o

o

o oocoo

o

............ 1,437

............ 2,270

. 108,157 |
... 3,948 |....

oo oooo
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INSTINET INVESTMENT
084670-70-2 ...|BERKSHIRE HATHANAY CL B ORD .....ccooocnnnnnnn [ eeeennn ..05/24/2024 . [SERVICES LIMITED ...cooo|oveeeneenns 217.000 |.oooeeeennns 88,403 |..cooeiiiiiiiiiiiis | 31,108 |t 77,3% |..coeeeee (46,288)|..ccceeeeeeennns (1 PO [V F, (46,288) |...cceeeeeeennns [V F 31,108 |oevvviiiiiieens (VN F, 57,295 |ccevveenns 57,295 |oeoeiiiiiiiiiieel (1) O

INSTINET INVESTMENT

086516-10-1 ...[BEST BUY ORD ..05/24/2024 . [ SERVICES LIMITED ... 74.000 |... ..(3,688)[.... ...(3,688)|...

090572-20-7 ... [BI0 RAD LABORATORIES CL A ORD .. ..00/20/2024 . |MERRILL LYNCH & CO .... 028,000 [ouvviienennnn 9,240 | | 12,855 | 9,04 | 3,614 [oveeieeiiin 0 i 0 [, 3,614 |...
INSTINET INVESTMENT
09062X-10-3 ... [BIOGEN ORD .....coerviumiiiinieniiiiiieeeiiiiieeees [ e ..05/24/2024 . | SERVICES LIMITED ........ E ....16.000 |... ... (659)f.... .. (659)]...
09073M-10-4 ...[BI0 TECH\E ORD . ..12/02/2024 . |RBC Dain Rauscher (US) .67.000 ...61]. (567)
INSTINET INVESTMENT
09247X-10-1 ... | BLACKROCK ORD .....oeevieiiiiiieieeiiiiieceeiis [ e ..10/01/2024 .| SERVICES LIMITED ........[.cccceenn. 192.000 (82,949)....ceeeennnns (LN R, 0 fiienees (82,949)
INSTINET INVESTMENT
09260D-10-7 ... [ BLACKSTONE ORD ......ceeeuuviieieeeiiiiieeeeeeiiis [ e ..05/24/2024 . | SERVICES LIMITED ........feeeeeeeei83.000 feeeeeeeenn 7,788 [ouneeieeiii e 7,169 [l 8,248 [ (1,079)feveeeinnns (LN R, 0 foieeannns (1,079)
09627Y-10-9 ... [ BLUEPRINT MEDICINES ORD ........oevveeviiuiiiinnes| v ..07/30/2024 . [Various .......cceeeevinn forneeeennnn 79,000 foreiiiiiinnn 7,508 [ovvneeeeeniiiiiiiin o l5,304 il 7,287 [, (1,983)[cvveeeeeeiins (VN F 0 frieeaanns (1,983)
INSTINET INVESTMENT
097023-10-5 ... [BOEING ORD ....eoveiiiumiiiiieeniiiiieeeeniiieeees [ e ..05/24/2024 . | SERVICES LIMITED ........foeeeeeeenn 51,000 forvieiiennnnn 8,900 fovvneeneeiiiiiiiiiins i 6,310 [oneinnnnll 13,204 [l (6,984)]..cceeveiinenn 0 fereiiiii 0 e (6,984)
09739D-10-0 ...|BOISE CASCADE ORD ..05/21/2024 . | COWEN AND COMPANY, LLC ...(19,159)).... ...(19,159) |...
09857L-10-8 ...| BOOKING HOLDINGS ORD .. . ..00/20/2024 . |Various .........cccceenne E . . . . e (22,8902)f. . ..(22,892) ...
099406-10-0 ... [BOOT BARN HOLDINGS ORD .........coveeeecniinnaee | e .. 12/04/2024 . [Various .......ccoeeeenis feeeeennns 1,007.000 |.......eeeeen 96,526 [vvveeeeiiiiiiieeeis feeiieeiis 93,796 |.uvvernnnn. 70,075 |............ 2,906 [.vveeeeeennnes (LN R, 0 foiiinanns 2,906
INSTINET INVESTMENT
101137-10-7 ...[BOSTON SCIENTIFIC ORD ......coeeeemrriiineeaeins | e ..05/24/2024 . | SERVICES LIMITED ........[cccceenn. 151.000 |............. 418 | e 2,621 | 8,729 |........... (6,109)f...eeeeennnes (LN R, 0 foieeannns (6,109)
10806X-10-2 ...[BRIDGEBIO PHARMA ORD ........cevvivieiiiiiiiines | oo ..00/13/2024 . [Various .......cceeevvinns feereens 1,134.000 |...ovvveeenns F UK A 34,188 |...uveennn 45,780 |.......... (11,592)). s (VN F (V) RO (11,592)
INSTINET INVESTMENT
110122-10-8 ...[BRISTOL MYERS SQUIBB ORD ......ccevvvveeeeiiinns | eeenne ..05/24/2024 . | SERVICES LIMITED ........foveeeeennns 162.000 |....ccounnnnes L TE ) P A 8,568 |....cvveennnn 8,312 | 256 | (VN F (U S 256 [oeeieeiiiins [ P 8,568 |.....covevennnn [V RO (1,889).cevinns (1,889) ] 194 [oveeees it
11120U-10-5 ... [BRIXMOR PROPERTY GROUP REIT ORD .........cccoee | eennnne ..04/09/2024 . |Various ........cceeeeens fenenis 14,299.000 |............ 318,060 [-evvveeeeeeiiiieee e, 260,578 |............ 332,738 |.......... (72,159)).cceiiieenns (LN R, 0 fiienees (72,159) [euveeeeenns [\ 260,578 |...vveeeeennnns 0 fiinnens 57,482 |........... 57,482 |....ceeen. 7,436 |ceins e
INSTINET INVESTMENT
11135F-10-1 ...[BROADCOM ORD .......eoveeeeiiiiiiieieiiiiieeeees | e ..05/24/2024 . | SERVICES LIMITED . 51,348 | (41,924) [0 [ O (41,924) |... ...55,334 |....

12008R-10-7 ...[BUILDERS FIRSTSOURCE ORD
12047B-10-5 ...{BUMBLE CL A ORD ........
122017-10-6 ...[BURLINGTON STORES ORD .
1250311-10-8 ... [CBOE GLOBAL MARKETS ORD .

..09/19/2024 . [Various .
..07/08/2024 .| Various .
..08/29/2024 . [Various .
..06/24/2024 . |Various ....

INSTINET INVESTMENT
12504L-10-9 ... [CBRE GROUP CL A ORD .....oooeeeieeeeeiiiieeceeen | oo ..05/24/2024 . [ SERVICES LIMITED ....ooeforeeeinnnnns 82.000 [ooeeeeiueenns TATA | [, 2,520
INSTINET INVESTMENT

.229,142 |..
. 128,567 |..
177,449 ..
..100,305

. 628,529
64,384
. 175,551

. (399,387)|.
59,173 |.
(22,725)].
...(31,115))....

. (399,387)
.59,173
(22,725)
...(31,115) |...

453,450 |.
. (81,966)|.
.56,930 |.
.27,285 |....

........... (5, 1M3)[eeeeeeei 0 | 0 e (5,118)

125269-10-0 ... [CF INDUSTRIES HOLDINGS ORD ... . ..05/24/2024 . | SERVICES LIMITED ........|eccceeeeetst80.000 [oveeeeeeinnn 4,650 [ouveeeeeeein s 2,632 ... (2,138)).... o (2,138) ... ... 2,632 |....
12541W-20-9 ... [ CH ROBINSON WORLDWIDE ORD .......cevvvvreriinns | eeenns ..12/19/2024 . | Various .. 188,466 .. (1,073)f.... ...(1,073))... . 188,466 |....
INSTINET INVESTMENT
125523-10-0 ... [CIGNA ORD ...eevvviiieiiiiiiiiieeciiieieeeeiin | e ..05/24/2024 . [ SERVICES LIMITED .....ooefevreeninnnnes 47.000 [ooeeeennnnns Lk 7 R R 6,000 foereeennnns 14,074 |........... [CHUL)] S (VN F (U S (8,074) [ceeeeiiiieens [ P 6,000
INSTINET INVESTMENT
125720-10-5 ... [ CME GROUP CL A ORD ......ooveviiiiiieieniiiieens | e ..05/24/2024 . | SERVICES LIMITED ........ (5,447)). e (VN F (U S (5,447) | [ P 4,451
INSTINET INVESTMENT
126408-10-3 ...[CSX ORD ..eoeeviiiiiiiieiiiiiiieeeeiiiicee e | e ..05/24/2024 . | SERVICES LIMITED ........ [CIRE)] A (VN F (U S (8,136) [-veeeennrinnns [ P 5,405
INSTINET INVESTMENT
126650-10-0 ...[CVS HEALTH ORD ....ovvveeeiiiiiiiiieniiiiceeeeis | e ..05/24/2024 . | SERVICES LIMITED ........ L T | ) A (1,578) [ceeeeiiiinens [ P 8,292 (1,351 v (1,351)
12674W-10-9 ... CABALETTA BIO ORD ... ..04/29/2024 . [Merrill Lynch ............ R ....(6,442)].... ....(6,442)|... ... 11,569 |.... .(3,33)[........... (3,335)|...
127055-10-1 ... | CABOT ORD . ..05/21/2024 .| COWEN AND COMPANY, LLC [. . . . . ....(9,697)).... . ... (9,697) |... .0 ... 18,213 |.... 0 .15,635 |...........15,635 |...
127203-10-7 ...[CACTUS CL A ORD ...ooveeniiiiiieeeeiiiieeeeeiis | e ..11/07/2024 . |Morgan Stanley ........... . . 720 e (520)]-envvvveeeeeeeen 0 [ 0 (520) [eeeeeiiiienns [\ SR 5,200 |.oceeiiiennnn. 0 foueeeannns 3,140 |............ 3,140
INSTINET INVESTMENT
127387-10-8 ... | CADENCE DESIGN SYSTEMS ORD ........ccccvureeeeees]veennnn ..05/24/2024 . [ SERVICES LIMITED ........eeeeeennies 37.000 [..eeennnnnes 10,888 [ouveeeeeeiieeeeet e 1,721 [ 10,078 |........... (8,357)feveeeeeeiiiin 0 |l 0 e (8,357) |oenriieeeenns [\ SR 1,721 [, 0 foueeeannns 9,167 |.ceeennns 9,167 |l (1) FO

INSTINET INVESTMENT
14040H-10-5 ... [ CAPITAL ONE FINANCIAL ORD . ..05/24/2024 . | SERVICES LIMITED .
141747-10-7 ...[ CARETRUST REIT ORD ....... ..12/20/2024 . Various .............
14179K-10-1 ...| CARGO THERAPEUTICS ORD ..03/11/2024 . | COWEN AND COMPANY, LLC
INSTINET INVESTMENT

14448C-10-4 ... [CARRIER GLOBAL ORD ........eeeeeeevvveeeeeeiieens | e ..05/24/2024 . [SERVICES LIMITED ....ooofeeennnnnees 69.000 |.............. 4529 [oueeeeeeiieeee [ 1112 [ 3,964 |........... (2,852))..ccunrenenn. 0 i, Ofeeennn. (2,862) .. 0feuennnnns 1112 [ 0 e, 3,417

. (8,323)|.
(10,802)|.
.. (122)|.

.(3,323)
(10,802)
.. (722)

4,020 |.
94,563 |.
1,338 |.

..3,686 |.
43,911 |.
.. 1,482 |.

.105 365
..2,060
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147448-10-4 ... CASELLA WASTE CL A ORD ..12/20/2024 . |Various ....
147528-10-3 ... CASEYS GENERAL STORES ORD . ..10/04/2024 . |Various ....
148806-10-2 ... [ CATALENT ORD .....coovuuriiiiiiiiiiiiineeiiiiees ..12/19/2024 . [Not Available .....

...24,106 |....
. 119,100 |.
....8,302 |....

INSTINET INVESTMEN
149123-10-1 ... [ CATERPILLAR ORD .....oeeviiiiiiiineniniiiiineeisis | eeeeens ..05/24/2024 . | SERVICES LIMITED . ....84.000 |... ....8,001 |....
149568-10~7 ... CAVCO INDUSTRIES ORD ......coeeveeureeeeeeeaiiaas| e ..10/31/2024 . | Various ...397.000 |... ...96,676 |....
15117B-20-2 ... [ CELLDEX THERAPEUTICS ORD ......cevvvvveeeiiiins | eeennne ..00/16/2024 . |Various .... 142.000 ...
15118V-20-7 ...|CELSIUS HOLDINGS ORD . ..00/04/2024 . |Various .... 3,801.000 |...
156504-30-0 ... [ CENTURY COMMUNITIES ORD .....couvvvvveeeeiiiiinns | e ..11/06/2024 .| Various .... 3,128.000 |...

15677J-10-8 ...[DAYFORCE ORD .......eevveeeeeiiiiiieeeeiieeeeee | e ..02/14/2024 . |Various .... .. .
161150-30-8 ... [ CHART INDUSTRIES ORD .......cceviimrvmireriniinns] ceeenns .. 12/05/2024 . [Various ........cceeeernnn fornenennnnn802.000 fooeieeen 01,375 fonnneeeenniiiiiniin ot 113,307 [0 e O e 0 e 0 e 0 e 0 13,307 [0 e, (11 73] R (11,982)[cvveeeeeininn (1) FOU N
INSTINET INVESTMENT
16119P-10-8 ...[CHARTER COMMUNICATIONS CL A ORD .......eevveees | eeennne ..05/24/2024 . [ SERVICES LIMITED .....ooefevrrennnnes 24.000 |.oevveeenenn 6,515 | e 6,812 9,328 | (2,517 O e O e (2,517) el O 8,812 0 (V10 RN (V210 PR (1) FOU N
INSTINET INVESTMENT
166764-10-0 ...[ CHEVRON ORD ....vvvvviiiieiiiiiieeeeiiiiceeeees | e ..05/24/2024 . | SERVICES LIMITED ........foveeeeennns 192.000 |....counnees F U R 20,013 |ouveeennnn 28,639 ... (8,625)
INSTINET INVESTMENT
169656-10-5 ... [ CHIPOTLE MEXICAN GRILL ORD .......eevvreeeiiiins] ceennne ..05/24/2024 . | SERVICES LIMITED .....ooefereriennnnes 3.000 [oeeeeeinnnnns 9,455 [cuveeeiiiiiii o LA N A 6,861 |........... (5,145),
17243V-10-2 ... [ CINEMARK HOLDINGS ORD ........ccoeeiurrireeeaains | e ..12/20/2024 . [Various .......ccoeeeeunis feeeeenns 4,578.000 |............ 115,244 [l 64,236 |............. 59,788 |........... (1,483)
INSTINET INVESTMENT
17275R-10-2 ... [ CISCO SYSTEMS ORD ......eeeeeeuriiieeeeiiiiieees | e ..05/24/2024 . | SERVICES LIMITED ........[.cccoenn. 347.000 |...eevvennnn 16,108 |eeeieieeeeis [, 6,646 |............. 17,530 |......... (10,884)
INSTINET INVESTMENT
172908-10-5 ... CINTAS ORD ... ..05/24/2024 . | SERVICES LIMITED ........feeeeeeennnes 8.000 |... .. (4,051)[....
INSTINET INVESTMENT
172067-42-4 ... [CITIGROUP ORD ..05/24/2024 . | SERVICES LIMITED . 194.000 |... ....9,434 |....

184496-10-7 ... CLEAN HARBORS ORD ...
18467V-10-9 ...|CLEAR SECURE CL A ORD
185123-10-6 ... CLEARWATER ANALYTICS HOLDIN CL A ORD .

..11/06/2024 . [Various .
..11/01/2024 .|Various ....
..06/25/2024 . |Morgan Stanley .

1,176.000
1,022.000
.. 4,474.000 ...

. 146,264 |.. ..146,264 |.

191098-10-2 ...[COCA COLA CONSOLIDATED ORD .......evvvveeeennis | eeennne ..00/13/2024 . [Various .......cceeeeeuns feureeninnns 29.000 16 | | 626 |l 25 [ (857l O [ 0 e (8B7) | (I IO 28,626
INSTINET INVESTMENT
191216-10-0 ...[ COCA-COLA ORD ......evveeeeiiiiiiieeeiiieeeeees | e ..05/24/2024 . | SERVICES LIMITED ........[occcoeenn. 205.000 [..veeeeennes 18,286 |.oooneeiiieeeeeiiis | 11,584 ...l 17,384 |........... (5,800)...ceeeennnes (LN R, 0 foieeannns (5,800) [oeeeeenniiiannns (I IO 11,584
JEFFERIES & COMPANY,
192422-10-3 ... [ COGNEX ORD .....eeeeeeuiiiiieeeiiiiiieeeeeiieees | e ..01/04/2024 .| INC. ..oevveeeniniiieeeeas [ 410.000 |....uvveennns 15,608 |-oeeiiiieeeeeiiis | 18,781 .o 7,118 |l 1,667 |oeeeeeniiieees (LN R, 0 foiiinanns 1,667 [oveeeeeennns (I IO 18,781 [oeeeeiiiiis 0 fiinnens (3,178)]....... (3,178) ]l (1) FO
INSTINET INVESTMENT
192446-10-2 ... [ COGNIZANT TECHNOLOGY SOLUTN CL A ORD .........|....... ..05/24/2024 . [ SERVICES LIMITED ........feeeeeennnies 72.000 fooeeeeennnnnes 4918 | | 3,546 |..oveeeennnns 5,438 |........... (1,802)[ceveeeiennns (LN R, 0 foieeannns (1,802) | [\ SR 3,546 |.cuviiieenns 0 foueeeannns 1,872 |l 1,872 | LX) IO
19247G-10-7 ... [ COHERENT ORD ......evvvreeiiiiiiiieiiiiiiineeesis | e .. 11/08/2024 . [Various .......ceeevviunns foeeeenns 3,899.000 |.......ees 360,014 [oveeeeeiiiiis e 242,152 |eeiiin 59,804 |........... (1,240)fvveveeeins (VN F (U S (QIZ1) 1 RO [\ 242,152 |oeeiiiiian 0 funeens 117,862 |......... 17,862 | L)
INSTINET INVESTMENT

194162-10-3 ... [ COLGATE PALMOLIVE ORD ......coviuvirvvieniiiiinns | eeeenne ..05/24/2024 . | SERVICES LIMITED ........foveeeeennns 115.000 |...cconnnnnes 10,728 |oeeiiiieeeiies | 7,251 |, 9,167 |........... (1,916)fvveeeeennis (VN F 0 frieeaanns (1,916) [oeeeeiiiinens [ P 7,251 |, (U AR 3477 | 3,411

20030N-10-1 ... [ COMCAST CL A ORD ......evveeeeaiiiiiieeeeiiieeee | e ..00/20/2024 . |Various .... ...911.000 |... ..22,482 |.... 13,248 |...........13,248 |...
200340-10-7 ... [ COMERICA ORD .....evveveeiiiiiiieeeiiiieeeeeeiiis e ..06/21/2024 . | JP MORGAN .. ...161.000 |... ....8,107 |.... . (412)f....
INSTINET INVESTMENT
20825C-10-4 ... [ CONOCOPHILLIPS ORD ......eeveviunrinniaeniiiiienns [ e ..12/18/2024 .| SERVICES LIMITED ........foveeeeennns 126.110 |.ooeennnnnes L 7 O IO 6,828 |...ccunnenn 14,636 |........... (7,809)fvveeeeeiniis (VN F (U S (7,809) [ceeeeiiiiiaens [ P 6,828 |...ccciiiinnn. (U AR 7,954
INSTINET INVESTMENT
209115-10-4 ... [ CONSOLIDATED EDISON ORD .....cceevvuvrrrnneeninns | e ..05/24/2024 . [ SERVICES LIMITED ......oofeveeeniunnnes 46.000 [ooeoeeennnnns L N 2,893 | 4,185 |........... (1,201)f v (VN F 0 frieeaanns (1,201) | [ P 2,893 | (U AR 1,450
INSTINET INVESTMENT
21036P-10-8 ... [ CONSTELLATION BRANDS CL A ORD .......coovuvveees | veneeee ..05/24/2024 . [ SERVICES LIMITED .....ooefevreeninnnnes A VYV R A1 R R 2,099 | 5,077 |vveenennn (2,978 (VN F (U S (2,978) | [ P 2,099 | (U AR 3,120 |..oveeennn. 3,120 | 40 |...
INSTINET INVESTMENT
21037T-10-9 ... [ CONSTELLATION ENERGY ORD .......evvveeviiniinnns | oo ..05/24/2024 . [ SERVICES LIMITED .....ooefevrrennnnes 41.000 [ooeeeeinnnes 9,455 [cuveeeiiiiiii o 1,185 [ooeeeiiins 4792 | (3,827)fvveeeeeeiis (VN F (U S (3,627) |.eviviiieannn [ P 1,185 [oeeeeiiiiens (U AR 8,290 |....oeennnn 8,20 [.ooeeiiiiiiiiinnn Bl
INSTINET INVESTMENT
217204-10-6 ... COPART ORD ... ..05/24/2024 . [ SERVICES LIMITED ..5,208 ... .. (3,248)f.... ... 1,554 ...
INSTINET INVESTMENT
219350-10-5 ... [ CORNING ORD .......eeeeeiimiiiiiiiiiiiiiineeniiins [ e ..05/24/2024 . [ SERVICES LIMITED .....ooefevreeniunnnns 97.000 [oeeeeernnnnes 3518 | i, 1,746 [ooveeeiinnis 2,954 oo (1,208).cvveeeenines (VN F 0 fmieiaans [V U [ P 1,746 [oeeeeiiiiinns [V AR 1,772 [ 1772 |l Pl S
INSTINET INVESTMENT
219948-10-6 ... [ CORPAY ORD ... ..05/24/2024 . [ SERVICES LIMITED 1,234 ). 0] 0. .. 0 .. ....5,895 |....
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INSTINET INVESTMENT
22052L-10-4 ... | CORTEVA ORD ......evvvvmmmmnennnnnnnnnnnnnnnnnnnnnnns [ eeeeees ..05/24/2024 . [SERVICES LIMITED ...cooo|oveeeneenns 133.000 |...evvvvennnes < 2 1 U I 5,013 |l 6,373 |........... (1,360)|.cvvvvvvennnnnns (1 PO (VN F (1,360) [evvvveeennnnnns (VN F 5,018 |l (VN F, 2,368 [.oennnnnne 2,368 [ 2
INSTINET INVESTMENT
22160K-10-5 ...| COSTCO WHOLESALE ORD .......coovevveeiiiiieiieenns [ oo ..05/24/2024 . [SERVICES LIMITED ..coooot|ovvrennnnnns 57.000 [...eevvvnnes L R N 8,727 |.ooeeeees 37,625 |.......... (28,897)].cceeeeeeiienns (1 PO [V F, (28,897) |.cceeeeeeeenns (VN F 8,727 |oveeeeeiiiins (VN F, 37,425 | 37,425 |oooeeiiiiees 74 EN

INSTINET INVESTMENT
..05/24/2024 . [ SERVICES LIMITED ....
....... ..07/03/2024 . |RBC Dain Rauscher (US)
INSTINET INVESTMENT

22822V-10-1 ... [ CROWN CASTLE ORD ......eeveevinriireeeniiiiieeaen | e ..05/24/2024 . | SERVICES LIMITED .

22160N-10-9 ... [ COSTAR GROUP ORD ...
22663K-10-7 ... [ CRINETICS PHARMACEUTICALS ORD ..

(920)].
.. (908)f....

(920)
.. (908) ...

.3,887 |.
... 1,084 |....

.(1,227)]. .(1,227) .3,726 |.

0 K

229663-10-9 ... [ CUBESMART REIT ORD . ..03/15/2024 . |Various ....... . (7,9838)|. .(7,938) ..263,719 |. 0 )|

231021-10-6 ... [ CUMMINS ORD ..03/19/2024 . | Adjustment ... ....(1,270)).... . (1,270) .. ... 1,605 |.... 0

231561-10-1 ...| CURTISS WRIGHT ORD .. ..00/27/2024 . |Various .... ... (22,429)).... . (22,429)]... ...66,219 |.... 0.

232821(-60-5 ... [CYTOKINETICS ORD .... ..03/12/2024 .| Various .... ..(9,007)f.... ...(9,007) |... ... 3,380 |.... 0
INSTINET INVESTMENT

23331A-10-9 ... [D R HORTON ORD .......eevviviiiiiiiieiiiiiineenns [ e ..05/24/2024 . [ SERVICES LIMITED .....ooefevrrennnnnnns 54.000 |....ovveennn R A AP 1,329 | 8,207 ..o [(C:7£:)] A (VN F (U S (6,878) [ceeeeeiiiinenns [ P 1,329 |, 0
INSTINET INVESTMENT

235851-10-2 ... [ DANAHER ORD .......covvviiiiiiiiiiiiiiiiiiiieeniis [ e ..05/24/2024 . [ SERVICES LIMITED .....ooefeveeeninnnnes 74.000 [ooeeeennnnns B O 5,589 |...eeennn 17,119 ... (11,830))+ e (VN F (V) ERRO (11,530) |- (U] P 5,589 |.oiiiiiiins [V RO 13,885 |........... 13,855 |.ooeeiiiiiiiinns L) EO
INSTINET INVESTMENT

237194-10-5 ... [ DARDEN RESTAURANTS ORD ........ccevemviumieieaanns [ veneee ..05/24/2024 . [ SERVICES LIMITED .....ooefevrreninnnnes 36.000 [ooeeeeennnnns 5,313 | i 2,008 |..cciiiinnnn 5,915 [ [R-115)] AT (VN F 0 frieeaanns (3,816) [ceeeenniiiennnn [ P 2,008 |.oooiiiiiinnne (U AR 3,215 [.uvieen. 3,215 [ovviiiiiiiiiiins 7
INSTINET INVESTMENT

23918K-10-8 ... [DAVITA ORD .....evveriiiiiiiineiiiiiiiieeeeiiiens [ oo ..05/24/2024 . [ SERVICES LIMITED .....ooeferreennnnnes 34.000 |..ovvieennn L L O AP 2,082 | 3,562 ... (1,520)fvveeeeennes (VN F 0 frieeaanns (G -721) RO [ P 2,082 i (U AR 2,668 |...cuveenn 2,668 [..ooeiiiiiiinnd L)

243537-10-7 ... |DECKERS OUTDOOR ORD ......ceecuveeeeeeeeiiiieaees [ e ..07/15/2024 . |Various ........ccceeeens feneniiiiis 508.000 |............ 464,443 | | 196,200 |............ 339,562 |........ [QUECHSX)] R (LN R, (V) S (143,353) |oeeeiiiiees [\ S 196,209 |....oeeeennnnns [ R 268,234 |.......... 268,234 |.oooeiiiiiie (1) FO
INSTINET INVESTMENT

244199-10-5 ... [DEERE ORD ......oeeeieiiiiiiieeeeiiieeeceeiiieeee | s ..05/24/2024 . [ SERVICES LIMITED ........feeeeeennies 48.000 [...ccenneees 17,907 |oeeieeeis e, 4,907 |ooeenninens 19,194 |[.......... (14,287)).cciiieene (LN R, 0 fiienees (14,287) |- [\ SR 4,907 |oeeeiiienn. 0 fiinnens 13,000 |........... 13,000 |oeeiiineennns L3 )
INSTINET INVESTMENT

247361-70-2 ... [DELTA AIR LINES ORD ....ooeveenmiiiiieeieiiiieae | e ..05/24/2024 . [ SERVICES LIMITED .... .. (1,337)f.... .. (1,337) ... ....2,606 |....

24823R-10-5 ... | DENAL| THERAPEUTICS ORD . ..03/12/2024 . |Merrill Lynch .. .. ..529 2,783 |.

24906P-10-9 ... [DENTSPLY SIRONA ORD .......ceeeeecumiiiieeeiiians [ e ..04/02/2024 . | MORGAN STANLEY .......... [ceiiiie282.000 [.veeeeeeennn 8,975 [oeneeeieii o 14,514 [ 00010,086 [ 4,477 | 0 e 0 [ 4,477 |... .. 14,514 |....
INSTINET INVESTMENT

25179M-10-3 ... [DEVON ENERGY ORD .......eovereeuiiiiienieiiieeae | e ..05/24/2024 . [ SERVICES LIMITED ......o.feeeeeennnes 97.000 [oeeeeeennnnes 4,869 | | 2,569 |..eeeeenns 4,304 |........... (1,830)fceveeeicnnns (LN R, 0 foieeannns (1,835) |- [\ SR 2,559

INSTINET INVESTMENT
..05/24/2024 . | SERVICES LIMITED .
..09/04/2024 . | Warburg Dillon Reed ...
INSTINET INVESTMENT

252131-10-7 ... [ DEXCOM ORD ...
25271C-20-1 ... [DIAMOND OFFSHORE DRILLING ORD ..

5,161 |.
...30,750 |....

25278X-10-9 ... [ DIAMONDBACK ENERGY ORD .........ccevvvreeeisunnns | vennne ..05/24/2024 . [ SERVICES LIMITED ....... ....20.000 |... B 1,919 ..3,102 |. L1019

25401T-60-3 ... [DIGITALBRIDGE GROUP CL A ORD ..05/03/2024 . |Various ............. ..11,127.000 . 183,368 |.. . 195,168 ..183,368 |.

254604-10-1 ... | DISC MEDICINE ORD ..11/04/2024 . |RBC Dain Rauscher (US) 185.000 |.oeeeivvnnenn 8,150 foreeeeiiiiiiiis [l 7,497 ....2,937 |.. L 1,497
INSTINET INVESTMENT

254687-10-6 ... [WALT DISNEY ORD ....cocoviivriiniaeniiiiineeeniiis | oo ..05/24/2024 . | SERVICES LIMITED ........foveeeeennns 224.000 [..vveeennnns 2 ) O 18,495 |..ocnviens 20,225 |eeeee e (1,730) [ O e O e (1,730) el O 18,495
INSTINET INVESTMENT

256677-10-5 ... [DOLLAR GENERAL ORD .........ccovvverreminiiiiinnnn [ eeeee ..05/24/2024 . [ SERVICES LIMITED .....ooefevrrennnnes 38.000 [oeeeeeinnnns 5,518 , 166 | (2,615)fcvveeeeeins (VN F (U S (2,615) |oeueiiieeannns [ P 2,551
INSTINET INVESTMENT

256746-10-8 ... [DOLLAR TREE ORD ......ccevvvvreeniiiiiiieeeiiiies [ e ..05/24/2024 . [ SERVICES LIMITED ......oofeveeeninnnnes 47.000 [oeeeeernnnns 5,422 , 676 | (3,601)fvveeeieinns (VN F (U S (3,601) [oeveeiiiiaens [ P 3,075
INSTINET INVESTMENT

25746U-10-9 ... [DOMINION ENERGY ORD ......evvveeeeniiiiineeeniins | e ..05/24/2024 . | SERVICES LIMITED ........foveeeeennns 101.000 [..vveeeennnns 5,330 , AT e 1,383 | (VN F 0 fiieeaanns 1,383 |ooeeeiiiiins [ P 6,130 | 0 fereneaanns [C:1L1))] [£:11/0)] A [
INSTINET INVESTMENT

260003-10-8 ... [DOVER ORD ....eeeeeiiuiiiiiieniiiiiieeeeniiiiieeeen [ oo ..05/24/2024 . [ SERVICES LIMITED .....ooefevrrennnnes 24.000 |..ouvvreennn 4,420 , 691 [ [(24K)] U (VN F (U S (2,213) | [ P 1,478 [oeeeeiiiiis (U AR 2,082 [ 2,942 [oveiiiiiiiiiiinns L] PO
INSTINET INVESTMENT

260557-10-3 ... [DOW ORD ..eevviiiieeiiiiiiiee e [ e ..05/24/2024 . | SERVICES LIMITED ........foeeeeennns 106.000 [...veveennnen 6,121 , B8 | [(C755)] R (VN F [V ERRR (7)1 AN [ P 5,188 |..occciiiennnn (U R 933 | 933 [oovviiiiiiiiiiins L P

INSTINET INVESTMENT
..05/24/2024 . | SERVICES LIMITED .
..04/22/2024 . | 1S GROUP INC.
INSTINET INVESTMENT
..05/24/2024 . | SERVICES LIMITED .
..12/13/2024 . | Various

26441C-20-4 ... | DUKE ENERGY ORD
26603R-10-6 ... | DUOLINGO CL A ORD ...

10,113 |...

. ..(2,00)f....
...51,534 ...

::.(23,170)....

..(2,009) ...

26614N-10-2 ... | DUPONT DE NEMOURS ORD .
26701L-10-0 ... | DUTCH BROS CL A ORD ...
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268150-10-9 ...| DYNATRACE ORD .. ..11/21/2024 . [Various .... ..4,858.000 |... ... 245,050 |... ... 237,211 ...(28,473)|.... o (28,473) | 0 287,210 0 [l 7,840 7,840 |...

26856L-10-3 ... |ELF BEAUTY ORD . ..11/06/2024 .|Various ....
INSTINET INVESTMENT
..05/24/2024 . | SERVICES LIMITED .
..03/12/2024 . |Morgan Stanley .
..08/30/2024 . | Various
INSTINET INVESTMENT

767.000 |... ...131,697 |...

...(11,428)).... ..(11,428) |... ..81,792 |

26875P-10-1 ... | EOG RESOURCES ORD
26884L-10-9 ...[EQT ORD .............
277276-10-1 ...|EASTGROUP PROPERTIES REIT ORD ..

8,135 |.
7,023
...230,022 |...

4,951 ..
7,028 |..
...231,753

-(3,032)|.
... (898)[.
.. (5,932)f....

.(3,082)
... (898)
..(5,982) ...

..3,184 |.
... (5)
7,270 |...

277432-10-0 ... [EASTMAN CHEMICAL ORD ......ceovvvieeeiiiieeeees [ e ..05/24/2024 . [ SERVICES LIMITED ........eeeeeennies 41.000 [ooeeeennnnnes 4109 | e 3,067 |.oeennnnee. 3,683 |l ()] I (LN R, [V SRR (616) [ovvveeeeennnes [\ SR 3,067 |oeeeeiiieennn. 0 foueeeannns 1,042 |l 1,042 | 66 [uveees s
INSTINET INVESTMENT

278642-10-3 ... [EBAY ORD ....coooumiiiiiiiiiiiiieeeicecec e ..05/24/2024 . | SERVICES LIMITED ........[occceenn. 104.000 |.............. 5,657 | e 1,791 [ 4,536 o, (2,746)|..ceeeeenns (LN R, 0 foieeannns (2,746) |- [\ SR 1,791 [l 0 foueeeannns 3,867 | 3,867 |eeiiiiieeenns P2: 1 AU
INSTINET INVESTMENT

278865-10-0 ... [ECOLAB ORD ....eoreeeeuniiiieeeeiiiiieee e [ e ..05/24/2024 . [ SERVICES LIMITED ........feeeeeennies 21.000 foeeeeeennnnes 4,920 | el 2447 4185 (T80 el 0 (1,718) [eeeeeiiees [\ SR 2,447 | 0 foueeeannns 2,473 |............ 2,473 [ PZ Y I
INSTINET INVESTMENT

281020-10-7 ...[EDISON INTERNATIONAL ORD ........cceeeiuieeeenas | eennne ..05/24/2024 . [ SERVICES LIMITED ........feeeeeennies 46.000 [...oeennnnes 3,430 | o 2,516 8,289 L (TT2) e 0 el 0 [ (772) feuvrieeeennns [\ SR 2,516 | [\ R M3 | 918 [eeeeeiis T2[iiins s
INSTINET INVESTMENT

28176E-10-8 ... EDWARDS LIFESCIENCES ORD ........ceeeecuveeeeenas | eennne ..05/24/2024 . [ SERVICES LIMITED ........eeeeeennies 92.000 |..cunrieennn 8,008 | o 1,096 | 7015 | (5019) 0 el 0 (5,019) |oeeeriiiienns [\ SR 1,996 [ 0 foueeeannns 6,007 | 6,007 |eeeiiiieeend (1) FO
INSTINET INVESTMENT

285512-10-9 ... [ELECTRONIC ARTS ORD ......evveeeeeeiiiieieeeeiis | e ..05/24/2024 . [ SERVICES LIMITED ........feeeeeennies 69.000 [.....cnnnes 9,318 | o 4,489 6,748 e (ATBA) 0 el 0 (4,764) | [\ SR 4,489 | 0 foueeeannns 4,829 |............ 4,829

29109X-10-6 ... [ ASPEN TECHNOLOGY ORD ........ccoviurremrremiiinnns [ eennes ..11/06/2024 .| Various .... ....88,909 |... .. (13,307) |... ....21,641 |

20261A-10-0 ... [ENCOMPASS HEALTH ORD .......ccooeiuriimieeeiiiins [ oo ..12/02/2024 .|Various .... ....56,564 |... ....(8,338) |... ... 17,328 |...

202766-10-2 ... [ENERPLUS ORD .......cooiiiiiiiineniiiiiiieeiiiiins [ e ..05/31/2024 .| Adjustment . 8 412.000 |... ... 173,395 |... ...(24,673) |... ....69,028 |...

20362U-10-4 ... [ENTEGRIS ORD .......oevieiiiiiiiieceeiiieeecees | s ..07/05/2024 . |RBC Dain Rauscher (US) ...115,647 |... .. (60,700) |... ...77,615 |...
INSTINET INVESTMENT

20444U-70-0 ... [EQUINIX REIT ORD ..eooveviiieeeeeiiiieeeceeiies [ e ..05/24/2024 . | SERVICES LIMITED . .. 7,661 ... e (4,800) [l O e 3,445 0 4,216 | 4,216 |...

20452E-10-1 ... |EQUITABLE HOLDINGS ORD .. .. 11/11/2024 . |Various ............. . 92,842 (16,530) .34,418

20476L-10-7 ...|EQUITY RESIDENTIAL REIT ORD .
20786A-10-6 ...[ETSY ORD ...........
20977A-10-5 ...| EVERCORE CL A ORD

..09/20/2024 . |MERRILL LYNCH & CO .
..09/20/2024 . [Various ....
....... ..10/15/2024 . |Various ....

. 13,784 (737) ..3,612
.(1,104)

...74,822 |...

30050B-10-1 ... [EVOLENT HEALTH CL A ORD ....ovvveeniiiiiiiaeiis [ e ..08/22/2024 . |Morgan Stanley ...........[.......... 748.000 |.....vveennnn , , , T26)[eveeeieiii 0 el 0 e (2,726) |- (U 20,522 foveiiiiiiinanns (U AR 3,364 |...ooeennnnn 3,364
INSTINET INVESTMENT
3016N-10-1 ... [EXELON ORD ....ooveeniiiiiiiiiiiiiiieeeeiiiieeee [ e ..05/24/2024 . | SERVICES LIMITED ........foveeeeennns 136.000 |.ooeeinnnnnnn 4,988 foeeeeeiiiin e 3,152 [ 4,882 [ (LT3l 0 e O | (1,731 oo [ P 3,152 | (U AR L 1,836 |oovveeeeeennnns 103 )eeeeees s

INSTINET INVESTMENT
..05/24/2024 . | SERVICES LIMITED .
..12/20/2024 . | Various
INSTINET INVESTMENT
..05/24/2024 . | SERVICES LIMITED ........ R
..06/24/2024 . |RBC Dain Rauscher (US)
INSTINET INVESTMENT

30212P-30-3 ... |EXPEDIA GROUP ORD ...
30231G-10-2 ... | EXXON MOBIL ORD

...40.000 |...

. (2,21)f....
...664.310 |...

. (2,21 ...
...(24,363)|....

::.(24,363)

30303M-10-2 ... [META PLATFORMS CL A ORD
303075-10-5 ... | FACTSET RESEARCH SYSTEMS ORD ...

...261.000 |...
...201.000 |...

...(66,914)]....
..(8,640)(....

...(66,914) |...
...(8,640) |...

303250-10-4 ... [FAIR ISAAC ORD .....ceviviiiiiiiieiiiiiiieeniins [ e ..05/24/2024 . | SERVICES LIMITED ......oeforeeeennnnnes 3.000 [oeveeeennnn 4154 o o 1,065 [l 3,402 [ (1,527)fvveeeeeeiins (VN F (U S (1,527) oo [ P 1,965 [ooeeeiiiiinns (U AR 2,189 |.....cce. 2,189 oo L)
INSTINET INVESTMENT

31428X-10-6 ... [FEDEX ORD .....evvveeeeiiiiiiiieeiiiiecceeeiiies [ e ..05/24/2024 . [ SERVICES LIMITED .....ooeferreennnnnes 45.000 |..uvvveennn T4 e e 6,658 |...ocvennnn 11,384 | (4,726) ]t O [ O L (4,726) |l O 6,658 |....ccveiinnn. (U AR 4,483 |............ 4,483 [ovviiiiiiiiinnns M3 s

315616-10-2 ... [F5 ORD ...oeereniiiiiieiieiieee e [ e .. 11/11/2024 .| Various .......cccoeeeeis feniiiiis 837.000 |......eennn 176,223 | e, 143,834 [..oeeeeeeee e 47,072 [ (5,089) e 0 e 0 [ (5,059) [0 [, 143,834 |....oooeeenes 0 fiinnens 32,389 [ 32,389 |ooeeeiiiiee, (1) FO
INSTINET INVESTMENT

31620M-10-6 ...[FIDELITY NATIONAL INFORMATN SVCS ORD .........|....... ..05/24/2024 . [ SERVICES LIMITED ........feeeeeennnnes 77.000 foeeeeennnnnes 5,989 | | 4,863 |.ooeeieennn 4,625 | 288 [l 0 [ 0 0288 el O 4,863 |...coeunieennnn. 0 foueeeannns 1,126 oo 1,126 | 28|..

318672-70-6 ...|FIRST BANCORP ORD ... ..07/15/2024 . |Various ....
336901-10-3 ... | 18T SOURCE ORD ....... ..08/19/2024 .| Various .
33768G-10-7 ...| FIRSTCASH HOLDINGS ORD ........ceeeviuriinnanns ..06/28/2024 . |Various ....

INSTINET INVI

337738-10-8 ... [FISERV ORD ....covviviuiiiiiiiiiiiiiieeeciiiiieees [ e ..05/24/2024 . [ SERVICES LIMITED .....ooofeveeeniunnnes 37.000
INSTINET INVESTMENT

337932-10-7 ... [FIRSTENERGY ORD ......ccevvviveeiiiiiiiieeniiiens [ e ..05/24/2024 . [ SERVICES LIMITED .......

343412-10-2 ... | FLUOR ORD ...
34354P-10-5 ... | FLOWSERVE ORD ..

..04/30/2024 . |Various ....

.. 12/20/2024 . |Various .... ...205,125 |... .. 138,138
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34379V-10-3 ... | FLUENCE ENERGY CL A ORD .....ccevvvveiieeeeeeeens [ oo ..12/31/2024 . [Various .........ccoeeeeees |oeeennns 9,567.000 |............ B2 R 172,625 [..ovvnniininininnne [V (VN [V [V O U SO [N FRRR 172,625 |..........cl (VN FR (7,332)0evvnnnnne (7,332)

INSTINET INVESTMENT
..05/24/2024 . | SERVICES LIMITED .
..08/12/2024 . |Various ....
INSTINET INVI
..05/24/2024 . | SERVICES LIMITED .
..07/12/2024 . [Various ....
INSTINET IN
....... ..05/24/2024 . | SERVICES LIMITED .
....... ..04/04/2024 . | Various

345370-86-0 ... [FORD MOTOR ORD ...
346375-10-8 ... | FORMFACTOR ORD ...

577.000 |...
..1,687.000 |...

.. 7,009 ... . ....4,938 ., i (2,006)f...
...89,540 |... ..(5,839)f....

..(2,09) |...

. ....4,938 |....
..(5,839) ...

...64,52% |....

..... 2,07 ...
...25,015 |...

34950E-10-9 ... [FORTINET ORD
34964C-10-6 ... [FORTUNE BRANDS INNOVATIONS ORD .

..... 6,011 ... .. (4,200)f....

. U ..(4,200) |...
149,637 |. . 124,025 |.. . 150, (26,732)|.

. ... 1,53 |....
(26,732)

.. 124,025 |.

..... 4,475 |...
.25,613 |.

35671D-85-7 ... | FREEPORT MCMORAN ORD ..
358039-10-5 ... | FRESHPET ORD

..... 9,015 ...
...100,123 |...

....(5,083)]....
...(11,548))....

..(5,083) ...

. 52,307 |
...(11,548) |...

...64,618 |....

..... 6,618 |...

o o oo

361448-10-3 ... [ GATX ORD ..oooornniiiiieiiiiiiieeeeiiieeeeee | e ..06/25/2024 . |Various .... 32,4321 . .. 128 |

36162J-10-6 ... [ GEO GROUP REIT ORD ......ccouviieieeeiiiiiceeea [ e .. 11/12/2024 .|Various .... ...38,521 ... 0. .0 ..
INSTINET INVESTMENT

363576-10-9 ... [ ARTHUR J GALLAGHER ORD ........cccveireeeeciinns | e ..05/24/2024 . [ SERVICES LIMITED ........feeeeeennnies 24.000 |...eevveennnn 6,049 , 397 [, (3,785). e (LN R, 0 foieeannns (3,785) |oeiiiieeeeen 0 o 1,642 | 0
INSTINET INVESTMENT

366651-10~7 ...[GARTNER ORD .....cevviieieiiiiiiiieceiieceee e ..05/24/2024 . [ SERVICES LIMITED ........feeeeeennies 12.000 [ouuveeeennnes 5,268 , K R (4,086)|...cceeeennnnes (LN R, 0 foieeannns (4,086) |-cevvieeennnns 367 e 0
INSTINET INVESTMENT

36828A-10-1 ... [ GE VERNOVA ORD ......ceoeeumiiiiiiieiiiiieeeeis [ e ..05/24/2024 . [ SERVICES LIMITED ........feeeeeennnies 33.250 [ouvreeeeennnns 5,801 828 |0 [V R (LN R, [V R [\ U 828 | 0
INSTINET INVESTMENT

369550-10-8 ... [ GENERAL DYNAMICS ORD .......ooevieeeniiiiieeeees [ e ..05/24/2024 . [ SERVICES LIMITED ........eeeeeennies 22.000 |..ocnnieennn 6,501 , T3 e (X2} IO (LN R, 0 foieeannns (3,438) |-cuvriieennns 205 | 0
INSTINET INVESTMENT

369604-30-1 ... [ GE AEROSPACE ORD .......eceeeeeuiiieieeeeiiienees | s ..05/24/2024 . [ SERVICES LIMITED ........[|......... 1,516.000 |............ 112,736 (85,632)|....cuvvieennnn. (LN R, 0 fiienees (85,682) [..veeeeennnnns (I IO 98,608 |.......eeennn. 0 fiinnens 14,128 |........... 14,128 | L
INSTINET INVESTMENT

370334-10-4 ... [ GENERAL MILLS ORD ....eevvviiiieiiiiieeeeiis | e ..05/24/2024 . [ SERVICES LIMITED ........feeeeeennies 89.000 [...ocennnnnns 6,077 , Y CT (1,486)|..cceeeennns (LN R, 0 foieeannns (1,456) |- 0 formreeeeea 341 0 e 1786 | 1,736 |oeeeeeiiiiees 105 [ouveeees s
INSTINET INVESTMENT

37045V-10-0 ... [ GENERAL MOTORS ORD .......cccevvemeeeeiiiiiieeeeas | e ..05/24/2024 . | SERVICES LIMITED ........[.cccoenn. 407.000 |....evveeenn 7,947 |l | 14,576 |............. 14,619 |.....oooees [£)] E (LN R, [V R, [CZ] S 0 ferereeeeeeta 14,576 [0 o337 | 3,37 | L O
INSTINET INVESTMENT

372460-10-5 ... [ GENUINE PARTS ORD .......coeeuriiiieeieiiiiieeees [ oo ..05/24/2024 . | SERVICES LIMITED ........feueeeeeeen 24,000 fooeeeeeinnnn 3,485 [ouneeiie foiii02,020 [ 8,824 [ (1,804) | 0 e 0 [ (1,804) [0 [0 2,020 [ 0 |l 1,465 [ 1,465

374163-10-3 ... [ GERON ORD ..04/29/2024 . | RBC Dain Rauscher (US)

INSTINET INVESTMENT

375558-10-3 ... [ GILEAD SCIENCES ORD .....cevvvvveeeiiiiiiiaeniis | e ..05/24/2024 . | SERVICES LIMITED ........ E (1,204

377322-10-2 ... [ GLAUKOS ORD .. ..12/02/2024 . |RBC Dain Rauscher (US) |[. .. 4,42

37959E-10-2 ... [GLOBE LIFE ORD ...evvvvveeeiiiiiiieeiiiiieneee e .. 11/29/2024 . |Various ...........ccceune. eeveneen 1,058,000 [ouniniinnnnn 86,772 | | 80,021 |l 0 e O Ll O e O e 0 el 0 80,021 il 0 6,751 6,751 |...
INSTINET INVESTMENT

38141G-10-4 ... GOLDMAN SACHS GROUP ORD ........coovuvreeeeemiinns | weneee ..05/24/2024 . [ SERVICES LIMITED

...16,329 |...

382550-10-1 ...| GOODYEAR TIRE AND RUBBER ORD I I ..07/01/2024 .| Various .. (3,159)[...
INSTINET INVESTMENT
384802-10-4 ... [WN GRAINGER ORD .........cccermmieeiiiiiiiieeeiiis | s ..05/24/2024 . | SERVICES LIMITED ........feeeeeennnes 5.000 [oeeeeeunnnns 4,832 | e 1,101 [l 4,143 ...l (855373 FO (LN R, 0 foieeannns (2,952) [euveeeeennns [\ SR 1,101 [, 0 foueeeannns 3,641 |............ 3,641
KEEFE BRUYETTE + WOODS
308182-30-3 ... [ AMERICAN HEALTHCARE REIT ORD ......ccceveveeeees | enene .. 12/20/2024 ([ INC «.ovveeeeiiiiieee [ 2,604.000 [............. T2,483 | e 35,915 [, (VN R, (VN R (LN R, [V R [\ U (I IO 35,916 [, 0 fiinnens 36,268 |........... 36,268
INSTINET INVESTMENT
40412C-10-1 ... [HCA HEALTHCARE ORD .......cccuvvimieeeiiiiieeeeens [ e ..05/24/2024 . [ SERVICES LIMITED ........eeeeeennies 44.000 |....evveeennn 14,022 [ e 3,509 |....oeennn. 11,910 |l (8,401)[eeeeeei s 0 |l 0 e (8,401) 10,513
407497-10-6 ... [HAMILTON LANE CL A ORD ....ovvvveeeiniiiiineiiis | e ..09/19/2024 .| Various .... ...(25,809)).... ...(25,809) |... ....39,174 |...
41068X-10-0 ...[HA SUSTAINABLE INFRSCTR CPTL ORD .........cceee | eunne ..12/16/2024 . |Various .... ...4,876.000 |... . eeeennn. (6,140)].... . ....(6,140) |... 12,224 ...
413160-10-2 ... [HARMONIC ORD ......ccoviuiiiiiiiniiiiiiieeeiiiees [ oo ..00/13/2024 . |Various .......cccceeeeninn foreeens 12,609.000 [............ 144,863 |..ooooeeeeeeeeeeneenns | 163,412 | 164,421 | (11,009)fvveveeeennins (VN F [ RO (11,009) (8,549)
INSTINET INVESTMENT
416515-10-4 ... [HARTFORD FINANCIAL SERVICES GRUP ORD .........|....... ..05/24/2024 . [ SERVICES LIMITED .....ooeferreennnnnes 81.000 [oeeeeernnnes 8,202 [c.uuuuiiinn 2,956 | B,611 | (3,585), (3,885) [cuveeeieiiiins [ P 2,956 |iiiieiiins (U AR 5,206 |.....o... 5,246
42328H-10-9 ... [HELI0S TECHNOLOGIES ORD ........coveeeiiiiieeeee| v ..11/15/2024 . | Various ...139,375 |... ....(2,161)).... .. (2,181) ... ... 14,755 |...
423452-10-1 ... [HELMERICH AND PAYNE ORD .........covvviiiiniinnns| v ..07/19/2024 . | Warburg Dillon Reed ... 025,387 | | 27,967 | 24,340 | 3,627 [cuveeeeiiiinn 0 i 0 [ 3,627 |... ...(2,580)f...
INSTINET INVESTMENT
427866-10-8 ... [HERSHEY FOODS ORD .....cevvvvveeiiiiiiiieeiiiiis [ e ..05/24/2024 . [ SERVICES LIMITED ......oefevrreninnnnes 16.000 [..vveeeeennnns 3,152 [en o 1,351 2,083 (1,632)fcvveeeeeins (VN F 0 fmieiaans (1,632) | [ P 1,351 [, (U AR 1,800 [oveeennns 1,800 [ouvveeeieiiiins 41...
INSTINET INVESTMENT
42809H-10-7 ... [HESS ORD .....eeeeviieuveiriiiiiiiiiiiiiiiiiiiiiinen [ e ..05/24/2024 . [SERVICES LIMITED .....ooofveeennnnnes 45.000 J...uvvvnenn 6,812 ). Joveeineennnnn 2,700 fiiiiinnnnnnnn 6,487 o (B 787w [\ O Ofieeaennns B 787) e 0 feieeinnns 2,700 .ooeiiiiennnn 0 fieeaennne 4112 41120 200 e
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fication Description Date of Purchaser Stock sideration Par Value Value Accretion |Recognized Date Disposal Year Date
INSTINET INVESTMENT
42824C-10-9 ... | HENLETT PACKARD ENTERPRISE ORD ................ ..05/24/2024 .| SERVICES LIMITED ....cco.foevmnnnnnnns 240.000 |eeveunenns AA15 [ 2,207 [ V7£ ) PN B 4'£: )| FORON | B AR O oo (1778) e O [ 2,207 feeeeeeiiiieee i O e 2,118 [ 2,118 [ [ .
INSTINET INVESTMENT
43300A-20-3 ... |HILTON WORLDWIDE HOLDINGS ORD .......cceeunnnnns ..05/24/2024 .| SERVICES LIMITED .....coefoeeevmnnnnnns 51.000 |oeeuuneeeeens 10,364 |oeeeeeeeeeeeeees [ 3714 9,287 [ceeeeeeeea (5,572)] e 0 [ O feeeeeeeenna (5,572) oo 0 [ 3,714 | O [0 6,650 e 6,650 [...cevvnnnnens Bl s
INSTINET INVESTMENT
436440-10-1 ... | HOLOGIC ORD ..05/24/2024 .| SERVICES LIMITED ...65.000 ... e 2,201 [0 e 2,505 o 2,505 |...
INSTINET INVESTMENT
437076-10-2 ... | HOME DEPOT ORD ...eeevvveieeeennieeeeeennnieeeas ..05/24/2024 .| SERVICES LIMITED ....cco.foeemmnunnnns 113.000 [oeeeeeennn 36,734 |oeeeeeeeeeeieeeeeenn feeeenenaeeen 1877 e, 39,160 [...eeeen(31,283)] e 0 e O foeeeeeeeenn(31,283) [ O [ 7,877 |oeeeeeeeieneenn0 ... 28,857 [ 28,857 |coeeeeeeiiiinns T ERN
INSTINET INVESTMENT
438516-10-6 ... | HONEYWELL INTERNATIONAL ORD . ..05/24/2024 .| SERVICES LIMITED . .88.000 .7,99 |
441593-10-0 ... | HOULIHAN LOK CL A ORD ..10/02/2024 .| Various ...604.000 |... ... 71,899 [....
INSTINET INVESTMENT
443201-10-8 ... | HOWMET AEROSPACE ORD .. ..05/24/2024 .| SERVICES LIMITED ...41.000 |[...
INSTINET INVESTMENT
443510-60-7 ... |HUBBELL ORD .....coevvvvvvnniiiiiiiiniieiiiiis ..05/24/2024 .| SERVICES LIMITED ......o.fovvvvvnnnnnns 39.000 |...ccvvnnnnns 16,106 [ooevneeeeeniiiieienn fovvvennnnnn 11,686 [ 12,828 [oeeeeennn (1,142)] i 0 [ 0 11,686
INSTINET INVESTMENT
444859-10-2 ... |HUMANA ORD ....oovvnniiiiiiiiniiiiiiiin e ..05/24/2024 . | SERVICES LIMITED
448579-10-2 ... | HYATT HOTELS CL A ORD ... ..12/20/2024 .| Various
451107-10-6 ...| IDACORP ORD ..03/01/2024 . | MIZUHO_SECURITIES
INSTINET INVESTMENT
45168D-10-4 ... | IDEXX LABORATORIES ORD ........cccvvvunnieriennnnn ..06/24/2024 .| SERVICES LIMITED ........lvevuennnns 9.000 |.eevuennnnns T R RO Y .t I 4,995 |oeeeneee (3,567 0 e [N O 15170 A | I O, 1,429
INSTINET INVESTMENT
452308-10-9 ... | ILLINOIS TOOL ORD .....oevnvvvvivnnnniniiiininnnns ..05/24/2024 .| SERVICES LIMITED ......o.]ovevvvnnnnnns 38.000 [ovuureerrnnnnn (e -2 R R 1. 2 R eI ST FO (177 | R | N EEN (U O (170 R | I 3,327 [oeviiiiiiiieenn 0 e 5,796 [ 5,795 |oveeiiiiiiinnnn 106 |oeeeeens ceeeeen
452327-10-9 ... | ILLUMINA ORD ....oneeeeenieeeeeen e e e ..06/21/2024 .| JP MORGAN ......coeevvvenns foeemnnnnnnns 195.000 [.eeeeeennnn 21,970 [ e 41,472 [ 27,152 [oeeeeeeen 14,320 [ 0 [ 0 41,472
JEFFERIES & COMPANY,
45253H-10-1 ... | IMMUNOGEN ORD .....eveniieimniie e eeeeie e ..02/08/2024 .| INC. ..eeieeiiiiieeeeeennn foeeeennnn 1,231.000 |....ceeennnnn 38,401 [ooeeeeeeieeeeeeies e 6,074 [ 36,499 |.........n(30,425)..eciiiiie O e 0 0
45258D-10-5 ... | IMMUNOCORE HOLDINGS ADR .... ..07/17/2024 .| Various .0
45258J-10-2 ... | IMMUNOVANT ORD ..05/30/2024 .| BAYPOINT TRADING LLC .. 0.
45332Y-10-9 ... | INARI MEDICAL ORD ........ ..04/29/2024 . |Morgan Stanley . . .0
45378A-10-6 ... | INDEPENDENCE REALTY ORD . ..10/04/2024 .| Various . 117 086 |.... 0.
INSTINET INVESTMENT
45687V-10-6 ...| INGERSOLL RAND ORD .. ..05/24/2024 .| SERVICES LIMITED . 21,015 |
457669-30-7 ...| INSMED ORD ............ ..12/05/2024 . |Various .... 11,842 |.
457730-10-9 ...| INSPIRE MEDICAL SYSTEMS ORD .... ..12/04/2024 .| GOLDMAN .... ...58,770 |....
INSTINET INVESTMENT
45784P-10-1 ... | INSULET ORD ..05/24/2024 .| SERVICES LIMITED . 3,971 [l
457985-20-8 ... | INTEGRA LIFESCIENCES HOLDINGS ORD .. ..05/07/2024 . | GOLDMAN ...56,702 |....
INSTINET INVESTMENT
458140-10-0 ... | INTEL ORD ..05/24/2024 .| SERVICES LIMITED . ... 11,854 |....
45826J-10-5 ... | INTELLIA THERAPEUTICS ORD . ..03/12/2024 .| Various s 4,445
INSTINET INVESTMENT
45866F-10-4 ... | INTERCONT INENTAL EXCHANGE ORD ........eeeeeenee ..05/24/2024 .| SERVICES LIMITED .....ccefoeeemmnnnnnns 51.000 [oveueeeeennnn 6,953 [ceeeeeneeeeeeenen feereneeeen2,099 [ 6,550 [oeeeeeeenn (4,451)]eeeiiieeee O e O foeeeeeeeenne (4,451 o O [ 2,099
INSTINET INVESTMENT
459200-10-1 ... | INTERNATIONAL BUSINESS MACHINES ORD .......... ..05/24/2024 .| SERVICES LIMITED .....co.foeevvnunnnns 103.000
INSTINET INVESTMENT
460146-10-3 ...| INTERNATIONAL PAPER ORD ..05/24/2024 .| SERVICES LIMITED . ...103.000 |...
46116X-10-1 ...| INTRA CELLULAR THERAPIES ORD ..04/16/2024 .| Various ...105.000 |...
INSTINET INVESTMENT
461202-10-3 ... | INTUIT ORD ..evvvnniiiiiiineneciiiie e ..05/24/2024 .| SERVICES LIMITED ......o.fovevvvunnnnns 36.000 |oevuunnreens 21,851 [ [ 5,296 [ 22,501 [oeeneen e (17,205)] e 0 e 0
INSTINET INVESTMENT
46120E-60-2 ...| INTUITIVE SURGICAL ORD ......vvvvvvvnnnenrnnnnnn ..05/24/2024 .| SERVICES LIMITED ........ 14,169 [ (11, 181)cceiiii 0 [ 0
46266C-10-5 ... 1QVIA HOLDINGS ORD ..09/20/2024 .|Various .... .. 17,353 |..
46590V-10-0 ...| JBG SMITH PROPERTIES ORD ..03/15/2024 .| Various . 73,976
46625H-10-0 ... | JPMORGAN CHASE ORD .. ..12/20/2024 .| Various .... .. 71,442 |
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466313-10-3 ... | JABIL ORD ...cooeeeeeeieeeeieiiii e ..07/31/2024 . [Various ........cccoeeeeees |oereeens 1,248.000 |............ 139,782 [ | 138,002 |............ 155,492 |......... (20,876)|...cvvvvrrnnnnns [V [V FOR (20,876) |.eeeeeeeeeennns [N FRRR 138,002 |..eevvvvvennnnns (VN FORRRR 1,779 | 1779 |l 197 |...
INSTINET INVESTMENT
46982L-10-8 ...| JACOBS SOLUTIONS ORD ........eevvummmmmmmnnnnnnnnns | venenn ..09/27/2024 . [SERVICES LIMITED ....ooo|oeeeennnnns 169.000 [QFNCTK)] [V (VN FR, (12,673) |-eeveeeeeeeens (VN FRTRRR 9,263 [conninnnnnne (VN FORRRR 2,227 [ouennnnnnne 2,227 [evvvrnnnnnnnnnns LK)
INSTINET INVESTMENT
478160-10-4 ...| JOHNSON & JOHNSON ORD ......ccceeeiiiiiiiiiiii [ eeeenn ..05/24/2024 . [ SERVICES LIMITED ...238.000 |... ...(16,994)f.... ...(16,994) ... ...20,310 |.... . 14,665 |........... 14,665 |...
INSTINET INVESTMENT
482480-10-0 ...|KLA ORD ..05/24/2024 . [ SERVICES LIMITED . .. 32.000 |... ...(16,315)[.... ...(16,315) |... . 2,287 ... 22,642 |........... 22,642 |...

268.000

.51,109 |.

48576A-10-0 ...| KARUNA THERAPEUTICS ORD . ..02/26/2024 . |Various .... (52,386)|- (52,386) 32,439 |. .51,100 |.

INSTINET INVI
49338L-10-3 ... [KEYSIGHT TECHNOLOGIES ORD .........cceevveereees | eennne ..05/24/2024 . [ SERVICES LIMITED ........eeeeeennies 34.000 , . 409 |........... (3,283)]-ccceeiiieenns (LN R, 0 foieeannns (3,283) |-ceniiienenns [\ SR 2,126 | 0 foueeeannns 2,71 |l 2,711 |l (1) FO
INSTINET INVESTMENT
494368-10-3 ... [KIMBERLY CLARK ORD ........cccoeeiiiiieieeiiiiians | e ..05/24/2024 . [ SERVICES LIMITED ........feeeeeennies 43.000 , . 225 o [(255)] F, (LN R, [V SR (L) [\ SR 4,580 |..occnneennnn. 0 foueeeannns 1,002 |.oeennnes 1,002 |oooeeeiiiiees 103 [ooveeees s
INSTINET INVESTMENT
49456B-10-1 ... [ KINDER MORGAN CL P ORD ......cccevvimeeeeiiiiees | s ..05/24/2024 . | SERVICES LIMITED ........[.cccoenn. 334.000 |...
499049-10-4 ... [KNIGHT SWIFT TRANSPRTATN CL A ORD .......coveea]vennnee ..12/09/2024 . | Various 5,538.000 ...
500754-10-6 ... [KRAFT HEINZ ORD ......cooomriieeeeiiiiiieeeeeis | s ..06/21/2024 .| JP MORGAN .......ooveeeees ferneeianns 400.000
INSTINET INVESTMENT
501044-10-1 ... [KROGER ORD ......cccuvveiieeieiiiiiieeeeiieeeeees [ s ..05/24/2024 . | SERVICES LIMITED ........[occcoeenn. 107.000
501575-10-4 ... [KYMERA THERAPEUTICS ORD ........ceevvvreeiiinins [ e .. 12/12/2024 . |Various .......cccceeeenins ferneeiinnns 189.000
INSTINET INVESTMENT
502431-10-9 ... [L3HARRIS TECHNOLOGIES ORD ......ceevveveeeviinns | e ..05/24/2024 . [ SERVICES LIMITED .....ooefevrrennnnes 28.000
INSTINET INVESTMENT
504922-10-5 ... [LABCORP HOLDINGS ORD ........ccvverreeesiininnans | venees ..05/24/2024 . [ SERVICES LIMITED .....ooefevrrennnnes 26.000
INSTINET INVESTMENT
512807-10-8 ... [LAM RESEARCH ORD ........coviiiiiiiiiieniiiiiiinans | e ..10/03/2024 . [ SERVICES LIMITED ......oofeveeeriunnes 37.504

518439-10-4 ...|ESTEE LAUDER CL A ORD
52466B-10-3 ... | LEGALZOOM COM ORD ...
526057-10-4 ... [LENNAR CL A ORD ..

..06/21/2024 . | JP MORGAN ..
..06/03/2024 . [Various ....

..00/20/2024 . |MERRILL LYNCH & CO ....
INSTINET INVESTMENT

o o o

532457-10-8 ... [ELI LILLY ORD ..05/24/2024 . | SERVICES LIMITED . .. 51,880 |.. . . .0 ....65,128 |...

536797-10-3 ... |LITHIA MOTORS ORD ... ..03/08/2024 . |Various .... (17,819) |... .0 ..103,685 |....vviieiien 0 i 4,065 ool 4,065 |...
INSTINET INVI

539830-10-9 ... [LOCKHEED MARTIN ORD .....c.evvvvieeiiiiiiiieeiiis | e ..05/24/2024 . | SERVICES LIMITED ........feveeeeeeennn 13,000 foreeeeeinnnn 8,075 ounneiiiiiiiiiiiin foiiiinenn2,289 s 5,802 ... [(HE05)] S (VN F 0 frieeaanns (3,603) |- [ P 2,289 |iiiieieins (U AR 3,786 | 3,786
INSTINET INVESTMENT

548661-10-7 ...[LOWE'S COMPANIES ORD .......ccceviiuvvvirenininns [ eeneee ..05/24/2024 . [ SERVICES LIMITED .. (4,643)(.... .. (4,643) ... 1,366 | O e 4485 4,445 |...
INSTINET INVESTMENT

550021-10-9 ... | LULULEMON ATHLETICA ORD . ..05/24/2024 . [ SERVICES LIMITED .... ..(1,672)f.... ...(1,672) ... ... 7,020 |.... ...(1,869)f...

....(7,838)...

55024U-10-9 ... [ LUMENTUM HOLDINGS ORD ... .
...32,189 |...

552848-10-3 ... [MGIC INVESTMENT ORD ...
55287L-10-1 ... | MBX BIOSCIENCES ORD ...
55306N-10-4 ... [MKS INSTRUMENTS ORD
553368-10-1 ... MP MATERIALS CL A ORD ...

...30,798 |....
... 48,744 ...
L1082 |

....... ..02/12/2024 . |Morgan Stanley e 6,790 |....
....... ..11/07/2024 . |Various ....
....... ..12/09/2024 . |Various ....
....... ..11/08/2024 . [Various ....
....... ..12/19/2024 .|Various ....
INSTINET INVESTMENT
. ..05/24/2024 . | SERVICES LIMITED .

....... ..07/02/2024 . [ Various
..02/07/2024 . | Various
.. 11/22/2024 .| Adjustment
..09/20/2024 . |Various ....
INSTINET INVI
571748-10-2 ... [MARSH & MCLENNAN ORD ........ccooecvmmrnerrncinn [ eenene ..05/24/2024 . | SERVICES LIMITED ........ . , , 316 [ (8,652)|..ceeeeeiies (1N [N O (8,652)
INSTINET INVESTMENT
..05/24/2024 . [ SERVICES LIMITED
INSTINET INVESTMENT
573284-10-6 ... | MARTIN MARIETTA MATERIALS ORD .........cccooeee [ennnes ..05/24/2024 . [SERVICES LIMITED .....ooofoeeeeunnnnns 7.000 [oveennnnnnee 4,054 | o, 912 [ 3,492 |........... (2,580)].cccceninnes [\ P [ FT [R:10) ] A [\l PP 912 [ [\ AT 3,141

oo ocoooo

55354G-10-0 ... [MSCI ORD
554382-10-1 ... | MACERICH REIT ORD
554489-10-4 ... |VERIS RESIDENTIAL ORD ...
565849-10-6 ... [MARATHON OIL ORD .......
56585A-10-2 ... [ MARATHON PETROLEUM ORD

....(5,657)|....
.. (3,129))....
..... 9,687 |....
.(5,867)|.
...(13,965)|....

....(5,657) ...
e (3,129
..... 9,687 |...
.(5,867)
...(13,965) |...

.. 122,504

571903-20-2 ... [MARRIOTT INTERNATIONAL CL A ORD ..

..(9,839) |... 10,825 |....
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INSTINET INVESTMENT
....... ..05/24/2024 . | SERVICES LIMITED .
..07/17/2024 . |Various ....
..06/21/2024 . | JP MORGAN ..
INSTINET INVI
..05/24/2024 . | SERVICES LIMITED .
..04/02/2024 . [Various ....
INSTINET IN

576360-10-4 ... | MASTERCARD CL A ORD ...
57638P-10-4 ... [MASTERBRAND ORD ..
57667L-10-7 ...|MATCH GROUP ORD ..

.. 35,400 |..
. 125,126
. 12,021 ).

.. (21.817) ...
.. (47,728)
.......... 2,372 |...

....7,584 |.... .29,862 |....
.69,613 |.

.(4,316)[....

....29,862 |...
.69,613
...(4,316)[...

580135-10-1 ... | MCDONALD'S ORD ....
580589-10-9 ... [MCGRATH RENT ORD .

.. 30,244 |..
.23,924

...(19,172) ...
.(3,373)

15,253 |....
.. 4,305 |.

581550-10-3 ... [MCKESSON ORD ......cceviiuvirireeiiiiiiiieeniiiees [ oo ..05/24/2024 . [ SERVICES LIMITED 17,130 (11,752) 15,368 |.....vvenn 15,368 |.ooeeiiiiiiiinnnn 46 [cneeees s
INSTINET INVESTMENT
58933Y-10-5 ... [MERCK & €O ORD ....coeeviuriiiiieiiiiiiiineeniiins [ e ..05/24/2024 . | SERVICES LIMITED ........foveeeeennns 224.000 [..vveeeennnne R A 11,625 | 24,420 (12,795) [evveeeeeiis [V O 11,625 |, [V RO 7,377 | 7,377 |eveeeeeeeeeees L
INSTINET INVESTMENT
592688-10-5 ... [METTLER TOLEDO ORD .......ceeeviiuvrerreeniiiinenns [ oo ..05/24/2024 . | SERVICES LIMITED . ....(2,338)).... 0 (2,338) ...
594918-10-4 ... [MICROSOFT ORD ......coeiuuriiieeeiiiiiinieeeeiiies [ e ..00/20/2024 . | Various ...854.000 |... . (271,511)).... (271,511) |...
INSTINET INVESTMENT
595017-10-4 ... [MICROCHIP TECHNOLOGY ORD ........ccevvreeeecnns | eennne ..05/24/2024 . [ SERVICES LIMITED ........eeeeeennies 67.000 , . 042 |, (3,977)|cvveeeiinnis (LN R, 0 foieeannns (3,977)
INSTINET INVESTMENT
595112-10-3 ... [MICRON TECHNOLOGY ORD ........ceevvmieeeiiiiinees e ..05/24/2024 . | SERVICES LIMITED ........[occcoeenn. 106.000 , , 046 |........... (7,047) e (LN R, 0 foieeannns (7,047) [eeeeeeiiiees [\ SR 2,000
596278-10-1 ... [MIDDLEBY ORD ....covvvviiiiaiiiiiieeeeeiiiieeeeee | e .. 12/31/72024 . |Various .......cccceeeeninn ferneniiinns 881.000 , , ,520 [ovveennnnn (9,455).ccuiiiiiennns (VN F 0 frieeaanns (9,455) [euvveeieinnns [\ 119,785
INSTINET INVESTMENT
60770K-10-7 ... MODERNA ORD .......eevveemiiiiiiieeiiiiiiiieeeaiis [ e ..05/24/2024 . [ SERVICES LIMITED .....ooefevrrennnnes 50.000 , , 78 [ (5] A (VN F [V R (X)) RN [ P 4,620
INSTINET INVESTMENT
609207-10-5 ... [MONDELEZ INTERNATIONAL CL A ORD .......ccoouns | eenneee ..05/24/2024 . | SERVICES LIMITED ........foveeeeennns 189.000 |.....cueeeees 12,906 |oeeeeiiiiiieeiiis [ 6,688 [.....conne 13,689 |........... (111073 A (VN F (U S (7,002) [eeeeeiiiiinnnn [ P 6,688
INSTINET INVESTMENT
61174X-10-9 ... [MONSTER BEVERAGE ORD .........evvveevaiiniiinannns [ oo ..05/24/2024 . | SERVICES LIMITED ........foveeeeennns 114.000 |..ccoennnnnes Lo O AP 1,583 [oveeiiiinns 6,568 |........... [C01:1) ] IO (VN F (U S (4,985) |.cvvviieiannns [ P 1,583

INSTINET INVESTMENT
..05/24/2024 . | SERVICES LIMITED .
..00/12/2024 . | GOLDMAN
INSTINET INVESTMENT
..05/24/2024 . | SERVICES LIMITED .
..07/25/2024 .| GOLDMAN ....

615369-10-5 ... [MOODYS ORD
61559X-10-4 ... | MOONLAKE IMMUNOTHERAPEUTICS CL A ORD .

..(5,003)f....

. ..(5,003) ...
.. (3,341)[....

. L1547
.. (3,341) ...

.. 12,240 |....

617446-44-8 ... [MORGAN STANLEY ORD .
617700-10-9 ...[MORNINGSTAR ORD ....

..(8,944)f....

. ..(8,944) ...
.(1,976)[.

. ... 4,950 |....
.(1,976)

33,609 |.

61775R-10-5 ... [MORPHIC HOLDING ORD ... ..07/17/2024 .| Various ........ccoeeeens fereeeeee 576,000 [.ooeeeei29,615 [oeeeiioii e 17,168 [l 16,635 [ 533 [ 0 el 0 e 533 ...17,168 |....
INSTINET INVI
620076-30~7 ... [MOTOROLA SOLUTIONS ORD ........ooveeeiuiiiineaaeas e ..05/24/2024 . | SERVICES LIMITED . . ....(5,29)|.... ....(5,20) |... ....1,005 |....
62482R-10-7 ... [MR COOPER GROUP ORD ... ..06/24/2024 . | GOLDMAN .... .32 234 . (4,408)|. .(4,408) 27,826 |.
620377-50-8 ...|NRG ENERGY ORD ....... ..05/24/2024 . |Various .... 213,883 (55,874)|. (55,874) ..158,009 |.
633707-10-4 ... [NATIONAL BANK HOLDINGS CL A ORD ........ccevws | eenneee ..12/05/2024 . | Warburg Dillon Reed ... AT | 5,088 [cvveeeeeiiinenn 0 e 0 [ 5,088 |... ...22,865 |....
INSTINET INVESTMENT
64110D-10-4 ... [NETAPP ORD ... ..05/24/2024 . | SERVICES LIMITED . ....43.000 |... ... (2,073)).... . (2,073) ... L1718
64110L-10-6 ...[NETFLIX ORD .. . ..05/24/2024 . | Various ...72.000 |... ...(25,194)].... ...(25,194) ... ....9.861 |....
64125C-10-9 ... [ NEUROCRINE BIOSCIENCES ORD .......ceevivvvvreans | venneee .. 11/26/2024 . |Various .... ... (1,39)).... el (1,393) . ....3,500 |....
649445-10-3 ... [NEW YORK COMMUNITY BANCORP ORD .........cooeeea|vennnns ..02/06/2024 . |Various .... ..(9,99)f.... ..(9,9%) ... .0 ...89,214 |....
650111-10-7 ...[NEW YORK TIMES CL A ORD .....covveviiiiiiinenis [ e ..08/09/2024 . | GOLDMAN ........oevvennnns forneniiens 131.000 |oeeeeiiineenn 7,079 foveieeiiiieees [ 4,931 5,428 (1,474) (1,478) | [ P 4,931
INSTINET INVESTMENT
651639-10-6 ... [NEWMONT ORD .....oeevvviieeiiiiiiiiieeiiiiieeeees e ..05/24/2024 . [ SERVICES LIMITED .....ooefevreennnnnnes 85.000 [.eeeeeruunnns F N T R R 2,535 | 3,518 |..evei. (215 )] R (VN F [V ER [CX) ) RN [ P 2,535 |oiiiieeiie (U AR 1,032 | 1,082 |t 2 s s
65290E-10-1 ... [NEXTRACKER CL A ORD ....cooeeuniiiiieeeiiieeeee | e .. 12/11/2024 . [Various ......ccoeeeeunis feeeeenns 3,750.000 [............ 151,837 [ o 177,660 [ooeeeeeniineeee. (VN R, [V R (LN R, [V R [\ U 0 foeennnn. 177,660 [ooeeeeennnneens [ R (25,823).......... (25,823) e, (1) FO
INSTINET INVESTMENT
65330F-10-1 ... [ NEXTERA ENERGY ORD .......coeeeeiuiiimeeeniiiienns [ e ..05/24/2024 . [ SERVICES LIMITED ........eeeeeennies 59.000 |.....evveennn 4519 | | 1,852 (1,781 [eeeeeeiiees [\ SR 1,852 [oeieeieiiies 0 foueeeannns 2,667 |.ocnnnenn 2,667 |eeeniiiieeenns 30 foreeens s
INSTINET INVESTMENT
654106-10-3 ... [NIKE CL B ORD ..05/24/2024 . [ SERVICES LIMITED ..9,357 |... ....4,131 ..(6,943) |... e 13T 0 5,226 [ 5,226 |...
INSTINET INVESTMENT
655844-10-8 ... [NORFOLK SOUTHERN ORD ........ceeevvreeeiiiiiieeen| e ..05/24/2024 . [ SERVICES LIMITED ........feeeeeennies 43.000 |..ennieennnn 9,784 | e 4,046 (6,118) [ceeeennnnneens 0 foreeaiannns 4,046 |..cocenneennnn. 0 foueeeannns 5,708 |..cuunneen 5,708
INSTINET INVESTMENT
666807-10-2 ... NORTHROP GRUMMAN ORD .........ceeeveeeeeiieeeeee| s ..05/24/2024 . [ SERVICES LIMITED ...11,660 ... ....3,43 ...(8,268) ... 5...3,435 | 0]l 8225 8,225 |...
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670346-10-5 ...|NUCOR ORD ..05/24/2024 . L (7,112)f. ....2,808 |....
67066G-10-4 ...|NVIDIA ORD ... ..12/20/2024 . . (139,424)|. .9,840 |.

670703-10-7 ...
67079A-10-2 ...

67103H-10-7 ...
674215-20-7 ...

674599-10-5 ...

679580-10-0 ...
680033-10-7 ..
681116-10-9 ..

681919-10-6 ...

682189-10-5 ...

682680-10-3 ...
68268I-10-3 ...
683344-10-5 ...

68389X-10-5 ...

68902V-10-7 ...
69007J-10-6 ...

69331C-10-8 ...
69336V-10-1 ...

693475-10-5 ...
69349H-10-7 ...

69351T-10-6 ...
69366J-20-0 ...
69370C-10-0 ...

693718-10-8 ...
695156-10-9 ...

697435-10-5 ...

701094-10-4 ...

704326-10-7 ...

70450Y-10-3 ...

713448-10-8 ...
71377A-10-3 ...

717081-10-3 ...

718172-10-9 ...

.| OLD NATIONAL BANCORP ORD .
.| OLLIES BARGAIN OUTLET HLDG ORD ................

NUVALENT CL A ORD
NUVEI ORD

0 REILLY AUTOMOTIVE ORD ...
CHORD ENERGY ORD

OCCIDENTAL PETROLEUM ORD .........ccecuvveeennnn.

OLD DOMINION FREIGHT LINE ORD ..

OMNICOM GROUP ORD ........evveeeeeeiiiiieeeenns
ON SEMICONDUCTOR ORD .........eveeeeeaiiiiieennnn.

ONEOK ORD ...eveeeeeeiiiiee et
ONEMAIN HOLDINGS ORD ..
ONTO INNOVATION ORD ...

ORACLE ORD ..eeeeeeiiiiiee et

OTIS WORLDWIDE ORD ...
OUTFRONT MEDIA ORD ...

PG&E ORD
PGT INNOVATIONS ORD

PNC FINANCIAL SERVICES GROUP ORD .
TXNM ENERGY ORD

PPL ORD
PTC THERAPEUTICS ORD .. .
PTC ORD et

PACCAR ORD ..oeoniiiiieeeeiiie e
PACKAGING CORP OF AMERICA ORD ..................

PALO ALTO NETWORKS ORD ........cceevuveeeeeeannns
PARKER HANNIFIN ORD ........ooveeeieiiiiiieeen,
PAYCHEX ORD ..o,
PAYPAL HOLDINGS ORD ........evveeeeeeiiiiieeenn,

PEPSICO ORD ...eevvieeeeeiiieee e
PERFORMANCE FOOD GROUP ORD

PRIZER ORD ..vvveeeeiiiiiiieee e

PHILIP MORRIS INTERNATIONAL ORD

..00/24/2024 .
..07/19/2024 .

05/24/2024 .
.. 11/11/2024 .

05/24/2024 .

..05/24/2024 .
..02/12/2024 .
..05/14/2024 .

..05/24/2024 .

..05/24/2024 .

..05/24/2024 .
..06/28/2024 .
..02/08/2024 .

05/24/2024 .

..05/24/2024 .
..01/01/2024 .

..05/24/2024 .
..01/17/2024 .

..05/24/2024 .
.. 12/11/2024 .

..05/24/2024 .
.. 11/27/2024
..07/29/2024 .

..05/24/2024 .
..00/20/2024 .

..05/24/2024 .

05/24/2024 .

..05/24/2024 .

05/24/2024 .

..05/24/2024 .
..00/03/2024 .

..05/24/2024 .

..05/24/2024 .

RBC Dain Rauscher (US)

.|RBC Dain Rauscher (US)

.................... 115.000

.................... 179.000
............................ 2,793.000

.................... 384.000

..2,316.000 |...
755.000 |...

....50.000 |...
..... 0.000 |...

...233.000 |...
919.000

...180.000 |...

...(12,643))....
..(9,817)f....

. (2,435)[.
.. 17,335 |....

....(4,802)]....
....(9,879))....
(19,511)

(13,990)
(31,474)

.. (2,581)]....

............. 3,301

............. 2,527
............. 5,342

............. 8,136
............. 2,194
............. 2,134

............. 4,739

.2,124 |.
...86,845 |....

o o oo

... 2,589 |....
...41,8%8 |....

....2,089 |....
...63,204 |....




Glvi3a

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mount Carmel Health Plan, Inc

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
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72346Q-10-4 ... | PINNACLE FINANCIAL PARTNERS ORD .. ..03/05/2024 . [ Various ...96,722)... ...(20,959)f.... L0 14,238 |........... 14,238 |...
723787-10-7 ...| PIONEER NATURAL RESOURCE ORD ..05/03/2024 . [ Adjustment . 46,665 . . 0 .0 ....0
73278L-10-5 ...| POOL ORD ..10/10/2024 . [Various . 122,032 125,728 |.. ....0 0 .(3,696)]. .(3,696)
733174-70-0 ...| POPULAR ORD . ..07/26/2024 . [Various . 180,346 117,416 |.. . 161,514 0 .62,930 |. .62,930
736508-84~7 ...| PORTLAND GENERAL ELECTRIC ORD .. ..01/25/2024 .| INSTINET ... ....44,668 |... .. 48,237 |.. L0 . (4,956)[........... (4,955)|...
737446-10-4 ... | POST HOLDINGS ORD ......ccovvvvvviiiiiiiiiiiiiienns [ oo ..01/18/2024 . [PIPER JAFFRAY ............ K ....35,518 |... L0
739276-10-3 ...| POWER INTEGRATIONS ORD .. ..12/19/2024 . | COWEN AND COMPANY, LLC .. 13,839 ... L0
INSTINET INVESTMENT
741447-10-8 ...| T ROWE PRICE GROUP ORD .. ..05/24/2024 . | SERVICES LIMITED ........ ... 30,000 | 3,546 |...
74164F-10-3 ...|PRIMORIS SERVICES ORD ... [ ..06/11/2024 . [ Various L0
74167P-10-8 ...|PRIMO WATER ORD ........coovvriiieiiiiieneeeee [ e ..04/03/2024 . [Various ...........ceeennnn 0
INSTINET INVESTMENT
74251V-10-2 ... | PRINCIPAL FINANCIAL GROUP ORD .........ccvvuunn | eeeeenn ..05/24/2024 . [SERVICES LIMITED ...oooot|ovrrennnnnnns 79.000 [.vvvvvvvvnnns 6,494 0
INSTINET INVESTMENT
742718-10-9 ...|PROCTER & GAMBLE ORD ..05/24/2024 . [ SERVICES LIMITED .
74276R-10-2 ... | PRIVIA HEALTH GROUP ORD . ..01/05/2024 . [ Various
INSTINET INVESTMENT
743315-10-3 ... | PROGRESSIVE ORD .....cceooeiiiiiiiiiiiiies | eeeees o 05/24/2024 . [ SERVICES LIMITED ..ot |ovvineennnns 70.000 [...eevvvennen 14,272 [ | 2477 |l 11,150 |........... (E 7)) N | R (VN F (8,673)
INSTINET INVESTMENT
743400-10-3 ... |PROLOGIS REIT ...evvvvvvviiiiiiiiiiiiiiiiiiiniiiiens [ eeeeees ..05/24/2024 . [SERVICES LIMITED ...oooo|oveeeennnns 119.000 |...oevvennee 12,463 [ [ 6,864 |............. 15,863 |........... [ERC/cie) ] R 1 (VN F (8,999)
INSTINET INVESTMENT
744320-10-2 ... | PRUDENTIAL FINANCIAL ORD ...oooovevevviiiiieeeees | eveeen |oe 05/24/2024 . [ SERVICES LIMITED .. (1,157))...
INSTINET INVESTMENT
744573-10-6 ...|PUBLIC SERVICE ENTERPRISE GROUP ORD ..........[....... ..05/24/2024 . [SERVICES LIMITED ...t ovreieeenennn 83,000 |oevevevieeien 4727 [vviiiiiiiiiiiiiiiiins foniiinnnnnnnnn2,207 [o3,852 o (1,556) [ 0 e 0 e (1,556)
INSTINET INVESTMENT
744600-10-9 ...|PUBLIC STORAGE REIT ORD . ..05/24/2024 . [ SERVICES LIMITED . .(2,188)
745867-10-1 ...| PULTEGROUP ORD .......... ..06/21/2024 . [Various ....
74624M-10-2 ... | PURE STORAGE CL A ORD . ..11/14/2024 . [Various ....
74736K-10-1 ... QORVO ORD .....evvvvrvvrrnrnninnrinnnnnnnnsnnnnnnnnnns [ eeeees ..12/20/2024 . [Various ...........cceennn
INSTINET INVESTMENT
747525-10-3 ... | QUALCOMM ORD .......ovvvvreiiiiiiiiiiiiieieeeeeeeeees [ e ..05/24/2024 . [SERVICES LIMITED ....coo|oveeeenenns 137.000 [..vvvvvvnnnes 8817 [ | 9,202 [cvvurnnnnnns 18,437 |......... (R3] N | A [V FOR (10,705)
74758T-30-3 ... | QUALYS ORD .....evvvvvvrnnnrnnnnnnnnennnnennennnnnnns [ eeeees ..05/10/2024 . [Warburg Dillon Reed .... |............ 156.000 [....eevvvenes PR VN R 31,645 |............. 30,620 [.evvvennns 1,026 [oooeeniiiiiiinn 0 | [V F 1,026
INSTINET INVESTMENT
74762E-10-2 ...| QUANTA SERVICES ORD .......eevvvvvvvvvevnvnnnnnnnns | vevenns o 05/24/2024 . [ SERVICES LIMITED ........ (2,235)] e 0 [ O e (2,235)
74834L-10-0 ...| QUEST DIAGNOSTICS ORD .....nnnnnnniiiiiinn [ eeeeens ..09/20/2024 . [MERRILL LYNCH & CO . ... (6,437)f.... ....(5,437))...
750917-10-6 ...| RAMBUS ORD ..10/10/2024 . [ Various ...(87,589)f.... ...(87,559)|...
INSTINET INVESTMENT
751212-10-1 ... | RALPH LAUREN CL A ORD ..05/24/2024 . [ SERVICES LIMITED .
75513E-10-1 ...|RTX ORD ..05/24/2024 . [ Various
INSTINET INVESTMENT
756109-10-4 ...|REALTY INCOME REIT ORD .....eevvvvvvvvvnnnnnnnnnns [ eeeeens .05/24/2024 . [SERVICES LIMITED ...oooo|overennnnns 121.000 |..vvvvvvnnnnns 6,312 [ e LY PO 5,666 [.0vuuvnnnnnnn 203 |oeeeeeeiiiieeenn 0 [, [V 203
INSTINET INVESTMENT
75886F-10-7 ...| REGENERON PHARMACEUTICALS ORD ........eevvuuuuns [ veeeens ..05/24/2024 . [SERVICES LIMITED ...oooot|ovrennnnnnnns 14.000 |.....ovvenes LT O 5,675 |...cceeeinn 12,29 |...oeneeee (G2 D] N | R (V) FRURRRR (6,621)
INSTINET INVESTMENT
7591EP-10-0 ...|REGIONS FINANCIAL ORD ..05/24/2024 . [ SERVICES LIMITED . .. (1,938)f.... ..(1,938) ...
759351-60-4 ... | REINSURANCE GROUP OF AMER ORD ..12/02/2024 . [Various .... (29,504)
75960P-10-4 ...|REMITLY GLOBAL ORD . ..08/28/2024 . [Various .... (14,521)
759916-10-9 ... | REPLIGEN ORD .......evvveeemeenennnninnnnnnnnnnnnnnns [ eeeeens ..09/11/2024 . [BAYPOINT TRADING LLC .. 19,153
INSTINET INVESTMENT
760759-10-0 ...|REPUBLIC SERVICES ORD ......coovvvvvveeeiininnnnns | eeeeen |oe 05/24/2024 . [ SERVICES LIMITED ...oooot|ovreneennnns 31.000 |.eeveeveennnn 5,791 feuiiiiiiiiiiiiiiiiiins o (3,966)
INSTINET INVESTMENT
761152-10~7 ...|RESMED ORD ..05/24/2024 . [ SERVICES LIMITED . ....(1,480)f.... ....(1,480) ...
76155X-10-0 ...| REVOLUTION MEDICINES ORD . ..11/26/2024 . [Various . (1,198)f.... . ...(1,198) ...
770323-10-3 ... |ROBERT HALF ORD ........ooovveeeeennninnnnnnnnnnnnss [ oo ..06/21/2024 .| JP MORGAN ..........oeeeees|oeeeeeeee.. 145,000 oo 90432 [ ool 6,045 |..Leellll 12,748 |l (L)) e | R [V P (6,704)
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77313F-10-6 ...|ROCKET PHARMACEUTICALS ORD ........covvvvrvrreees|veeenn ..01/02/2024 . [RBC Dain Rauscher (US) |............. 71.000 [ovvvvvvvnnnns (7] R R 1,167 [ 2,128 [ [£S1310)] [V (VN FORR (960) [vvvvvvvrnnnnnns (VN FRTRRR 1,167 [ 0

INSTINET INVESTMENT

773903-10-9 ... | ROCKWELL AUTOMAT ORD .. ..05/24/2024 . | SERVICES LIMITED ........ E . 4,401 25,278 | (3,271)f. (32710 20a2,007 i 0 e 2,484 2,484 |...

77543R-10-2 ... | ROKU CL A ORD ..02/20/2024 . | COWEN AND COMPANY, LLC ...78,902 |... 107,792 | ...(27,103)].... ...(27,103) |... ...80,689 |.... ...(1,787)f...
INSTINET INVESTMENT

776696-10-6 ...[ROPER TECHNOLOGIES ORD ........covveeeiiiiieeeaa [ e ..05/24/2024 . [ SERVICES LIMITED ........feeeeeennnies 10.000 [..eeeeeeennes 5,446 | e 1,677 | 5,482 |........... (3,775) v (LN R, 0 foieeannns (3,775) |oeeiieenne [\ SR 1,677 | 0 foueeeannns 3,770 |eeeennens 3,770
INSTINET INVESTMENT

778296-10-3 ...|ROSS STORES ORD ... . ..05/24/2024 . [ SERVICES LIMITED ....... ....50.000 |... ..7,106 |... ..6,920 |. .. (4,897) ... .0 2,028 | 0 5,083 o 5,083 |...

783549-10-8 ... [RYDER SYSTEM ORD . .. 11/22/2024 .| Various .... 227,492 . 188,353 (22,401) .0 ..165,962 |. .61,539

78377T-10-7 ...|RYMAN HOSPITALITY PROP REIT ORD .....cceveeees | ennne ..12/20/2024 . |Various .... .. 41,515 ... .. 43,6% |.. 0 282,505 | 0 9,010 [ 9,010 |...

INSTINET INVESTMENT

78409V-10-4 ...| S&P GLOBAL ORD ..05/24/2024 . | SERVICES LIMITED . L2101 0. ....15,513 |...

78440X-88-7 ...| SL GREEN RLTY REIT ORD .. ..12/26/2024 . | Various ...58,350 |... 0 7243 7,243 |...

78463)1-10~7 ... [ SPS COMMERCE ORD . . ..08/16/2024 .|Various ................... R 0. [T 1,860 |...

784730-10-3 ... SSR MINING ORD ... [ ..03/25/2024 . [RBC Dain Rauscher (US) ... 1,317.000 |... 0 . (19,521)]......... (19,521)]...

78667J-10-8 ...| SAGE THERAPEUTICS ORD ........coeecurvieeeeeiiins [ e ..03/18/2024 . |Various .......cccoeeeens feneeiiiiis 708.000 |.oveeeennnn 13,811 oo e 24,804 [ 15,342 [ 9,461 |0 0 9,461 |0 | 24,804 0 foueenes (10,993)[......... (10,993)
INSTINET INVESTMENT

79466L-30-2 ... [ SALESFORCE ORD ......cevvveeeeiiiiiiieeeeiieee [ e ..05/24/2024 . | SERVICES LIMITED ........feeeeeeeeess 114,000 [oeeeeein 81,089 funeeeeeni o 12,986 [ 28,792 [ (17,185) | 0 e O [ (17,158) [0 [ 12,986 [ 0

803607-10-0 ... [ SAREPTA THERAPEUTICS ORD ..
805111-10-1 ...| SAVARA ORD ......... ..12/12/2024 .|Various ....
806407-10-2 ... [HENRY SCHEIN ORD .... ..09/20/2024 . |MERRILL LYNCH & CO .
808625-10~7 ... | SCIENCE APPLICATIONS INTERNATIAL ORD .........|....... ..12/06/2024 . | Various
INSTINET INVESTMENT

..06/26/2024 . [Various ....

o o oo

816851-10-9 ... [ SEMPRA ORD ... ..05/24/2024 . [ SERVICES LIMITED .. (1,769)f.... ...(1,769) |...
INSTINET INVESTMENT
81762P-10-2 ... [ SERVICENOW ORD .....ceevviiieeiiiiiieeeiiees [ e ..05/24/2024 . | SERVICES LIMITED . ....(8,208)|.... ....(8,208) |... ....5,023 |....
819047-10-1 ... | SHAKE SHACK CL A ORD ..12/09/2024 . | Various .. 166,277 .. (5,138)f.... ..(5,138) ... . 166,277 |....
INSTINET INVESTMENT
824348-10-6 ... | SHERWIN WILLIAMS ORD ..05/24/2024 . | SERVICES LIMITED ......oefereeeeeennn 32,000 foreeeeiinnnnn 9,784 i Lo 2,522 L (7,459)f.... .. (7,489) |...

82452J-10-9 ... | SHIFT4 PAYMENTS CL A ORD ..
82489T-10-4 ... | SHOCKWAVE MEDICAL ORD ..04/05/2024 . |Various ....
824891-10-7 ...| SHOALS TECHNOLOGIES GROUP CL A ORD . . ..04/02/2024 . |Various ....
826919-10-2 ... [ SILICON LABORATORIES ORD .......ceereiuvvrraanas [ eenneee .. 11/22/2024 . |Various ..........ccceun.

....... ..12/20/2024 . | Various .. 186,562

.. 119,203

o o oo

:::(27,322).::

0
INSTINET INVESTMENT
828806-10-9 ... SIMON PROP GRP REIT ORD .......ccevvivrmernenanns | veneeie ..05/24/2024 . | SERVICES LIMITED ........ 0
82900L-10-2 ... [ SIMPLY GOOD FOODS ORD .......cevvvmeeeeeiiiinaes [ e ..02/07/2024 . |RBC Dain Rauscher (US) 0.
830566-10-5 ... | SKECHERS USA CL A ORD . ..10/15/2024 . |Bear Stearns . 0
830830-10-5 ... | CHAMPION HOMES ORD .. ..12/16/2024 .|Various . 0
834203-30-9 ... | SOLENO THERAPEUTICS ORD . .. 11/26/2024 .| Various . 0
834441101 ... | SOLVENTUM CORPORATION . ..04/19/2024 .| Adjustment 0
INSTINET INVES
842587-10-7 ... [ SOUTHERN ORD .......coouriiieeeiiiiiieeeeiieees | e ..05/24/2024 . | SERVICES LIMITED ........ 0
INSTINET INVESTMENT
844741-10-8 ... SOUTHIEST AIRLINES ORD ......ccevvvimeeeeiiiiiees | e ..05/24/2024 . | SERVICES LIMITED ........[.cccoenn. 147.000 |.....c.e.es 3,944 [ o 3,831 | 4,245 |............ (414)]es (LN R, [V SR [CA LY RN [\ SR 3,831
844895-10-2 ... [ SOUTHWEST GAS HOLDINGS ORD .........ceeerisuvnns | vennee ..02/02/2024 . | Various ..2,528.000 ... .... 161,087 . 161,087 |....
85225A-10-7 ... SQUARESPACE CL A ORD ......ooeeeeuiiinieeeiiiies [ oo ..10/07/2024 . |Bear Stearns . .. 145,597 ..145,507 |....
INSTINET INVESTMENT
855244-10-9 ... [ STARBUCKS ORD .......ceouriimeeeiiiiiiiieeeiiiies [ e ..05/24/2024 . | SERVICES LIMITED ........[.cccceenn. 171.000 f.oeeeennnes 13,484 | el 6,965 |...ccenneenn 16,418 |........... (9,483). e, (LN R 0 foienannns (9,453) [euveeeeennnis [\ SR 6,965
INSTINET INVESTMENT

857477-10-3 ... | STATE STREET ORD .....cccuvveiieiiiiiiieceeiis [ s ..05/24/2024 . [ SERVICES LIMITED ........feeeeeennnes 99.000 |..cuvvieenns 7462 | o, 6,750 |.occurrnennn. 7,669 |.....ce..... [11¢)] R, (LN R, [V SR (919) [ereeeiiiees [\ SR 6,750
INSTINET INVESTMENT
..05/24/2024 . | SERVICES LIMITED .

..09/04/2024 . | Various

858119-10-0 ...| STEEL DYNAMICS ORD
85914M-10-7 ... | STEPSTONE GROUP CL A ORD ..

... 4,342 |
...83,541
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860630-10-2 ...| STIFEL FINANCIAL ORD ....coooveiviiiiiiiiiiiiinn [ eeeeens .. 12/16/2024 . [Various ..........cooeeeees |oeeenens 1,771.000 |............ 159,860 [.oooeeeeeiiiiiieiiiens e 150,202 [..evneennnnnnnnnnne [V [V N 1 N [V O U SO [N FRRR 150,202 |....coeeennnns (VN FORRRR 9,658 [..vvunnnnnn 9,658 [oooeiiiiiiiennn 182 ).
INSTINET INVESTMENT
863667-10-1 ...| STRYKER ORD .......evvvvvvmmnrrnnnnnnininininininnnns [ eeeees ..05/24/2024 . [SERVICES LIMITED ...oooot|ovrrennnnnnns 39.000 |.ooeeeeennnn 13,085 | [ AATT |l 1,679 |........... (1072 | N | AU (V) FRORRRR (7,502) |.oeeeeeeeeennn (VN FRTRRR AATT |l (VN FORRRR 8,908 |............ 8,908 [......ovvvnnnnnnns [ S
JANNEY MONTGOMERY SCOTT
86745K-10-4 ...| SUNNOVA ENERGY INTERNATIONAL ORD . ..01/22/2024 . [ INC . 2,253.000 .. 1,346 |. ...36,704 |. . (12,296)].
867710-10-5 ... SUNRUN ORD ..........cceenns ..12/05/2024 . [Various . .. 15,590.000 . 217,178 | . (24,170)|.
86800U-10-4 ...| SUPER MICRO COMPUTER ORD ..06/28/2024 . [Various . 316.000 49,936 . 213,568 |.
86881A-10-0 ...| SURGERY PARTNERS ORD .. ..01/04/2024 . | COWEN AND COMPANY, LLC 551.000 ... (422)|.
87043Q-10-8 ...| SWEETGREEN CL A ORD ......ccceeiiiiiiiiiiiiiicin [ e .11/22/2024 . [ Various .25,246 |....
871570-10-9 ...| SYNAPTICS ORD ...ooooveeeeiiiiiiiiiiee e ..10/10/2024 . [ Various
INSTINET INVESTMENT
871607-10-7 ...| SYNOPSYS ORD ...coooeeeiiiiiiiiiiiiiiiiceieeeeeeeee [ e .05/24/2024 . [SERVICES LIMITED ..oooo|ovveinnnnns 17.000 [.oeeeeeennnnn 9,985 [ e 1,450 8758 | (7,808 O | 0 [ (7,304)
87161C-50-1 ...| SYNOVUS FINANCIAL ORD .......ccovveiiieeiiiiineens [ oo ..11/12/2024 . [Various .... . 4,447.000 |ooeeein 241,832 | [0 178,302 [nninnnnnn 139,100 [l 9,989 | 0 e 0 | 9,989 |...
87164F-10-5 ...| SYNDAX PHARMACEUT ICALS ORD ... .. 11/18/2024 . [Various .......ccooeeveeees |oeeiennnnns 221.000 ...(1,051))...
INSTINET INVESTMENT
871829-10~7 .../ SYSCO ORD ...eevvvvvvvennnnnneenninennnsnsnnnsnsnnnnns [ eeeeens ..05/24/2024 . [SERVICES LIMITED ..cooot|overennnnnns 73.000 (/01D ] O | R (VN F (2,301)
INSTINET INVESTMENT
872540-10-9 ... | TJX ORD ..oovvviiiiiiiiiiiiiiiiieeiicccecceeceeeee [ e ..05/24/2024 . [SERVICES LIMITED ...oooo|oveeennenns 164.000 (10,451)).cceeeeiiiiieennn 0 o [V F, (10,451)
INSTINET INVESTMENT
872590-10-4 ...| T MOBILE US ORD ......cevvvvvvvevennnnnnnnnnnnnnnnns | eeeeens o 05/24/2024 . [ SERVICES LIMITED . ..(3,924) ...
872657-10-1 ...| TPG CL A ORD ..11/18/2024 . [Various .... .106,546 |..
875465-10-6 ...| TANGER ORD ... ..08/08/2024 . [Various .... 115,194
INSTINET INVESTMENT
87612E-10-6 ...| TARGET ORD .....oooovviiiiiiiiiiiiiiiiiiiiceeceeeeen [ e ..05/24/2024 . [SERVICES LIMITED ..coooot|ovrrenennnns 77.000 [..evvvennnnee L L P N 5,945
INSTINET INVESTMENT
87612G-10-1 ...| TARGA RESOURCES ORD ..05/24/2024 . [ SERVICES LIMITED . .(925)|. .(925)
879369-10-6 ...| TELEFLEX ORD ..04/30/2024 . [Morgan Stanley .. (8,740)|.... ...(8,740) ...
INSTINET INVESTMENT
880770-10-2 ...| TERADYNE ORD ....eevvvvvvvnnnnnnennnnnnnennnnnnnnnnns [ eeeees .05/24/2024 . [ SERVICES LIMITED .. (868)f.... .. (868))...
INSTINET INVESTMENT
88160R-10-1 ... TESLA ORD ....oooeeeeeeieeeiiiie e ..05/24/2024 . [SERVICES LIMITED ....ooo|oveeennnnns 261.000 |..ocoeeeenns LN A0 R 62,057 [...ovvnnnnnne 64,853 |........... [AC) ]| N | AU (V) FRURRRR (2,796)
INSTINET INVESTMENT
882508-10~4 ...| TEXAS INSTRUMENTS ORD .......covvvvvrrinieneinnnns [ oo .05/24/2024 . [SERVICES LIMITED ...oooo|overennnnns 112.000 [..evvvvvnnnes 22,306 [.vvvvvnrnnnnniinininnn [ 6,256 |............. 19,092 |.......... [QF8:X ()] A | I S (VN FR, (12,836)
882681-10-9 ...| TEXAS ROADHOUSE ORD .......ccovvvvveiieiiiininnnnns [ oo ..11/18/2024 . [Various .... ..1,680.000 |... ...(25,452)|.... ...(25,452) ...
883203-10-1 ...| TEXTRON ORD ......evvvvvvrmnnnnnnnnnnnnnnnnnnnnnnnnns [ eeeees ..12/19/2024 . [Various .... 877.000 |... ...(19,942)(.... ...(19,942))...
INSTINET INVESTMENT
883556-10-2 ... | THERMO FISHER SCIENTIFIC ORD ... ..05/24/2024 . [ SERVICES LIMITED . ....57.000 |...
885160-10-1 ...| THOR INDUSTRIES ORD ..12/30/2024 . [Various ...638.000 |...
INSTINET INVESTMENT
88579Y-10-1 ...|3M ORD ..oovvviiiieiiiiiiiiiiiieeeeeeee e ..05/24/2024 . [SERVICES LIMITED ...oooo|oveeennenns 768.990
INSTINET INVESTMENT
892356-10-6 ...| TRACTOR SUPPLY ORD .....ccovvevviiiiiiiiiieieeeeens [ oo ..05/24/2024 . [SERVICES LIMITED ..cooot|overennnnnns 24.000 |ooeeeiieinnns 6,768 | | 1,507 [l 5,161 [ (3,654) | 0 [ O e (306854) |0 [ 1507 [0 e, 5,261 [ouennnneeee 5,261 [ooeeeiiiiiinnns [ AN
INSTINET INVESTMENT
89417E-10-9 ...| TRAVELERS COMPANIES ORD ......ccceeeiiiiiiiiiiiaa | eeeenns ..05/24/2024 . [SERVICES LIMITED ..coooot|ovrrenennnns 43.000 |oeeeeiiiinnns 972 [ foeeen375T 8191 (4440 0 | 0 [ (4,440) [ 0 [ 375 [l O | 5,421 | 5,421 [oeeiiiiiiiiiinns Blooooeen s
INSTINET INVESTMENT
898320-10-9 ... | TRUIST FINANCIAL ORD .....eevvvvvvvviniiiiniiinnns [ eeeeens ..05/24/2024 . [SERVICES LIMITED ...oooo|oveeennnnns 205.000 |.ooeeeeeennnns 7,869 |.cooeeeeeeeiiiiiiiiins el 1,219 [l 7,569 [ (350) i 0 e O e (350) | 0 e 7,219 0 [ 85T (153 4K RN
901384-10-7 ... | 28EVENTY BIO ORD ...oooeeeeeeeeeeeeeeeeeeeeeeeeees oo ..03/07/2024 . [MIZUHO_SECURITIES .......|......... 1,051.000 |..ooeeeeennnns 5,902 (5,558)[vvvvvrrnniiiiinnnns (1)
CITIGROUP GLOBAL
902788-10-8 ...|UMB FINANCIAL ORD ..07/25/2024 . | MARKETS INC. . ...366.000 |... ....34,873 ... ...10,193 |...
903537-10-0 ...| UBER TECHNOLOGIES ORD ... ..09/20/2024 . [Various .... ...402.000 |... ...28,734 ...
INSTINET INVESTMENT
903848-30-3 ... | ULTA BEAUTY ORD ....eevvvveeeeeennnnnnnnnnnnnnnnnnns [ eeeeens ..05/24/2024 . [SERVICES LIMITED ..coooot|overennnnnnns 12.000 f..oevvvennneee 4581 [ o 271 05,880 | (8,166 [ O | 0 e (3,166) [evvvvvvennnnnns (VN F 2,714 | (VN F, 1,867 |oeveveeenns 1,867 [oevvvvvnnnnnnnnnnns (1) O
INSTINET INVESTMENT
907818-10-8 ...| UNION PACIFIC ORD ... ..05/24/2024 . [ SERVICES LIMITED ... 22,507 ... ...(16,444) ... ...15,126 |...
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INSTINET INVESTMENT
911312-10-6 ...|UNITED PARCEL SERVICE CL B ORD ........ccoeeees [ oennnn ..05/24/2024 . [SERVICES LIMITED ...cooo|oveeeneenns 103.000 [...eevvvnnnee 14,280 |.cooeeeeeiiiiiiins [ 10,759 |.oooeeeins 16,195 |........... (5,436)-.ccceeeieennns (1 PO (VN F (5,436) |-oooeeeeeeennn [V F 10,759 | (VN F, 3,522 |ouveiiiins 3,522 [cevereniiiinnnns I RN
INSTINET INVESTMENT
911363-10-9 ... | UNITED RENTAL ORD [ ..05/24/2024 . [ SERVICES LIMITED . ....(6,083)[.... e (8,083) | O e 137 0 [l 7385 7,385 |...
912008-10-9 ...|US FOODS ORD . ..10/04/2024 . |Various . . (5,799)|. .(6,799) .18,687
91307C-10-2 ... | UNITED THERAPEUTICS ORD ........evvmmmmmmmmnnnnnns | veeeens ..09/24/2024 . [ GOLDMAN ... ..(1,037)f.... e (1,087) | 0 et 5,340 0 2,088 2,038 |...
INSTINET INVESTMENT
91324P-10-2 ... | UNITEDHEALTH GRP ORD .. ..05/24/2024 . [ SERVICES LIMITED ...(42,505)|.... ...(42,505) |... ....40,590 |...
91347P-10-5 ... | UNIVERSAL DISPLAY ORD ... ..12/17/2024 . [ Various .. (5,285)f.... 2 (6,285) e 0 30,885 [0 3513 3,513 |...
INSTINET INVESTMENT
913903-10-0 ... | UNIVERSAL HEALTH SERVICES CL B ORD .........ev |oeeeeen ..05/24/2024 . [ SERVICES LIMITED ........ . , , 183 s (1,565)|.00vvvnninnnnnns [V (V) FRURRRR (1,565) |-ooeeeeeeeennn (VN FURTRRR 3,618 | (VN FORRRR 2,378 [oennnnnnne 2,378 oo F R
918204-10-8 ... | VF ORD .....evvvvvriiiiiiiiiiiiiiiiieiieiiieiinnnnnens [ eeeeees ..04/02/2024 . [ JP MORGAN ......coovvvvvnns |oeeeeeennns 412.000 |.ooeeeeenenns [38:1: 728 R R 14,763 ...l 7,746 |............ 7018 oo (1 PO [V F 7,018 |oueeeeiiiiinnns [V F 14,763
INSTINET INVESTMENT
91913Y-10-0 ...| VALERO ENERGY ORD .....coovvvviviiiiiiiiiiiiiieeens [ oo ..05/24/2024 . [SERVICES LIMITED ..cooot|overennnnnns 21.000 [..eevveennnnes 40 [ e 1,236 |ooeveeeeiinenns 2,730 [oueennnnee (1,404) (1,494) oo (VN F 1,236

920253-10-1 ... [ VALMONT INDS ORD .......evveeesuirinnennaiiiinaes | e ..02/20/2024 . |Various .... .... 136,781 ... (7,061)).... .. (7,081) ...
92243G-10-8 ... [ VAXCYTE ORD ...eovreeeiiiiieeeeiiieeeeeeiieee e ..00/24/2024 . |Various .... . . T R 9,216 . ceeeennnn. (6,836)].... . ....(6,836)|...
92337F-10-7 ... [ VERACYTE ORD ...ceovviviiiieiiiiiiieeeeiiiiieeeee | e ..08/07/2024 .| GOLDMAN .......coovvvennns fornenianns 467.000 |.....ovveennn 13,189 | | 12,241 BAT | [ | O | | (606)

. 136,781 |....
....9,216 |....

............ 12,241
INSTINET INVESTMENT
92343E-10-2 ... [VERISIGN ORD ....evvviiieeiiiiiiieeeeiiiiieeees | e ..05/24/2024 . [ SERVICES LIMITED .....ooefevrrennnnes 19.000 [ovveeeeennnns F Y O T 1,506 (2,407)fvveeeieiinns (VN F 0 frieeaanns (2,407) | e [ P 1,506
INSTINET INVESTMENT
92343V-10-4 ... [ VERIZON COMMUNICATIONS ORD ........eeveerisuuvnns | vennes ..05/24/2024 . | SERVICES LIMITED ........foveeeeennns 202.000 |...ovvveenns L 175 R R 9,664 B15 [ 2,049 | (VN F 0 fiieeaanns 2,049 |, [ P 9,664 |....ccvviiinnnn [V RO (1,640)].....cn (1,640)]. i 269 |oeeeeee e
INSTINET INVESTMENT
92345Y-10-6 ... [VERISK ANALYTICS ORD ....ocevvvvvieeiaiiiiiiaeaas [ e ..05/24/2024 . [ SERVICES LIMITED .....ooeferreennnnnes 31.000 [oeeeeernnnes UL P A 2,828 (4,577)fcvveeieeiiins (VN F (U S (4,577) oo [ P 2,828 | (U AR 4,971 | 4,97

92346J-10-8 ... [ VERICEL ORD
92511U-10-2 ... | VERRA MOBILITY CL A ORD .

..12/02/2024 . |RBC Dain Rauscher (US) |[.
..11/13/2024 . [Various ..........cceeennnn K
INSTINET INVESTMENT
..05/24/2024 . | SERVICES LIMITED .
..12/13/2024 . | Various
INSTINET INVESTMENT
92826C-83-9 ... VISA CL A ORD . ..05/24/2024 . [ SERVICES LIMITED ....... ... 155, .42 . ,832 |..... .. 40,354 |.

..... 1,521 |...
...38,506 ...

. 137,650 |..

.. 105,903

92532F-10-0 ... [ VERTEX PHARMACEUTICALS ORD
926550-10-5 ... [ VIAVI SOLUTIONS ORD

.3,033 |..
.. 111,513

11,800
..67,288 |..

.(8,766)|.
11,612 [

10,217
...(7,6%)...

...(33,522)|.... ...36,710 |...

.(7,226)

o o o

92839U-20-6 ... [ VISTEON ORD .. ..12/20/2024 . |Various .... .0 .0

92840M-10-2 ... [ VISTRA ORD ... I ..07/19/2024 .|Various .... . . . . . 198,802 |..........(32,908)[.... . .

929089-10-0 ... [ VOYA FINANCIAL ORD ......covvemnurinnrneniiiiinnns [ e ..12/03/2024 . |Various ..........ccccun. L1857 , ,805 | 128,191 |.......... (36,388)]-.ccunvreeeaannn (VN F (V) RO (36,386) |-.vvvveeeeennn 0 | 91,805 |, 0
INSTINET INVESTMENT

929160-10-9 ... [ VULCAN MATERIALS ORD .....ceevvvvieeiaiiiiinaanas [ e ..05/24/2024 . [ SERVICES LIMITED .....ooefevreeninnnnes 19.000 [.vveeeeennnns L N 1,344 |, 4,313 [ (2,969)]-ceevvieeneenn O e 0 [ (2,969) [ 0 [ 1,344
INSTINET INVESTMENT

92930U-10-6 ... [WEC ENERGY GROUP ORD .........ccoeouvmiieeiiiinns [ eeneee ..05/24/2024 . [ SERVICES LIMITED .....ooefevreeninnnnes 46.000 [ooeeeeennnnns E N R R 2,265 |..uviiieennns 3,872 | (1,807) e O e 0 e (1,607) | 0 | 2,265 |,
INSTINET INVESTMENT

929740-10-8 ... [WABTEC ORD ......eeeviiiurrriireiiiiiiineenssiiiens [ e ..05/24/2024 . [ SERVICES LIMITED .....ooefevrrennnnes 24.000 |..ouvvieennn LV R R 1,712 [ 3,046 |........... (1,338)] e O e O e (1,334) [ 0 [ 1712
INSTINET INVESTMENT

931142-10-3 ... [ WALMART ORD ..05/24/2024 . [ SERVICES LIMITED ...23,332 |.oeennnnn (11,404) ...

034423-10-4 ... [ WARNER BROS. DISCOVERY SRS A ORD . ..00/20/2024 . |MERRILL LYNCH & CO ... .. 17,070 |.. ..15,268 |....
INSTINET INVESTMENT

94106L-10-9 ... [ WASTE MANAGEMENT ORD ........cccoueeremeeiiiiinns oo ..05/24/2024 . | SERVICES LIMITED . ..(6,69)[.... ...(6,6%)]|...

...(31,625) |...
(11,993)

...(31,625)]....
(11,993)

94419L-10-1 ... | WAYFAIR CL A ORD . ..10/11/2024 . | Various ... 4,507.000 ...
949746-10-1 ... [WELLS FARGO ORD .......ceocuviimieeeiiiiieeeeeeiis | e ..00/20/2024 . |Various .......ccccoeeeens feneniiinis 831.000
INSTINET INVESTMENT
..05/24/2024 . | SERVICES LIMITED .

..02/09/2024 . [Various ....

950400-10-4 ... [WELLTONER ORD
95082P-10-5 ... [WESCO INTL ORD .

...164.000 |... 11,118 )

. 166,577

.. (3,341)[.... .. (3,341) ...

(43,936)

..122,641

955306-10-5 ... [WEST PHARM SVC ORD . ..00/20/2024 . |MERRILL LYNCH & CO . 14,085 .(5,644) . 8,441
957638-10-9 ... [ WESTERN ALLIANCE ORD .. 11/12/2024 .| Various .... 45,628 (10,822)
961450-10-5 ... | WESTROCK ORD . ..07/08/2024 .| Adjustment 13,536

o oo o oo

96208T-10-4 ... | WEX ORD ..04/19/2024 . | Various

.. 44,163 ).
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963320-10-6 ... | WHIRLPOOL ORD .........cooeieiiieiiiieiiieeieeeeeens [ oo ..03/15/2024 . [MORGAN STANLEY .......... |.eceeeeeeees 79.000 [vvvvvvvrnnns LTI R R 10,764 |.ooevvenenenes 9,620 [..uvvvnnnnne 144 [ [V [V FRRR 1,084 |0 10,764 0 [l (2,460)) (2,460)]...ccceeeeennnn 138 |...
INSTINET INVESTMENT
969457-10-0 ... | WILLIAMS ORD ... ..05/24/2024 . [ SERVICES LIMITED . ..5,295 ... .. (1,026)f.... e (1,026) | 0 el 3572 0 e LT 1,724 ...

97717P-10-4 .| WISDOMTREE ORD .... ..12/16/2024 . |Various ........cccoeeeens fereeeen 4,101.000 [ooooiillll 42,483 [ . 20,560 ...l 28,420 ...l 1,150 | 0 e 0 e 1,150 |...
INSTINET INVI
98419M-10-0 ... [ XYLEM ORD ...eeeveiiieiiiiieieeeiieeeceeis [ e ..05/24/2024 . [ SERVICES LIMITED ........feeeeeennnies 51.000 [oeeeeennnnnes 7,356
INSTINET INVESTMENT
....... ..05/24/2024 . [ SERVICES LIMITED
INSTINET INVESTMENT

..05/24/2024 . [ SERVICES LIMITED ........feeeeeennies 11.000 |...

...42,483|... ... 12,914 |...

(2,666)|....ccccennnnnes (LN R, 0 foieeannns (2,666) [...ceennnnannn [\ SR 3,166 |....cceveeeee. 0 foueeeannns 4,190 |............ 4,190 |, 8 e

988498-10-1 ... | YUM BRANDS ORD ...

..5,368 |...

..(3,043) |...

989207-10-5 ...| ZEBRA TECHNOLOGIES CL A ORD ...

989541-10-1 ... | ZILLOW GROUP CL A ORD . ..11/06/2024 . | NATIFISE 1,350.000 |...
989701-10~7 ...| ZIONS BANCORPORATION ORD .........evveeeeeiiiis | e ..03/15/2024 . | MORGAN STANLEY .......... [occcoeeine. 224.000
INSTINET INVESTMENT

98978V-10-3 ...[ZOETIS CL A ORD ...eoreeeiiiiiiieeeiiieeeeeeis s ..05/24/2024 . [ SERVICES LIMITED ........feeeeeennies 65.000 [............. 11,058 | e 2,630 | 12,829 |.......... (10,199))- e (LN R, 0 fiinnens (10,199) |.eeeviieenne [\ SR 2,630 |.oooeiiieennn. 0 foueeeannns 8,423 |............ 8,423
98980F-10-4 ... | ZOOMINFO TECHNOLOGIES ORD . ..08/09/2024 . |Various .... ...36,723 |.... ...36,723 |... (100,327)(........ (100,327) ...
G01767-10-5 ... [ ALKERVES ORD ..12/05/2024 . |Various .... 1,008 | 1,008 |...
INSTINET INVESTMENT
G0250X-10~7 ... AMCOR ORD ......ceeimuiiiiieiiiiiiiee e, Couees ..05/24/2024 . | SERVICES LIMITED ........ . . . 087 e840 [ 0 |l 0 640
INSTINET INVESTMENT

GO403H-10-8 ... | AON CL A ORD ....evviiieiiiiiie e Couees ..05/24/2024 . | SERVICES LIMITED ........
INSTINET INVESTMENT
..05/24/2024 . [ SERVICES LIMITED ....
..01/04/2024 . | Adjustment
SANFORD C. BERNSTEIN
GO585R-10-6 ... [ ASSURED GUARANTY ORD ........ccoviurrieeeeninnnns Covens ..04/24/2024 . [AND C0. LLC ...oovvevenns forreennins 61.000 [oeeeeernnnnnes L E R R 3,108 | 4,565 |........... (1,456)
INSTINET INVESTMENT
..05/24/2024 . | SERVICES LIMITED .
..07/24/2024 . |Various ....
INSTINET INVESTMENT

(9,565)

G0450A-10-5 ... | ARCH CAPITAL GROUP ORD ..
G0508H-11-0 ... | ARCADIUM LITHIUM ORD

... (1,190) |...

G1151C-10-1 ... | ACCENTURE CL A ORD
G25457-10-5 ... [ CREDO TECHNOLOGY GROUP HOLDING ORD ....

. 21,722 |..
.. 69,352 |..

...(19,749))....
..(5,900)f....

G29183-10-3 ... [EATON ORD ..05/24/2024 . | SERVICES LIMITED . , .. 10,837 |.. 0.

G3223R-10-8 ... |EVEREST GROUP ORD ..04/26/2024 . | ISI GROUP INC. .. 31,048 |.. 30,761 0 .

G3323L-10-0 ... [FABRINET ORD ...... ..00/18/2024 .|Various .... . 144,572 |.. . 201,369 0 . 103,675 |.
.0

. ...30,356 |.......... . L0
......... (35,410)[......... (35,410)|ueeeeeeeeee 519 [ s

G3934V-10-9 ... GENIUS SPORTS ORD ... oo |Cennnit |0 12/02/2024 . (Various ... . . . . . .... 116,755 .. 96,518 |..
G4863A-10-8 ...| INTERNATIONAL GAME TECHNOLOGY ORD ............. Couees ..04/23/2024 . |Various .................. ,082. 019 | 151,429 |............ 139,208

0
INSTINET INVESTMENT
G51502-10-5 ... | JOHNSON CONTROLS INTERNATIONAL ORD ............ Couees ..05/24/2024 . [ SERVICES LIMITED ........feeeeeennnes 89.000 [...ocennnnnns 6,576 |eeeeeiiiiecis [ 3,569 |...ooeiennnns 5,130 |........... (1,561)[eveeeeennns (LN R, 0 foieeannns (1,561) [oeeeeeniiieees [\ SR 3,569 |.ciiieenns 0 foueeeannns 3,007 |eenninens 3,007 |eeeiiiiieeenns 66 [uveees s
INSTINET INVESTMENT
G54950-10-3 ... | LINDE ORD ....coeerimmiiiiiiiiiiiiie e, Couees ..05/24/2024 . [ SERVICES LIMITED ........feeeeeennnies 74.000 [...ccennenes 32,280 [erreeeeeiiiil [ 10,650 |............. 30,398 |.......... (19,782)).cceiiee, (LN R, 0 fiienees (19,782) [euveeeeenns (I IO 10,650 foeeeeennnnens 0 fiinnens 21,580 |........... 21,580 [oveeeieennis 103 [ouveeees s
INSTINET INVESTMENT
G5960L-10-3 ... [MEDTRONIC ORD .....ooevuniiiiieiiiiiieieeeis Couees ..05/24/2024 . | SERVICES LIMITED ........feeeeeeeees 174,000 foeeeeeeee s 14,316 [ooneeeee e 11,875 [l 14,334 [R15) ] IO (LN R, 0 foieeannns (2,459)

G6095L-10-9 ... [APTIV ORD
G66721-10-4 ... NORWEGIAN CRUISE LINE HOLDINGS ORD ....
G72800-10-8 ...|PROTHENA ORD ....
G80BBL-10-8 ... [ SHARKNINJA ORD .
G8192H-10-6 ... | SIRIUSPOINT ORD ...
G87264-10-0 ... | TECNOGLASS ORD ...

..12/17/2024 .| Adjustment ...
..12/09/2024 . | GOLDMAN
..09/30/2024 . |RBC Dain Rauscher (US)
..12/04/2024 . |Various .........cccc.... R
..09/27/2024 . [Various ....
..12/31/2024 .|Various ....
INSTINET INVESTMENT
..05/24/2024 . [ SERVICES LIMITED
INSTINET INVESTMENT
..05/24/2024 . | SERVICES LIMITED .
..06/24/2024 . [Various ....
INSTINET IN
H11356-10-4 ... | BUNGE GLOBAL ORD .........ccceveiiiciunniiiiiiiiuns [cennnis ..05/24/2024 . [ SERVICES LIMITED

el (2,175) ...
..(3,275) |...
.0 ..

. (2,175))....
.. (3,275)[....

(GBI94E-10-3 ... | TRANE TECHNOLOGIES ORD

..(5,531) ...

G96629-10-3 ... [WILLIS TOWERS WATSON ORD ..
G98239-10-9 ... [XP CL A ORD ..

..(2,200) |...
..549
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mount Carmel Health Plan, Inc

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
INSTINET INVESTMENT
H1467J-10-4 ...| CHUBB ORD ......cccoiiiiiiiiiiiiiiiiiieeeeeeeeeees [V ..05/24/2024 . [SERVICES LIMITED ..cooot|overennnnnns 71.000 [..eevveennes 18,797 |ooeeeeeeiiiiiii [ 7,483 |l 16,046 |........... (8,563)|..cevvvveennnnnns (1 PO (VN F [E5K) A (VN F 7,483 |l (VN F, 1,314 |.......... 1314 | 122 s
INSTINET INVESTMENT
H2906T-10-9 ... | GARMIN ORD ....ooooeiiiiiiiiiiiiieieeeeeees [V ..05/24/2024 . [SERVICES LIMITED ..coooot|ovvrennnnnns 20.000 [...evvevennnen 3,276 [ e 1,194 , <740 ] P | 1 A | [ (1,377) |eeevevvniiinnnns (VN F 1,194 oo, (VN F, 2,082 [cueeennnnee 2,082 [.oooeiiiiiiinns L O

INSTINET INVESTMENT
..09/30/2024 . | SERVICES LIMITED .
..08/29/2024 . [ Various
INSTINET INVESTMENT
..05/24/2024 . | SERVICES LIMITED .
..01/30/2024 . |Return of Capital
SANFORD C. BERNSTEIN

(33,047)
..(9,892))...

23,856 |.
...21,478 |....

H84989-10-4 ... | TE CONNECTIVITY ORD
1198068-10-5 ... [WIX.COM ORD

N6596X-10-9 ... [ NXP SEMICONDUCTORS ORD .(2,257)

N72482-12-3 ... | QIAGEN ORD

IN72482-14-9 ... | QIAGEN ORD ....cceoeeeiiiiiiiiiiiiiiiiiiieiieee C...... ..12/02/2024 . |AND CO. LLC ...oooveeeenns |oeeeenennns 109.410 |.............. 4783 [ | 4,542 B2 | O e O e 0 e, 0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 29,376,741 20,951,503 22,708,382 (6,278,460), 0 14,653 (6,293,113)

056823-33-9 ... [BAIL GIFF D EAFE AC K .vevvenveeeeesieseesiee | e ..06/11/2024 .| Adjustment ... ....350,189.414 |......... 4,670,670 |... B R 4,370,105 .. (77,301)].... . (77,301) |...

197660-78-3 ... COLUMBIA PYRFORD IS ADV . ROV PO ..06/11/2024 . [ Adjustment ... ....468,209.867 |......... 6,704,765 |... . 6,572,302 . rereeenena36,182 | . ....36,182 |...

47803P-23-7 ... [J HANCOCK DS VAL ITL R ..eovvrevrerrrsnninnns [eenenas ..12/24/2024 . | Unknown .eeeeeieniniennn |oreniiinenen, 0.000 [oeveeenee. 483,682 |..oveiveiiiiiiiiies | 0 foooveneniiinnens0 foviiiiiins 0 eeenieenienne 0 | 0 |, 0
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 11,859,116 XXX 10,942, 49 10,983,615 (41,119), 0 0 (41,119) 0 10,942,496 0 916,620 916,620 863 XXX

464287655 .| ISHARES:RUSS 2000 ETF ....oovvovercesnennenes [......]. 12/19/2024 JVarious ..ooovveevuenene [........ 26,281.998 |......... 5,557,007 |-vevveneenenienenes Joonnennes 5,408,508 |....coo.e.. 757,645 |.......... (60,445)]...ccuveernns (L PR [\ P (60,445) [..cvvenveennen 0 foueeee 5,408,500 |....coeieennee. (o P 148,507 ..o 148,507 |.vevenenee. 4,604 [ oo e
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 5,557,007 XXX 5,408,503 757,645 (60,445) 0 0 (60,445) 0 5,408,500 0 148,507 148,507 4,604 XXX
5989999997. Total - Common Stocks - Part 4 46,792,864 XXX 37,302,502 34,449,642 (6,380,023) 0 14,653 (6,394,676) 0 37,299,615 0 9,493,249 9,493,249 158,559 XXX
5989999998. Total - Common Stocks - Part 5 7,132,748 XXX 6,559,338 0 0 0 0 0 0 6,559,338 0 573,411 573,411 22,086 XXX
5989999999. Total - Common Stocks 53,925,612 XXX 43,861,840 34,449,642 (6,380,023) 0 14,653 (6,394,676) 0 43,858,953 0 10,066,660 10,066,660 180,646 XXX
5999999999. Total - Preferred and Common Stocks 53,925,612 XXX 43,861,840 34,449,642 (6,380,023) 0 14,653 (6,394,676) 0 43,858,953 0 10,066,660 10,066,660 180,646 XXX
6009999999 - Totals 154,323,967 XXX 149,504,611 136,540,755 (6,380,023) 198,820 14,653 (6,195,856) 0 148,939,339 0 5,384,628 5,384,628 2,195,926 XXX
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Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
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1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
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Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
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59156R-AM-0 .. [METLIFE INC ...oovvvviviiniiiiiiiiiineeeeeinn [ eeeneen ..06/03/2024 . |Northern Trust .........ceveenns ..09/24/2024 . |RBC Capital Markets LLC |............ 555,000 |.......... 570,734 |...ounnnns 606,959 |............ 570,417 |ovvveeiiiiiinnnn (VN FRORRR [K11:)] [ P [R<i15)) PO [V FO [V R 36,542 |........... 36,542 |........... 24,605 |........... 14,851
MORGAN STANLEY & CO
74340X-CJ-8 .. [PROLOGIS LP .....cevvvvvnniiiiiinniiiiiiiinnns [ eevnnnn ..01/18/2024 .|VWells Fargo .......cccoceveiiinnnnnn ..02/27/2024 .JLLC/SL CONDUIT ...eevvnvvns Jovvnnnnnnnnns 460,000 |.......... 457,856 |.......... 451,918 |......oeeee 457,879 |oevuniiiiinnnn [ o L [ o Ll Ol 0 loeeeeenns (5,961)..cceeee.s (5,91)]..cceeeen.. 2,72 |, 0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,015,000 1,028,591 1,058,877 1,028,296 0 (295) 0 (295) 0 0 30,581 30,581 26,777 14,851
2509999998. Total - Bonds 1,015,000 1,028,591 1,058,877 1,028,296 0 (295), 0 (295), 0 0 30,581 30,581 26,777 14,851
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
008073-10-8 .. [ AEROVIRONMENT ORD ......ceevvvvvnnnvenirnnnnn [ eennnnn ..09/19/2024 .| Various .........ceeeevrriinnnnnnnns .. 12/31/72024 .| Various ........ceeevvvvinnn fovvennnnnnnns 715.000 |[......... 125,591 |..........132,576 |............ 125,591 (U R | N O | RN | AR . I8 - < T R 6,985
023939-10-1 .. [ AMENTUM HOLDINGS ORD ......eeeeevvmmnareaenn [ ervnnnn ..09/30/2024 .| Various ..12/20/2024 .|NorthernTrust ............. ...143.000 |... e 1038 [ 0 e O e 0 e O e O O e 1,359 | 1,359 |.
03237H-10-1 .. [ AMYLYX PHARMACEUTICALS ORD .......cevvees [ eevnnnn ..02/27/2024 .|RBC Dain Rauscher (US) .. ..03/18/2024 .|RBC Dain Rauscher (US) .. |.... ...774.000 |... ... 14,641 ...(12,444)[.

04626A-10-3 .. | ASTERA LABS ORD .......eevvieeeiiiiiiieeees | e ..09/09/2024 . [Various .
04956D-10-7 .. | ATMUS FILTRATION TECHNOLOGIES ORD .03/20/2024 . |Various .
055610-20-1 .. | BOK FINANCIAL ORD .03/22/2024 . |Various .
094235-10-8 .. | BLOOMIN BRANDS ORD .. . .02/20/2024 . |Various .
100557-10~7 .. | BOSTON BEER CL A ORD ......oeevveeeiniiinns [ s ..05/31/2024 . [Morgan Stanley ...
10170A-10-0 .. | BOUNDLESS BIO, INC. ..oooevvviiiiiiiiiiinns [ ..03/28/2024 . | GOLDMAN
10806X-10-2 .. | BRIDGEBIO PHARMA ORD ...........ccoveiienns [oennies ..03/06/2024 . |Bear Stearns ...
109641-10-0 .. | BRINKER INTERNATIONAL ORD ..........cccowr [aeeneee ..09/24/2024 .| Various .
12008R-10~7 .. | BUILDERS FIRSTSOURCE ORD ........ceeeeeees [onnnns ..08/02/2024 . [Various .
12674W-10-9 .. | CABALETTA BIO ORD ...ovvviviiieiiiiiiinees [ ..03/12/2024 .| Morgan Stanley ...
149568-10-7 .. | CAVCO INDUSTRIES ORD .......ccvvveeeeeecns [nenis ..09/05/2024 . | Var ious
156944-10-0 .. | CG ONCOLOGY ORD .......eeevvsvvvminennaiinns [nenees ..01/25/2024 .| Morgan Stanley ...
172755-10-0 .. | CIRRUS LOGIC ORD . .09/13/2024 .| Various . 12/18/2024 .|Various .
192422-10-3 ...| COGNEX ORD ... .07/01/2024 .| Various . ..08/16/2024 . |Various ....
199908-10-4 .. | COMFORT SYSTEMS USA ORD . .11/20/2024 .| TIGRESS FINANCIAL PARTNERS LLC |..12/19/2024 . [NorthernTrust
227046-10-9 .. | CROCS ORD .. ..06/13/2024 . [ Various . ..11/05/2024 . |Various ....

..10/25/2024 . |Various ....
11/08/2024 . [Various .
08/07/2024 .| GOLDMAN .
03/21/2024 .| Various ....
..06/03/2024 .|Morgan Stanley .
.|[--11/13/2024 .| RBC Dain Rauscher (US) .. |....
..09/13/2024 . [Various ...........ccccueeees
..12/10/2024 .| Various ....
..09/19/2024 . |Various ....
..04/29/2024 . Merrill
..10/31/2024 . | Var ious
..03/11/2024 .| Various ....

....87,300 |
.50,933 |.

OO0 o0O0OO0O0OO0CO0OO0OO0CO0 OO0 OO o

. 266,765 |..

. (39,387))..

....... ..10/14/2024 . | Var ious .. 12/02/2024 .
....... ..01/09/2024 . [RBC Dain Rauscher (US) .. ..07/15/2024 . |Various ....
....... ..08/02/2024 .|Barclays Bank - CP ...............[..11/06/2024 .[Various ......cc.cccouvvruns [ouee
....... ..01/25/2024 . [BERNSTEIN (SANFORD C) & CO. ....|..07/05/2024 .[RBC Dain Rauscher (US) .. |....
....... ..09/09/2024 .| Various ..11/25/2024 .| Various ....
....... ..03/07/2024 .|Barclays Bank - CP . ..03/22/2024 .|Various ....
....... ..10/02/2024 .| Various . ..12/31/2024 .| Various ....
..07/10/2024 . [Various . ..09/13/2024 . |Various ....
..00/16/2024 . [ STIFEL NICOLAUS & CO. ... ..11/01/2024 . STIFEL NICOLAUS & CO. ... |....

23345M-10-7 .. | DT MIDSTREAM ORD ...15,038 |....
243537-10-7 .. | DECKERS OUTDOOR ORD ...
29109X-10-6 .. | ASPEN TECHNOLOGY ORD ..
20362U-10-4 ...|ENTEGRIS ORD
313745-10-1 .. | FEDERAL REIT ORD
33748L-10-1 .. | FIRST WATCH RESTAURANT GROUP ORD .
368736-10-4 .. | GENERAC HOLDINGS ORD ..
413160-10-2 .. | HARMONIC ORD
421298-10-0 .. | HAYWARD HOLDINGS ORD ..

...47,902
...15,309

...6,731.000 |...
..1,800.000 |...

45258J-10-2 ...| IMMUNOVANT ORD . .01/30/2024 . [LEERINK SWANN & CO INC. 05/30/2024 .| BAYPOINT TRADING LLC . .70.000
453204-10-9 ... IMPINJ ORD ... .09/20/2024 . [ JEFFERIES & COMPANY, INC 12/13/2024 .| Various . 209.000
457730-10-9 .. | INSPIRE MEDICAL SYSTEMS ORD . . .05/09/2024 . |Various . 12/04/2024 .| GOLDMAN . 157.000
45781V-10-1 .. | INNOVATIVE INDUSTRIAL PPTY ORD ......cco. | eeeens ..08/26/2024 . Various . ..12/19/2024 . |Various .... 1,658.000

..09/13/2024 . | GOLDMAN ...
..07/31/2024 .| Various ....
..11/06/2024 .|Various ....
..08/02/2024 .| Various ....
..07/31/2024 . [RBC Dain Rauscher (US) .. |....
..11/01/2024 .| Various ........ccceeeunnnnns
..06/03/2024 . |Various ....

458334-10-9 ... INTER PARFUMS ORD ...
466313-10-3 .. | JABIL ORD
480200-10-7 .. | JONES LANG LASALLE ORD
501270-10-2 .. |KURA SUSHI USA CL A ORD ...
501976-10-4 .. | KYVERNA THERAPEUTICS ORD ..
513847-10-3 .. | LANCASTER COLONY ORD
52466B-10-3 .. | LEGALZOOM COM ORD ...

....... ..06/20/2024 .|Morgan Stanley ...
....... ..02/12/2024 .| Various
....... ..04/08/2024 . [Various .
....... ..06/28/2024 .| Various .
....... ..07/02/2024 . | Var ious
....... ..07/01/2024 .[CONEN AND COMPANY, LLC ..
....... ..03/12/2024 . [RBC Dain Rauscher (US) ..

22
S
i~
o
S
S

O 00O 0000000000000 OO0 O O O

536797-10-3 .. |LITHIA MOTORS ORD .03/04/2024 . [Various ..........ceeunnne 03/08/2024 .| Various . . 32.000
53947R-10-5 ...| LOAR HOLDINGS ORD ... .04/25/2024 . | JEFFERIES & COMPANY, INC 04/25/2024 . | GOLDVAN . 400.000
54300N-10-3 .. | LONGBOARD PHARMACEUTICALS ORD .. ..09/18/2024 . | Var ious .. 10/14/2024 . [Various .... ..1,267.000 |...
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554382-10-1 .. [MACERICH REIT ORD ..05/08/2024 .| Various ..07/02/2024 .| Various .... ...3,979.000 |... ...60,859 |.... 0. 0. I .0
570600-10-8 .. [MARKETAXESS HOLDINGS ORD .08/02/2024 .| FAHNESTOCK & CO 12/30/2024 . [Various . 424.000 98,831 0 .0 .0 0
607828-10-0 .. [MODINE MANUFACTURING ORD .. .07/25/2024 .| Various . 09/26/2024 .| Various . 2,210.000 ..196,946 |. 0 L0 .0 0
61559X-10-4 .. [MOONLAKE IMMUNOTHERAPEUTICS ..05/10/2024 .| Various . ..09/12/2024 .| GOLDMAN ... 182.000 |... ....8,279 |.... 0. .0 . 0. .0
BAIRD, ROBERT W
61775R-10-5 .. [MORPHIC HOLDING ORD ... ..05/16/2024 .| GOLDMAN . ..07/17/2024 .| COMPANY IN L1244 .0 . .0 . 0. ...0
67079A-10-2 .. [NUVEI ORD .. .03/19/2024 .| Various . 07/19/2024 .| Various . 73,915 |. 0 L0 .0 0
67079K-10-0 .. [NUSCALE POWER CL A ORD .. .11/22/2024 .| Various . 12/16/2024 . [Various .... K 1,124.000 ...25,238 |. 0 .0 .0 0
681116-10-9 .. [OLLIES BARGAIN OUTLET HLDG ORD .......... [.ceeenn ..08/29/2024 .|Various . ..11/25/2024 .| RBC Dain Rauscher (US) .. |.... ,066.000 |......... 107,668 .... 107,668 |.... 0. 0. 0. .0
68278B-10~7 .. [ONESTREAM CL A ORD ....oevvvvvvveiiiiiiiiiins [ eeeees ..07/24/2024 .|Bear Stearns ... ..08/02/2024 .|Barclays Bank - CP ....... ....4,000 ....4,000 |.... .0 . .0 . 0. ...0
69370C-10-0 .. [PTC ORD ...evvvvvirvenniiiiinninneieeinnninees [ eeennnn ..02/22/2024 .| Various ..07/29/2024 .|Various ........cceeeeveenens |ooe 0. 0. I .0
737446-10-4 .. [POST HOLDINGS ORD ......ccceeiviiiiiiiiiiians [ eeeees ..04/01/2024 .| Various . ..11/26/2024 .|Various .... .0 . 0. 0. ...0
739128-10-6 .. [POWELL INDUSTRIES ORD ......coeevvvvvnnnvens [ eennnnn ..09/06/2024 .|Various . ..10/04/2024 .|Various .... ,027.000 |... 0. 0. I .0
740061-20-7 .. [PRAXIS PRECISION MEDICINES ORD ........... |....... ..11/04/2024 .| Various ..11/06/2024 .|Various .... 352.000 |... .0 . .0 . 0. ...0
74167P-10-8 .. [PRIMO BRANDS CL A ORD ......vvvvvvvvnnnnnns [ eennnnn ..10/04/2024 .|RBC Dain Rauscher (US) .. ..11/08/2024 .| Unknoun ... ,248.000 |... 0. 0. 0. .0
JEFFERIES & COMPANY, INC.
74624M-10-2 .. [PURE STORAGE CL A ORD .......ccevvvunviveenn [ eennnnn ..06/26/2024 .|Various . ..09/06/2024 . 342.000 |... L0 0. 0 0 (5,556)|........... (5,566)|. .0
74736K-10-1 .. [QORVO ORD ...oooeeieieiiiiiiiiiiiiiiiieeeeees e ..08/01/2024 .|Various . ..12/20/2024 .|Various .... ,496.000 |... .0 . .0 . 0 o0 e (64,401)|......... (64,401)|. ...0
75734B-10-0 .. [REDDIT, INC. ..oevvvvrnniiiiiiiiineeeieiniins [ eennnnn ..03/21/2024 .|Morgan Stanley ... ..04/04/2024 .|Various .... 800.000 |... 0. 0. I ....10,000 |. .0
75960P-10-4 .. [REMITLY GLOBAL ORD .....ccooevvviviiieieenens | eeeens ..05/20/2024 .| Various ..08/28/2024 .| Various .... oo fereennnnn. 1,375,000 ... .0 . .0 . 0. ....(1,310)[. ...0
77543R-10-2 .. [ROKU CL A ORD ...evvvvvvvninnniiiiiiiinienens [ eevnnnn ..01/11/2024 .| BERNSTEIN (SANFORD C) & CO. ..02/20/2024 .| CONEN AND COMPANY, LLC .. |.... 0. 0. 0. ....(7,140)[. .0
781154-10-9 .. [RUBRIK CL A ORD .04/25/2024 . | GOLDMAN . 04/25/2024 .| Nor thernTrust 0 .0 .0 .. 1,316 |. 0
783549-10-8 .. [RYDER SYSTEM ORD . .02/26/2024 .| Various . 11/22/2024 . Various . 0 L0 .0 108,454 |. 0
80874P-10-9 .. [LIGHT WONDER ORD ... .11/13/2024 .| GOLDMAN . 12/27/2024 . [Various .... 0 .0 .0 .(2,023)[. 0
81764X-10-3 .. [ SERVICETITAN CL A ORD .. 12/12/2024 .| GOLDMAN . 12/12/2024 . [Wedbush Securities . 0 L0 .0 ..3,048 |. 0
82489W-10-7 .. [ SHOALS TECHNOLOGIES GROUP CL A ORD . ..09/04/2024 .| Various . 10/17/2024 . |Various K 0 .0 .0 .(9,393)[. 0
82900L-10-2 .. [SIMPLY GOOD FOODS ORD ........ovevvvvvunnnes [ eevunnn ..01/19/2024 .|RBC Dain Rauscher (US) .. ..02/07/2024 .|RBC Dain Rauscher (US) .. |.... 0. 0. I ....(2,184)[. .0
83207R-10-7 .. [ SMITH DOUGLAS HOMES CL A ORD ......ccceees | eereens ..01/11/2024 .|Bear Stearns ... ..10/16/2024 .| Various .0 . .0 . 0. ceeeeenn. 15,155 . ...0
85225A-10-7 .. [ SQUARESPACE CL A ORD .....ovvvvvvvennnveeenn | evnnnnn oo 06/13/2024 . |Various ..10/07/2024 .|Bear Stearns 0. 0. I ...11,898 |...........11,898 |. .0
85850N-10-2 .. [STEM ORD ....ovvvvrnniiiiiiiiiiiiiiiiiiiiins [ eeeees ..03/21/2024 .| Various ..05/03/2024 .| Various .... .0 . .0 . 0 o0 e (11,349)[......... (11,349)|. ...0
875465-10-6 .. [ TANGER ORD .......cevvnvvvrrivnnnieniiinninnes [ eevnnnn ..04/24/2024 . |Morgan Stanley ... ..08/08/2024 .|Various .... 0. 0. 0 0 e (1,216)]...........(1,216)[. .0
JEFFERIES & COMPANY, INC.
88642R-10-9 .. [ TIDEWATER ORD ....cevvvvnviviiinnniniiiiinnns [ eennnnn ..03/08/2024 . |Merrill Lynch . ..10/14/2024 . ...174.000 |... L0 0. I ...(2,586)]...........(2,586)|. .0
89377M-10-9 .. [ TRANSMEDICS GROUP ORD .......cceevvveeeenees [ eeeeen e 04/29/2024 . | Var ious ..06/05/2024 .| Various .... ...728.000 |... .0 . .0 . 0. ...23,674 |...........23,674 |. ...0
90385V-10-7 .. [ULTRA CLEAN HOLDINGS ORD ..........ccevvun [eevunnn ..02/02/2024 .| Various ..08/14/2024 .|Various ........cceeeerreenne 0. 0. 0 o0 7787 [ 7,787 | .0
91678A-10~7 .. [UPSTREAM BI0 ORD .....eevvvvvveenennnniininns [ eeeees .10/11/2024 .|Bear Stearns ... ..10/11/2024 .| BAYPOINT TRADING LLC .... |.... .0 . .0 . 0 0 e 3,404 3,404 |. ...0
916896-10-3 .. [URANIUM ENERGY ORD ........ccvvvenvvrrrrvnnnn [ eennnnn ..10/16/2024 .| Warburg Dillon Reed ... ..11/06/2024 .|Various .... 0. 0. I .0
91704F-10-4 .. [URBAN EDGE PROPERTIES ORD ..........ccoeees | eereens ..10/08/2024 .|Various ..12/13/2024 .| GOLDMAN ... .0 . .0 . 0. ...0
920253-10-1 .. [VALMONT INDS ORD ......cevvvvvnnvirriinnnnnes [ eevnnnn ..09/10/2024 .| Various .. 11/22/2024 .|Various .... 0. 0. I .0
92511U-10-2 .. [ VERRA MOBILITY CL A ORD . .05/06/2024 .| STIFEL NICOLAUS & CO. 11/13/2024 . [Various . 0 .0 .0 0
94419L-10-1 .. [WAYFAIR CL A ORD .... .03/26/2024 .| Various . 10/11/2024 . [Various . 1,104.000 0 L0 .0 0
971378-10-4 .. [WILLSCOT HOLDINGS CL A ORD .02/28/2024 .| Various . 07/01/2024 .|Various . 3,555.000 0 .0 .0 0
974637-10-0 .. [ WINNEBAGO INDS ORD .... ..12/09/2024 .| Various . 12/30/2024 . [Various . 1,308.000 . X 0 L0 .0 0
97717P-10-4 .. | WISDOMTREE ORD .... ..07/25/2024 .| Various . 12/16/2024 . [Various . ..11,797.000 . 123,576 |.. ..123,576 |. 0 .0 .0 0
983134-10-7 .. [WYNN RESORTS ORD . P RO I 10/01/2024 .| GOLDMAN . ... 10/29/2024 .|Various .... 548.000 |...........51,911 ...51,911 0. 0. 0. .0
625457-10-5 .. [ CREDO TECHNOLOGY GROUP HOLDING ORD ...... C...ver|-.01/11/2024 .|Morgan Stanley ..07/24/2024 .|Various .... ...717.000 |...........14,051 ... 14,051 |.... 0. 0. 0. .0
63323L-10-0 .. [FABRINET ORD ......... C .08/01/2024 .| Warburg Dillon Reed 09/18/2024 .| Various . 161.000 35,675 |.. 35,675 |. 0 L0 .0 0
G4740B-10-5 .. | [CHOR HOLDINGS ORD .. . .03/14/2024 .| Various . 08/13/2024 .| Various . 3,071.000 . 115,462 |.. .. 115,462 |. 0 .0 .0 0
(G4863A-10-8 .. [ INTERNATIONAL GAME TECHNOLOGY ORD C .03/20/2024 .| Various . 04/23/2024 .| Various . 1,947.000 46,656 |. 0 L0 .0 0
G5837H-10-1 .. [MAREX GROUP ORD C .04/25/2024 . | GOLDMAN . 05/13/2024 .| Various . 2,900.000 55,100 |. 0 .0 .0 0
665431-12-7 .. [NOBLE CORPORATION ORD . ..09/04/2024 .| Unknoun . ..09/26/2024 .| Various .... 704.296 |... ...22,860 |.... 0. 0. 0. .0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mount Carmel Health Plan, Inc.

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
G72800-10-8 .. [ PROTHENA ORD Covrrs ..01/03/2024 . | GOLDMAN ..|--09/30/2024 .|RBC Dain Rauscher (US) .. [.... 20 .. L0 (1,770)]........... (1,770) .0
G93A5A-10-1 .. [ VIKING HOLDINGS ORD ..05/01/2024 .| Various ... .06/06/2024 .|Various ...........c..... .0 . .0 0] K ... 14,257 ... .. 14,257 .0
M7518J-10-4 .. [ODDITY TECH CL A ORD ..08/08/2024 .| Various .10/02/2024 .| Warburg Dillon Reed .. L0 L0 0] . . (4,734)]... .. (4,734)[. .0
N44445-10-9 ...[ IMMATICS ORD ..09/24/2024 .| Warburg Dillon Reed .............. ..12/06/2024 .| RBC Dain Rauscher (US) .. |.... . . 0. L0 (5,382)[........... (5,382)].... ...0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 6,559,338 7,132,748 0 0 0 0 0 0 573,411 573,411 0
5989999998. Total - Common Stocks 6,559,338 7,132,748 6,559,338 0 0 0 0 0 0 573,411 573,411 0
5999999999. Total - Preferred and Common Stocks 6,559,338 7,132,748 6,559,338 0 0 0 0 0 0 573,411 573,411 . 0
6009999999 - Totals 7,587,928 8,191,625 7,587,633 0 (295) 0 (295) 0 0 603,992 603,992 48,864 14,851
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mount Carmel Health Plan, Inc.
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date

Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks 0 0 0 XXX XXX
62080#-10-9 ........... MOUNT CARMEL HEALTH PLAN OF IDAHO, INC. ............ 83-1422704 ..o fereie BBl o 8,978,333
620808-10-1 MOUNT CARMEL HEALTH PLAN OF NEW YORK, INC. .

83-3278543 ...
87-3048434

. 25,869,080 |..

62080*-10-3 3,946,118

MOUNT CARMEL HEALTH PLAN OF CONNECTICUT, INC .

89651#-10-1 ........... [ TRINITY HEALTH PLAN OF MICHIGAN, INC. ......c..cceuvvennnnnn. 84-3836552 3,414,548
1399999. Subtotal - Common Stock - U.S. Health Entity 42,208,079
1899999. Total Common Stocks

42,208,079

1999999 - Totals
1. Total amount of goodwill nonadmitted $

42,208,079

SCHEDULE D - PART 6 - SECTION 2
3

1 2 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
CuUsIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares Outstanding

62080#-10-9 ........... MOUNT CARMEL HEALTH PLAN OF IDAHO, INC. .....cccceene MOUNT CARMEL HEALTH PLAN, INC. ..eieietieitiete et ettt sttt et esbeesbeenneenneennesnnesnnesnnesseenseensees [oeesieesiennensesnenseennennns O fooniiniiniiice 1.000

620800-10-1 ........... MOUNT CARMEL HEALTH PLAN OF NEW YORK, INC. .......... MOUNT CARMEL HEALTH PLAN, INC. ..eeeietieitieite ettt sttt sttt et esbeenbeeneennesnnesnnesnnesnnesneesseensees [oeesieeniennensessnensnenneenne O fooriiniiniiice 1.000

62080*-10-3 ........... | MOUNT CARMEL HEALTH PLAN OF CONNECTICUT, INC. MOUNT CARMEL HEALTH PLAN, INC. ..eeeietieitieite ettt sttt sttt et esbeenbeeneennesnnesnnesnnesnnesneesseensees [oeesieeniennensessnensnenneenne O fooriiniiniiice 1.000

89651#-10-1 .... TRINITY HEALTH PLAN OF MICHIGAN, INC. iceeiiiiiiiiiiiiaiiaicanees MOUNT CARMEL HEALTH PLAN, INC. ...........

0299999. Subtotal - Common Stock

0399999 - Total




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mount Carmel Health Plan, Inc.

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 1 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest

/13

UNITED STATES TREASLRY .. . |..02/12/2024 . | Various 01/23/2025 . |........... 1,246,483 0. 52,144 . 0. ..1,250,000 |........... 1,194,339
UNITED STATES TREASURY .. . 05/17/2024 . Morgan Stanley .... 02/20/2025 . |........... 1,241,335 0. ....39,165|.... 0. .. 1,250,000 |........... 1,202,170
UNITED STATES TREASLRY .. . 07/30/2024 .| CHASE SECURITIES INC 05/15/2025 . |.... ,228,260 0. 24,985 ... 0. .. 1,250,000 |.... ,203,275
UNITED STATES TREASURY . 07/02/2024 .| DEUTSCHE BANK ALEX BROWN 01/02/2025 . |. 1,499,787 |.. 0 0 1,500,000 | . 1,461,504 |..
UNITED STATES TREASURY ..09/05/2024 . [FIRST UNION CAPITAL . 01/09/2025 . |. .998,946 |.. 0 0 1,000,000 |. .983,526 |..
UNITED STATES TREASURY . 10/31/2024 . [ CITADSEC ...... 03/04/2025 . |. 01,240,471 |.. 0 0 1,250,000 | 21,231,710 |..
UNITED STATES TREASLRY .. . |..11729/2024 .| NOMURA SECS .. 05/29/2025 . |.... ,227,916 0. 0. 1,250,000 |.... ,223,439
UNITED STATES TREASURY .. .. |-.12/24/2024 . [Various .... 06/20/2025 . |.... ,225,501 0. . 0. 1,250,000 |.... ,223,830
UNITED STATES TREASLRY .. . .. |..12/26/2024 . | CITADSEC ... ... | 06/26/2025 . |.... ,469,398 .0].. ... 869 ... .0, ..1,500,000 |.... ,468,529
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 11,378,097 0 185,775 0 11,500,000 ,192,322
0109999999. Total - U.S. Government Bonds 11,378,097 0 185,775 0 11,500,000 11,192,322
0309999999. Total - All Other Government Bonds 0 0 0 0 0 0
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 0 0 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0 0 0 0
WILLIAMS COMPANIES INC ...eeeeeeeeeeeeeeeeie e .. |-.01/24/2024 . [Morgan Stanley ........cceeoeieieeerinnnneees 01/15/2025 . |oeeveenneenee 184,902 [.oevvereeeeeee 0 [ 185,000 |-evvvvnnnnnnnn 182,532
ENTERPRISE PRODUCTS OPERATING LLC .. . 02/16/2024 . | MARKETTX ... 02/15/2025 . |....

GOLDMAN SACHS GROUP INC . ..01/24/2024 . [Keybank ..... 01/23/2025 . |.

MPLX LP . ..05/20/2024 . | TORONTO DOMINION BK . 02/15/2025 . |. .
CITIGROUP INC ..07/29/2024 . | MARKETTX ......... 04/27/2025 . |. .198,763 |.. 197,128 |..

ABBVIE INC 05/14/2025 . |....

.|..09/05/2024 . [Morgan Stanley .
. 07/01/2024 .| RBC Dain Rauscher (US)

.199,127

.198,360

AVALONBAY COMMUNITIES INC . . 06/01/2025 . |.... . 247,884 .245,383
QUALCOMM INC .. |--06/24/2024 . DONALDSON LUFKIN & JENRETTE .. 05/20/2025 . |.... .. 99,324 ..98,423
GOLDMAN SACHS GROUP INC . .. |--09/05/2024 . [Barclays Bank 05/22/2025 . |....
MORGAN STANLEY .. |- 10/07/2024 . |Morgan Stanley .... 07/23/2025 . |....
BANK OF AVERICA CORP . . |- 12/17/2024 . [ Jane Street 08/01/2025 . |....
SYSCO CORP - |- 1071172024 . [Morgan Stanley .... 10/01/2025 . |....
KEURIG DR PEPPER INC .... . 12/17/2024 .| TORONTO DOMINION BK . 11/15/2025 . |....

. 02/06/2024 . |Morgan Stanley .
..05/15/2024 .| Various ..
. 08/07/2024 .| CHASE SECLRITIES INC
.. |- 12/17/2024 . [ Jane Street
. |- 10/16/2024 . [ MARKETTX
..|- 10/07/2024 .|Morgan Stanley .

. 10/11/2024 . | Jane Street ..

NORTHROP GRUMMAN CORP
REALTY INCOME CORP .
UNION PACIFIC CORP .
STARBUCKS CORP
WALT DISNEY CO ...
MCDONALD'S CORP ..

01/15/2025 . |.
04/15/2025 . |.
07/15/2025 . |.
08/15/2025 . |....
10/15/2025 . |....
09/01/2025 . |....

US BANCORP . 05/12/2025 . |....
PAYPAL HOLDINGS INC .. |-.06/24/2024 . [ Montgomery ... 06/01/2025 . |....

.. |- 08/20/2024 . | GOLDMAN 07/15/2025 . |....
DTE ENERGY CO .. . |- 12/17/2024 . MILLENNIUM ADVISORS, LLC 06/01/2025 . |....
T-MOBILE USA INC . 05/01/2024 .| DONALDSON LUFKIN & JENRETTE .. 04/15/2025 . |....

..06/24/2024 .|Morgan Stanley ....
..07/29/2024 . | Jane Street ..
. 08/01/2024 .|Barclays Bank
..09/05/2024 . |Morgan Stanley .
..09/05/2024 . | MARKETTX ......
.| 1271772024 . | Jane Street ..
SOUTHERN CO .. |- 12/17/2024 .| Jane Street ..
AMERICAN HONDA FINANCE CORP . . ..|..06/20/2024 .
AMERICAN HONDA FINANCE CORP ........cceeeviicveeeeees |evveeeiins |eveeiinnns . 06/28/2024 .

CHARLES SCHIIAB CORP
AMERICAN EXPRESS CO ...
INTERNAT IONAL BUSINESS MACHINES CORP .
AMERICAN EXPRESS CO ...
CATERPILLAR FINANCIAL SERVICES CORP
JOHN DEERE CAPITAL CORP

04/01/2025 . |.
03/04/2025 . |.
07/21/2025 . |.
08/01/2025 . |.
08/12/2025 . |.
09/08/2025 . |....
10/06/2025 . |.... .250,970 ... (47)....
04/17/2025 . |.... . 199,507 . ..1,029(....
05/23/202 . |.............. 199,726 [.uvveeeeennne Of i, 356

.198,708 |..
. 249,370
.261,018
. . .198,478
0 199,370

.199,146 |..
. 249,405

0 0O 0O 0000000000000 ODO0OOODOOO OO0 OO OO O O
0 0O 0O 0000000000000 ODO0OOODOOOOO0 OO0 O O O




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mount Carmel Health Plan, Inc.

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year

L2134

1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued Paid Year Interest
NASDAQ INC ..vvvviiiiiiiiieiiiiineecienineeeceniis | eeeeeeeeen [ eeeeennnans . 10/07/2024 .| Morgan Stanley 06/28/2025 . |. ....160,647 0. 0. 160,000 |...
National Securities Clearing Corporation .. |- 07/30/2024 . [ CHASE SECURITIES INC . 02/06/2025 . |. 248,728 |. 0] 0. ..250,000 |...
Cisco Systems, Inc. ................. .. |- 08/01/2024 .| GOLDMAN ..... 02/25/2025 . |. .248,090 |. 0] 0. 250,000
Pricoa Short Term Funding, LLC .. |- 08/09/2024 . | GOLDMAN ..... 01/15/2025 . |. .249,528 |. 0] 0. 250,000
GTA Funding LLC ... .. |- 0971872024 . [Barclays Bank .| 01/13/2025 . |. . 249,603 |. 0] 0. 250,000
MetLife Short Term Funding LLC ..09/19/2024 . [ GOLDMAN ........ .| 01/07/2025 . |. . 249,807 |. 0] 0. 250,000 . 246,495
CAFCO LLC wevvvvvvvivvrnniniiiinnnns ..09/30/2024 . [ CITIGROUP GLOBAL MARKETS INC. .| 01/28/2025 . |. . 249,147 |. 0] 0. 250,000 .246,208
Pricoa Short Term Funding, LLC ..09/30/2024 . | GOLDMAN ..... 03/03/2025 . |. .248,136 |. 0] 0. ..250,000 |...
GTA Funding LLC ... . 11/08/2024 .| RBC Dain Rauscher (US) 02/10/2025 . |. 248,722 |. 0] 0. ..250,000 |...
GTA Funding LLC ... U ITTTTTTTOTR O ..12/12/2024 . [Barclays Bank .... | 03/19/2025 . |. .... 247,556 ..0]... ..0]... . 250,000 |...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 9,295,650 0 0 0 9,345,000
Fairway Finance Company LLC ......cceuvveennveenneennn [evnvvenns | evennnnnns . 08/19/2024 .| Montgomery . 01/16/2025 . |. ....249,479 0. 0.
0ld Line Funding, LLC ....ovviiiininniiiiiiiiininciiins | oeeeeeeeen [ e ..09/20/2024 . | GOLDMAN 01/06/2025 . |. ....499,681 0. 0.
Fairway Finance Company LLC ..09/20/2024 . | Montgomery 02/12/2025 . |. ....248,673 0. 0.
Victory Receivables Corporation .. ..|. 1070172024 . [ CHASE SECLRITIES INC .... 01/24/2025 . |. 249,273 |. 0] 0. . .
0ld Line Funding, LLC e e . 12/18/2024 . [BONY CAPITAL MARKETS INC. . ... | 04/17/2025 . |. ...246,732 ..0]... ..0]... 250,000 |...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured
Securities 1,493,838 0 17,951 0 0 1,500,000 1,475,887 0 0 XXX XXX XXX 0 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 10,789,488 0 93,094 0 0 10,845,000 10,696,393 66,013 0] XXX XXX XXX 69,849 39,560
1309999999. Total - Hybrid Securities 0 0 0 0 0 0 0 0 0of XXX XXX XXX 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0 0 0 0 o] XXX XXX XXX 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2419999999. Total - Issuer Obligations 20,673,747 0 260,919 0 0 20,845,000 20,412,828 66,013 0] XXX XXX XXX 69,849 39,560
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0of XXX XXX XXX 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 1,493,838 0 17,951 0 0 1,500,000 1,475,887 0 0] XXX XXX XXX 0 0
2459999999. Total - SVO Identified Funds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2509999999. Total Bonds 22,167,585 0 278,869 0 0 22,345,000 21,888,715 66,013 0 XXX XXX XXX 69,849 39,560
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 0 0 XXX 0 0 o] XXX XXX XXX 0 0
77099999909 - Totals 22,167,585 0 278,869 0 0 XXX 21,888,715 66,013 0] XXX XXX XXX 69,849 39,560
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL L 11,378,097 1B .. - DS 2,737,878 1E.$............ 1,194,788 1F ..$ .o 1,243,905 1G.$.............. 3,031,451
1B 2A .8 .1,144 846 2B .. 5.
1C 3A..$. 0 3B.. 5.
1D 4A .8 . 0 4B.. 5.
1E 5A...$ . 0 5B LS
1F 6..... $... .0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mount Carmel Health Plan, Inc.

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mount Carmel Health Plan, Inc.

SCHEDULE E - PART 1 - CASH

5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
PNC Bank ......ocvrveveneeiinenieisieenieenins (2,726,960) .. XXX.
Northern Trust COMPaNY ......cccceeiiieiiiiiiiiies eeesiieesieeesireassneesssneessnnessneessnnessnness | eemmneesnsfoeeeninenned0.000 |oiiiiiiiiiiiiiiiiiin 0 e 0 o 3,493 |. . XXX.
0199998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 0 0 (2,723,467)[ XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (2,723,467)| XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash XXX XXX 0 0

(2,723,467)] XXX

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

1. January....o.. (1,322,619) 4. (3,607,480) 7. (1,511,147)|  10. October. ... (1,006,665)
2. February...|.ccooonnennns (1,912,443) 5. (4,514,032) 8. (5,686,354)] 11. November... ....(6,000,911)
3.  March (3,296,307) 6. June (4,549,443) 9. September (1,994,228) 12.  December (2,723,467)

E27
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mount Carmel Health Plan, Inc.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

UNITED STATES TREASURY T IO 12/28/2024 ...coovv | 0.000 [....ceeeeee 01/09/2025 ... ..

UNITED STATES TREASLRY ... [ TP 12/27/2024 ..ovvvvi | 0.000 [.....ee.ee 02/18/2025 ... 596,610 |..
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 846,378
0109999999. Total - U.S. Government Bonds 846,378
0309999999. Total - All Other Government Bonds 0
0509999999. Total - U.S. States, Territories and Possessions Bonds 0
0709999999. Total - U.S. Political Subdivisions Bonds 0
0

0909999999. Total - U.S. Special Revenues Bonds

01/14/2025 ...
... 0172172025
.... 01/13/2025
... 0171772025
.... 01/13/2025

. 01/16/2025

11/14/2024
12/08/2024 .
11/01/2024 .
10/28/2024 .
11/04/2024 .

John Deere Capital Corporation
Florida Power & Light Company ....
MetLife Short Term Funding LLC ..
National Securities Clearing Corporation
New York Life Capital Corporation .....

PACCAR FINANCIAL CORP. ......... 10/30/2024 . . ..
PACCAR Financial Corp. ......... [ PP 12/26/2024 01/29/2025 ... 249,156 |..
Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 1,817,224 0 10,877
Liberty Street Funding LLC T IO 10/23/2024 01/06/2025 ....
Liberty Street Funding LLC [ N 11/06/2024 02/04/2025 ...
...................... ViCtory RECEiVables COTPOTatiON ..ue..ieeusseeueseeeseteset e e et e e et e e et eeeeeeeeeeeeeeeeeeeeaaeeenaeeeaaeeenaaesnaeeenasennsesnssesnssesnseesnseesnseesnneennseennseennaeee | eeneeeeneee |oneeeennaes 10/09/2024 01/03/2025 R
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities 748,679 0 6,764
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 2,565,902 0 17,641
1309999999. Total - Hybrid Securities 0 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0
2419999999. Total - Issuer Obligations 2,663,601 0 11,192
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 748,679 0 6,764
2459999999. Total - SVO Identified Funds 0 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0
2509999999. Total Bonds 3,412,280 0 17,957
...................... [ e LA P T P T T e e Y T T R
8109999999. Subtotal - Sweep Accounts 3,771,424 0 1,551,420
316175-504 ....... [FIDELITY MRS 1 ... N R 04/01/2020 ........... [.. .0 ..
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 0 0 0
665278-404 ... |NORTHERN INSTEUS GVT SHS vveorveoeveesreeeseeeeeeeeeessseseseesseeseseseseesseessesssessseesssesaseseseesssessessseesesesseesssesessesssesesesessesssessseseseessseseseseenenseren ‘ ........... ‘ ........... 12/31/2024 ... ‘ ............................. 4.280
665278-40-4 ....... LN IS S PPy R TN R 12/02/2024 .oivvvvi e 4.250
8309999999. Subtotal - All Other Money Market Mutual Funds ‘ ‘ ‘
8609999999 - Total Cash Equivalents 10,502,617 0 1,588,588
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A ....846,378 W8 0 DS 997,629 1E.$.............. 1,568,273 1F .8 i 0 1G.8 i, 0
1B .$ ...0
1c .$ ...0
1D .$ ...0
1E .8 ...0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mount Carmel Health Plan, Inc.

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

U R 0
(U O 0
U R 0
(U O 0

(U O 0
U R 0
(U O 0
U R 0

1. Alabama ...

2. Alaska .......cccoeviiiiiiieceeee

3. ArZONA ....oooiiiiieee

4. Arkansas ...,

5. California ......ccccevveiviiiiiiienn,

6. Colorado .....

7. Connecticut

8. Delaware ........ccccccevveiiiieincnnen.

9. District of Columbia
10.  Florida .....cccooveviiiiiiiiiiiiciice
11, GEOrgia ..coveeeeeieeeeeieeieeesees
12, Hawaii .ccccoooveiiiiiiiiiiiccicees
13, 1daho e
14, lNOIS ..o
15, Indiana .......cccoeiiiiiiiiii e,
16, 1OWA .o
17. Kansas ...
18. Kentucky
19. Louisiana
20. Maine ....ccocooveiiiiiii e
21. Maryland
22. Massachusetts ..........cccocevvennenne MA
23.  Michigan .......ccccooiiiiienienienee MlI
24. MiIiNNesota .......ccoccveevieienieniens MN
25.  MiSSISSIPPI «oveeeveeiieniieieeieeen MS
26. Missouri
27. Montana
28. Nebraska
29. Nevada .....ccccooevienieiiiieeeene
30. New Hampshire .......ccccoevvveevnennne NH
31, New JEersey ......coceeveevenieenienienns
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina
35. North Dakota
36.  ONIO .oovveiiiieiie i
37. Oklahoma ...
38, Oregon ....ccoevriiiiiiiiineeeees
39. Pennsylvania .......c.cccoocevinienene PA
40. Rhode Island .........c.ccceeveiiinnens RI
41. South Carolina .......ccccceeveeneennene SC
42.  South Dakota .........ccccceuevveienennne SD
43. TennesSee ......cccooeveeieeneeneennns
44, TeXaS ..oooviviieiiiieieeieeeeees
45, Utah .o
46. Vermont ..
47, Virginia .....coooeeieeeeeeeeeee
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiiieieeieees
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ...........cccccceeuenn AS
53, GUAM ..oceiiiiiiiieeeeee e GU
54. Puerto RiCO ......cccovvviiiiiiiiiicen, PR
55. U.S.Virginlslands .........cccccceeeennen \Y/|
56. Northern Mariana Islands ........... MP
57. Canada
58. Aggregate Alien and Other ......... oT
59. Subtotal

............................................................................................................... 0 [ O o 0 e
............................................................................................................... 0 [ O o 0 e
............................................................................................................... 0 [ O o O e
............................................................................................................... 0 [ O o 0 e
............................................................................................................... 0 [ O o 0 e
XXX XXX 0 0 0
XXX XXX 533,049 526,232 0

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 through 5803 plus

5898)(Line 58 above)

E29
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