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STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc.

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS L. [er e 283,316,719 | oo 283,316,719 | 276,032,392
2. Stocks:
2.1 Preferred STOCKS .....c.cuiiiiiiicietcieececee ettt seses s s seaes [reeeeteteneneennsesesienetenennne [eeeeenesesnsnsnesenesenennnenenns |oersseeseseneenene e seeaeeens [0 0
2.2 ComMMON STOCKS .....cooiiiiiiiiiciiiiic s [orsree e 152,593,757 | oo oo 152,593,757 |ceovvieriene 143,517,194
3. Mortgage loans on real estate:
B FIISEHENS .ottt [ [ [ [V RN 0
3.2 Other than firSt IENS........c.c.oiiieieececcecee et [reee ettt tenennne [eoeeenesesesneneseseenennsennnns |oersseeseseseenene e seseeneeeees [0 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...ttt eseseseeesens [ereteseeeeneneseenebeneinnntnnnes |otrtressssereieesent s reneres [oereteiete st (1 T 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .eviieiiiieieeeieeeieiees [ [ o [V RN 0
4.3 Properties held for sale (less $
ENCUMDIANCES) ......veeieiiiveteteeeeeee ettt teaesess s esess st sesesessesesssesesesesesenns [orsesesesesnenenssenessenenenennne [eeeenenerenssseseseseenenssensnns |resessesesesesenensnesessesenens [V 0
5. Cash($ .ovvreeennt (4,549,443) ), cash equivalents
[T 32,411,966 ) and short-term
investments (§ ... 18,360,538 ) .o
6. Contract loans (including $ premium notes)
7. DerivatiVes .........ccoiiiiiicc
8. Otherinvested @ssets ...
9. Receivables for SECUNtIES ............ccciiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LINES 110 11) ...cocvcvcvevcueeeieeeiceeeeens Joevererieienees 482,628,663 |.......cveveeeeeeeeeienne (V) 482,628,663 |................ 479,769,513
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
14.
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |............ccccccc.... 532,731 | 7,002 [ 525,729 |.coovviiirereinn 547,424
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but UNbIlled PrEMIUMS) ........c.cciieieiiiicierceeececee et [oeeeeereieee e [eeeerene et seseees |reseseeseeesen e s seseeeeneees [0 0
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........c.cccooeeeivrenrrnnnn ) eree oo [ [ [V 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ..........c.coeoweeeeeeeeeeeeeeeeeeeeeee o 83,763 |t e 33,763 | 192,188
16.2 Funds held by or deposited with reinsured COMpPanIes ............ccccevveevees oo [ e, [0 OO 0
16.3 Other amounts receivable under reinsurance Contracts .............cccocevees [eeviiiiiiiiiiiiiiiiiiien i e, [0 0
17.  Amounts receivable relating to uninsured plans ............ccccocoeeiiiriiniiniinicns feereiniiieen [ [ (1 T 0
18.1 Current federal and foreign income tax recoverable and interest thereon .... |......ccccoiiiiiiiiiiiiiiin i e, [V 0
18.2 Net deferred taX @SSEL .........oviuiiririiicieieieiecee et sneseies [erneerenns s oot [ [V RN 0
19.  Guaranty funds receivable O ON AEPOSIL ...........c.cccovieveieiereieecceeeeieieeeieees |oeeerereseieeee e seseseeies [oereeereenene e [ sees [V 0
20. Electronic data processing equipment and SOftWare .............ccccoeviviieriiens rniiiiiiiiiiiens [ [ [0 OO 0
21. Furniture and equipment, including health care delivery assets
1,872,297 |.
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [oecoeoveioiciiicncines v
23. Receivables from parent, subsidiaries and affiliates .................ccoceeeviiiiiens oo o [ (01 A 2,702,275
24. Healthcare ($ .ooeoeeeeene 15,514,345 ) and other amounts receivable ...... |.c.cococoeenenne 16,730,887 |....ccveveee 1,216,542 |................. 15,514,345 |..ooovoene 14,040,210
25. Aggregate write-ins for other than invested assets 2,678,653 635,202 2,043,451 2,544,696
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cvvieieivereiniieeeieieieeeesseseseisnan [oeeseeeeciceenns 506,533,089 |......ccceeveneee 3,731,043 |............... 502,802,046 |................ 501,682,789
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt s sttt esess s s s s sesesesssnsnnanns [ereseseentntnenesseneteinntnnnes |otrtsenssseseteesent st s srenetes [oerereeeeeeene s eiebereeneen (1 T 0
28. Total (Lines 26 and 27) 506,533,089 3,731,043 502,802,046 501,682,789
DETAILS OF WRITE-INS
0 P KPP NPT PP PPROPPR RO PPRTORY (1 T 0
102, ettt e et e e e e e e e e s neeeeneeennneeenneesneeennnes |aireeenneensneesneesnneeneees |reree e s e e e nsrees [eeee s [V 0
0 P KPP NPT PP PPR PR NPT [V T 0
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Miscellaneous receivable
2502, DBPOSTITS ottt |eeseeneee s 2,043,451 | [ 2,043,451 | 2,043,451
2503.  Prepaid EXPENSES ..ooociciiiiiiiiieicie ettt tenen [eesee et 635,202 |.ccovviiinnen 635,202 |..cvoviieeeee [0 OO 0
2598. Summary of remaining write-ins for Line 25 from overflow page ............cc.o.. foeeeeoennnnnsccccnccns (O T (O T [V 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 2,678,653 635,202 2,043,451 2,544,696




STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc.

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (Iess $ .o reinsurance ceded) ...l 42,734,563 |....oocciicis o 42,734,563 |...ooocvennne 40,209,182
2. Accrued medical incentive pool and bonus amounts .. .. 11,616,145 |... .. 11,616,145 |.. ...7,994,079
3. Unpaid claims adjustment EXPENSES ............ccooviveveuririeeieeseirisisseseesssssssese feoeeesessenescsseenenns 893,853 [ e 893,853 ..o 816,664
4. Aggregate health policy reserves, including the liability of
[ R RRRRR for medical loss ratio rebate per the Public
Health Service ACt ...
5. Aggregate life policy reserves
6. Property/casualty unearned premium FMESEIVE .........ceciieiireiieerienieeseesieese e oo oo
7. Aggregate health Claim rESEIVES ............coveieieuiiieiieieieieeeee et oeseee e eeeeees ettt 0 [ 0
8. Premiums received iN @dVANCE ..........ccooveeeeeeeeeeeeeeeeeeee e oo 244 591 | o e 244 591 |, 249,603
9. General expenses dUE OF ACCTUEA ...........cccceereveveveuerereeiresesessesesesesssesesssss|oesseseseenenns 7,932,540 |..oooveeeeeeeees o 7,932,540 |.coeeiinne 4,311,385
10.1 Current federal and foreign income tax payable and interest thereon
(including $ on realized gains (losses)) .
10.2 Net deferred tax liability ...........ccooiiiiiiie e
11.  Ceded reinsurance premiums PAYADIE .............ccoveueueuerreeriririnieieieseeeeesesee ettt [t [rereteeeeee e 0 oo 0
12.  Amounts withheld or retained for the account of others............c.ccooeiiiiic o o i (0 O 0
13.  Remittances and items NOt @lOCALEM ...........c.cuiiuriririreiieirieeeeeereeees s [ [ (O R 0
14. Borrowed money (including $
interest thereon $ .......cccooeeiviiiiciiicns
S CUITENE) ottt sess [ee ettt nennnns |eeeseseneeneneseeeesesenenenennnes [oetesesenenenesesesneneseneeeas (0 0
15.  Amounts due to parent, subsidiaries and affiliates ................ccccevevereeveeecee oo, 2,118,865 oo e 2,118,865 |......cocveeeee 7,280,263
16, DEMVALIVES ...ovvecececeeeceeeteteececee ettt s e s et s s e e s ss s s et ettt st s e teteseseenesnnnnns [reeseseneensneesessseneaeeennans [oetesesenensrere st (0 O 0
17. Payable for securities .... ...857,356 |.... 857,356 |.. . 38,744
18.  Payable for SECUtIES IENAING ........ccovieieieieeeececcccieieteteieie e ettt senes [reeseseeeneee s s sseseseesnnnes [oeteseseneneneseseeseneeeneeens (0 O 0
19. Funds held under reinsurance treaties (with § ...
authorized reinsurers, $ ..o unauthorized
reinsurers and $ ... certified reiNSUIErs).........cccocvne |orveeiiinincisiicincins e o (O R 0
20. Reinsurance in unauthorized and certified ($
companies
21.  Net adjustments in assets and liabilities due to foreign exchange rates .......[.....cccoiiiiiiis o 0 [ 0
22. Liability for amounts held under uninsured plans ...........ccccoooeieeneeneeneeneeed e e [, (0 0
23. Aggregate write-ins for other liabilities (including $  ........cccoceeiiiiniiiinnn.
current) ... 15,377,093 |.... .... 20,159,842
24,  Total liabilities (LINES 110 23) ....c.evevieieeiereieiieeieieieiee e e 81,775,006 |......cocvvvvvrcccnnnn 0 [ 81,775,006 | 81,059,762
25. Aggregate write-ins for special surplus funds ... e XXX e frrereene e XX e foeeil O 0
26.  Common capital StOCK .........cccciiiiiiiiiiii e XXX veeveeiees forereen e XX oo o,
27.  Preferred capital StOCK ...........ccocoiiiiiiiii e e XXX e foeereereee e XX o o,
28. Gross paid in and contributed SUMPIUS ...........cceovieirieineinininisesieeseeesee s XXX oot XK oo, 86,333,538 e 76,538,375
29, SUIPIUS NOLES ... e XXX e feeereereee e XX o o,
30. Aggregate write-ins for other than special surplus funds .............cc.ccooeiiii e, XXX oo forerreee R i foeeel O 0
31.  Unassigned funds (SUMPIUS) ........c.cueueuemiiriniririeieieeeneneeeeeeeeeeeeeeseeeeeeeeseees o XXX 344,084,652
32. Less treasury stock, at cost:
321 shares common (value included in Line 26
S ) e e D34, COTRUINIITY USRI XXX v | oo
322 shares preferred (value included in Line 27
S ) e e D34, COTUINIITY USRI XXXt | oo
33. Total capital and surplus (Lines 25 to 31 minus Line 32) ........cccccoevenrreeceecfoeecnnnncns D 0.0 ST B D.0.0 SN NS 421,027,040 |................ 420,623,027
34. Total liabilities, capital and surplus (Lines 24 and 33) XXX XXX 502,802,046 501,682,789
DETAILS OF WRITE-INS
2301. Due 10 CMS RAPS DElele ..ottt e 16,082,435 | o 16,082,435 |.....cccocenve 16,082,435
2302, 2023 FYRA PArt C oottt e s ss s ssnses et ettt nsetetesssans [esesnsnseseseaesannanassesenans [oeteteeneaenneeeeaee e annneeaeen (V1 (4,917,913)
2303. Part D Risk Corrider EStimate ......ccooeeeinniieeirnceennnceeesnesceee e 1,250,000 [o..oovoveeiicieieiecees o 1,250,000 [..ocoovevieiciereiinccenes 0
2398. Summary of remaining write-ins for Line 23 from overflow page ............cc....|eeeeeenecncns (1,955,342) |- (V1 (1,955,342) ... 8,995,320
2399. Totals (Lines 2301 through 2303 plus 2398)(Line 23 above) 15,377,093 0 15,377,093 20,159,842
2501.
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page ............ccc..forciiie XXX veveveeen [ XXX viiiriinene [, (O R 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) XXX XXX 0 0
3001.
3002.
3003.
3098. Summary of remaining write-ins for Line 30 from overflow page ............c..c...]oceciiinns D%, ¢, TR RS, D8O G PN (O T, 0
3099. Totals (Lines 3001 through 3003 plus 3098)(Line 30 above) XXX XXX 0 0




STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc.

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year Ended
To Date To Date December 31
1 2 3 4
Uncovered Total Total Total
1. MEMDET MONTNS ...voitiiit ittt [eeeneeeenees D00 SN OO 232,761 oo 232,959 i 460,493
2. Net premium income (including $ ... non-health
PrEMIUM INCOME).......vvvieieeieieieteiiee ettt ssssse e sesennnns [oesesesssnsees D 0. SN R 289,094,080 |......cooneee 282,026,452 |.............. 554,841,981

3. Change in unearned premium reserves and reserve for rate credits........... |occcoveneene XXXt fooereeieicins o

4. Fee-for-service (netof § ..o medical expenses)....... | XXXoiveveveies e [ [

5. RISKTEVENUE ..o [eee e XXX e fooereeiieiins o

6. Aggregate write-ins for other health care related revenues ...............cccoceees |oeeeiieinne XXX oot [V RN [V T 0

7. Aggregate write-ins for other non-health revenues ............cocceeeeoennnnnens oeeinivnnnn DA0. %, ST S (O O [0 0

8. Total revenues (LINES 210 7) ...ttt seeeseesnenensoeresnenesees D 0. S 289,094,080 |......coooneee 282,026,452 |.............. 554,841,981

Hospital and Medical:

9. Hospital/mediCal DENEFILS ............ccceveveeieeeeeeiee et en s aens [eeeseenssesssssseseseseesenesenes |oovisisisienens 137,108,702 |.........o...... 144,281,937 |.cooveeen 284,993,057
10.  Other profeSSIONEl SEIVICES ........c.cecievevivirererieeeieeeeeeseieiesesesses s e esesessns [oeeeseseenesesesssseneseenenenens fererereseenenenes 84,192,478 |..ccovenenee 81,702,791 |............... 156,923,575
11, OUutside referrals ..o [ree e [ [ [
12.  Emergency room and OUt-Of-Gr€a ...........ceiueriiiriiiiieiieiie e seesieesie e sieeies [oeeies i [oreesii s ses [orrses s [reesie e
13, PreSCHPHON AIUGS ...vveviviriiiieicieteteieeee sttt ssesesesenen [ereseinstneneneseerereteenennnene [oeenereneenenenes 29,530,565 | ..o 24,385,556 |......c.cocee 40,002,813
14. Aggregate write-ins for other hospital and MediCal ...............c.ccccveuevereeeeerens foereeerinirrseeeeee (O (O [0 0
15.  Incentive pool, withhold adjustments and bONUS @MOUNLS ..............cccceveeiees frrerrriiieirneeeines e 9,625,608 |... .. 862,878 | 8,954,409
16.  SUDLOLAl (LINES 90 15) ..eiuiuieceeeeiicicieeeeeeeeeeieeeeeee e e e s s s s sesssenns [eoseeseseceeasssssnsiceensenes [V S 260,457,353 |.....ccoovnve 251,233,162 |..cveeneee 490,873,854

Less:
17.  Net reiNSUranCe rECOVEIES .......cueururiiurerurererereseieaeesesesesssesessesesessseseseesesssnsnes |oos ... 272,580 |... e 169,229 | 1,588,783
18.  Total hospital and medical (Lines 16 MINUS 17) ........ocoueueriiriniriririsieeieeens [oerereeinerreneereeneens (VR 260,184,773 |...covveevee. 250,463,933 |................ 489,285,071
19.  Non-health Claims (NEL) ....oooiiiiiii e [ [ [oerses s [reesre e
20. Claims adjustment expenses, including $ .........c.o.... 5,601,384 cost
CONLAINMENT EXPENSES ......vveeieeiiieteteteseeeee e et tetesesessessssssse e sesesssssssens |reseseesesesenenenesesesssneneneses [oeeesenenenenennes 9,735,072 |cveeerene 8,943,902 |...cooveee 18,902,623
21.  General administrative @XPENSES ...........ccccoviveveveveeeeeeeeeeeeeeeeieesesesesesesenes [eresesssssssseseseesesssssssssess |oresereeennnnns 20,126,196 |.....cccoe.... 18,490,538 |................ 39,587,560
22. Increase in reserves for life and accident and health contracts
(including $  ovvvc increase in reserves for life only) . [.....cocooiiiiiiiiiiiins fniiii [ [ 0
23. Total underwriting deductions (Lines 18 through 22)..............cccveueueueueericenes oo [V 290,046,041 |....cccevvnve 277,898,373 |............... 547,775,254
24.  Net underwriting gain or (1oss) (LINes 8 MINUS 23) .......cceeurrniecennniins oererrereeenes D0 SN RSN (951,961)]....covvvevnnne 4,128,079 | 7,066,727
25.  Netinvestment iNCOME arNEA ..........c.oow oo e ereee e eeens [oeee e 7,067,739 |..cooovvree 4,387,635 |.cooovennn 10,530,727
26. Net realized capital gains (losses) less capital gains tax of
S OO U T OO U TP TP PSP ST TROTTEPTI IOTT PP OPTORTORTIOTI IOUPTOPOR 2,898,621 |..coeieccinne 649,497 | 755,297
27.  Net investment gains (105s€s) (LINES 25 PIUS 26) .......cvvrvevererrreeeererrisiinenns |reeeresnneneeernnnneeeens 0 i 9,966,360 |.......cccvnnne. 5,037,132 [.ccevernn 11,286,024
28. Net gain or (loss) from agents’ or premium balances charged off [(amount
recovered $ ...
(amount charged off $ ) O ST SO TSRO RURUE EOEEUT RO
29. Aggregate write-ins for other iNCOME OF EXPENSES ........c.ceeriiirieiereeeieeeens [ [V RN [V RN [V T 0
30. Netincome or (loss) after capital gains tax and before all other federal
income taxes (Lines 24 plus 27 plus 28 plus 29) ...........cceeueverrrreeeereeiens |oeieiieenenns DL0.0 G S 9,014,399 |.cccviiiie 9,165,211 |.coiviene 18,352,751
31. Federal and foreign income taxes iNCUrred ............ccoovvvririnenineniinenenenes foreeeeeene XXX e foornremniein o
32.  Netincome (loss) (Lines 30 minus 31) XXX 9,014,399 9,165,211 18,352,751
DETAILS OF WRITE-INS
0601.
0602.
0603. o e B
0698. Summary of remaining write-ins for Line 6 from overflow page ...........c.cceee feovevivevennee D0, G TR [V RN [V T 0
0699. Totals (Lines 0601 through 0603 plus 0698)(Line 6 above) XXX 0 0 0
070 bbbttt [oetetesenenaees XXX e o o e 0
L0407V HORPRR DO N TSR IR (O 0
0703, bbbttt [oetetesenenaees XXX eieirneen frrreeseiniisiniens [ [V T 0
0798. Summary of remaining write-ins for Line 7 from overflow page ...........ccccceeet fervviiienennes DL0. T (O [0 0
0799. Totals (Lines 0701 through 0703 plus 0798)(Line 7 above) XXX 0 0 0
1401.
1402.
1403
1498. Summary of remaining write-ins for Line 14 from overflow page ............c.co. [oeveevirinnnnncccneinene [V RN [V RN [V T 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 0 0 0 0
2901.
2902.
2903
2998. Summary of remaining write-ins for Line 29 from overflow page .......c.cccoee |oeueererecicicinnineicccnnans (U (U (O 0
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0 0 0




STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc.

STATEMENT OF REVENUE AND EXPENSES (Continued)

Current Year Prior Year Prior Ye:;r Ended
to Date to Date December 31
CAPITAL AND SURPLUS ACCOUNT
33. Capital and SUrplUS Prior FEPOMING YEAT...........c.cveveueuereeieeeeeieseaeseseseesesesssesesesesesssssesssssesesesesessnesssanas |eeeseseneenenes 420,623,027 |.....cevnenvn 408,553,898 |............... 408,553,898
34.  Netincome or (10SS) frOM LINE 32 ........cccooviviviueueeieieie ettt ettt ettt s s ss e s sesens [eeeseneneneeeeneeas 9,014,399 |...coiiee 9,165,211 | 18,352,751
35. Change in valuation basis of aggregate policy and claim reServes ............occoeueriereeieeneeneenieeeees fooeeieiieiieiiiceiesieiies oo e
36. Change in net unrealized capital gains (losses) less capital gains tax of $ .......cococoveveivinnnviiiiee e (1,000,814)|...cccncerenne 8,764,758 |..ococvvre 7,078,232
37. Change in net unrealized foreign exchange capital gain or (I0SS) .........cccuiiiireiiieiieiieeeee e oo oo e
38. Change in net deferred INCOME TAX ......oiiiiiiiiiii ettt be e b e e sbeenes [oeeesee s siees [oesie e [oe i
39.  Change in NONAAMItLEA @SSELS ..........c.cceoieviiiiecietceieieee ettt ettt st ess s st besesess s essseseseseses [ereseneeeesesenenenens 595,265 |...ooeerenene (569,817)[..ecveveennee (2,714,116)
40 Change in unauthorized and certified rEINSUIANCE ............ccccoveveveieieeereiciieieee ettt eaeseas [eeeeeeeeeeene e [0 [0 0
41, Change iN trEASUIY SEOCK .........c.cuiuiuiieiiieieteecececece ettt ettt e st s st eae s s s sesesesesessanans [eseseeeseneneenene s eaeeeaenene [0 [0 0
42, Change iNn SUMIUS NOLES ........c.cueuieiiiiiiitetetetieeeee ettt st eseae e st e s s sesssess s et esesesesesessas s ssesesesesesssnasesens [oeseseseseneenenene s saeeeaenens [0 [0 0
43. Cumulative effect of changes in accouNting PriNCIPIES. .........oiiiiiiiieieeeeeee e [ ieeies oo ses oaesseeee s s
44. Capital Changes:
L = o I o ST U) AP O TP KOO UTRORR RO 0
44.2 Transferred from surplus (StOCK DIVIAENA)...........cveveveueueeeiiieieteteeeecece ettt seseseaes [oeeeeeeeseeeseseneeneaeeeeeeeas [0 [0 0
LG R I =T Ey =Ty (= To N (o TN o] U OO A KOOSO KOO RN
45. Surplus adjustments:
A5.1 PAIA IN oottt s s e e e R A e s RS n e R e s s e R s e e s eses e s s s e s et esesennnnnens [rsieieteeennanaas 9,795,163 |...coviee 5,306,359 |....cccoenveee. 12,352,262
45.2 Transferred to capital (SToCk DIVIAENA) ........coiuiiiiiiiiiie e e [eie i siees [
45.3 Transferred from CAPILAI .........coui ittt se e seesseesneenaeens [eesne s e s e s e s [oeee e es s
46.  Dividends t0 SOCKNOIAETS ........c.oviiiucieeeieiiciciee ettt ese e s e e s s es s nseseseseses s ansesesesen [eniciciresnenas (18,000,000) ....c.cvevenvne (23,000,000) [....cvcvevenne (23,000,000)
47. Aggregate write-ins for gains or (I0SSES) iN SUMPIUS ..........ccoovveveveveueeeeeieieietet et e s [eeeeeeeeeneee e [0 [0 0
48. Net change in capital & SUrplus (LINES 34 t0 47) ....c.cocvoveveuerereeieeieeeieieeteieeee et en s seaes [eeeeeneeneneseneneas 404,013 [ (333,489) .. 12,069,129
49. Capital and surplus end of reporting period (Line 33 plus 48) 421,027,040 408,220,409 420,623,027
DETAILS OF WRITE-INS
L0 TSR RO U U TR TR TP UPRRUOPPR UTTOROPRTROPRRRURPRRPRRTIR 0
A0, ettt e aa e e a et e e et e e an et e ae e e ean et e ean e e e ae e e eane e e aaneeenneeeane e e aneeenneeeneeenaneeeanreeene [erneesnneeaneeennneeeneeenneens [ereeninne e e e e e s e e [0 0
A0, oot e e e e — e e e a et e ettt e ean et e aeeeea et e ean et e ae e e ea st e e aaneeenneeeaneeenaneeenneeeneeenaneeeanreeane [srneeeneeaanneeennneeeneeenneees [ereeeinne e e e e e e e e [0 0
4798. Summary of remaining write-ins for Line 47 from oVerflow PAgE ............cccveveveveveueeiii e [oeeeeeieeeeessesseene [0 [0 0
4799. Totals (Lines 4701 through 4703 plus 4798)(Line 47 above) 0 0 0




STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc.

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuriiirieiirieiricieeeieie ettt [eosesinesiinens 289,106,505 |................ 341,659,477 |............... 555,086,120
2. NetiNVESIMENT INCOME .......uiuiiiiiiiiiieee ettt [ersne s 6,758,448 |........ccconc. 5,024,315 |..ocine 10,529,810
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 0 0 0
4. TOtal (LINES 110 3) oottt 295,864,953 346,683,792 565,615,930
5. Benefit and 10SS related PAYMENTS ............c.cueuiviiiiieieicieieececeee ettt es e besesssnns [eresesesennas 254,867,110 |...ccoovenee 266,954,820 |................ 507,994,975
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........ccccee. foeviiiiiiiiiiiiiniiiiiins e e
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieievevenens eeeeererenenens 26,162,924 |.....cocooee. 27,409,494 |................ 58,012,921
L T 1Yo (=Yoo IS o= o IR (o o] T3] o] o [=Y £ O O S TP RPN
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvveiin. tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 0 0 0
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 281,030,034 294,364,314 566,007,896
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 14,834,919 52,319,478 (391,966)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt ...53,100,010 |.. ... 14,724,335 |. ... 63,021,247
12.2 Stocks .............. 32,053,592 |.. ..9,583,800 |.. 23,022,912
12,3 IMOTGAGE I0BNS vvvvvvveeeeevoeeessseeeseesseseesssssesessseeesssssssssessseessssseessssssssesesseessssseeessssssssssesseesssssseeess |oooiessssseesssseseeeesssssessn Ol [V 0
12,4 REAI ©SEALE ...ttt ettt ettt e e she e b e b e e nbe e reeneee e s e (O T (O T 0
12.5 Other iNVESIEA @SSELS ......cviuuieiieciceciieicc ettt nnnies |oeiinessine s (U (U 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVesStments ..............cccoeees |oeeeeeerennnnneeeenes 303 | [0 0
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 818,612 214,249 12,862
12.8 Total investment proceeds (LINES 12.1 10 12.7) ......c.cvoveveueucuieieeeeecieieieeceee e foesesesesenenas 85,972,517 |oveovee. 24,522,383 |.cooovee 86,057,021
13. Cost of investments acquired (long-term only):
T = T T PSSO ROSOURRRR 70,919,207 |.....ccvvnneee. 14,534,918 | 70,324,577
1312 STOCKS ..ottt |eeeinne s 28,558,102 |...ovcurienne 18,303,920 |..cvoivrinne 34,904,260
13.3 MOMGAGE I0BNS ........vvvceieiieieieieeetetete ettt ettt s s s et e st sese e s s ssesesesesesssnnanesans |resesessetesene et se s e nerenes (O T [V 0
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuiuuieiieciieeiccice ettt nnnies |oesines s (U (U 0
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 457,635 71,351 12,007
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 99,934,944 32,910,189 105,240,844
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveerieiieiinieeieee e 0 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (13,962,427) (8,387,806) (19,183,823)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK ...............cceueueueueiiiieieieieieeeeeeeee e |reseeieeeeenenens 9,795,163 |....cceveenee 5,306,359 |...ccooeurenne 12,352,262
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ..............cc.cocveveveveecieerees |rererneeeennrrseeeees (O T [V 0
16.5 Dividends t0 SLOCKNOIAETS ...........c.cuiuriieiiieiiieesie ettt ssiens [enessinessnees 18,000,000 |......ocecvneeee 23,000,000 |.ovecvieenee 23,000,000
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (6,627,029) 941,447 4,117,512
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ......eoeverierieicieeieeeesesi ettt (14,831,866) (16,752,194) (6,530,226)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |...c.c.cccevee. (13,959,374) ..o 27,179,479 | (26,106,015)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oeeieieieieeeeeeece ettt s e s s s s s esesessasnssssseses |eesseseseneneneas 60,182,437 |..ceernee. 86,288,452 |....coceueenne 86,288,452
19.2 End of period (Line 18 plus Line 19.1) 46,223,062 113,467,930 60,182,437
Note: Supplemental disclosures of cash flow information for non-cash transactions:
200007, oereeeeee et oot essess s es s enseneenens [eeenseneeseeseesee e (R




EXHIBIT OF P

STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc.

REMIUMS, ENROLLMENT AND UTILIZATION

1 Comprehensive 11 12 13 14
(Hospital & Medical)
2 3 Federal
Employees
Medicare Health Title XVII Title XIX Disability Long-Term Other
Total Individual Group Supplement Vision Only Dental Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health Non-Health
Total Members at end of:
1. PrOr Y& oo oo 37,604 | 0 oo 0 oo 0 oo 0 oo 0 oo (VN S 37,604 | (U TR [V [V [V [V 0
2. FirstQuarter ........ccocooveoeneceneenecneens o 38,816 | 0 oo 0 oo 0 oo 0 oo 0 oo (VN S 38,816 | (U TR 0 oo (U TR [V [V 0
3. Second QUAET .........ccovveeereeeerieeerieieseeees oo 38,524 | [ [ [ [ [ [ 38,524 | [ [ e [ [
4. Third QUAET ....c.oeeveieieieieeeeesee e oo 0 [ [ oo [ [ [ [ [ [eerereeee e [ [ [oereeeee e o
5. Current Year 0
6. Current Year Member Months 232,761 232,761
Total Member Ambulatory Encounters for
Period:
7 PRYSICIAN cooviviicecieiccceeseeseeieses oo 166,882 |....cooceciernes e [ e o [ [ 166,882 [....eeeececeeeercces [ o [ o [
8. NON-PhYSICIaN .......ccceurvririieieereirinecees oo 55,627 [oeueeeeieiriieiriies Joerreeireereeieenes oo [ e [ [ 55,827 | e [ e [ e [
9. Total 222,509 0 0 0 0 0 0 222,509 0 0 0 0 0 0
10. Hospital Patient Days Incurred 36,259 36,259
11.  Number of Inpatient Admissions 4,350 4,350
12.  Health Premiums Written (@) .......ccccceves foreeens 289,956,290 [.....vuciiiiriciriiis e [ [ [ o [ 289,956,290 [....cvcveeeeriercciees Joereeieeerneieseens oo oo e [
13.  Life Premiums Dir€Ct ........ccccovvnicecnins foommeeiememicccieias L O O O SO OU T OO AT U OO TUUUR AT TP TUUU NOPTUUTURR TR AT TTTURUP NPT TPTTSRRT ITUTTETTT
14.  Property/Casualty Premiums Written .....[...c.ccocoooineiinns 0 [ [ e [ [ [ e [ [ o [ [ o
15.  Health Premiums Eamed............cccoeeueens foruens 289,951,278 [...eeieeceeeerireiees Jorrereeeeeninnes [orireieeisesneienns [orereneeessnninees [ [ oo 289,951,278 |...eeeeceeirriieiees ferererereeienirneiees [rereeeiessniienns [orereneeeiesnnenns [ [
16.  Property/Casualty Premiums Earned 0
17.  Amount Paid for Provision of Health
Care ServiCes.........couunniriureernenenecenaens [ooeeees 254,037,325 |eeeeeeieeeirieenns [ e [ et [ [eeeeen 254,037,325 |eeeeeeeeeeriins [ e [ e [
18.  Amount Incurred for Provision of Health
Care Services 260,457,353 260,457,353
(a) For health premiums written: amount of Medicare Title XVIIl exempt from state taxes or fees $  ..cccceevenee 289,956,290




STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc.

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

Aging Analysis of Unpaid Claims

1 2 3 4 5 6 7
Account 1-30 Days 31 -60 Days 61 -90 Days 91 - 120 Days Over 120 Days Total
Claims Unpaid (Reported)
oLV PP PP PP PP PP PP PPPPPPPIN TPPTPP PP PPTPPT 4,898,271 ..o frniniiisiinsnnrsesnnien | sesesnsnsnn forsrsnsnsnsesesnsnsnsene fiensesesn e 4,698,271
0199999. Individually listed claims unpaid 4,698,271 0 0 0 0 4,698,271

0299999 Aggregate accounts not individually listed-uncovered

0399999 Aggregate accounts not individually listed-covered 0

0499999 Subtotals 4,698,271 0 0 0 0 4,698,271

0599999 Unreported claims and other claim reserves 38,036,292

0699999 Total amounts withheld

0799999 Total claims unpaid 42,734,563
11,616,145

0899999 Accrued medical incentive pool and bonus amounts




STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc.

UNDERWRITING AND INVESTMENT EXHIBIT

ANALYSIS OF CLAIMS UNPAID - PRIOR YEAR - NET OF REINSURANCE

Claims Paid
Year to Date

Liability
End of Current Quarter

1

On
Claims Incurred Prior
to January 1 of

On
Claims Incurred

3

On
Claims Unpaid
Dec. 31

4

On
Claims Incurred

Claims Incurred in
Prior Years

Estimated Claim
Reserve and
Claim Liability

December 31 of

Line of Business Current Year During the Year of Prior Year During the Year (Columns 1 + 3) Prior Year
1. Comprehensive (hospital aNd MEICAI) INAIVIAUA ............ceurueuiiiiririiieieteteeese sttt ettt s e se sttt eseseses e e e s st et e s esese e s s s sesesesese s s sesesesesesesessssesdotstetebebestat s et st seebebebebnrns oesesttntnessebebebesetetnenennes [oeesseseteteseeensesensenebeiesne [ooesesenenesesseaesesesnennnennene |oesseueseseseaeeesseseesesenees (1 T 0
2. Comprehensive (NOSPItal @NA MEAICAI) GIOUP .......c.covivevveteueeeeeeieeee et teteteseeee et te s et et e s s ae s es st eteseseseasss s s sesesesesessas st es et et eseseasss st sesesessssas s s ssesesesessasssesas foeseseneatassesseaesesenennsasasns [oesrsnsesesenenenensassesusnnnennne [ooeseseensnsssssssenesennnnsasnes |oesesssssseseseneeasssnsssssenenes [oesesenesensnssssessenesennnnnns [0 O 0
3. MEAICAIE SUPPIBMENL ......cuevieiiieeteeie ettt ettt ettt a et et et e s et e s et et e e et e ae et es et ese et ese s ese s esess et eas et es s et ess et es et es e s es et et essesens et ensesessesesssesesesessesensesensesessssenes[oereesereesenensesenserensanennanes |reetensetentatentnteneesenenterenne [reetenesserentetenee et snenatene [eeteretet st ettt ere e [oeeeereneere et [0 AR 0
A, VISION ONIY ..ottt ettt ettt et et et s ae e s et et e s e s e s esese s s et e s et e s e s esess s et a2 es et e s e s eseas s es e s e s e s e s e s eseas s es s e s e s e s eseAeae et es et et et e s eaeseasases et eseseseanasasesesesesesesessasssesesesesesa|eeeseaetetenen et et et eaetetenenees [oeseeeteesestenenenene et enanenes [rseuenenene ettt s st etenenenee [ereseeee st sesneneneneenenensnnne|rereeeenenen et eenenenn [0 O 0
5. DBNEAI ONIY .ottt ettt ettt ettt e s e st e s et et e s e s e e e e R R e s e s e s e Ae e e SRR S e R e ARt e SRR e AR e R e A et e s s RS e R e R e R e e e e s R s e s eRe A e e et s se s et esene ettt seseseses [sebeses et et et et et bbbttt ntne [oetreneetetetet ettt sneteiete [erebetereet ettt nes|eerere sttt ettt [oerebeent et (1 T 0
6. Federal EMPIOyees HEAIth BENETILS PIAN ..............c.cueuiuiuiiiieieeeeetetceceeeeee ettt teaea et et et et et e s et essas s e s et e 2 et e s eseseas s eses et et esesssbas s e s et esesesesessas s et asesesesessasssasasasesesesssefoesesenensasaeesesenesenenntasasns [oesssesesesenenenensassessnnesenene [ooeseseensnsssssssenenennnasasnes |oesesssseseseseneeasasnsssnnenenes [oesesenesensnsssssssenesennnnnnas [0 O 0
T THHE XVIIL = MEAICATE ..ottt bbbt bbbttt 36,146,635 |............... 211,887,148 | 597,196 |.....cccvvenee. 42,137,367 |.cocvvicnnnee 36,743,831 .o 40,209, 182
LI {500 Qe Y (=T o™ T O A AP RPP) KOO T PO [V T 0
LT O (=Y 1Y OO O OO OO USROS IR 0 [ 0
10, DISADINILY INCOME ......oueieeeeececce ettt ettt et et s e ae s s et et et e s e s s aeas s st et e s e s eseasss s s es e s et esessas s s s s et et e s esesess s s s et eseseasas s s sasesesesessasasssssesesesesns|oeeseseseneneaeasaeasesesesesennans [oeneseasasnssueneneneneneasaennnnes [ereeuesesesennnnassennssenesenenne |eseeneasassssseneneseennnnnnnenee |rerseseneneneene e seenenenens [0 O 0
T4, LONGALEIMN CAIE ...ttt ettt ettt e s e st s e s et e e s s s e s e s e s e st e 22 et e s e s e s e s e e et e s e s e s e se s e e s s s et e s e s e s e e e e s et e s e s e se e e st e st et e s e ne e e s s sesesene e e |es s b b b ee ettt ettt oeetetet et sttt ettt nn s [oreeteretete ettt ene [eeeen ettt |rere ettt (1 T 0
2B @ (1= 1T TN OO U T OO oo OE SO U OO OO UT ST HOO U U ST oo U U ST UOUUEN UOUTUEOPOUUURORUTUPUUIUTTUR NETOUUUTOROTRUUUPROON [V 0
13, HEalth SUDLOLAI (LINES 110 12) ..uvuivuiiiiiiiieiseie ettt st [ 36,146,635 |............... 211,887,148 | 597,196 |.....cccvvenee. 42,137,367 |.cocvicnnnne 36,743,831 .o 40,209, 182
14, HEAIN CAIE FECEIVADIES () .......cvcvevevieieieiii ettt ettt et et asae e s et e s et e s s s s aess s e ses et e s e s e s e aess s st et et esessasas s st et et eseses s s s st et esesessss s s st esesesessasssesssesesessssssassas|oeesesesesentasasasssssesesesennans [oeneeasssssssenesenenennasasnnnaes [orssuesesesenensnssensssenesenenne |ooeeneasssssssesenesennnnnssennnns |rensesesesesenenensssssssesenens [0 O 0
15, OHNEI MON-NEAIMN ...t bbb e b b E b2 bt h e bt h 2o b b e h 2 s h b b e e s e b ee b se bt e bt h s h et b s b enes oo ma e ns [oeena ettt ns [oaena et nns [oans e [oe e 0 [ 0
16.  Medical incentive POOIS @Nd DONUS GIMOUNLS ..............c.euiuiuiiiiieteteteteecasee et tesesessss e st sesesesessssas s st esesesessssss s ass s et et et essanss s sssesesesesessassesssesesesesessssasasssss |oeesssssesesenennnnna 702,302 oo 5,301,240 |....coovruenee 7,467,116 | 4,149,029 |.oooie 8,169,418 |..cccceven. 7,994,079
17. _Totals (Lines 13 - 14 + 15 + 16) 36,848,937 217,188,388 8,064,312 46,286,396 44,913,249 48,203,261

(a) Excludes $ loans or advances to providers not yet expensed.




NOTES TO FINANCIAL STATEMENTS

1.

Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

The financial statements of the Company are presented on the basis of accounting practices prescribed or permitted by the Ohio Department of Insurance ("ODI").

The ODI Regulation recognizes only statutory accounting practices prescribed or permitted by the State of Ohio for determining and reporting the financial condition and results of
operations of an insurance company, for determining its solvency under the Ohio Insurance law. The National Association of Insurance Commissioners' ("NAIC") Accounting
Practices and Procedures Manual ("NAIC SAP") has been adopted as a component of prescribed or permitted practices by the State of Ohio. The Commissioner of Insurance has the
right to permit other specific practices that deviate from prescribed practices. No deviations exist.

A reconciliation of the Company's net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State of Ohio is shown below:

F/S F/S
SSAP # Page Line # 2024 2023
NET INCOME
(1)  State basis (Page 4, Line 32, Columns 2 & 4) .....cccceoevveevieenienenns XXX XXX 6 ¢ 9,014,399  .....cceeee.ee 18,352,751
(2) State Prescribed Practices that are an increase/(decrease) from
NAIC SAP:
(3) State Permitted Practices that are an increase/(decrease) from
NAIC SAP:
(4)  NAIC SAP (1-2-3Z4) ..ottt XXX XXX XXX eeeeeereeeeens 9,014,399  ...ccevveuene 18,352,751
SURPLUS
(5) State basis (Page 3, Line 33, Columns 3 & 4) ......ccceviivveieeieennen. XXX XXX )'6.¢ G 421,027,040  .............. 420,623,027
(6) State Prescribed Practices that are an increase/(decrease) from
NAIC SAP:
(7) State Permitted Practices that are an increase/(decrease) from
NAIC SAP:
(8)  NAIC SAP (5-6-T=8) ...ceeiieiieiieeieeeieeete ettt XXX XXX XXX veeeeeeeenns 421,027,040 ... 420,623,027

B. Use of Estimates in the Preparation of the Financial Statements

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

C. Accounting Policy

Premiums are reported as earned in the period in which members are entitled to receive services and are net of retroactive membership adjustments. Retroactive membership
adjustments result from enrollment changes not yet processed, or not yet reported by the government. Premiums received prior to such period are recorded as advanced premiums.

Benefits incurred and loss adjustment expenses include claims payments, capitation payments, pharmacy costs net of rebates, allocations of certain centralized expenses, and various
other costs incurred to provide health insurance coverage to members, as well as estimates of future payments to hospitals and others for medical care provided prior to the date of the
Statements of Admitted Assets, Liabilities and Surplus. Capitation payments represent monthly contractual fees disbursed to participating primary care physicians, and other providers
who are responsible for providing medical care to members. Pharmacy costs represent payments for members' prescription drug benefits, net of rebates from drug manufacturers.

In addition, the Company uses the following accounting policies:

(1) Short-term investments include investments mainly in U.S. Government obligations with a maturity of twelve months or less from the date of purchase. Short-term investments are
recorded at amortized cost. The carrying value of short-term investments approximate fair value due to the short-term maturities of the investments.

(2) — (4) Investments are valued and classified in accordance with methods prescribed by the NAIC. Bonds are carried at amortized cost.
The Company regularly evaluates investment securities for impairment. The related investment is written down to its estimated value.
Amortization of bond premium or discount is computed using the effective yield method.

Income from investments is recorded on an accrual basis. For the purpose of determining realized gains and losses, the cost of securities sold is based upon specific identification.
Investment income due and accrued over 90 days past due is nonadmitted.

(5) The Company does not have any mortgage loans on real estate investments.

(6) Loan-backed securities are stated at either amortized cost or the lower of amortized cost or fair value. The retrospective adjustment method is used to value all securities, except for
interest only securities or securities where the yield had become negative, that are valued using the prospective method.



(7) The Company carries its investments in Mount Carmel Health Plan of Idaho, Inc. (MCHP-ID), Mount Carmel Health Plan of New York, Inc. (MCHP-NY), Mount Carmel
Health Plan of Connecticut, Inc. (MCHP-CT), and Trinity Health Plan of Michigan, Inc. (THP-MI) at their statutory capital plus surplus values.

(8) The Company does not have any joint venture investments.

(9) The Company does not have any derivatives.

(10) - (11) The estimates of future medical benefit payments are developed using actuarial methods and assumptions based upon claim payment patterns, medical cost inflation,
historical development such as claim inventory levels and claim receipt patterns, and other factors. Corresponding administrative costs to process outstanding claims are estimated and
accrued. Estimates of future payments relating to services incurred in the current period and prior periods are continually reviewed by management and adjusted as necessary.

The Company assesses the profitability of its contracts for providing health insurance coverage to its members when current operating results or forecasts indicate probable future
losses. The Company records premium deficiency liability in current operations to the extent that the sum of expected future medical costs, claim adjustment expenses, and

maintenance costs exceed related future premiums. Investment income is not contemplated in the calculation of the premium deficiency liability.

Management believes the Company's benefits payable and loss adjustment expense are adequate to cover future claims and loss adjustment expense payments required, however such
estimates are based on knowledge of current events and anticipated future events and, therefore, the actual liability could differ from the amounts provided.

(12) The Company has not modified its capitalization policy from the prior period.

(13) The Company estimates anticipated Pharmacy Rebate Receivables using amount of billed rebates provided by its Pharmacy Benefit Manager, adjusted for historical recovery
patterns.

D. Going Concern

After evaluating the entity’s ability to continue as a going concern, management was not aware of any conditions or events which raised substantial doubts concerning the entity’s
ability to continue as a going concern as of the date of the filing of this statement.

Accounting Changes and Correction of Errors
None.

Business Combinations and Goodwill

A. Statutory Purchase Method
Not Applicable

B. Statutory merger
Not Applicable

C. Assumption Reinsurance
Not Applicable

D. Impairment Loss
Not Applicable

Discontinued Operations

A — D Not Applicable

Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans
Not Applicable

B. Debt Restructuring
Not Applicable

C. Reverse Mortgages

Not Applicable



Loan-Backed Securities

228,620
2,801,164

... 26,137,391

1 2 3
Amortized Cost Basis |Other-than-Temporary
Before Impairment
Other-than-Temporary Recognized Fair Value
Impairment in Loss 1-2
(2) OTTI recognized 1st Quarter
8. INEENELO SEIl oo [ | e [t aes 0
b. Inability or lack of intent to retain the investment
in the security for a period of time sufficient to
recover the amortized cost basis ...
c. Total 1st Quarter
OTTI recognized 2nd Quarter
Ao INENELO SEIl o L s [ 0
e. Inability or lack of intent to retain the investment
in the security for a period of time sufficient to
recover the amortized CoSt DaSIS ..........cccccceeeees [ermmininiiiii [ [ 0
f. Total 2nd QUAET ... L (0] 0] R 0
OTTI recognized 3rd Quarter
Q. INEENEHO SEIl oo [ | e [t aes 0
h. Inability or lack of intent to retain the investment
in the security for a period of time sufficient to
recover the amortized CoSt DaSIS ..........ccoocvveeees [ermminnniiiin [ [ 0
i. Total 3rd QUAMEr ..o e (0] (0] 0
OTTI recognized 4th Quarter
joIntent 1o Sell .. L (0] TN 0] RN 0
k. Inability or lack of intent to retain the investment
in the security for a period of time sufficient to
recover the amortized cost basis ...........ccccceceees [reeeerveeiiininiieiiees Of ceeeireeeree e [0 TR TRTTRIN 0
. Total 4th QUAEr ... o 0] RO (0] PN 0
m. Annual Aggregate Total ..o | e 0
®)
1 2 3 4 5 6 7
Book/Adjusted Date of
Carrying Value Recognized Amortized Cost Financial
Amortized Cost Present Value of Other-Than- After Other-Than- Statement
Before Current Projected Cash Temporary Temporary Fair Value at Where
CUsIP Period OTTI Flows Impairment Impairment time of OTTI Reported
Total XXX XXX 0 XXX XXX XXX
4)
a. The aggregate amount of unrealized losses:
1. Less than 12 Months ...
2. 12 Months or Longer ....
b. The aggregate related fair value of securities with unrealized losses:
B =t ¢ P= o Wt 720 1V o o 1 o =R
B 1 |V [ o (g TS gl o g o =Y USSR
E. Dollar Repurchase Agreements and/or Securities Lending Transactions
Not Applicable
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not Applicable
G. Reverse Repurchase Agreement Transactions Accounted for as Secured Borrowing
Not Applicable
H. Repurchase Agreements Transactions Accounted for as a Sale

Not Applicable

... 49,746,118



3.

Reserve Repurchase Agreements Transactions Accounted for as a Sale

Not Applicable
Real Estate
Not Applicable
Low-Income Housing Tax Credits (LIHTC)

Not Applicable

Restricted Assets

Restricted Assets (Including Pledged)

1 2 3 4 5 6 7
Total Gross Total Gross
(Admitted & (Admitted & Total Current | Total Current |Gross (Admitted Admitted
Nonadmitted) | Nonadmitted) Increase/ Year Year Admitted | & Nonadmitted) | Restricted to
Restricted from | Restricted from (Decrease) Nonadmitted Restricted Restricted to | Total Admitted
Restricted Asset Category Current Year Prior Year (1 minus 2) Restricted (1 minus 4) | Total Assets (a) Assets (b)

a. Subject to contractual obligation for which liability
is not shown
b. Collateral held under security lending agreements |...
c. Subject to repurchase agreements ............cc........
d. Subject to reverse repurchase agreements .........
e. Subject to dollar repurchase agreements  ............
f. Subject to dollar reverse repurchase agreements
g. Placed under option contracts ..............ccccccceeene
h. Letter stock or securities restricted as to sale -
excluding FHLB capital stock
i. FHLB capital stock e
j. Ondeposit with states ............cccooeviiiiiins [ 522,074|............. 511,373
k. On deposit with other regulatory bodies .........cccce. [ovvviviivieciiiiiies |
|. Pledged collateral to FHLB (including assets
backing funding agreements) ..........cccoceevvrieceres [eerereseieneneinniniees [ [ (] R I (0] I 0.000]...ccuvurernnnns 0.000
m. Pledged as collateral not captured in other
Categories ...
n. Other restricted assets
o. Total Restricted Assets ....
(a) Column 1 divided by Asset Page, Column 1, Line 28
(b) Column 5 divided by Asset Page, Column 3, Line 28

Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts That Share Similar Characteristics, Such as Reinsurance and
Derivatives, Are Reported in the Aggregate)
1 2 3 4 5 6
Total Gross Total Gross
(Admitted & (Admitted & Gross (Admitted Admitted
Nonadmitted) | Nonadmitted) Increase/ Total Current | & Nonadmitted) | Restricted to
Restricted from | Restricted from (Decrease) Year Admitted | Restricted to | Total Admitted
Description of Assets Current Year Prior Year (1 minus 2) Restricted Total Assets Assets
Total@ (0] PR (0] [P (0] (0] EEPE 0.000............... 0.000
(a) Total Line for Columns 1 through 3 should equal 5L(1)m Columns 1 through 3 respectively and Total Line for Column 4 should equal 5L(1)m
Column 5.
Detail of Other Restricted Assets (Contracts That Share Similar Characteristics, Such as Reinsurance and Derivatives, Are Reported in the
Aggregate)
1 2 3 4 5 6
Total Gross Total Gross
(Admitted & (Admitted & Gross (Admitted Admitted
Nonadmitted) | Nonadmitted) Increase/ Total Current | & Nonadmitted) | Restricted to
Restricted from | Restricted from (Decrease) Year Admitted | Restricted to | Total Admitted
Description of Assets Current Year Prior Year (1 minus 2) Restricted Total Assets Assets
Total (a) ...0 [0 TR 0| TR 0.000 ....0.000

(a) Total Line for Columns 1 through 3 should equal 5L(1)n Columns 1 through 3 respectively and Total Line for Column 4 should equal 5L(1)n

Column 5.



(4) Collateral Received and Reflected as Assets Within the Reporting Entity’s Financial Statements

1 2 3 4
% of BACV to
Book/Adjusted Total Assets % of BACV to
Carrying Value (Admitted and Total Admitted Assets
Collateral Assets (BACV) Fair Value Nonadmitted)* **
a. Cash, Cash Equivalents and Short-Term
INVESIMENES oo | eeeeee e [ eeeeeeeeeeeeeeeeeseeeeeseeeeeeees [eereeeeeeeseeeseseeeens 0.000 % [ .evvverererrrnrernnnnnns 0.000 9
b. Schedule D, Part 1 ... | et eeeeeseesees | eeeeeeeeeereeereeereesseesseen | eeeeeeeeeeseesinenns 0.000 % [ .everererernnnrnrnnnnnns 0.000 %
C. Schedule D, Part 2, SECHON 1 ... [t | ceeeeeeee et eresreseseeen | erereesresesreseeeens 0.000 % | «eerrrerernreeerineenns 0.000 %
d. Schedule D, Part 2, SECHON 2 .....coviiiiiiiiiins | iiiiiiieieiecsieieeiees | ettt steiens | eeebesesesesseseeneenas 0.000 % | ceereeeeerererrerananes 0.000 %
€. SChedUIE B ..o | e | ettt |eeebetee sttt 0.000 % | covreeererererrerananes 0.000 %
fooSChedule A .o e | e se e |erresre e 0.000 % | «eerrrererireeersreeenns 0.000 %
g. Schedule BA, Part 1 ..o | e eeeeeeeeeeeeesen | eeeeeeeeee e eeeeeseereeees | eeeee e 0.000 % | .evrrvrrrnrrrnrnrnnnnnns 0.000 9%
h. Schedule DL, Part 1 ... | et eeeeeeseees | eeeeeeeeeeeeeeeeeeeeeeeeesees | eeeeeeeeeeeeeeeeneeees 0.000 % | .evvvvrerernrnrnrnnnnnns 0.000 %
i. JT P 0.000 % | «eerrreeerieeerinneanne 0.000 %
j. Total Collateral Assets (a+b+c+d+e+f+g+h+i) ... | ......cccoooviiieiennnne (0] S, (0] P, 0.000 % |.eeerereererrerennnne 0.000 9%
* Column 1 divided by Asset Page, Line 26 (Column 1)
** Column 1 divided by Asset Page, Line 26 (Column 3)
1 2
% of Liability to Total
Amount Liabilities *
k. Recognized Obligation to Return Collateral Asset . .............cccccoveicieins cevevesieeieeiinns 0.000 %
* Column 1 divided by Liability Page, Line 24(Column 3)
M. Working Capital Finance Investments
Not applicable
N. Offsetting and Netting of Assets and Liabilities
Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(1) Assets
Due from Centers for Medicare and Medicaid Services ........ |..cc...... 11,511,807|........... 11,511,807 cceeervreeeeeeerreeeens 0
* For derivative assets and derivative liabilities, the amount offset shall agree to Schedule DB, Part D, Section 1
Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(2) Liabilities
Due to Centers for Medicare and Medicaid Services .......cc.. |.coeeeens 26,883,726|........... 11,511,807|............ 15,371,919

* For derivative assets and derivative liabilities, the amount offset shall agree to Schedule DB, Part D, Section 1

O. 5GI Securities

Not Applicable

P. Short Sales

Not Applicable

Q. Prepayment Penalty and Acceleration Fees

1. NUMDET Of CUSIPS ...t b e b e bttt ettt s ae e ae e sbeesbeenbeenbeens

2. Aggregate Amount of Investment Income

General Account




R. Reporting Entity’s Share of Cash Pool by Asset Type

Asset Type Percent Share
(1)CaSh ... -9.8%
(2)Cash EQUIvValents .............coooiiiiiiiiii e 70.1%
(3)Short-Term Investments...................coooeiiiiin 39.7%
(A)TOtal .. e 100.0%

Joint Ventures, Partnerships and Limited Liability Companies
A. The Company has no investments in Joint Ventures, Partnerships or Limited Liability Companies that exceed 10% of its admitted assets.
B. The Company did not recognize any impairment write down for investments in Joint Ventures, Partnerships or Limited Liability Companies during the statement periods.
Investment Income
A. Due and accrued income was excluded from surplus on the following bases:
All investment income due and accrued with amounts that are over 90 days past due.

B. The total amount excluded was $-0-.

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

Interest Income Due and Accrued Amount
L BIOSS oottt ettt e e eaa e e atee teeeiaeeenreeeaaeeeas 2,056,095
2. Nonadmitted ...
3. Admitted .2,056,095
The aggregate deferred interest.
Amount
Aggregate Deferred INtErest ..o s e 0

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

Amount
Cumulative amounts of PIK interest included in the current principal balanCe ..............ccooiiiiiiiiiiiiicecees e 0

Derivative Investments
A - B Not Applicable
Income Taxes
Not Applicable
Information Concerning Parent, Subsidiaries & Affiliates

A— C. The Company leases the services of certain employees and its office space from Mount Carmel Health System ("MCHS"). Additionally, MCHS also provides certain
management and administrative services to the Company. Expenses related to services provided by MCHS were $1,547,444 on June 30, 2024.

The Company also provides by agreement certain management, administrative, and marketing services to Mount Carmel Health Insurance Company ("MCHIC"), Mount Carmel Health
Plan of Idaho, Inc. (“MCHP-ID”"), Mount Carmel Health Plan of New York, Inc. (“MCHP-NY”), Mount Carmel Health Plan of Connecticut (“MCHP-CT”), and Trinity Health Plan of
Michigan, Inc. (“THP-MI"). Amounts related to services provided by the Company were $2,067,267 on June 30, 2024.

In 2018, the Company made a capital contribution of $2,124,262 to MCHP-ID, a wholly owned subsidiary. A capital contribution of $2,184,172 to MCHP-ID was made in first quarter
2024 and $912,796 in second quarter 2024. As of June 30, 2024, the investment in MCHP-ID is valued at $7,265,084.

During February 2020, the Company obtained license in New York to write Medicare business and made a $21,800,795 capital contribution to Mount Carmel Health Plan of New York
(“MCHP-NY™). The Company started writing business in New York on January 1, 2022. A capital contribution of $45,394 to MCHP-NY was made in first quarter 2024 and $511,460
in second quarter 2024. As of June 30, 2024, the investment in MCHP of New York is valued at $25,486,421.

During April 2022, the Company obtained license in Connecticut to write Medicare business. A capital contribution of $2,000,000 to Mount Carmel Health Plan of Connecticut
(“MCHP-CT”) was made in first quarter 2022 and $1,000,000 in fourth quarter 2022. The Company started writing business in Connecticut on January 1, 2023. A capital contribution
of $362,550 to Mount Carmel Health Plan of Connecticut (“MCHP-CT”) was made in first quarter 2024 and $254,332 in second quarter 2024. As of June 30, 2024, the investment in
MCHP of Connecticut is valued at $3,510,022.



During December 2022, the Company obtained license in Michigan to write Medicare business. A capital contribution of $1,500,000 to Trinity Health Plan of Michigan, Inc. was made
in fourth quarter 2022. The Company started writing business in Michigan on January 1, 2024. A capital contribution of $1,247,637 to Trinity Health Plan of Michigan, Inc.
(“THP-MI") was made in first quarter 2024 and $1,815,865 in second quarter 2024. As of June 30, 2024, the investment in Trinity Health Plan of Michigan, Inc. is valued at
$2,743,439.

D. The Company owed $2,118,865 to Mount Carmel Health System (MCHS) and its affiliates as of June 30, 2024.
E. Not Applicable
F. Mount Carmel Health Plan (MCHP), a sister company to MCHIC, has agreed to provide administrative services to MCHIC and to MCHP subsidiary related to the

operation of Medicare Advantage products offered by MCHIC.

G. All outstanding shares of the Company are owned by MCHS, a non-profit corporation domiciled in the State of Ohio. In addition, MCHS is sole owner of MCHIC.
H. Not Applicable
L Not Applicable
1. Not Applicable
K. Not Applicable
L. Not Applicable

M. All SCA Investments
(1) Balance Sheet Value (Admitted and Nonadmitted) All SCAs (Except 8bi Entities)

Percentage
of SCA Gross Admitted Nonadmitted
SCA Entity Ownership Amount Amount Amount

a. SSAP No. 97 8a Entities

Mount Carmel Health Plan of Idaho, InC. .......ccooovieiieicee. ....100.0|............. 7,265,084|.............. 7,265,084

Mount Carmel Health Plan of New York, Inc. ....100.0{........... 25,486,421 ....25,486,421

Mount Carmel Health Plan on Connecticut, INC. ... | 100.0|............ 3,510,022 .............. 3,510,022 crrvooeeereeee 0
----- Trinity Health Plan of Michigan, Inc. ..........ccccccevvcvvnvcvnccncc o 100.0 ... 2,743,439 ............ 2,743,439|.........c.oceo..... O

Total SSAP No. 97 81 Entities oo S . 39,004,966 ......... 39,004,966 .........cooccccrr 0

b. SSAP No. 97 8b(ii) Entities

Total SSAP No. 97 8b(ii) Entities D6 S T o] IS 0] OO 0

c. SSAP No. 97 8b(iii) Entities
Total SSAP No. 97 8b(iii) Entities XXX

d. SSAP No. 97 8b(iv) Entities

Total SSAP No. 97 8b(iv) Entities XXX e, (0] IR (0] PO 0
e. Total SSAP No. 97 8b Entities (except 8bi entities) (b+c+d) DS S (0] (0] P 0
f. Aggregate Total (a+ e) XXX |eeeeennens 39,004,966 .......... 39,004,966 ....cccuueveiieeaiieans 0

(2) NAIC Filing Response Information

Not Applicable

N. Investment in Insurance SCAs

Not Applicable

O. SCA or SSAP 48 Entity Loss Tracking

Not Applicable

11.  Debt— Not Applicable
A. Debt Including Capital Notes

Not Applicable



B. Federal Home Loan Bank (FHLB) Agreements
The Company does not have any FHLB agreements.

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

A. — D. Defined Benefit Plan
Not Applicable
E. Defined Contribution Plans

Not Applicable
F. Multiemployer Plans

Not Applicable

G. Consolidated/Holding Company Plans
Not Applicable
H. Postemployment Benefits and Compensated Absences

Not Applicable
1. Impact of Medicare Modernization Act on Postretirement Benefits
Not Applicable
Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations
(1)  The company has no shares authorized, issued and outstanding.
(2)  The Company has no preferred stock outstanding.
(3-6) Dividends on common stock are paid as declared by the Board of Directors of the Company. Under the insurance regulations of Ohio, the maximum amount of dividends
paid that the Company may pay shareholders in a twelve month period is limited to the greater of 10% of the preceding year-end capital and surplus or the net income for
that same year-end. An $18,000,000 dividend was paid by the Company in May 2024.
(7)  The total amount of advances to surplus not repaid is $-0-.

(8)  The Company did not hold stock, including stock of affiliated companies, for special purposes of conversion of preferred stock, employee stock options, or stock purchase
warrants.

(9)  There were no changes in balances of special surplus funds from the prior year.

(10) The Company did not have unassigned funds (surplus) represented or reduced by cumulative unrealized gains and losses.
(11) The Company did not issue surplus debentures or similar obligations during the statement periods.

(12) The Company did not have a restatement due to a prior quasi-reorganization.

(13) The Company did not have any quasi-reorganizations.

Liabilities, Contingencies and Assessments

A. Contingent Commitments

Not Applicable
B. Assessments

Not Applicable
C. Gain Contingencies

Not Applicable
D. Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits

M
Direct
(1) The company paid the following amounts in the reporting period to settle claims related extra contractual obligations or bad faith
claims StEMMING fTOM JAWSUILS ....evitiuiitiiiiitit ittt ettt h et b et b st e b st e bt st bt b b e st e b b et e b e st st eb st et Shestetebentebenene et es et ebenesene 0

E. Joint and Several Liabilities

Not Applicable

F. All Other Contingencies



20.

The Company is subject to various contingencies, including legal and compliance actions and proceedings that arise in the ordinary course of its business. Due to the complex
nature of these actions and proceedings, the timing of the ultimate resolution of these matters is uncertain. Based on information received through the submission date of these
statutory financial statements, management of the Company, after consultation with legal counsel, does not believe that the ultimate resolution of these matters will have a

material adverse effect on the Company's future financial position or results of operations.

The Company is not aware of any other material contingent liabilities as of June 30, 2024.

Leases

Not Applicable

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

The Company does not hold any financial instruments with off-balance sheet risk or concentrations of credit risk.

Sale, Transfer and Servicing of Financial Assets and Extinguishment of Liabilities

A.

Transfer of Receivables Reported as Sales
Not Applicable

Transfer and Servicing of financial Assets
Not Applicable

Wash Sales

Not Applicable

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

A.

ASO Plans
Not Applicable
ASC Plans

Not Applicable

Medicare or Similarly Structured Cost Based Reimbursement Contract.

Not Applicable

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

Not Applicable

Fair Value Measurement

(1)

Fair Value Measurements at Reporting Date

Description for each class of asset or liability

(Level 1)

(Level 2)

(Level 3)

Net Asset Value
(NAV)

Total

a. Assets at fair value
Cash and cash Equivalents
Common Stock

..21,178,192
.152,593,757

27,859,446
152,593,757

Total assets at fair value/NAV

...173,771,949

180,453,203

Net Asset Value
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value
Total liabilities at fairvalue | 0] ORI o | RSSO TUOPRURPOROUO o] DYRTOTURORIRRORRROOOR o | FEOTUROPORRRORRRO 0
Fair Value Measurements in (Level 3) of the Fair Value hierarchy
Ending Total gains | Total gains Ending
Balance as | Transfers | Transfers |and (losses)|and (losses) Balance for
of Prior into out of included in | included in Current
Description Quarter End| Level 3 Level 3 Net Income | Surplus Purchases | Issuances Sales Settlements | Quarter End
a. Assets
Total Assets 0 0 0 0 0 0 0 0 0




Ending Total gains | Total gains Ending
Balance as | Transfers | Transfers |and (losses)|and (losses) Balance for
of Prior into out of included in | included in Current
Description Quarter End| Level 3 Level 3 Net Income | Surplus Purchases | Issuances Sales Settlements | Quarter End
b. Liabilities
Total Liabilities 0 0 0 0 0 0 0 0 0

C. Aggregate fair value for all financial instruments and the level within the fair value hierarchy in which the fair value measurements in their entirety fall.

Not
Practicable
Aggregate Admitted Net Asset (Carrying
Type of Financial Instrument Fair Value Assets (Level 1) (Level 2) (Level 3) Value (NAV) Value)
Cash and Cash Equivalents ..........ccccoceveiiniiinicinccnicinciiies | aveeennns 27,859,446 ......... 27,862,524(.......... 21,178,192........... 6,681,254 0 0
Common Stock wveen 152,593,757 ....... 152,593,757|........ 152,593,757 0 0 0
BONGS evorvvvereereresesaeneseseesesessseesessssesssssssesessssssesssesssesessseses | wevenes 284,086,947 ....... 301,677,257|.......... 80,017,763|........ 204,069,184 0 0
D. Not Practicable to Estimate Fair Value
Carrying Effective Maturity
Type or Class of Financial Instrument Value Interest Rate Date Explanation
Mount Carmel Health Plan of Idaho, Inc. ................. |...... 7,265,084 ...t e e Carrying this common stock at a net equity value ...
Mount Carmel Health Plan of New York, Inc. . v |....25,486,421| ... .| Carrying this common stock at a net equity value ...
Mount Carmel Health Plan of Connecticut, Inc. ....... |...... 3,510,022| ..o e Carrying this common stock at a net equity value ...
Trinity Health Plan of Michigan, Inc. ........ccccceeceevies | 2,743,439 ..o et Carrying this common stock at a net equity value ...
Other Items
A. Extraordinary Item
Not Applicable
B. Troubled Debt Restructuring Debtors
Not Applicable
C. Other Disclosures and Unusual Items
Not Applicable
D. Business Interruption Insurance Recoveries
Not Applicable
E. State Transferable and Non-transferable Tax Credits
Not Applicable
F. Subprime-Mortgage-Related Risk Exposure
Not Applicable
G. Retained Assets
Not Applicable
H. Insurance-Linked Securities (ILS) Contracts
Not Applicable
I The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise Obtained Rights to Control the Policy

Not Applicable

Events Subsequent
Type I — Recognized Subsequent Events:
Subsequent events have been considered through August 14, 2024 for the statutory statement filed on August 15, 2024.

The Company is not aware of any events or transactions that provide additional evidence with respect to conditions that existed at June 30, 2024, which would have a
material effect on its financial condition.

Type II — Nonrecognized Subsequent Events:

Subsequent events have been considered through August 14, 2024 for the statutory statement filed on August 15, 2024.



23.

24.

25.

26.

217.

28.

29.

30.

The Company is not aware of any events or transactions that provide evidence with respect to conditions that did not exist at June 30, 2024, but arose after that date, which

would have a material effect on its financial condition.

Reinsurance — Not Applicable

A. Ceded Reinsurance Report
Not Applicable
B. Uncollectible Reinsurance

Not Applicable
C. Communication of Ceded Reinsurance
Not Applicable
D. Certified Reinsurer Rating Downgraded or Status Subject to Revocation

Not Applicable

Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not Applicable

Change in Incurred Claims and Claim Adjustment Expenses
Not Applicable

Intercompany Pooling Arrangements

A. — G. Not Applicable

Structured Settlements

The Company has no structured statements

Health Care Receivables

Not Applicable

Participating Policies
Not Applicable

Premium Deficiency Reserves

1. Liability carried for premium defiCICNCY IESEIVES. .......coueuiirireiirieiriet ettt ettt ettt sttt ettt bbbt b bbbt steteasseeeeneas 0
2. Date of the most recent evaluation of this HADIIILY ........coevririeiiiririiiie e 12/31/2023
3. Was anticipated investment income utilized in the calculation? .............ccccciiveiriniiiiiinniniiee s Yes [X] No []

Anticipated Salvage and Subrogation — Not Applicable

The Company took into account estimated anticipated salvage and subrogation in its determination of the liability for unpaid claims / losses and reduced such liability by $-0-.
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3.1

3.2

3.3

3.4

3.5

4.1

4.2

6.1

6.2

6.3

6.4

6.5

6.6

71

7.2

8.1

8.2

8.3

8.4

STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc.

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.

1 2 3
Name of Entity NAIC Company Code | State of Domicile

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

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiiicecces 12/31/2020

]

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccocevevevevecceerereeeeereennns 12/31/2020

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or

the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). eueetatrieei ettt s s e h sttt 05/26/2022

By what department or departments?
(@31 el D= o= i o T=T o Aoyl 1g U =T o Lo PP PRR PSR

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

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

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]

If yes, give full information:

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

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

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

If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
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9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.

13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc.

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ..............cccooviiiiiiiniiiie,

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;

(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified OffICEIrs? .........ooiiiiii s
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e $

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agreemMENtS.) ..o
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..

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

1
Prior Year-End
Book/Adjusted
Carrying Value

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

Ves [ X1 No[ 1

2
Current Quarter
Book/Adjusted
Carrying Value

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .......cc.ooiuiiiiiiiiiieeee e

Has the reporting entity entered into any hedging transactions reported on SChedule DB7? ...........cccoiiiiiiiiiiiieeeeee s
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes [
If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2

16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $

LOLHLe e

Yes[ 1 No[X]
] No[ 1 NALX]




17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc.

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
Northern Trust Corporation ... 50 South La Salle Street
Chicago, 111in0is 60603 ..........ococovvereeeeeeeeeeeeee e

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............cccccceeeenee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

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

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
PNC Capital AdVisors, LLC .....cocooioieeeeeiceceeeeeeeeec e (U

State Street Global Advisors Trust Company
Wellington Management Company LLP

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVESted @SSEtS?..........coviiriirririeeiriirrrseeee e Yes [ X] No[ ]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovveeecereneninnsecene Yes [ X] No[ ]

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

1 2 3 4 5

Investment
Management

Central Registration Agreement

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

151829 ... PNC Capital Advsiors, LLC ... 5493001VB7v480CY3U49 ........

30107 State Street Global Advisors Trust Company .... | 549300BYWOXNH286YR10 ........

00071052 Wellington Management Company LLP 549300YHP12TEZNLCX41 .

Yes [ X] No[ ]

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

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

c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ........c..iiiiiiiiie ettt ettt et et et et et eenean Yes[ 1 No[X]

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

Has the reporting entity self-designated PLGI SECUMHIES? ............ccooiiiiiiiiiii s Yes[ 1 No[X]

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.
Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeiiieiie Yes[ 1 No[X]



2.1

22

23

24

3.1

STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc.

GENERAL INTERROGATORIES

PART 2 - HEALTH

Operating Percentages:
1.1 AGH 1OSS PEICENE .....c.vvieeeeeieteeeeeeeeet ettt et ettt e e et et e s et et e s et e s et e s et e s et es et et ese et ese e s e s st ess s es et es e et eseases e s s et eae et ese s es et es et es et es et eseaseseasese SHeeResteReteeeehe et ettt et b et bt nnea 92.0 %
1.2 A&H cost containment percent

1.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for health savings accounts? .............

If yes, please provide the amount of custodial funds held as of the reporting date .............cccoiiiiiiiiie e P

Do you act as an administrator for health SAVINGS @CCOUNES? ............c.cuiuiueviiiiiiieiieteei ettt st b bbb bt ss e s s ses s snsnsebenas Yes [ ] No[X]

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

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of

AOMIGIlE OF thE TEPOTHING ENELY? .......cvvveeeeececeete ettt e ettt e e et et tetesenssasae s et senssseaesesesenssssaesesesenssssaesasasensnsssesesassnnansesasasensnsnansasasans Yes[ 1 No[ ]
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STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc.

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

..41-1235868 ...01/01/2024 ..




STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc.

SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

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

Health Annuity

Active | Accident and Benefits Premiums & Property/ Total

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

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

O NOOGOAWN =

AT A DA DDNDNDDNDDWWWWWWWWWONRNRNNNNNNNNDS 2 3 3 3 a3 s
OO RWONSTOCOONDORON,OOIRNIOARDINCTOOOINDIATRWON2TOOONDOTEWON=OO

57.
58.

59.
60.

61.

Alabama ................. AL
Alaska
Arizona .

Arkansas . . AR
California . CA
Colorado .. . CO
Connecticut . . CT
Delaware . .. DE
District of Columbia DC
Florida .......ccccevens FL
Georgia .....cooeuvrenne GA
Hawalii ......ccoevvenene HI

Kentucky ........ccccue.e. KY
Louisiana ................ LA

Maryland ................. MD
Massachusetts ....... MA
Michigan .................

Minnesota ...
Mississippi .........e....
Missouri ........ccccee.
Montana
Nebraska ....
Nevada ........cccccueee
New Hampshire .
New Jersey .
New Mexico
New York ....
North Carolina
North Dakota ..

Oregon ......cccceeeuens
Pennsylvania ..........
Rhode Island ..........
South Carolina .......
South Dakota .........

Virginia .....cccoeeveee.
Washington ............
West Virginia ..........
Wisconsin ...............
Wyoming .......cccueee
American Samoa .... AS
Guam .......cceeeeeenen. GU
Puerto Rico ............ PR
U.S. Virgin Islands .. VI
Northern Mariana

ZE=zZ=ZzZz=Zz=Zz=Zz=Zz=ZzZZ=Z=ZzZ=Zz=Zz=Zzr"=Zz2=z=z=2

Islands
Aggregate Other

Aliens L XXX 0
Subtotal ... XXX 0
Reporting Entity

Contributions for Employee

Benefit Plans ..................... L XXX s
Totals (Direct Business) XXX 0

...284, 344,954

289,956,290

95

289,956,290

58001.
58002.
58003.
58998.

58999.

DETAILS OF WRITE-INS

Summary of remaining
write-ins for Line 58 from

overflow page ......................

Totals (Lines 58001 through
58003 plus 58998)(Line 58
above)

XXX

(a) Active Status Counts:

1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG..

2. R - Registered - Non-domiciled RRGs

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state.
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SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 — ORGANIZATION CHART

Trinity Health Corporation (an Indiana nonprofit); FEIN: 35-1443425 (PARENT CORPORATION) | | | | | | | |

Civica, Inc. (DE Nonprofit Nonstock Corporation); FEIN: 83-1246927 (Trinity has no ownership or membership interest in Civica — only voting rights and rights to appoint BOD members attendant to our
position as a 'Governing Member.')

HealthRise Business Intelligence LLC; FEIN:84-5053960 (51% Controlled by Trinity Health Corporation)

Nuco Health LLC; FEIN: 84-0951661 (51% Controlled by Trinity Health Health Corporation)

Agile Health Solutions LLC ; FEIN: 84-3562661 (100% Controlled by Nuco Health LLC)

Greenstone Solutions LLC ; FEIN: (60% Controlled by Nuco Health LLC)
Trinity Health Pharmacy Services, LLC; FEIN: 84-3130212 (100% Controlled by Trinity Health Corporation)
Mercy Care Center; FEIN: 85-3904921 (100% Controlled by Trinity Health Corporation)
Saint Agnes Health; FEIN: 52-1339454 (100% Controlled by Trinity Health Corporation) | T T T
Allegany Franciscan Ministries, Inc. [Floridal; FEIN: 58-1492325 (100% Controlled by Trinity Health Corporation) |
Global Health Ministry d/b/a Global Health Volunteers [MI]; FEIN: 42-1253527 (100% Controlled by Trinity Health Corporation)
Maxis Health System [Pennsylvania]; FEIN: 91-1940902 (100% Controlled by Trinity Health Corporation) T T
[Maxis Health Trenton, Inc.; FEIN: 88-4267557 (100% Controlled by Maxis Health System) | |

PLEASE NOTE: Assets were sold effective 6/1/2021, but entity remains: Mercy Hospital and Medical Center; FEIN: 36-2170152 (100% Controlled by Mercy Health System of Chicago)

Mercy Foundation, Inc. ; FEIN:36-3227350 (100% Controlled by Mercy Health System of Chicago)
St. James Mercy Health System [New York]; FEIN: 22-3127184 (100% Controlled by Trinity Health Corporation)
[SIM Properties, Inc.; FEIN: 16-1204991 (100% Controlled by St. James Mercy Health System)

THRE Services LLC; FEIN: 45-2603654 (99% interest held by Trinity Health Corporation; 1% interest held by Matthew Kufta)

PLEASE NOTE - Effective 12.1.2023, Misericordia Assurance Company, Ltd. Merged into Trinity Assurance, LTD: Trinity Assurance, LTD (Cayman Island) (100% Controlled by Trinity Health Corporation)

Michigan Co-Tenancy Laboratory (Tenants in Common Co-Tenancy ); Trinity Health Corporation holds a 6.09% Tenants in Common interest; THC together with its subsidiaries holds a 59.97% Tenants in
Common interest

Truveta Inc.; FEIN 85-2537298 (4.754% Controlled by Trinity Health Corporation) |

Premier Health Holdings, LLC; FEIN: 47-2665226 (55.7% Controlled by Trinity Health Corporation; 23.8% by St. Louise Holdings, LLC; 20.50% by Franciscan Missionaries of Our Lady Health System, Inc.)

Premier Health Consultants, LLC.; FEIN: 20-5972761 (100% Controlled by Premier Health Holdings, LLC) | | | | | | |

THPH Urgent Care, LLC; FEIN: 85-2464958 (51% Controlled by Trinity Health Corporation; 49% Controlled by Premier Health Consultants, LLC)
Total Urgent Care, LLC; FEIN: 84-3755134 (100% Controlled by Premier Health Consultants, LLC) [ [ [
Total Urgent Care and Occupational Medicine, L.L.C.; FEIN: 27-1618580 (100% Controlled by Premier Health Consultants, LLC) |
Lake Charles Urgent Care, L.L.C.; FEIN: 27-2272979 (50% Controlled by Premier Health Consultants, LLC; 50% Controlled by MMarque, Inc.

LCUC Family Physicians Urgent Care, LLC; FEIN: 81-3301419 (55% Controlled by Lake Charles Urgent Care, LLC; 45% Controlled by Family Physicians Urgent Care, LLC)

Lake Charles Primary Care and Wellness, LLC; FEIN: 93-1394886  (50% Controlled by Premier Health Consultants, LLC and 50% Controlled by MMarque, Inc)

Rapides After Hours Clinic, L.L.C.; FEIN : 45-1772383 (50% Controlled by Premier Health Consultants, LLC; 50% Controlled by Rapides Healthcare System, L.L.C))

Lake Urgent Care Ascension, L.L.C.; FEIN : 35-2463092 (33.34% Controlled by Premier Health Consultants, LLC; 66.66% Controlled by Our Lady of the Lake Hospital, Inc.)

Lourdes After Hours, L.L.C. FEIN : 20-1367299 (50% Controlled by Premier Health Consultants, LLC; 50% Controlled by Our Lady of Lourdes Regional Medical Center, Inc.)

Convenient Care, LL.C. FEIN: 72-1439481 (50% Controlled by Premier Health Consultants, LLC; 50% Controlled by Our Lady of the Lake Hospital, Inc.)

St. Joseph’s/Candler Urgent Care Centers, LLC; FEIN: 82-4301751 (49% Controlled by Premier Health Consultants, LLC; 51% Controlled by St. Joseph's/Candler Health System, Inc.)

LCMC Urgent Care, LLC; FEIN: 30-0951534 (50% Controlled by Premier Health Consultants, LLC; 50% Controlled by Crescent City Physicians, Inc.)

St. Francis Urgent Care, L.L.C.; FEIN: 47-4013731 (50% Controlled by Premier Health Consultants, LLC; 50% Controlled by St. Francis Medical Center, Inc.)

Seton Urgent Care, LLC; FEIN: 32-0511311 (This Captive Affiliated JV Entity is 33.33% Controlled by Premier Health Consultants, LLC; 33.33% Controlled HH/Killeen Health System,
LLC; 33.33% Controlled by Keystone Administration Management, LLC)

Freedom Urgent Care PLLC; FEIN: 27-1208614 (100% of Beneficial Ownership of Equity Interests held by Jay McKenna, MD - This Captive Medical Practice is Managed by Premier
Health Consultants, LLC)

CP Premier Urgent Care JV, LLC; FEIN: 32-0569183 (This Captive Affiliated JV Entity is 50% Controlled by Premier Health Consultants, LLC; 50% Controlled by Cedar Park Health
System. L.P.)

Family First Express Care, PLLC; FEIN: 84-2395528; (100% of Beneficial Ownership of Equity Interests held by Kevin DiBenedetto, MD - This Captive Medical Practice is Managed
by Premier Health Consultants, LLC)

PLEASE NOTE - ENTITY WILL BE SOLD EFFECTIVE 7/1/2024: Topeka Urgent Care, LLC; FEIN: 85-0536501 (This Captive Affiliated JV Entity is 50% Controlled by Premier Health
Consultants, LLC; 50% Controlled by Topeka Health System, LLC)

PLEASE NOTE - ENTITY WILL BE SOLD EFFECTIVE 7/1/2024: UK St. Francis Urgent Care, LLC; FEIN: 85-0732004; (100% of Beneficial Ownership of Equity Interests held by Kevin
DiBenedetto, MD - This Captive Medical Practice is Managed by Premier Health Consultants, LLC)

Trinity Health O New England Urgent Care, PLLC; FEIN: 85-3033413; (100% of Beneficial Ownership of Equity Interests held by Kurt Myers, MD - This Captive Medical Practice is
Managed by Premier Health Consultants, LLC)

PLEASE NOTE - DISSOLUTION IS IN PROCESS: Holy Cross Health Urgent Care, Inc.; FEIN: 86-1216596; (100% of Beneficial Ownership of Equity Interests held by Kevin
DiBenedetto, MD - This Captive Medical Practice is Managed by Premier Health Consultants, LLC)

Mercy Health Urgent Care, PLLC; FEIN: 85-4260462; (100% of Beneficial Ownership of Equity Interests held by Kevin DiBenedetto, MD - This Captive Medical Practice is Managed
by Premier Health Consultants, LLC)

THPH Urgent Care, LLC; FEIN: 85-2464958 (51% Controlled by Trinity Health Corporation; 49% Controlled by Premier Health Consultants, LLC)
THPH Of New England, LLC; FEIN: 85-1888365 (This Captive Affiliated JV Entity is 100% Controlled by THPH Urgent Care, LLC ) |

THPH of Ft. Lauderdale, LLC; FEIN: 85-4185977 (This Captive Affiliated JV Entity is 100% Controlled by THPH Urgent Care, LLC )

Holy Cross Urgent Care, LLC; FEIN: 85-4026585 (This Captive Medical Practice is 100% Controlled by THPH Urgent Care, LLC and Managed by Premier Health Consultants, LLC)
THPH of Columbus, LLC: FEIN: 85-4041862 (This Captive Affiliated JV Entity is 100% Controlled by THPH Urgent Care, LLC) | | | | |

Mount Carmel Urgent Care, LLC; FEIN: 85-3883823 (This Captive Medical Practice is 100% Controlled by THPH Urgent Care, LLC and Managed by Premier Health Consultants, LLC)

THPH of Athens, LLC; FEIN: 86-2848438 (This Captive Affiliated JV Entity is 100% Controlled by THPH Urgent Care, LLC) | | |

Saint Mary's Health Care System Urgent Care, LLC; FEIN: 86-2944408 (This Captive Medical Practice is 100% Controlled by THPH Urgent Care, LLC and Managed by Premier Health Consultants,
o)
THPH of Maryland, LLC; FEIN: 86-2380369 (This Captive Affiliated JV Entity is 100% Controlled by THPH Urgent Care, LLC) | | | |

THPH of lowa, LLC; FEIN: 88-2108958 (100% Controlled by THPH Urgent Care, LLC) | | | | | | | |

MercyOne Urgent Care, LLC; FEIN: 88-2052422 (100% controlled by THPH Urgent Care, LLC)
Mount Carmel Heath System [Ohio]; FEIN: 31-1439334 (100% Controlled by Trinity Health Corporation] | | |
—_[Mount Carmel East (dba of Mount Carmel Health System); FEIN: 31-1439334 (100% Controlled by Immediate Parent) |
Mount Carmel St. Ann's (dba of Mount Carmel Health System); FEIN: 31-1439334 (100% Controlled by Immediate Parent)
Mount Carmel New Albany Hospital (dba of Mount Carmel Health System); FEIN: 31-1439334 (100% Controlled by Immediate Parent)
Mount Carmel Grove City (dba of Mount Carmel Health System); FEIN: 31-1439334 (100% Controlled by Immediate Parent)
Mount Carmel Health System Foundation; FEIN: 31-1113966 (100% Controlled by Immediate Parent)

Mount Carmel Health Plan, Inc. {HMOJ; FEIN: 311471229 [100% Controlled by Immediate Parent) | I

Mount Carmel Health Plan of Connecticut, Inc.; FEIN: 87-3048434 (100% Controlled by Mount Carmel Health Plan, Inc)
Mount Carmel Health Plan of Idaho, Inc.; FEIN: 83-1422704 (100% Controlled by Immediate Parent
Trinity Health Plan of Michigan, Inc.; FEIN: 84-3836552 (100% Controlled by Immediate Parent)

Mount Carmel Health Plan of New York, Inc.; FEIN: 83-3278543 (100% Controlled by Immedate Parent)
Mount Carmel Health Insurance Company (PPOJ; FEIN: 251912781 (100% Controlled by Immediate Parent] |

Mount Carmel College of Nursing; FEIN: 31-1308555 (100% Controlled by Immediate Parent)

Mount Carmel Behavioral Healthcare LLC; FEIN: (14.10% Controlled by Mount Carmel Health System)
PLEASE NOTE - ENTITY'S ASSETS INCLUDING THE DBA "COLUMBUS CONNECTION" WERE SOLD 10/4/2023 BUT ENTITY REMAINS: Patient
Transport Services of Columbus LLC dba Columbus Connection; FEIN: 26-4601285 (50% Controlled by Immediate Parent)
0SU/Mount Carmel Health Alliance; FEIN: 31-1654603 (50% Controlled by Immediate Parent) |
|Madison County Community Hospital; FEIN: 31-1657206 (40% Controlled by Immediate Parent)
Diley Ridge Medical Center; FEIN: 34-2032340 [70% Controlled by Immediate Parent) | I T
Mount Carmel Health Partners, LLC; FEIN: 471135205 (100% Controlled by Immediate Parent) | |
Central Ohio Medical Textiles; FEIN: 38-3643188 (50% Controlled by Immediate Parent) | |
Mount Carmel HealthProviders, Inc. dba Mount Carmel Medical Group; FEIN: 31-1382442 (100% Controlled by Immediate Parent]
[Mount Carmel HealthProviders Two, LLC; FEIN: 20-1983271 (100% Controlled by Immediate Parent)
[Mount Carmel Health Providers M, LLC; FEIN: 20-4145781 (100% Controlled by Immediate Parent)
Big Run Medical Office Building Limited Partnership; FEIN: 31-1608125 (76.92% Controlled by Immediate Parent)
TMCHS Big Run C i Tation; FEIN: 31-1571567 (50% Controlled by Immediate Parent)
Taylor Station Surgical Center, LTD; FEIN: 31-1459910 (40% Controlled by Immediate Parent)
Columbus Cyberknife, LLC; FEIN: 27-0865251 (35% Controlled by Immediate Parent) |
New Albany Surgery Center, LLC; FEIN: 45-1617821 (35% Controlled by Immediate Parent)
MCE MOB IV Limited Partnership; FEIN: 42-1544707 (49.63% Controlled by Immediate Parent)
St Ann's Medical Office Building 1T Limited Partnership; FEIN: 31-1603660 (48.95% Controlled by Immediate Parent]
Encompass Health Rehabilitation Hospital of Westerville, LLC dba Mount Carmel Rehabilitation Hospital, an Affiliate of Encompass Health; FEIN: 47-4200156 (20.4% Controlling Interest held by
Immediate Parent)
Orange ASC, Ltd.; FEIN: (50% Controlled by Immediate Parent) | [ | [
Holy Cross Health, Inc. [Maryland]; FEIN: 52-0738041 (100% Controlled by Trinity Health Corporation! |
Holy Cross Hospital (dba of Holy Cross Health, Inc.); FEIN: 52-0738041 (100% Controlled by Immediate Parent)
Holy Cross Germantown Hospital (dba of Holy Cross Health, Inc.); FEIN: 52-0738041 (100% Controlled by Immediate Parent)
Holy Cross Health Network (dba of Holy Cross Health, Inc.); FEIN: 52-0738041 (100% Controlled by Immediate Parent)
Maryland Care Group, Inc.; FEIN: 52-1815313 (100% Controlled by Immediate Parent] |
Holy Cross Health Foundation, Inc.; FEIN: 20-8428450 (100% Controlled by Immediate Parent)
Chesapeake Potomac Regional Cancer Center, LLC; FEIN: 20-3762277 (20% Controlled by Immediate Parent)
Doctors' Regional Cancer Center, LLG; FEIN: 20-8889327 (25% Controlled by Immediate Parent)
Maryland Care, Inc. d/b/a Maryland Physician Care MCO; FEIN:22-3476498 (25% Controlled by Immediate Parent)
Maryland Care Management, Inc. dba Maryland Physician Care MCO; FEIN: 20-4771530 (25% Controlled by Immediate Parent)
The Blue Door Pharmacy, LLC; FEIN: 47-3638756 (25% Controlled by Immediate Parent)
Holy Cross Health Centers, LLC; FEIN: 82-2340203 (100% Controlled by Immediate Parent) | | |
Holy Cross Health Partners, LLC; FEIN 82-2391212(100% Controlled by Immediate Parent) | | |

Mercy Health Network, Inc. d/b/a MercyOne [lowal FEIN: 42-1478417 (100% Controlled by Trinity Health Corporation
Genesis Health System (IL); FEIN: 36-3616314 (100% Controlled by Mercy Health Network, Inc. d/b/a Mercy One) | | |

Genesis Medical Center, Silvis (dba of Genesis Health System (IL)); FEIN: 36-3616314 (100% Controlled by Genesis Health System (L))

Genesis Medical Center, Aledo; FEIN: 45-4475683 (100% Controlled by Genesis Health System (IL))

GenRad Imaging lllinois, LLC; FEIN: 47-3785124 (50% Controlled by Genesis Health System (IL))

Larson Center LLP; FEIN: 36-3738454 (100% Controlled by Genesis Health System (IL)) |

Larson Center, LLC; FEIN: (100% Controlled by Genesis Health System (IL)) |
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Genesis Health System (IA); FEIN: 42-1418847 (100% Controlled by Mercy Health Network, Inc. d/b/a Mercy One) | | | |

Genesis Medical Center, DeWitt (dba of Genesis Health System (1A)); FEIN: 42-1418847 (100% Controlled by Genesis Health System (1))

Genesis Health Group (dba of Genesis Health System (IA)); FEIN: 42-1418847 (100% Controlled by Genesis Health System (IA))

Clyfee Dialysis, LLC: FEIN: 47-1681144 (20% Controlled by Genesis Health System (IA))

Genesis Accountable Care Organization, LLC; FEIN: 45-4168932 (100% Controlled by Genesis Health System (IA))

Genesis C ity Health Education ion; FEIN: (100% Controlled by Genesis Health System (IA))

Genesis Health Services Foundation; FEIN: 42-1421670 (100% Controlled by Genesis Health System (IA))

Genesis Health System Workers Compensation Plan and Trust; FEIN: 39-1905171 (100% Controlled by Genesis Health System (IA))

GenGastro, LL.C.; FEIN: 56-2315623 (86.25% Controlled by Genesis Health System (IA))

GenOrtho, LL.C.; FEIN: 20-3406994 (40% Controlled by Genesis Health System (IA)

GenRad Imaging, LLC: FEIN: 45-3571628 (50% Controlled by Genesis Health System (IA))
GenVentures, Inc.; FEIN: 421269171 (100% Controlled by Genesis Health System (1A)

|Genesis Heart Institute Owner’s Association, Inc.; FEIN: 86-3949369 (59.11% Controlled by GenVentures, Inc.)

Spring Park Surgery Center, LL.C.; FEIN: 42-1483989 (40% Controlled by Genesis Health System (1A))

Wellspire, LLC; FEIN: 83-3724025 (40% Controlled by Genesis Health System (IA))
Mercy Community Hospital Group, LLC; FEIN: 35-2473948 (100% Controlled by Mercy Health Network, inc. dba MercyOne)
[Central Community Hospital dba MercyOne Elkader Medical Center; FEIN: 42-0818642 (100% Controlled by Mercy Community Hospital Group)
Wheaton Franciscan Healthcare - lowa, Inc. dba MercyOne Northeast lowa; FEIN: 42-1177001 (100% Controlled by Mercy Health Network, Inc. dba MercyOne)
N.E. lowa Real Estate Investments, Ltd.; FEIN: 42-1207432 (100% Controlled by Wheaton Franciscan Healthcare - lowa, Inc. dba MercyOne Northeast lowa)
Mercy Hospital of Franciscan Sisters, Inc. dba MercyOne Oelwein Medical Center; FEIN: 42-1178403 (100% Controlled by Wheaton Franciscan Healthcare - Towa, Inc. dba MercyOne Northeast lowa)
Covenant Medical Center, Inc. dba MercyOne Waterloo Medical Center; FEIN:42-1264647 {100% Controlled by Wheaton Franciscan Healthcare - lowa, Inc. dba MercyOne Northeast lowa)
JCovenant Foundation, Inc. dba MercyOne Waterloo Foundation; FEIN: 42-1295784 (100% Controlled by Covenant Medical Center, Inc. dba MercyOne Waterloo Medical Center)
Sartori Memorial Hospital, Inc. dba MercyOne Cedar Falls Medical Center; FEIN: 42-0758901 (100% Controlled by Wheaton Franciscan Healthcare - lowa, Inc. dba MercyOne Northeast lowa)
[Sartori Health Care Foundation, Inc. dba MercyOne Cedar Falls Foundation; FEIN:42-1240996 (100% Controlled by Sartori Memorial Hospital, Inc. dba MercyOne Cedar Falls Medical Center]

Catholic Health Initiatives - lowa, Corp. dba MercyOne Des Moines Medical Center; FEIN: 42-06804486 (100% Controlled by Mercy Health Network, Inc. dba MercyOne)

St. Joseph's Mercy Hospital, Centenville, lowa, dba MercyOne Centerville Medical Center; FEIN: 42-0680308 (100% Controlled by Catholic Health Initiatives - lowa, Corp. dba MercyOne Des
Moines Medical Center)

PLEASE NOTE: ENTITY IS OPERATIONALLY INACTIVE EFFECTIVE 12/31/2022: Mercy Rural ACO, LLC dba Mercy ACO I; FEIN: 81-2764963 (100% Controlled by St. Joseph's Mercy Hospital
Centerville, lowa, dba MercyOne Centerville Medical Center)

House of Mercy dba MercyOne House of Mercy; FEIN: 42-1323808 (100% Controlled by Catholic Health Initiatives - lowa, Corp. dba MercyOne Des Moines Medical Center)
Mercy College of Health Sciences; FEIN: 42-151168 (100% Controlled by Catholic Health Initiatives - lowa, Corp. dba MercyOne Des Moines Medical Center)

Mercy Clinics, Inc. dba MercyOne Medical Group - Central lowa; FEIN: 42-1193699 (100% Controlled by Catholic Health Initiatives - lowa, Corp. dba MercyOne Des Moines Medical Center)
[ercyone central lowa Urgent Care, LLC; FEIN: (100% Controlled by Mercy Clinics, Inc. )

Mercy Health Network ACO, LLC dba MercyOne ACO Ill; FEIN: 81-2764963 (100% Controlled by Catholic Health Initiatives - lowa, Corp. dba MercyOne Des Moines Medical Center)

Mercy ACO, LLC dba MercyOne ACO Il PHSO (Statewide); FEIN: 45-4498644 (100% Controlled by Catholic Health Initiatives - lowa, Corp. dba MercyOne Des Moines Medical Center)
[MercyOne ACO V, LLG; FEIN: 83-0397103 (100% Controlled by Mercy ACO, LLC dba MercyOne ACO ilj
Mercy Foundation of DesMoines, lowa dba MercyOne Des Moines Foundation FEIN: 23-7358794 (100% Controlled by Catholic Health Initiatives - lowa, Corp. dba MercyOne Des Moines |
Medical Center)
[Mercy Auxiliary of Central lowa; FEIN: 42-6076060 (100% Controlled by Mercy Foundation of DesMoines, lowa dba MercyOne DesMoines Foundation)

Mercy Medical Center-Newton dba MercyOne Newton Medical Center; FEIN: 42-1470935 (100% Controlled by Catholic Health Initiatives - lowa, Corp. dba MercyOne Des Moines Medical |
Center)

Jasper County Health Ventures, LLC; FEIN: 46-52004428 (50% Controlled by Mercy Medical Center-Newton dba MercyOne Newton Medical Center)

Ross Medical Arts Building Owners Association, Inc.; FEIN: (65.20% Controlled by Mercy Medical Center-Newton dba MercyOne Newton Medical Center)
Des Moines Medical Center, Inc.; FEIN: 42-0837382 (92.98% Controlled by Catholic Health Initiatives - lowa, Corp. dba MercyOne Des Moines Medical Center)

lowa Medical Education Collaborative; FEIN: 46-0867190 (50% Controlled by Catholic Health Initiatives - lowa, Corp. dba MercyOne Des Moines Medical Center)

Mercy Terrace Hill Surgery Center, LL.C., FEIN: 42-1473103 (50% Controlled by Catholic Health Initiatives - lowa, Corp. dba MercyOne Des Moines Medical Center)

RCG Mercy Des Moines, LLC; FEIN: 45-0537617 (20% Controlled by Catholic Health Initiatives - lowa, Corp. dba MercyOne Des Moines Medical Center)

West Lakes Surgery Center, L.L.C.; FEIN: 20-5345292 (50% Controlled by Catholic Health Initiatives - lowa, Corp. dba MercyOne Des Moines Medical Center)
Mercy Rehabilitation Hospital, LLC; FEIN: 81-4437201 (51% Controlled by Catholic Health Initiatives - lowa, Corp. dba MercyOne Des Moines Medical Center)
Clive Behavioral Health, LLC; FEIN: 83-0831660 (48% Controlled by Catholic Health Initiatives - lowa, Corp. dba MercyOne Des Moines Medical Center)

Mercy Health Services - lowa, Corp. [lowa/Nebraskal; FEIN; 31-1373080 (100% Controlled by Trinity Health Corporation) T I T T T T

Mercy Medical Center - Clinton, Inc. dba MercyOne Clinton Medical Center; FEIN: 42-1336618 (100% Controlled by Immediate Parent) |

Mercy Healthcare Foundation-Clinton; FEIN: 42-1316126 (Entity is independent of and not controlled by Mercy Medical Center - Clinton, Inc. dba MercyOne Clinton Medical
Center)

Mercy-Clinton Anesthesia Group, LG, FEIN:46-1906752 (100% Controlled by Immediate Parent) T
MercyOne Dyersville Medical Center (dba of Mercy Health Services - lowa, Corp.; FEIN: 31-1373080) T |
MercyOne Dubuque Medical Center (dba of Mercy Health Services - lowa, Corp.; FEIN: 31-1373080) |

Dubuque Mercy Health Foundation, Inc. (dba MercyOne Dubuque Foundation); FEIN: 26-2227941 (100% Controlled by Immediate Parent]
Dyersville Health Foundation, Inc. (dba MercyOne Dyersville Foundation); FEIN: 20-5383271 (100% Controlled by Immediate Parent)
Preferred Health Choices, L.L.C.; FEIN: 90-0139311 (50% Controlled by Immediate Parent) I T T I

Health Management Services, LL.C. ; FEIN: 46-1861361 (50% Controlled by MercyOne Dubuque Medical Center (dba of Mercy Health Services - lowa Corp.; FEIN: 31-1373080))
Tri-State Surgery Center, L.L.C.; FEIN: 91-1900559 (100% Controlied by Immediate Parent) T
Medical Associates/Mercy Family Care Network, LL.C.; FEIN: 42-1478444 (100% Controlled by Immediate Parent)
Tri-State Occupational Health, L.L.C. ; FEIN: 90-1039315 (100% Controlled by Immediate Parent)
MercyOne New Hampton Medical Center (dba of Mercy Health Services - lowa, Corp.; FEIN: 31-1373080) |
MercyOne North lowa Medical Center (dba of Mercy Health Services - lowa, Corp.; FEIN: 31-1373080) |
MercyOne - KRHC Home Medical Shop, LLC; FEIN: 92-3276114 (51% Controlled by Mercy Health Services - lowa, Corp. dba MercyOne North lowa Medical Center and 49% Controlled by Kossuth
Regional Health Center)

MercyOne Hansen Family Hospital Medical Shop, LLC; FEIN: 5 (51% Controlled by Mercy Health Services - lowa Corp. dba MercyOne North lowa Medical Center and
49% Controlled by Ellsworth Municipal Hospital dba Hansen Family Hospital, an lowa municipal hospital)

Hospice of North lowa dba MercyOne North lowa Hospice; FEIN: 42-1173708 (100% Controlled by Immediate Parent) | | | |

Mercy Medical Center Foundation - North lowa dba MercyOne North lowa Foundation; FEIN: 42-1229151 (100% Controlled by Immediate Parent) | |

Forest Park Imaging, LLC; FEIN: 13-4365966 (52.89% Controlled by MercyOne North lowa Medical Center (dba of Mercy Health Services - lowa, Corp.; FEIN: 31-1373080)

Fresenius Kidney Center North lowa; FEIN: 81-2470407 (20% Controlied by Immediate Parent) I T T I T I T I
Surgical Center Building Associates, LLC; FEIN: 31-1373080 (35% Controlled by MercyOne North lowa Medical Center (dba of Mercy Health Services - lowa, Corp.; FEIN: 31-1373080)
YMCA and Rehabilitation Center; FEIN: 42-1491491 (50% Controlled by MercyOne North lowa Medical Center (dba of Mercy Health Services - lowa, Corp.; FEIN: 31-1373080)
Magnetic Resonance Services, LLG; FEIN: 42-1328388 (49% Controlled by MercyOne North lowa Medical Center (dba of Mercy Health Services - lowa, Corp.; FEIN: 31-1373080)

Mason City Ambulatory Surgery Center, LLC dba Mason City Surgery Center; FEIN: 20-1960348 (51% Controlled by MercyOne North lowa Medical Center (dba of Mercy Health Services - lowa,
Corp.; FEIN: 31-1373080)

Mercy Heart Center Outpatient Services, LLC; FEIN: 13-4237594 (51% Controlled by MercyOne North lowa Medical Center (dba of Mercy Health Services - lowa, Corp.); FEIN: 31-1373080)
MercyOne Siouxland Medical Center (dba of Mercy Health Services - lowa, Corp.; FEIN: 31-1373080] T T T T T

Hawarden Regional Healthcare Clinics, L.L.C.; FEIN: 20-1444339 (50% Controlled by MercyOne Siouxland Medical Center (dba of Mercy Health Services - lowa, Corp.; FEIN: 31-1373080)
Mercy Medical Services, Inc. dba MercyOne Medical Group - Siouxland; FEIN: 42-1283849 (100% Controlled by Immediate Parent) T

Mercy Medical Center - Sioux City Foundation dba MercyOne Siouxland Foundation; FEIN: 14- 1880022 (100% Controlled by Immediate Parent) [ I [

Health, Incorporated; FEIN: 31-1712115 (50% Controlled by MercyOne Siouxland Medical Center (dba of Mercy Health Services - lowa, Corp.; FEIN: 31-1373080)

Siouxland Paramedics, Inc.; FEIN: 42-1185707 (100% Controlled by Immediate Parent) T T T T
Siouxland Regional Cancer Center dba June E. Nylen Cancer Center; FEIN: 42-1411233 (100% Controlled by Immediate Parent]
Hospice of Siouxland; FEIN: 38-3320710 (100% Controlled by Immediate Parent) | T T I T

Mercy/USP Health Ventures, L.L.C.; FEIN: 47-1290300 (55.71% Controlled by MercyOne Siouxland Medical Center (dba of Mercy Health Services - lowa, Corp.; FEIN: 31-1373080)

|Sioux|and Surgery Center Limited Liability Partnership dba Dunes Surgical Hospital; FEIN: 46-0423353 (55.54% Controlled by Mercy/USP Health Ventures, LL.C)
PLEASE NOTE: HOSPITAL HAS CEASED OPERATIONS - CLINIC WILL REMAIN OPEN: Oakland Mercy Hospital dba MercyOne Oakland Medical Center; FEIN: 20-8072234 (100% Controlled by
Immediate Parent)

‘Oakland Mercy Hospital Foundation dba MercyOne Oakland Foundation; FEIN: 31-1678345 (100% Controlled by Immediate Parent) | |
PLEASE NOTE - DISSOLUTION IS IN PROCESS FOR THIS ENTITY: Baum Harmon Mercy Hospital dba MercyOne Primghar Medical Center; FEIN: 42-1500277 {100% Controlled by Immediate Parent)

[PLEASE NOTE - DISSOLUTION IS IN PROCESS FOR THIS ENTITY: Baum Harmon Mercy Hospital and Clinics F ion dba MercyOne Primghar Foundation; FEIN: 26-2973307 (100% Controlled by Immediate Parent)
MHN ACO, LLC dba MercyOne ACO IV; FEIN: 42-1521367 (100% held by Mercy Health Services - lowa, Corp.) | |
Saint Joseph Regional Medical Center, Inc. [Indianal; FEIN: 35-1568821 (100% Controlled by Trinity Health] | | |
~ [The Foundation of Saint Joseph Regional Medical Center, Inc.; FEIN: 35-1654543 (100% Controlled by Immediate Parent)
‘Alick's Home Medical Equipment, Inc.; FEIN: 35-1548294 (13.50% Controlled by Immediate Parent) |
Saint Joseph Regional Medical Center - Health Insurance Services, LLC; FEIN: 46-2814097 (100% Controlled by Immediate Parent)
Northern Indiana Magnetic Resonance Center, LLP; FEIN: 35-1832912 (25% Controlled by Immediate Parent)
Select Health Network, Inc.; FEIN: 35-1932210 (50% Controlled by Immediate Parent)
Michiana Heath Information Network, LLC; FEIN: 35-2050128 (33.33% Controlled by Immediate Parent)
Edison Lakes, Inc.; FEIN: 35-1783300 (23.84% Controlled by Immediate Parent)
Edison Lakes ROG, LLC ; FEIN: 27-1778694 (30% Controlled by Immediate Parent)
Saint Joseph Regional Medical Center - South Bend Campus, Inc.; FEIN: 35-0868157 (100% Controlled by Immediate Parent]

[West Michigan Shared Hospital Laundry; FEIN: 38-2026913 (2.5% interest held by Saint Joseph Regional Medical Center - South Bend Campus, Inc)
Saint Joseph Regional Medical Center - Plymouth Campus, Inc.; FEIN: 35-1142669 (100% Controlied by Immediate Parent) T

West Michigan Shared Hospital Laundry; FEIN: 38-2026913 (2.5% interest held by Saint Joseph Regional Medical Center - Plymouth Campus, Inc.)
SIRMIC Holdings, Inc.; FEIN: 47-4763735 (100% Controlled by Immediate Parent)

[Michiana Urgent Care Management, LLC; FEIN: 47-4279865 (40% Controlled by Immediate Parent)
Saint Alphonsus Health System, Inc. [Idaho/Oregonl; FEIN: 27-1929502 (100% Controlled by Trinity Health] |
Saint Alphonsus Medical Center - Nampa, Inc.; FEIN: 82-0200896 (100% Controlled by Immediate Parent)
MedNow, Inc.; FEIN: 82-0389927 (100% Controlled by Immediate Parent)
Saint Alphonsus Medical Center - Nampa Health Foundation, nc.; FEIN: 26-173725_6|(ﬁ0% Controlled by Immediate Parent]
Saint Alphonsus Nampa Auxiliary, Inc.; FEIN: (100% Controlled by Saint Alphonsus Medical Center - Nampa, Inc.)
Saint Alphonsus Regional Medical Center, Inc.; FEIN: 82-0200895 (100% Controlled by Immediate Parent] | T
Saint Alphonsus Regional Medical Center Auxiliary, Inc.; FEIN: 82-6009027 (100% Controlled by Immediate Parent)
Tife Flight Network, LLC; FEIN: 20-5016802 (25% Controlled by Immediate Parent)
ENTITY CONVERTED TO "LLC" EFF. 7/1/2024: Saint Alphonsus Diversified Care, LLC; FEIN: 94-3028978 (100% Controlled by Immediate Parent)
Saint Alphonsus Regional Rehabilitation Hospital, LLC; FEIN: 63-0860407 (49% Controlled by Saint Alphonsus Diversified Care, Inc.)
Intermountain Medical Imaging, LLC; FEIN: 82-0514422 (50% Controlled by Immediate Parent) |
Saint Alphonsus Caldwell Cancer Treatment Center, LL.C.; FEIN: 82-0526861 (80% Controlled by Immediate Parent) |
Ten Mile Surgery Center, LLG; FEIN: (55.5787% Controlled by Saint Alphonsus Diversified Care, Inc) | T
Saint Alphonsus Home Health and Hospice, LLC dba Enhabit Home Health & Hospice; FEIN: 20-3942050 (50% Controlied by Immediate Parent)
Saint Alphonsus Professional Medical Services LLC; FEIN: 46-0500210 (100% Controlled by Immediate Parent)
Saint Alphonsus Specialty Services, Inc.; FEIN: 26-0553931 (100% Controlled by Immediate Parent)
Saint Alphonsus Medical Center - Ontario, Inc.; FEIN: 27-1789847 (100% Controlled by Immediate Parent)

[Saint Alphonsus Foundation - Ontario, Inc. ; FEIN: 20-2683560 (100% Controlled by Immediate Parent)
Saint Alphonsus Medical Center - Baker City, Inc.; FEIN: 27-1790052 (100% Controlled by Immediate Parent) |

[Saint Alphonsus Foundation - Baker City, Inc.; FEIN: 94-3164869 (100% Controlled by Immediate Parent)
Eastern Oregon Coordinated Care Organization, LLC; FEIN: T10% Controlled by Saint Alphonsus Health System, Inc.)
Saint Alphonsus Health Alliance, Inc.; FEIN: 82-0524649 (100% Controlled by Saint Alphonsus Health System, Inc.)
Summit Health Plan, Inc.; OR INSURANCE DIVISION CORPORATION FORMED 2/14/2020; FEIN: 83-3295864 (10% Controlled by SAHS
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Trinity Health - Michigan [Michigan]; FEIN: 38-2113393 (100% Controlled by Trinity Health C i I | | I | I

BH JV Grand Rapids, LLC dba Southridge Behavioral Hospital; FEIN:  (49% Controlled by Trinity Health-Michigan)

Grand River Endoscopy Center, LLC; FEIN: (100% Controlled by Trinity Health-Michigan)
Huron Gastro Endoscopy Center, LLC; FEIN: (51% Controlled by Trinity Health-Michigan) | | | | |
Joint Venture Hospital Laboratories, L.L.C.; FEIN: (25% Controlled by Trinity Health-Michigan) | | | |

Tri-Hospital Emergency Medical Services Corporation; FEIN: 38-2485700 (33.33% Controlled by Immediate Parent) | | |
Saint Joseph Mercy Health System (Division of and dba for Trinity Health - Michigan); FEIN: 38-2113393 (100% Controlled by Immediate Parent)
St. Joseph Mercy Chelsea, Inc. dba Chelsea Hospital; dba Chelseacare; dba Chelseacare Pharmacy; dba SRSLY; FEIN: 82-4757260 (51% Controlled by Immediate
Parent; 49% Controlled by University of Michigan)

Trinity Health Ann Arbor Hospital (Division of and dba for Trinity Health - Michigan); FEIN: 38-2113393 _(100% Controlled by Immediate Parent]
Trinity Health Livingston Hospital (Division of and dba for Trinity Health - Michigan); FEIN: 38-2113393 (100% Controlled by Immediate Parent)
Trinity Health Livonia Hospital (Division of and dbas for Trinity Health - Michigan); FEIN: 38-2113393 (100% Controlled by Immediate Parent)
Trinity Health Oakland Hospital (Division of and dba for Trinity Health - Michigan); FEIN: 38-2113393 (100% Controlled by Immediate Parent)
Trinity Health Grand Rapids Hospital (Division of and dba for Trinity Health - Michigan); FEIN: 38-2113393 (100% Controlled by Immediate Parent)
Saint Mary's Foundation; FEIN: 38-1779602 (100% Controlled by Immediate Parent) | T T I T
Mercy Hospital Cadillac Foundation; FEIN: 20-3357131 (100% Controlled by Immediate Parent) | | | | |

Metropolitan Detroit Area Hospital Services, Inc.; FEIN: 38-1958953 (A Michgan Non-Profit Co-Op); Members include Trinity Health- Michigan d/b/a Saint Joseph Mercy
Health System (33.30% Interest); Henry Ford Health System, Inc.; and University of Michigan
Fealth Park Central, LLC.; FEIN: 38-3006501 (10.55% Controlled by Immediate Parent) | I T
Sixty-Fourth Street, LLC; FEIN: FEIN: 20-2443646;(53.94% Controlled by Immediate Parent]
Washtenaw/Livingston Medical Control Corporation; FEIN: 38-2843970 _ (50% Controlled by Immediate Parent)
Center for Digestive Care, LLC: FEIN: 03-0447062 (51% Controlled by Immediate Parent)
Huron Arbor Corporation; FEIN: 38-2475644 (100% Controlled by Immediate Parent)
[Parkprop, LLG;FEIN: 27-3074736 (100% Controlled by Immediate Parent]
Probility Therapy Services; FEIN: 20-2020239 (100% Controlled by Immediate Parent)
Advantage Health/ Saint Mary's Medical Group d/b/a Mercy Health Physician Partners; FEIN: 27-2491974 (100% Controlled by Immediate Parent)
Advent Rehabilitation LLC; FEIN:38-3306673 (50% Controlled by Immediate Parent) |
Tife Circles; FEIN: 26-0170498 (25.5% Controlled by Immediate Parent)
Woodland Imaging Center, LLC dba Avant Imaging ; FEIN: 76-0820959 (51% Controlled by Immediate Parent);
THA Health Services Corporation ; FEIN: 38-3316559 (100% Controlled by Immediate Parent)
THPH of West Michigan, LLC; FEIN: 85-4334405 (100% Controlled by IHA Health Services Corporation)
THA Affiliation Corp.; FEIN: 38-3188895 (100% Controlled by Immediate Parent) |
McAuley Health Partners ACO, LLC; FEIN: 83-0959900 (100% Controlled by Immediate Parent)
THA Olma Primary Care Risk, LLC; FEIN: 85-3429296 (100% Controlled by IHA Health Services Corporation)
THA Olma Primary Non Risk, LLC; FEIN: 85-3450897 (100% Controlled by IHA Health Services Corporation)
THA Olma Specialty Services, LLC; FEIN: 85-3475812 (100% Controlled by IHA Health Services Corporation)
THA OLMA Specialty 1 LLC; FEIN: 86-2523920 (100% Controlled by IHA Health Services Corporation)
THA'OOMA Primary LLC; FEIN: 86-1531584 (100% Controlled by IHA Health Serrvices Corporation)
THA WLMA Specialty LLC; FEIN: 861513330 (100% Controlled by IHA Health Services Corporation)
Catherine McAuley Health Services Corporation; FEIN: 38-2507173 (100% Controlled by Immediate Parent) |
Oakland Health Alliance, LLC; FEIN: 82-2021072 (100% Controlled by Immediate Parent)
Southeast Michigan Clinical Network, LLG; FEIN: 47-3856789 (100% Controlled by Immediate Parent) |
Warde Medical Laboratory, LLC; FEIN: 38-2648446 (100% Controlled by Trinity Health-Michigan)
West Michigan Shared Hospital Laundry; FEIN: 38-2026913 (17.36% Controlled by Mercy Health Partners; 10.70% Interest Held by Trinity Health - Michigan)
Western Michigan Associates; FEIN: 38-2960292 (14.06% Controlled by Mercy Health Partners; 10.70% Controlled by Trinity Health - Michigan)
Northern Michigan Supply Alliance, L.L.C.; FEIN: 38-3453378 (50% Controlled by Immediate Parent) |
Mercy Health Partners; FEIN: 38-2589966 (100% Controlled by Immediate Parent) | | |
Trinity Health Specialty Hospital - Grand Haven; FEIN: 93-3727867 (100% Controlled by Mercy Health Partners)
Trinity Health Grand Haven Hospital; FEIN: 38-3330803 (100% Controlled by Mercy Health Partners)
1101 South Beacon Boulevard, LLC; FEIN: (100% Controlled by Trinity Health Grand Haven Hospital)
NOCH Physician Biling Company, L.L.C.; FEIN: (100% Controlled by Trinity Health Grand Haven Hospital
Takeshore Healthcare LLC; FEIN: 150% Controlled by Trinity Health Grand Haven Hospital)
Synanon, Inc.; FEIN: (100% Controlled by Trinity Health Grand Haven Hospital)
Trinity Health Muskegon Hospital (dba of Mercy Health Partners); FEIN: 38-2589966 (100% Controlled by Immediate Parent)
Trinity Health Shelby Hospital (dba of Mercy Health Partners); FEIN: 38-2589966 (100% Controlled by Immediate Parent)
Muskegon Community Health Project; FEIN: 91-1932918 (100% Controlled by Immediate Parent)
Muskegon SC, LLC; FEIN: 20-3244346 (28.58% Controlled by Immediate Parent]
West Shore i Building Ce init iation; FEIN: 38-2700166 (97.39% Controlled by Immediate Parent)
Professional Med Team; FEIN: 38-2638284 (100% Controlled by Immediate Parent) |
[Mobile Health Resources, L.LC., FEIN: 38-3285823 (14.3% Controlled by Immedate Parent)
Mercy Health Clinically Integrated Network, LLC dba Affinia Health Network; FEIN: 47-2070753 (100% Controlled by Immediate Parent)
[Affinia Physician Network, LLC; FEIN: 82-2810979 (100% Controlled by Immediate Parent) | I T
Western Michigan Associates; FEIN: 38-2960292 (14.06% Controlled by Mercy Health Partners; 10.70% Controlled by Trinity Health - Michigan)
West Michigan Shared Hospital Laundry; FEIN: 38-2026913 (17.36% Controlled by Mercy Health Partners; 10.70% Interest Held by Trinity Health - Michigan)
Hackley Health Ventures, Inc.; FEIN: 38-2589959 (100% Controlled by Immediate Parent) | | | |
Hackley Professional Pharmacy, Inc. dba Mercy Health Partners-Pharmacy Inc.; dba Mercy Health Pharmacy - Lakes; dba Mercy Health Pharmacy - North Muskegon;
FEIN: 38-2447870 (100% Controlled by Inmediate Parent)
Loyola University Health System lllinois]; FEIN: 36-3342448 (100% Controlled by Trinity Health Ce
Toyola Physician Partners ACO, LLC; FEIN: 38-3830508 (100% Controlled by Immediate Parent) |
Gottlieb Memorial Hospital; FEIN: 36-2379649 (100% Controlled by Immediate Parent) |
[Gottlieb/West Towns PHO, Inc.; FEIN: 36-4006263 (50% Controlled by Immediate Parent)
Gottlieb Community Health Services Corporation dba MacNeal Hospital; FEIN: 36-3332852 (100% Controlled by Immediate Parent)
L. Medicine Labs, LLC; FEIN: 37-1878743 (100% Controlled by Immediate Parent] |
Primary Care Physicians Center, L.L.C.; FEIN: 36-4038505 (94% Controlled by GCHSC) | | |
Chicago Health System ACO, LLC (Inactive operationally since 2019 due to termination of Medicare Shared Savings Program but remains active with the IL SOS); FEIN: 45-3020116
(100% Controlled by GCHSC)
MacNeal Health Providers, Inc. dba Chicago Health System, Inc.; FEIN: 36-3361297 (100% Controlled by GCHSC)
Toyola University Medical Center; FEIN: 36-4015560 (100% Controlled by Immediate Parent)

Loyola Ambulatory Centers, LLC; FEIN: 36-4321058 (100% Controlled by Immediate Parent) | [

Loyola Ambulatory Surgery Center at Oakbrook, L.P.; FEIN: 36-4119522 (50% Controlled by LUMC; 49% controlled by LAC; 1% controlled by LUHS)
RMLHP Corporation; FEIN: 36-4160869 (50% Controlled by Immediate Parent) T I
RML Health Providers Limited Partnership; FEIN: 36-4160869 (50% Controlled by Loyola University Medical Center)
Loyola Medicine Transport LLC; FEIN 47-4147171 {100% Controlled by Immediate Parent) | |
Loyola Medical Group, LLC; FEIN: 32-0552496 (100% Controlled by LUMC) | |
Palos Health Surgery Center, LLC; FEIN: 35-2634975 (48.99% Controlled by Loyola University Medical Center)
Loyola Physician Partners, LLC; FEIN: 37-1756257; (100% Controlled by Immediate Parent) | | |
Saint Agnes Medical Center [Californial; FEIN: 94-1437713 (100% Controlled by Trinity Health | | |
Saint Agnes Medical Foundation dba Saint Agnes Care; Saint Agnes Care Center-Northwest; and Saint Agnes Urgent Care; FEIN: 94-2839324 (100% Controlled by Immediate Parent)
Saint Agnes Medical Providers, Inc.; FEIN: 46-1465093 (Sole licensed ici i by SAMC - Not Controlled by SAMC) |
Central Valley Health Plan, Inc.; FEIN: 61-1846844 (100% Controlled by Immediate Parent)
Saint Agnes/USP Surgery Centers, LLC; FEIN: 36-4806811 (49.90% Controlled by Saint Agnes Medical Center) T
[Renaissance Surgery Center, LLC; FEIN: 20-5077652 (87.58% held by Saint Agnes/USP Surgery Centers, LLC ]
Saint Agnes/Dignity/USP Surgery Centers, L.L.C.; FEIN: 84-3522377 (50.1% Controlling Interest held by Saint Agnes Medical Center)
Central California Healthcare Holdings, LLC; FEIN: 47-4538833 (70.78% Controlling Interest held by Saint Agnes/Dignity/USP Surgery Centers, LL.C.)
FSC Hospital, LLC ; FEIN: 77-0528014 (100% Controlled by Central California Healthcare Holdings, LLC) | |
Fresno Surgery Center, L.P.; FEIN: 77-0011624 (75.102212% Controlling Interest held by FSC Hospital, LLC; 24.897788% held by Central California Healthcare
Holdings, LLC)

Saint Agnes/Dignity/USP Surgery Centers I, L.L.C.; FEIN: 93-3304232 (29.90% held by Saint Agnes Medical Center) | | | | |

|Sierra Pacific Surgery Center, LLC; FEIN: 95-4810282 (70.78% Controlled by Saint Agnes/Dignity/USP Surgery Centers I, LL.C))

Pittsburgh Mercy Health System, Inc. [Pennsylvanial; FEIN: 25-1464211 {100% Controlled by Trinity Health) | | | | |

Mercy Life Center Corporation; FEIN: 25-1604115 (100% Controlled by Immediate Parent) | | | |
|Living for the Elderly - Pi gh, Inc. d/b/a LIFE Pi gh; FEIN: 25-1815436 (48% Controlled by Immediate Parent)

McAuley Ministries; FEIN: 94-3436142 (100% Controlled by Immediate Parent)

Bethlehem Haven of Pittsburgh, Inc.; FEIN: 25-1436685 (100% Controlled by Immediate Parent)

BH Venture Mgmt LLC; FEIN: 83-2416426 (100% Controlled by Bethlehem Haven of Pittsburgh, Inc.)

BH Venture One LP; FEIN: 38-4098074 (99% Controlled by Limited Partner Bethlehem Haven of Pittsburgh, Inc. and 1% Controlled by General Partner BH Venture Mgmt, LLC)

Trinity Continuing Care Services (multistate operation - incorporated in Michigan); FEIN: 38-2559656 (100% Controlled by Trinity Health Corporation

Heartwood Lodge Trinity Health; FEIN: 38-2602971 (100% Controlled by Trinity Continuing Care Services)

Trinity Senior Services Management, Inc.; FEIN: 371572595 (100% Controlled by Trinity Continuing Care Services/Trinity Health) |

Holy Cross CareNet, Inc. (Operating Assets Sold 8.31.2018 but Entity Remains); FEIN: 52-1945054 (100% Controlled by Immediate Parent)

Mary Free Bed Sub-Acute Rehabilitation; FEIN: 46-3971740 (50% Controlled by Immediate Parent)

Mercy Services for Aging Nonprofit Housing Corporation; FEIN: 38-2719605(100% Controlled by Immediate Parent]

Trinity Continuing Care Services - Indiana, Inc.; FEIN: 93-0907047 (100% Controlled by Immediate Parent)
[Saint Joseph's Tower Inc.; FEIN: 31-1040468 (100% Controlled by Immediate Parent]

Saint Joseph of the Pines, Inc.; FEIN: 56-0694200 (100% Controlled by Immediate Parent) I

Mercy Community Health, Inc.: FEIN: 06-1492707 (100% Controlled by Immediate Parent)

Saint Mary Home, Incorporated; FEIN: 06-0646843 (100% Controlled by Immediate Parent]

McAuley Center, Incorporated; FEIN: 06-1058086 (100% Controlled by Immediate Parent)

PLEASE NOTE: ENTITY'S ASSETS WERE SOLD EFF 7/1/2021, BUT ENTITY REMAINS: Mount St. Joseph dba Mount Saint Joseph Residence and Rehabilitation; FEIN: 01-0274998

Glacier HTs, Inc.; FEIN: 38-1891500 (100% Controlled by Immediate Parent] T T T T T T T T T

[Glacier Hills Foundation; FEIN: 20-8072723 {100% Controlled by Immediate Parent) | | | | | | | |

PLEASE NOTE THAT THE DBA FARREN CARE CENTER HAS CEASED OPERATIONS, BUT THE CORPORATE ENTITY, TCCS-MA, STILL REMAINS: Trinity Continuing Care Services - Massachusetts dba Farren Care Center

(PLEASE NOTE: PER THE FEBRUARY 2018 TRANSFER OF ASSETS AND SERVICES OF FARREN CARE CENTER, INC. (MA) TO TCCS - MA, FARREN CARE CENTER IS A DBA OF TCCS - MA; AND, AS THE FEIN FOR FARREN CARE

CENTER, INC. (MA) WAS NOT TRANSFERRED, THIS SHELL ENTITY WAS PREVIOUSLY A SUB OF THONE /The Mercy Hospital, Inc. (Sisters of Providence Health System, Inc. which merged into The Mercy Hospital, Inc. on

12/30/2016/); BUT, FARREN CARE CENTER, INC. (MA) FILED RESTATED ARTICLES OF ORGANIZATION ON 3/1/2022 CHANGING ITS CORPORATE MEMBER TO TRINITY CONTINUING CARE SERVICES); FEIN: 82-4005577

(100% Controlled by Immediate Parent)

Farren Care Center, Inc. (MA): FEIN: 04-2501711 (100% Controlled by TCCS)

Trinity Home Health Services i operation - i in Michij ; FEIN: 38-2621935 (100% Controlled by Trinity Health C¢

Hospice of North Ottawa Community, Inc.; FEIN: 38-2370192 (100% Controlled by Trinity Home Health Services) T

Hospice of Muskegon County, Inc.; FEIN:38-2415247 (20% Controlled by Trinity Home Health Services)

Mercy General Health Partners, Amicare Homecare dba North Ottawa at Home; FEIN: 38-3.321856 (100% Controlled by Immediate Parent)

Saint Mary's Amicare Home Healthcare; FEIN: 38-3320700 (100% Controlled by Immediate Parent) T T I

PLEASE NOTE THAT THIS SYRACUSE, NY HOME HEALTH AGENCY WILL CLOSE AND THE ENTITY WILL BECOME OPERATIONALLY INACTIVE EFFECTIVE 10.22.2023: St. Joseph's Health at Home,

Inc.; FEIN: 87-1012253 (100% Controlled by Trinity Home Health Services)

Mercy Home Health; FEIN: 23-1352099 (100% Controlled by Trinity Home Health Services)

Trinity Health PACE; FEIN: 47-3073124 (100% Controlled by iate Parent) i operation - i in Michigan)

Trinity Health PACE Alexandria, Inc.; FEIN: 92-3433625 (100% Controlled by Trinity Health PACE)
Trinity Health PACE of Montgomery County, Inc.; FEIN: 92-3450659; (100% Controlled by Trinity Health PACE)

Trinity Health PACE of Pensacola, Inc.; FEIN: 92-2940854 (100% Controlled by Trinity Health PACE) |
Mercy LIFE; FEIN: 23-2840137 (100% Controlled by Immediate Parent)

LIFE St. Mary; FEIN: 26-2976184 (100% Controlled by Immediate Parent)

LIFE at St. Francis Healthcare, Inc.; FEIN: 45-2569214 (100% Controlled by Inmediate Parent)

Saint Joseph PACE Inc.; FEIN: 47-3129127 (100% Controlled by Immediate Parent) T T T T T T T T
TIFE St. Joseph of the Pines, Inc.; FEIN: 27-2159847 (100% Controlled by Immediate Parent) | | | | |
Trinity Health LIFE Pennsylvania Inc. dba Mercy LIFE - West Philadelphia ; FEIN: 47-5244984 (100% Controlled ) | | | | |
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Mercy LIFE of Alabama; FEIN: 27-3163002 (100% Controlled by Immediate Parent) T T T
Mercy LIFE, Inc.; FEIN: 45-3086711 (100% Controlled by Immediate Parent) | | |
LIFE at Lourdes Inc. dba Trinity Health LIFE New Jersey; FEIN: 26-1854750 (100% Controlled by Immediate Parent)
Trinity Health ACO, Inc.; FEIN: 47-3794666 (100% Controlled by Trinity Health] | | | |
—___ [Trinity Integrated Care, LLG; FEIN: 81-2772183 (100% Controlled by Immediate Parent) |

[PLEASE NOTE - THIS ENTITY 1S OPERATIONALLY INACTIVE: Trinity Accountable Care, LLC; FEIN: 81-2780900 (100% Controlled by Immedate Parent]
[PLEASE NOTE - THIS ENTITY IS OPERATIONALLY INACTIVE: Trinity Accountable Care Il, LLC; FEIN: 84-2508775 (100% Controlled by Immediate Parent)

Trinity Health of the Mid-Atlantic Region (Effective 7.1.19; formerly Mercy Health System of Southeastern Pennsylvania) [Pennsylvania]; FEIN: 23-2212638 {100% Controlled by Trinity Health

Mercy Health Foundation of Southeastern Pennsylvania; FEIN: 23-2829864 (100% Controlled by Immediate Parent)

Mercy Catholic Medical Center of Southeastern Pennsylvania; FEIN: 23-1352191 (100% Controlled by Immediate Parent) | | | | |

Mercy Fitzgerald Hospital (dba of Mercy Catholic Medical Center of Southeastern Pennsylvania); FEIN: 23-1352191 (100% Controlled by Trinity Health of the Mid-Atlantic Region)

PLEASE NOTE ASSETS WERE SOLD TO PHMC WEST ON 3/24/2021, BUT ENTITY/FICTITIOUS NAME STILL REMAINS: Mercy Catholic Medical Center - Mercy Philadelphia Campus (dba of Mercy

Catholic Medical Center of Southeastern Pennsylvania); FEIN: 23-1352191 (100% Controlled by Trinity Health of the Mid-Atlantic Region)

Mercy Suburban Hospital (Inactive - Assets Sold 2/1/2016 but entity remains); FEIN: 23-1306763 (100% Controlled by Immediate Parent] | I T

Nazareth Hospital; FEIN: 23-2794121 (100% Controlied by Immediate Parent) I T T I | | |
[Nazareth Medical Office Building Associates, LP; FEIN: 23-2388040 (63.85% Controlled by Immediate Parent) | | | |

PLEASE NOTE THAT THE NAME CHANGE OF LANGHORNE PHYSICIAN SERVICES TO TRINITY HEALTH MID-ATLANTIC MEDICAL GROUP AND THE ENTITY'S CORPORATE
MEMBER CHANGE TO TRINITY HEALTH OF THE MID-ATLANTIC REGION WERE FILED 4/7/2023, EFFECTIVE 1/1/2024 - ENTITY IS MOVED UNDER THMA REGION; Trinity
Health Mid-Atlantic Medical Group; FEIN: 23-2571699 (100% Controlled by Immediate Parent)

PLEASE NOTE - DELAWARE CARE COLLABORATION ("DCC") LLC and MERCY ACCOUNTABLE CARE, LLC MERGED INTO THIS ENTITY AND THE ENTITY'S CORPORATE MEMBER CHANGED FROM ST.

MARY MEDICAL CENTER TO THMA REGION EFFECTIVE 1/1/2024 - MOVE ENTITY UNDER THMA REGION EFF. 1/1/2024: Quality Health Alliance LLC; FEIN: 46-5686622 (100% Controlled by
Immediate Parent)

PLEASE NOTE - ENTITY IS OPERATIONALLY INACTIVE: Mercy Accountable Care Network, LLC; FEIN: 46-2774097 (100% Controlled by Immediate Parent)
Nazareth Physician Services, Inc.; FEIN: 20-3261266 (100% Controlled by Immediate Parent) T
Mercy of Ta; FEIN: 23-2627944 (100% Controlled by Immediate Parent) | | |
Mercy Eastwick, Inc.; FEIN: 23-2184261 (100% Controlled by Immediate Parent] |
PLEASE NOTE - ENTITY IS OPERATIONALLY INACTIVE: Mercy Home Health Services; FEIN: 23-2325058 (100% Controlled by Immediate Parent)

|PLEASE NOTE - ENTITY IS OPERATIONALLY INACTIVE: Mercy Family Support; FEIN: 23-2325059 (100% Controlled by Immediate Parent)
St. Mary Medical Center [Pennsylvanial; FEIN: 23-1913910 (100% Controlled by Trinity Health of the Mid-Atlantic Region)
St. Mary Emergency Medical Services; FEIN: 46-5354512 (100% Controlled by Immediate Parent]
St. Mary Building and Development, FEIN: 46-1827502 (100% Controlled by Immediate Parent)
Langhorne Services, Inc.; FEIN: 23-2625981 (100% Controlled by Immediate Parent) |
Langhorne Services 11, Inc.; FEIN: 23-3795549 (100% Controlled by Immediate Parent)
Langhorne MOB Partners, LP.; FEIN: 23-2622772 (42.857% Controlled by Immediate Parent)
The Ambulatory Surgery Center at St. Mary, LLC; FEIN: 23-2871206 (51% Controlled by Immediate Parent]
SMMC MOB 11, imited Partnership; FEIN: 36-4559860 (65.75% Controlled by Immediate Parent)

PLEASE NOTE - ENTITY IS OPERATIONALLY INACTIVE: Quality Health Alliance - ACO LLC; FEIN: 46-5675954 (100% Controlled by Immediate Parent)

Endoscopy Center at St. Mary Management, LLC; FEIN: (16.524% Controlled by St. Mary Medical Center) | |
Endoscopy Center at St. Mary, LP; FEIN: 20-5253361 (16.349% Controlled by St. Mary Medical Center; 1% Controlled by Endoscopy Center at St. Mary Management, LLC (General
Partner))

St. Mary Rehabilitation Hospital, LLP; FEIN: 27-3938747 (50% Controlled by SMMC)_| T T I T I T I

PLEASE NOTE THIS ENTITY IS OPERATIONALLY INACTIVE BUT NOT YET DISSOLVED - ST. MARY MEDICAL CENTER TERMINATED THE CO-MGMT AGRMT WITH THIS ENTITY EFF

10/30/2018: Heart Institute of St. Mary, LLC; FEIN: 45-4903701 (10% Controlled by SMMC)

St. Francis Hospital, Inc. [Delaware]; FEIN: 51-0064326 (100% Controlled by Trinity Health of the Mid-Atlantic Region) | | | | | |

St. Francis Emergency Medical Services, LLC; FEIN: 92-0924799 (100% Controlled by St. Francis Hospital, Inc.) | | | | |

Per CT Audit, ENTITY IS VOID IN DE AS OF 3/1/2016- WAITING TO HEAR FINAL DISPOSITION FROM MINISTRY AND WHETHER ENTITY WILL BE REINSTATED; Franciscan Eldercare

Corporation; FEIN: 22-3008680 (100% Controlled by Immediate Parent)

Trinity Health Georgia, Inc. [Georgia]; FEIN: 88-0878641 (100% Controlled by Trinity Health Corporation] | | | |

~ [ Good Samaritan Hospital, Inc. dba St. Mary's Good Samaritan Hospital; FEIN: 26-1720984 (100% Controlled by Trinity Health Georgia, Inc.)

St. Mary's Sacred Heart Hospital, Inc. dba HealthWorks; FEIN: 47-3752176 (100% Controlled by Trinity Health Georgia, Inc.)
|Sacred Heart Enterprises, LLC; FEIN: 35-2534772 (100% Controlled by St. Mary's Sacred Heart Hospital, Inc.)

|Cobb Enterprises, LLC: FEIN: 20-8356011 (100% Controlled by Sacred Heart Enterprises, LLC)

St. Mary's Hospital, Inc.; FEIN: 58-0566223 (100% Controlled by Trinity Health Georgia, Inc.)

St. Mary's Medical Group, Inc.; FEIN: 26-1858563 (100% Controlied by Trinity Health Georgia, Inc.) |

St. Miary's Foundation, Inc.; FEIN: 58-2544232 (100% Controlled by Trinity Health Georgia, Inc.)

St. Mary's Good Samaritan Foundation, Inc.; FEIN: 81-1660088 (100% Controlled by Trinity Health Georgia, Inc.)

St. Miary's Highland Hils, Inc. dba St. Mary's Highland Hills Village and dba Highland Hills Village; FEIN: 02-0576648 (100% Controlled by Trinity Health Georgia, Inc.

Athens Residential Properties, LLC; FEIN: Not Issued (100% Controlled by Trinity Health Georgia, Inc.)

Accountable Care of Georgia, L.L.C.; FEIN: 46-5491058 (100% Controlled by Trinity Health Georgia, Inc.)

St. Peter's Health Partners [New York]; FEIN: 45-3570715 (100% Controlled by Trinity Health)

Capital Region UC LLC d/b/a WellNow; FEIN: 38-4124497, (25% Interest Held by SPAP]

Tnnovative Health Alliance of New York, LLC (100% Controlled by Immediate Parent); FEIN: 46-5676066

St_ Peter's Hospital Foundation, Inc.; FEIN: 22-2262982 (100% Controlled by Immediate Parent) |

Manning Medical, PLLC (Nominally Controlled by SPHP Physician in accordance with NY law; SPHP exercises control through an Agreement and Reserve Powers); FEIN: 46-4331512
ixélﬁré\éé%dvanced Imaging, P.L.L.C. dba St. Peter's Health Partners Imaging (Manning Medical PLLC controls 44.65%; Albany Radiology Partners, PLLC controls 55.35%); FEIN: 14-

St. Peter's Health Partners Medical Associates, P.C.; FEIN: 46-1177336 (100% Controlled by Immediate Parent) T I T

St. Peter's Hospital of the City of Albany dba St. Peter's Hospital; FEIN: 14-1348692 (100% Controlled by Immediate Parent) | |

Villa Mary Immaculate d/b/a St Peter's Nursing & Rehabilitation Center; FEIN: 14-1438749 (100% Controlled by Immediate Parent)

St. Peter's Ambulatory Surgery Center LLC (St. Peter's Hospital 50%; AGC Associates, Inc. 50%); FEIN: 46-0463892

Everett Road ASC, LLC; FEIN: 83-3542382 (SPHCA holds 20% Interest) T

St. Peter's Hospital College of Nursing; FEIN: 84-3744949 (100% Controlled by SPHCA)

The Community Hospice, Inc.; FEIN: 14-1608921 (100% Controlled by Immediate Parent)

[The Community Hospice Foundation, Inc.; FEIN: 22-2692940 (100% Controlled by Immediate Parent)

Samaritan Hospital of Troy, New York dba Samaritan Hospital; FEIN: 14-1338544 (100% Controlled by Immediate Parent)

Alliance for Better Health Care, LLC; FEIN 47-2920659 ( JV Samaritan Hospital 20%; Ellis Hospital 20%; Hometown Health 20%; St. Mary Hospital of
Amsterdam 20%; Whitney M. Young Health Center 20%)

Healthy Alliance IPA, LLC; FEIN: (20% Controlled by Samaritan Hospital of Troy, New York)

Samaritan Hospital - St. Mary's Campus (dba of Samaritan Hospital); FEIN: 14-1338544 (100% Controlled by Immediate Parent) |

Samaritan Hospital - Albany Memorial Campus (dba of Samaritan Hospital); FEIN: 14-1338544 (100% Controlled by Immediate Parent)

Samaritan Hospital and The Eddy Foundation; 22-2743478 (100% Controlled by Immediate Parent)

Sunnyview Hospital and Rehabilitation Center; FEIN: 14-1338386 (100% Controlled by Immediate Parent]

JSunnyview Hospital and Rehabilitation Center Foundation, Inc; FEIN: 22-2505127 (100% Controlled by Immediate Parent)

T7C (Eddy), Inc. dba The Eddy; FEIN: 22-2564710 (100% Controlled by Immediate Parent)

Our Lady of Mercy Life Center; FEIN: 14-1743506 (100% Controlled by Immediate Parent) |

The James A. Eddy Memorial Geriatric Center, Inc. dba Eddy Memorial Geriatric Center; FEIN: 22-2570478 (100% Controlled by Immediate Parent)

Capital Region Geriatric Center, Inc. dba Eddy Village Green: FEIN: 14-1701597 (100% Controlled by Immediate Parent) | |

Heritage House Nursing Center, Inc. dba Eddy Heritage House Nursing and Rehabilitation Center; FEIN: 14-1725101(100% Controlied by Immediate Parent)

Senior Care Connection, Inc. dba Eddy Senior Care; FEIN: 14-1708754 (100% Controlled by Immediate Parent) | | |

Home Aide Service of Eastern New York, Inc. dba Eddy Visiting Nurse Association; FEIN: 14-1514867 (100% Controlled by Immediate Parent)

Beverwyck, Inc. dba Eddy Village Green at Beverwyck; FEIN: 14-1717028 (100% Controlled by Immediate Parent)

Glen Eddy, Inc.; FEIN: 14-1794150 (100% Controlled by Immediate Parent) I

The Glen at Hiland Meadows, Inc.; FEIN: 16-1529639 (50% Controlled by Immediate Parent) | |

Hawthorne Ridge, Inc. dba Eddy Hawthorne Ridge; FEIN: 80-0102840 {100% Controlled by Immediate Parent)

The Marjorie Doyle Rockwell Center, Inc.; FEIN: 14-1793885(100% Controlled by Immediate Parent)

Beechwood, Inc. dba Eddy Property Services; FEIN: 14-1651563 (100% Controlled by Immediate Parent)

Samaritan Medical Office Building, Inc.; FEIN: 14-1607244 (100% Controlled by Immediate Parent)

Eddy Licensed Home Care Agency, Inc.; FEIN: 14-1818568 (100% Controlled by Immediate Parent)
[Empire Home Infusion Service, Inc. dba Northeast Home Medical Equipment; FEIN: 14-1795732 (100% Controlled by Immediate Parent)

Seton Health at Schuyler Ridge Residential Healthcare dba Schuyler Ridge; FEIN: 14-1756230 (100% Controlled by Immediate Parent)

Baycare Health System, | [¢] 4% Controlled by Ti Health, not all facilities Controlled; Other Parties to the JOA include Morton Plant Mease Health

Care, Inc. and South Florida Baptist Hospital, Inc.) [Floridal; FEIN: 59-2796965

Morton Plant Mease Health Care, Inc.; FEIN: 59-2374556 (Entity is a Party to the JOA BayCare Health System; Membership of this entity is a Directors Model -

the members of the Board of Directors of Morton Plant Mease Health Care, Inc. are the Members of this Corporation's Immediate Parent)

Trustees of Mease Hospital , Inc. d/b/a Mease Countryside Hospital; FEIN: 59-0855412 (100% Controlled by Immediate Parent) I

Trustees of Mease Hospital, Inc. d/b/a Mease Dunedin Hospital; FEIN: 59-0855412 (100% Controlled by Immediate Parent) | |

Morton Plant Hospital Association, Inc. d/b/a Morton Plant Hospital; FEIN: 59-0624462 (100% Controlled by Immediate Parent)

Morton Plant Hospital Association, Inc. d/b/a Morton Plant North Bay Hospital; FEIN: 59-0624462 (100% Controlled by Immediate Parent)

Morton Plant Hospital Association, Inc. d/b/a Morton Plant North Bay Hospital Recovery Center; FEIN: 59-0624462 (100% Controlled by Immediate Parent]

Morton Plant Hospital Association, Inc. d/b/a Morton Plant Rehabilitation Center; FEIN: 59-0624462 (100% Controlled by Immediate Parent]

South Florida Baptist Hospital, Inc.; FEIN: 59-0594631 (Entity is a Party to the JOA BayCare Health System; Membership of this entity consists of 21

individuals who are members of Missionary Baptist Churches in FL. 100% Controlled by Immediate Parent)

Bartow Regional Medical Center, Inc.; FEIN: 47-5387418 (100% Controlled by Immediate Parent)

Winter Haven Hospital, Inc.; FEIN: 59-0724462 (100% Controlled by Immediate Parent)

Winter Haven Hospital, Inc. dba Winter Haven Women's Hospital; FEIN: 59-0724462 (100% Controlled by Immediate Parent)

BayCare Alliant Hospital, Inc.; FEIN: 05-0615150 (100% Controlled by Immediate Parent)

Baycare Physician Partners, LLC; FEIN: 45-2908908 (100% Controlled by Immediate Parent) | J} | |

Baycare Physician Partners ACO, LLC; FEIN: 46-5720072 (Members are Baycare Health System and 2 individuals)

BayCare Medical Group, Inc. (f/k/a Morton Plant Mease Primary Care, Inc. ); FEIN: 59-3140335 (100% Controlled by Immediate Parent)

St Joseph's Hospital, Inc.; FEIN: 59-0774199 (100% Controlled by Trinity Health Corporation) | |

St Joseph's Hospital, Inc. d/b/a St. Joseph's Children's Hospital; FEIN: 59-0774199 (100% Controlled by Trinity Health Corporation)
St Joseph's Hospital, Inc. d/b/a St. Joseph's Women's Hospital; FEIN: 59-0774199 (100% Controlled by Trinity Health Corporation)
St Joseph's Hospital, Inc. d/b/a St. Joseph's Hospital - North; FEIN: 59-0774199 (100% Controlled by Trinity Health Corporation)
St. Joseph's Hospital, Inc. d/b/a/ St. Joseph's Hospital - South; FEIN: 59-0774199 (100% Controlled by Trinity Health Corporation)
St Joseph's Hospital, Inc. d/b/a St. Joseph's Hospital Behavioral Health Center; FEIN: 59-0774199 (100% Controlled by Trinity Health Corporation)

St. Joseph's Health Care Center, Inc.; FEIN: 59-2593686 (100% Controlled by Trinity Health Corporation) I
St. Joseph's Hospital of Tampa Foundation, Inc.; FEIN: 55-1100828 (100% Controlled by Immediate Parent)

HealthPoint Medical Group, Inc.; FEIN: 59-3244268 (100% Controlled by Immediate Parent)
Franciscan Properties, Inc.; FEIN: 592822519 (100% Controlled by Immediate Parent] _|

St Joseph's Community Care, Inc.; FEIN: 59-3152608 (100% Controlled by Immediate Parent)
St_Joseph's Enterprises, Inc, FEIN: 50-2822516 (100% Controlled by Immediate Parent) |
St. Anthony's Professional Building and Services, Inc.; FEIN: 59-2018848 (100% Controlled by Immediate Parent)

St. Anthony's Hospital, Inc.; FEIN: 59-2043026 (100% Controlled by Trinity Health Corporation)

St. Anthony's Hospital Auxillary, Inc.; FEIN: 59-0201974 (100% Controlled by Immediate Parent)
St. Anthony's Health Care Foundation, Inc.; FEIN: 59-2128991 (100% Controlled by Immediate Parent)

St. Anthony's Physicians Surgery Center, LLC; FEIN: 01-0861245 {100% Controlled by Immediate Parent)
Saint Joseph's Health System, Inc. [Georgia]; FEIN: 58-1744848 [100% Controlled inif

B by Trinity Health] |
Saint Joseph's Mercy Care Services, Inc. dba Mercy Care; FEIN: 58-1752700 (100% Controlled by Immediate Parent)

Mercy Senior Care, Inc. dba Mercy Care Rome; FEIN: 58-1366508 (100% Controlled by Immediate Parent)

Mercy Care Foundation, Inc. (f/k/a Saint Joseph's Mercy Foundation, Inc.); FEIN: 58-1448522 (100% Controlled by Immediate Parent)

Mercy Services Downtown, Inc.; FEIN: 27-2046353 (100% Controlled by Immediate Parent)

SIHS/IOC Holdings, Inc.; FEIN: 47-2299757 (100% Controlled by Immediate Parent) | |
|Emory 'Saint Joseph's, Inc. (JOC - 49% Controlled by SIHS/JOC Holdings, Inc.); FEIN: 45-2721833

Saint Joseph's McAuley Park I, LLC; FEIN: 88-0592157 (100% Controlled by Saint Joseph's Health System, Inc.)
|McAu\ey Park MM LLC; FEIN: (20% Controlled by Saint Joseph's McAuley Park 1, LLC)
[MicAuTey Park T LLC; FEN: 10.010000% Controlled by McAuley Park MM LLC]

Saint Joseph's Developer, LLC; FEIN: 88-0615394 (100% Controlled by Saint Joseph's Health System, Inc) | T
Holy Cross Hospital, Inc. [Florida]; FEIN: 59-0791028 (100% Controlled by Trinity Health) | | | |
Holy Cross Primary Care, Inc.; FEIN: 81-2531495 (100% Controlled by Immediate Parent) | |

PLEASE NOTE: THIS ENTITY IS NO LONGER A HOME HEALTH AGENCY AS OF 12/2010 DUE TO FL LAW CHANGE AS TO HHA OWNERSHIP REQUIREMENTS, BUT THE ENTITY REMAINS, AS IT OWNS
A MOB ON THE HCH CAMPUS: Nursing Network, Inc.; FEIN: 59-1145192 (100% Controlled by Immediate Parent)

Holy Cross Outpatient Services, Inc.; FEIN: 46-5421068 (100% Controlled by Immediate Parent) | | | | | | | |

Holy Cross Physician Partners, LLC; FEIN: 36-4712116 (100% Controlled by Immediate Parent) | | | | | | | |




SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 — ORGANIZATION CHART

Holy Cross Physician Partners ACO, LLC; FEIN: 46-5530455 (100% Controlled by Immediate Parent) | | | | | | [
Holy Cross Senior Services, Inc.; FEIN: 83-2256461 (100% Controlled by Immediate Parent) | | | | | | | |

Physicians Outpatient Surgery Center, LLC (JV with Physician Members holding 40.864720% interest and Holy Cross Hospital, Inc. holding a 59.135280% interest); FEIN: 35-2325646
“Atlantic Coast Health Network, LLC (JV with Atlantic Coast Holdings, Inc. - 50% Controlled by HCH); FEIN: 47-4756582
FCHN Holy Cross HoldCo, LLC; FEIN: 87-3273655 (50% Controlled by Holy Cross Hospital, Inc.)
Combined Services, Inc.; FEIN: 59-1389127 % held by Holy Cross Hospital, Inc.) I
St. Joseph's Health, Inc. [New York]; FEIN: 47-4754987 (100% Controlled by Trinity Health] |
[St. Joseph's Hospital Health Center; FEIN: 15-0532254 (100% Controlled by Immediate Parent)
5.J. Management Company of Syracuse, Inc.; FEIN: 27-1763712 (100% Controlled by Immediate Parent)
JSILS, LLC (51% SIMCS, 34% Fresenius, 15% Physicians); FEIN: 20-1796650 |
St. Joseph's College of Nursing at St. Joseph's Hospital Health Center; FEIN: 20-2497520 (100% Controlled by Immediate Parent)
SIPE Practice Management Services, Inc.; FEIN: 45-4164964 (100% Controlled by Immediate Parent)
Plaza Corporation of Central New York (50% SJHHC, 50% Crouse Hospital); FEIN: 22-2800840
Troquois Nursing Home, Inc.; FEIN: 16-1364582 (100% Controlled by Immediate Parent)
Plaza Nursing Home Company, Inc.; FEIN: 16-0955793 (100% Controlled by Immediate Parent)
|Mandorla Gardens Housing Development Fund Company, Inc. (50% PNH, 50% Loretto Geriatric); FEIN:27-3993174
Enriched Resources for Independent Elderly, Inc.; FEIN: 16-1163209 (100% Controlled by Immediate Parent) T
Plaza Foundation of Central New York; FEIN: 22-2800835 (100% Controlled by Immediate Parent) | |
Loretto Independent Living Services, Inc.; FEIN: 16-1470454 (Not Controlled by Immediate Parent, but maintains a right to one less than one half of the Board Seats)
CNY AIM IPA, LLC; FEIN: 81-5385690 (100% Controlled by Immediate Parent) |
CNY AIM, LLC; FEIN: 81-1461678 (100% Controlled by Immediate Parent) I |
Specialists’ One-Day Surgery, LLC; FEIN: 25% Controlled by St. Joseph's Hospital Health Center)
St. Joseph's Hospital Health Center Foundation, Inc.; FEIN: 22-2149775 (100% Controlled by Immediate Parent)
[The Auxiliary of St. Joseph's Hospital Health Center, Inc.; FEIN: 20-3018640 (100% Controlled by St. Joseph's Hospital Health Center Foundation, Inc.)
St. Joseph's Health Center Properties, Inc.; FEIN: 23-7219294 (100% Controlled by Immediate Parent) I T I T
Franciscan Assodiates, Inc.; FEIN: 20-2991688 (100% Controlled by Immediate Parent) |
FHS Services, Inc. d/b/a Oneida Lifeline , Franciscan Lifeline; FEIN: 27-2995699 (100% Controlled by Immediate Parent)
Franciscan Management Services, Inc. ; FEIN: 16-1351193 (100% Controlled by Immediate Parent)
[St. Elizabeth Health Support Services, Inc. (100% Controlled by FMS); FEIN: 16-1540486
|Centra| New York Infusion Services, LLC (20% FMS, 80% Infusion Services, Inc.); FEIN: 16-1559710
Franciscan Health Support, Inc.; FEIN: 16-1236354 (100% Controlled by Immediate Parent) | I

PLEASE NOTE: ASSETS OF THIS ENTITY WERE SOLD TO ADAPTHEALTH EFFECTIVE 11/1/2000, BUT ENTITY REMAINS: Franciscan Health Support Services, LLC (d/b/a
Oneida Health Support, Auburn Health Support, Mountain Lakes Health Support); FEIN: 16-1236354 (100% Controlled by Immediate Parent)

Health Care Management Administrators, Inc.; FEIN: 16-1450960 (100% Controlied by Immediate Parent)
Near Northside Holdings, LLC; FEIN: Not Yet Applied For __ (100% Controlled by Immediate Parent)
Embracing Age, Inc.; FEIN: 46-1051881 (100% Controlled by Immediate Parent] I
St Joseph's Physician Health, P.C.; FEIN: 16-1516863 (Captive PC) | T |
St. Joseph's Medical, P.C.; FEIN: 27-3899821 (Captive PC) |

[t Joseph's Imaging Associates, PLLC (60% Prospect Hll Radiology Group, 40% SIMPC); FEIN: 16-1104293

|CNY North Urgent Care, PLLC; FEIN: 35-2605215 (100% Controlled by St. Joseph's Medical. PC) T
Concordia Healthcare Network, LLC; FEIN: 84-1939474 (100% Controlled by Immediate Parent) |

|Concordia Healthcare Network IPA, LLC: FEIN: 84-3669999 (100% Controlled by Concordia Health Network, LLC)
Concordia Health ACO, LLC; FEIN: TBD _ (100% Controlled by St. Joseph's Health, Inc) |
Trinity Health Of New England Corporation, Inc. (formerly Trinity Health - New England, Inc.] [Connecticut]; FEIN: 06-1491191 (100% Controlled by Trinity Health]
—___[Saint Francis Hospital and Medical Center; FEIN: 06-0646813 (100% Controlled by Immediate Parent) | | [ |
Woodland Partners Real Estate LLC; FEIN: 83-3371094; (55% Controlled by Saint Francis Hospital and Medical Center) |
Tighthouse Surgery Center, LLC; FEIN:83-2096116 (26% Controlled by Saint Francis Hospital and Medical Center/74% by Physicians)
Saint Francis Hospital and Medical Center Foundation, Inc.; FEIN: 06-1008255 (100% Controlled by Immediate Parent)
Collaborative Laboratory Services, LLC; FEIN: 06-1520109 (100% Controlled by Immediate Parent)
Mount Sinai Hospital Foundation, Inc.; FEIN: 22-2584082 (100% Controlled by Immediate Parent) |
‘Women's Auxiliary of Saint Francis Hospital and Medical Center, Inc.; FEIN: 06-0660403 (100% Controlled by Immediate Parent)
Saint Francis GI Endoscopy, LLC (49% SFHMC); FEIN: 20-5540278 | | | J | |
Saint Francis Care Medical Group, P.C. (Nominee Shareholder, SVP Medical Affairs); FEIN: 06-1432373 (100% Controlled by Immediate Parent)
Rocky Hill Imaging Center, LLC; FEIN: 61-1989297 (50% Controlled by Saint Francis Hospital and Medical Center) | | |
Mount Sinai Rehabilitation Hospital, Inc.; FEIN: 06-1422973 (100% Controlled by Immediate Parent) I T | | |

JSFR7FF, TLC; FEIN: 06-1489745; (100% Controlled by MSRH)__| I T | | | |
Trinity Health Of New England Provider Network Organization, Inc. (formerly Trinity Health-New England Physician Network Organization; FEIN: 06-1450168 (100% Controlled by Immediate

Parent)

Asylum Hill Family Medicine Center, Inc.; FEIN: 06-1450170 (100% Controlled by Immediate Parent) | |
Enfield Surgery Center, LLC; FEIN: (100% Controlled by Trinity Health of New England Corporation, Inc.

Trinity Health Of New England CIN LLC; FEIN: (100% Controlled by Trinity Health Of New England Corporation, Inc.)

Connecticut Occupational Medicine Partners, LLC; FEIN: 06-1586674 (33.3% Controlled by THONE; 20% Controlled by JMIVIC)

Johnson Memorial Hospital, Inc.; FEIN: 47-5676956 (100% Controlled by Immediate Parent) I I T

[NRRON, LLC; FEIN: 81-2004513; (25% Controlled by Johnson Memorial Hospital, Inc.) | |
|TTC, LG, FEIN: 81-2022269 (15% Controlled by Johnson Memorial Hospital, Inc.] |

Trinity Health Of New England Emergency Medical Services, Inc.; FEIN: 83-3546613 (100% Controlled by Immediate Parent)

The Mercy Hospital, Inc. dba Mercy Medical Center, Providence Behavioral Health Hospital, Weldon Rehabilitation Hospital, Family Life Center for
Maternity, Sister Caritas Cancer Center, WorkWise, Mercy Healthcare for The Homeless; FEIN: 04-3398280 (100% Controlled by Immediate Parent)

Mercy Inpatient Medical Associates, Inc. dba Breast Care Center; dba MercyCare - Forest Park; dba Providence Prenatal Center of Holyoke; dba Trinity Health of New England

Medical Group; FEIN: 04-3029929 (100% Controlled by Immediate Parent)

System Coordinated Services, Inc. dba Life Laboratories; FEIN: 04-2938161 (100% Controlled by Immediate Parent)
[Greater Springfield MRI Limited Partnership; FEIN: 04-3178855 (50% Controlled by System Coordiated Services)

Mercy Health Accountable Care Organization, LLC; FEIN: 82-1007572 (100% Controlled by Immediate Parent)

Brightside, Inc.; FEIN: 04-2182395 (100% Controlled by Immediate Parent) | | |

Mercy Care Alliance, LLC; FEIN: 47-1561725 (100% Controlled by Immediate Parent) |

Pioneer Valley Cardiology Associates, Inc.; FEIN: 45-4208896 (100% Controlled by Immediate Parent)

Mercy Specialist Physicians, Inc. dba Trinity Health of New England Medical Group ; leo_% Controlled by Immediate Parent)

Mercy Medical Group, Inc. dba Trinity Health of New England Medical Group; FEIN: 45-4884805 (100% Controlled by Immediate Parent) |

Riverbend Medical Group, Inc. dba Trinity Health of New England Medical Group; FEIN: 81-1807730 (100% Controlled by Immediate Parent)

Sisters of Providence Care Centers, Inc.; FEIN: 22-2541103 (100% Controlled by Immediate Parent)

Western Massachusetts PET/CT Imaging Center, LLC; FEIN: 20-4744663 (50% Controlled by The Mercy Hospital, Inc.; 50% Controlled by Alliance Imaging, Inc.)

Saint Mary's Hospital, Inc.; FEIN: 06-0646844 (100% Controlled by Immediate Parent) T

The Harold Leever Regional Cancer Center, Inc.; FEIN: 061548409 (50% Controlled by Immediate Parent)

Diagnostic Imaging of Southbury, LLC; FEIN: 06- 1487582 (60% Controlled by Immediate Parent

Naugatuck Valley MRI, LLC; FEIN: 061239526 (78.3% Controlled by Immediate Parent)

Saint Mary's Hospital Foundation, Inc.; FEIN: 22-2528400 (100% Controlled by Immediate Parent)

Scovill Street Medical Building Assodiation, Inc.; FEIN: 06-1232868 (92% Controlled by Immediate Parent)
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STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc.

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

..[Mount Carmel Health System .

.| 84-3836552 ..

.|Mount Carmel Health Plan,

Mount Carmel Health Plan,

. | Ownership
. | Ownership..

.100.000 ...
.| Trinity Health Corporation

Trinity Health Corporation

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 2838 ...|Mount Carmel Health System ..............|..... 13123 ... [25-1912781 .. Mount Carmel Health Insurance Company ........ ..|Mount Carmel Health System Ownership .100.000 ...|Trinity Health Corporation ... N0......
. 2838 ...|Mount Carmel Health System ..............|..... 95655 ....|31-1471229 .. Mount Carmel Health Plan, Inc. . Mount Carmel Health System ... . | Ownership.. ..}.100.000 ...|Trinity Health Corporation .. ....N0..
. 2838 ...|Mount Carmel Health System ..............|..... 16456 .... 83-1422704 .. Mount Carmel Health Plan of Idaho, Inc. ...... Mount Carmel Health Plan, . | Ownership.. ..}.100.000 ...|Trinity Health Corporation .. ...YES....
. 2838 ...|Mount Carmel Health System ..............|..... 16723 ....[83-3278543 .. Mount Carmel Health Plan of New York, Inc. . .|Mount Carmel Health Plan, . | Ownership .100.000 ...|Trinity Health Corporation .YES
Mount Carmel Health Plan of Connecticut, Inc.
..[Mount Carmel Health System .... .|87-3948434 ..

Asterisk |

Explanation




STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc.

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...............ccccooe.e. NO

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

e ——— A0 AT
9 5 6 5 5 2 0 2 4 3 6 5 0 0 0 0 2

17



STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc.

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 23

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
2304. 2023 Part D ESTimate .....cocoeeeceiieeecece s [t 4,511,245 | o 4,511,245 | 4,440,807
2305. CMS Premium Part C Payable
2306.  Unclaimed FUNOS ........c.ceerririiiieieiiinctieiet e
2307, COD Payable ....c.ccooveeeeeeieeeeeeeeeeee e
2308. 2022 Part D Estimate .
2309. 2024 MYRA Part D ...coooovvvviirnee (244,850)|... ..
2310.  Receivable for CMS/LIS @mOUNTS ...c.c.oviieiiiiiiririicieiis s ceietsnnccieiersncee [ [t neniensfoeresnene e seeseenenas (U (303,617)
2311, 2023 FYRA Pt D oottt senenes [eaeseteseenesssssseseseseseennnes|restsesssseieteseee s sseteretes [oerereeens s (V1 R (236,979)
2312, 2024 MYRA Part C ........ ..(11,164,055)/... ..(11,164,055)/...
2313, 2024 Part D Settlement ..o | 4704770 | [ 4,704,770
2397. Summary of remaining write-ins for Line 23 from overflow page (1,955,342) 0 (1,955,342) 8,995,320
Additional Write-ins for Statement of Revenue and Expenses Line 6
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1 2 3 4
Uncovered Total Total Total
0604.  Intercompany management fEes .........cccovriveeeieieieeeeee s [ XXXt [ [ 0 [
0697. Summary of remaining write-ins for Line 6 from overflow page XXX 0 0 0
Additional Write-ins for Statement of Revenue and Expenses Line 7
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1 2 3 4
Uncovered Total Total Total
0704.  Other non-health related revenue ............cccooviieennnceeeecceeene e XXX oo Joeeeeeeieeeeeeeeeeee [ 0 [
0797. Summary of remaining write-ins for Line 7 from overflow page XXX 0 0 0
Additional Write-ins for Statement of Revenue and Expenses Line 29
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1 2 3 4
Uncovered Total Total Total
2904, OthEr FEVENUE ...cvviieieicreiiccecietei sttt
2905.  Other income ....
2997. Summary of remaining wri s for Line 29 from overflow page

18




STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Current year change in encumbrances .............. [N ... B ... AP SO ... B ... B e
4. Total gain (loss) on disposals ........cccccceceeveeeee... [ NENERA. - B ... ... D - - B B -
5. Deduct amounts received on disposals ............. N NG N ... W ............. . B U B ... -
6. Total foreign exchange change in book/adjusted ......
7. Deduct current year’s other than temporary impai
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) ...
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of prior year
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Capitalized deferred INterest and OthET ..........cciiiiiiii et sb e be e beebeesbeebesneesseesaeas
4. Accrual Of diSCOUNT .......c.oouiuiiiiiiiiiice .
5. Unrealized valuation increase/(decrease) .......... | ... JN.... AN "SGR ... . JA ... B ... .
6. Total gain (loss) on disposals ..........cccceccvevee.... NN - B - BN - DA - - DR - - e
7. Deduct amounts received on disposals .. .
8. Deduct amortization of premium and mortgage NSt N Nd NG Mitmalires I ..... NG ...
9. Total foreign exchange change in book value/rec
10. Deduct current year’s other than temporary impairment recognized
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12)
14.  Deduct total nonadmitted @MOUNLS .............oiiiii s anaes [reeese e e et nens [ee e
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEAI .......cc..oiiiiiiiiieiieeeee ettt s e saeeaesneennees [eneensennensensesnseenaeenseeans [orteeite et e et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e et e et e e st e eaeesaeesaeenaeeseesesnnesnnes [oeeteetente et e e et e e e ens [oeeiee i et
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other .....
4. Accrual of discount ..........ccoeciiiiienieenen.
5. Unrealized valuation increase/(decrease) ....
6. Total gain (loss) on disposals .........cccccceveeveeee.. . AR
7. Deduct amounts received on disposals ........
8. Deduct amortization of premium and depreC|at|on
9. Total foreign exchange change in book/adjusted carrying value ..
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAAMItEEA @MOUNTS ..ottt e e e et e ea e e ea e e es e e sse e s e e aeeaeeaneeanseeneeeneeeneesneenseenne [oreeiseenseenseeteeseesseessensees [oreesseessenseeeseenaeeaeeaeenneas
13. Statement value at end of current period (Line 11 minus Line 12)
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOT YE&I ..........c.cceuvieeeerereiiieieieesssseesesessssesesenas |oececeseseenas 419,549,586 |.......cc.c... 392,911,185
2. Cost of bonds and stocks acquired .. 99,477,309 |... ...105,228,837
3. Accrual of discount
4. Unrealized valuation increase/(decrease) (1,000,814)
5. Total gain (loss) on disposals ....2,898,318 |..
6. Deduct consideration for bonds and stocks disposed of .. 85,153,602 |... ...86,044,159
7. Deduct amortization of premium ... 253,116 |... ...733,888
8. Total foreign exchange change in book/adjusted carrying value ..
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ...
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12.  Deduct total nonadmitted @MOUNLS ..o
13. Statement value at end of current period (Line 11 minus Line 12) 435,910,476 419,549,586

SI101
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STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc.

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC 1 ()t et et b et n b e e 255,945,277 |.covveciiane. 43,097,141 | 35,935,914 | 1,196,718 | 255,945,277 |.covvenee. 264,303,222 |..cooeeerrennnieeeenn 0 e 251,828,365
R Y [ - OSSOSO PRRRSTSTRTRITY USRI 46,919,195 | 1,393,129 | 3,467,806 |........cccoervenne (786,151) [cvvreciine 46,919,195 | 44,058,367 |..cocvvvrriiereinnieeeen O [ 50,294,334
3. NAIC 3 (8) coeeveeeteiiieieisie ettt sttt ettt ettt bt s r ettt s bR R s R et st s s b s eR e s e st et s st senesene et et esenesesens |ee e et [V [V [V [V [V 0 e 0 o
L 7Y @ - SO PRRRY KRR [V RSN (RSN (O RSN (O RSN (O RSN 0 oo 0 e
5. NAIC B () it b et b et b et [eR e (U [V [V [V [V 0 e 0 o
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 0 0 0 0 0 0
7. Total Bonds 302,864,472 44,490,270 39,403,720 410,567 302,864,472 308,361,589 302,122,699
PREFERRED STOCK
8. INAIC 1 bbbttt b et b et b e b s ene [e e e (U [V T [V [V [V 0 ooeereeeemrrneneeeeeen 0 0
N 2 (2SSOSR NSRS [V RSN (RSN (O RSN (O RSN (O RSN 0 oo 0 0
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V [V 0 ooeereeeemrrneneeeeeen 0 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN 0 oo 0 0
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U [V T [V T [V T [V 0 ooeereeeemrrneneeeeeen 0 0
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 0 0 0 0 0 0 0
14, TOUAl PrEEITEA STOCK ......vuivveieiaiiiiieiciei ettt 0 0 0 0 0 0 0
15. Total Bonds and Preferred Stock 302,864,472 44,490,270 39,403,720 410,567 302,864,472 308,361,589 302,122,699
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $ o 23,000,502 ; NAIC2 $ .oooeverernne. 2,044,369 ; NAIC3 $ oooreeeeeecereees 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc.

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 18,360,538 XXX 18,065,407 29,960 17,895
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMDEr 31 OF PrIOT YEAT .........ccvoveveveveeeeeeeeieeeete ettt eseasas st esessss s sessseseseseanas [erenesnsnsenneas 21,853,025 |..oooccnne 19,059,510
2. Cost of Short-term iNVESIMENTS ACQUINET ..........c.coiiiiieieeeicecececcce ettt ettt s et es s s s st eseseseseas s sseseseseseanas [erenesasaseneeas 15,267,450 |...cccoveneee 43,048,334
3. ACCTUAN OF GISCOUNL ...veeeaceceeteeeee e ceeeet et eseaeeeesee e eseseseeeeseseseseeeeee s caeseseeee e eseseeeeeeae e aeseeeeee s e sesesee e s s s snsesesesassnsnsesesesasanansens [oseessacacicaresnna 441,761 [ 872,382
4. Unrealized valuation iNCrEASE/(AECIEASE) .........ueiuiiuieiiiii it sttt ettt ettt st e saeesbeesbe e bt e bt eabeaneeeasesheesheesbeesbeebeenbesnneenresnnes [eineeaeaseessesanesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS .......c.cooieieieeeeeeeeeeieeieee et eteteaeas et et tese e st s et eseses s s st seseseseseasanassesesesesessssssassssseseseseananas |oeeseseseseneneneneaeaseeaeas 303 [ 0
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueveuiuioieeiiieiteteteseseeeeees s e se et esesees s et st s sesesesessss s st ssesesesesessanesssasssesesesesnas |oessesesensaenens 19,202,000 |..ooeeeneneee 41,125,000
7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [V R 2,201
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeurueiieieeeierereeeeeeeeeeie e [eeeeeseneeeeeas 18,360,538 |..cooeeceenne 21,853,025
11, Deduct total NONAAMILEA BIMOUNES .......c.eurieiieeeeeeeeiei e ceeeeeee e eseseeeee e e eseseeeseesesesesesesesessseseseeessesssesesesssesesesesesssssesesesesasnnnnns [oeaciesssssssnicaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 18,360,538 21,853,025
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STATEMENT AS OF JUNE 30, 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

S104, SI05, SI06, SI07



STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc.

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 42,380,527 |.coooerenne 65,584,822
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 5,190,465,739 |................ 694,874,687
3. ACCTUAN OF GISCOUNL ...veeeeacececteteeicscaeeet et e ea s eeeeeee e eseseseeee e eseseeeeee e caeseseeee e eseseeeeeeae s aeseeeeee s e s eseees e s sansnsesesesassnsnsesesesasnanins [osesssacacicsresnna 140,564 |....oooviene 216,950
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [0 0
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 5,200,574,864 |................ 718,295,932
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 32,411,966 |..oooeeeenne 42,380,527
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 32,411,966 42,380,527
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STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc.

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

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

NONE

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

NONE

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



STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc.

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
912810-TB-4 ......... UNITED STATES TREASURY ...eeeeeeiie e eeeeei e e e een e e e e ee e e e e e e e e e s e e e e ennna e e e eennnnnns | oevernnnninnnes Joonnnd 06/06/2024 ..... Northern Trust .. .. 1,415,000 |... AL
912810-TN-8 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e enni s sennnan s s nnnnnnns | aeeeeennnnneees founnd 04/16/2024 ..... CITADEL A
912810-TT-5 ......... UNITED STATES TREASURY ...eeeeeeiie e eeeeee e e eeen e e e e ee e e e e e e e e e emn e e e e e nnn e e e eeennnnns | seeevnnnninnnes Jonnnd 05/29/2024 ..... Various AL
912828-4V-9 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e ennii s s ennna s s cnnnnnns | aeeeeennnnneees founnd 05/29/2024 ... Northern Trust .. A
912828-6T-2 ......... UNITED STATES TREASURY ...eeeeeeiiieeeeeeee e e ceen e e e ee e e e e e e e e e mnne e e e e e mnn e e eennnnnns | aeeevnnnninnnes Jonnid 05/29/2024 ..... NOMURA SECURITIES INTL INC . AL
912828-20-6 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e enni s sennnan s s nnnnnnns | aeeeeennnnneees founnd 06/06/2024 ..... CITADEL . A
91282C-FZ-9 ......... UNITED STATES TREASURY ...eeeeeeiieeeeceeee e e eeen e e e e ee e e e e e e e e e mnne e e e ennna e e eennnnnns | oeeernnnninnnes Joennnd 06/10/2024 ..... VAT TOUS o .eeertee e e e eeete e e e e e et e e e e et e e e e e e s e e e e ena e e e e eeennn e e e e ennnaaeeeennnnnneeeennnnnaes [reeernnnnaereernnnaaneeennnnaeree Jreernnnnneeeeennnneaees 9,366,292 |oiiiiiiiiiiiiiis 5,515,000 |... AL
91282C-HM-6 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e ennii s s ennna s s cnnnnnns | aeeeeennnnneees founnd 05/29/2024 ... T4 TeT T ) RO ROPPPPRRY 1.7 & I FO . 4,685,000 |... A
91282C-JZ-5 ......... UNITED STATES TREASURY ...eeeeeeiiieeeeeeee e e ceen e e e ee e e e e e e e e e mnne e e e e e mnn e e eennnnnns | aeeevnnnninnnes Jonnid 05/29/2024 ..... Northern Trust .. . AL
912820-KE-0 ......... UNITED STATES TREASLRY ... ] T AT 03/27/2024 ..... JP_MORGAN I I ... (1,993,828) . ....(2,000,000)|... AL
0109999999. Subtotal - Bonds - U.S. Governments 15,220,107 16,690,000
31320X-d4-5 ......... FH SB1183 = RMBS ...ceveeiiiiiiii e ernnnanes | aeeeernnieeees ol 06/07/2024 ..... L I SO T o P R RPN 1,518,066

31400D-KP-8 ......... FN CA5701 - RUBS ...
31400F-A9-0 . ..|FN CA7231 - RWBS
3140XJ-UG-6 . .| FN F$3282 - RIBS
3140XQ-CZ-8 ... FN FS8187 - RUBS ..

...... 06/25/2024 .....| INTL FCStone Financial Inc. ...
06/25/2024 INTL FCStone Financial Inc.
04/05/2024 MIZUHO_SECURITIES .
...... 06/20/2024 .....| INTL FCStone Financial Inc. ...

0909999999. Subtotal - Bonds - U.S. Special Revenues

03

036752-AZ-6 . .. | ELEVANCE HEALTH INC ..
05522R-DJ-4 . .. | BACCT 2024-1 A - ABS ...
103730-BY-5 . ..|BP CAPITAL MARKETS AMERICA INC ..
13608J-AA-5 ......... CANADIAN IMPERIAL BANK OF COMMERCE ...
14041IN-FV-8 ......... COMET 2019-3 A - ABS .
172520-AP-5 ......... CINTAS NO 2 CORP

05/20/2024 ... Various
06/06/2024 Nor thern Trust
05/16/2024 Various ......
04/02/2024 ..... BNP Paribas .
...... 04/18/2024 ..... [ JP MORGAN
...... 04/25/2024 .....|Morgan Stanley ...

289,951 |.
1,269,929 |.
.. 499,913 |.

45866F-AT-1 ......... INTERCONT INENTAL EXCHANGE INC .evvvniiiiiiiiiieeciiiin e sceris s ceeni e sennnas e e nnnnn | neeeeesennnnns [oeeens 04/25/2024 ..... GOLDMAN ...

47786W-AD-2 ......... JDOT 2024-B A3 = ABS ...eeeeeeeieeeeeinnie e e e eeene e e e e ennne e e e ernn e e eernnnn e e eennnnnneneennnnnnnnes | areernniinnnes Jennid 06/11/2024 .....

59156R-AN-0 ......... L= PR [SSUUUUURRRRUUUIN RPN 06/03/2024 ..... Northern Trust

T4464A-AA-9 ......... PUBLIC STORAGE OPERATING CO ...eeeeeeennieeeeeennieeeeeennneeeeeennneeeeeennaeeeeennnnneeeennnnnnns | oeeevnnnninnnns Jonnad 04/09/2024 ..... MORGAN STANLEY

874054-AK-5 .........| TAKE-TWO INTERACTIVE SOFTWARE INC .....ceviverniiiiiiiiiiiiiiiiin e ecirin e ernei s esernnniseseens [ eeennnneeeeenns [ooned 06/10/2024 ..... Northern Trust

92348K-CD-3 ......... [VZMT 2023-7 A1A - RMBS .......ccevuunnnns e TR PP 04/24/2024 ... Nor thern Trust I

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 6,132,793

2509999997. Total - Bonds - Part 3 26,572,313 28,582,163 227,637 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 26,572,313 28,582,163 227,637 XXX
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks XXX

001085-10-2 ......... AFLAC ORD ..ttt e e enne e e e ennnneeees | reeeeessniins [eeeed 06/11/2024 ..... P MORGAN .. BT e o0
00287Y-10-9 ......... 5L PPN [RTTUE N RO 04/30/2024 ..... MORGAN STANLEY ..
002896-20-7 ......... ABERCROMBIE AND FITCH CL A ORD ....eeiieeieiiiiieee et eeinneees | vveeeeesniins [eeeed 05/14/2024 ..... Various

00404A-10-9 ......... ACADIA HEALTHCARE COMPANY ORD ......eeeiiiuiiiiiesisiiiiiieeeeiiiieeeseiiiin e s sssiinnneesssininnees | eeeeeensnnens [oend 05/09/2024 ..... LIQUIDNET, INC. .
00912X-30-2 ......... AIR LEASE CL A ORD .eeeeiiiiee ettt nne e einnneees | rreeeessniins [eeed 05/29/2024 ..... Various

02665T7-30-6 ......... AMERICAN HOMES 4 RENT CL A REIT ORD ...eeveiiiiiiiiiieeiiiiiiiee et e e ssiinieee s | eeeeeeneniiee [oend 06/28/2024 ..... Various

03753U-10-6 ......... APELLIS PHARMACEUTICALS ORD ....eeoueiiiiiieeeiiiie e e ettt eiiee e e e eines | eveeeeesninins [ereead 05/14/2024 ..... RBC Dain Rauscher (US) .

139.000 |....

03770N-10-1 ......... APOGEE THERAPEUTICS ORD ...oueiiiiiiesieiiiiiie sttt siinnnee s | eeeeeensninees [ooned 06/20/2024 ..... Various

037833-10-0 . . [APPLE ORD .....ceoveiiennns 04/30/2024 MORGAN STANLEY ..100.000 |.
04351P-10-1 . ..| ASCENDIS PHARMA ADR REP ORD . . 05/16/2024 GOLDMAN ...

05370A-10-8 ......... AVIDITY BIOSCIENCES ORD ..eeeeeiisseieeeeeiiiiieee e ettt eeeeiiieeees | crveeeeeiniies e 04/05/2024 ..... Morgan Stanley
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STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc.

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
05478C-10-5 ......... AZEK COMPANY CL A ORD ...eeeeeeeeeeeeennie e e eeennes e e e eeenn e e e e eenn e e e e eennnneeeeennnnneeeennnnnnes | cvnnnenensnnnns Jonnnd 06/21/2024 ..... Various .. 2,027.000 |....
060505-10-4 ......... BANK OF AMERICA ORD ...ivvvveiniiiiiniiieeiiiii e s sinii s s e sennns s s snnans s s ensnnnssssnnnnnnnseens | cennseeeeeenns foounnd 04/30/2024 ..... MORGAN STANLEY .. 300.000 |....
090043-10-0 ......... BILL HOLDINGS ORD ....eeeeeerueeeeeennnuseeeeenneeeeeennneeeeeennnneeeeennnnnneeseennnnneeeennnnnneeees | cennvenensennns Jonnnd 06/10/2024 ..... Various ...
099406-10-0 ......... BOOT BARN HOLDINGS ORD ...eevvveniiiiiniiiiiriiiiis e s cirii e s rrnsi s s srnnnns s s ennsnnsssssnnnnnnsees | cennnnneeeennns fonnnd 05/24/2024 ... Various ...
100557-10-7 ......... BOSTON BEER CL A ORD ....eeeeereeeeeeenneeeeeenne e e e eennee e e e eennnn e e e eeennn e e e eeennnnneeeennnnnnes | cvnnenenesnnns Jonnnd 05/31/2024 ..... Morgan Stanley
109641-10-0 ......... BRINKER INTERNATIONAL ORD ....euiiviireinniiiiiiiiiesciini e sernnsissssrnnnnsssssnnnnnsssssnnnnnnsees | cennnneneeenns fonnnd 04/04/2024 ..... JEFFERIES & COMPANY, INC.
12008R-10-7 ......... BUILDERS FIRSTSOURCE ORD .....eeeveuueeermnnnnseeeennnneeeeemnnnnseeennnnnseeennnnnseeernnnnnneeeennnns | connieneesennnn Jonnnd 06/04/2024 ..... Various ...
125410-20-9 ......... CH ROBINSON WORLDWIDE ORD . 06/21/2024 ..... Various ...
126408-10-3 04/30/2024 ..... MORGAN STANLEY ..
147528-10-3 . ..| CASEYS GENERAL STORES ORD 06/20/2024 Various ...........
149568-10-7 . ..| CAVCO INDUSTRIES ORD . 05/29/2024 COWEN AND COMPANY, LLC .
161150-30-8 . ..| CHART INDUSTRIES ORD . 06/28/2024 Merrill Lynch ......
17243V-10-2 ......... CINEMARK HOLDINGS ORD ... 04/26/2024 ..... Warburg Dillon Reed ..
192422-10-3 ......... COGNEX ORD 04/30/2024 ..... Warburg Dillon Reed ..
19247G-10-7 ......... COHERENT ORD ... 06/28/2024 ..... Various
227046-10-9 06/13/2024 ..... Various ...
22788C-10-5 ......... CROWDSTRIKE HOLDINGS CL A ORD . 06/21/2024 ..... JP MORGAN
232821I-60-5 ......... Lo 1 I O U IPURRRSUUUURRR RN 06/20/2024 ..... Various ...
254020-10-2 ......... DIGITALOCEAN HOLDINGS ORD .....eeeeeeenineeeeennneeeeeeenn e e e eeenneeeeeeennnnseeeennnnneeeennnnnnes | cvvnnenensnnnnn Jonnnd 06/13/2024 ..... Various ...
254604-10-1 DISC MEDICINE ORD 06/14/2024 ..... LEERINK SWANN & CO INC. ..
26701L-10-0 . ..|DUTCH BROS CL A ORD 06/26/2024 Various ...........
285512-10-9 . .. |ELECTRONIC ARTS ORD .. 04/30/2024 MORGAN STANLEY
291011-10-4 . ..| EMERSON ELECTRIC ORD . 06/11/2024 JP MORGAN .........
20452E-10-1 . .. |EQUITABLE HOLDINGS ORD . Warburg Dillon Reed
29977A-10-5 . ..| EVERCORE CL A ORD ..... JEFFERIES & COMPANY, INC.
30050B-10-1 ......... EVOLENT HEALTH CL A ORD ...iivriiniiiiiiiie e seeni s ensni e s ennnna e s snnnnnnes | cennnnneeeennns fonnnd 06/10/2024 ..... Various
30063P-10-5 ......... EXACT SCIENCES ORD .....eeeeeeeieeeeeeenieeeeeennee e e e eeenn e e e eeenna e e e e eennnnnneeeennnnnneeennnnnnes | cvnnienennnnnns Jonnnd 05/09/2024 ..... LIQUIDNET, INC. .
30231G-10-2 ......... EXXON MOBIL ORD ...eeevvuinieeiiiiie e e ceiii e cernii e s sesii s e s esni e s sesnnn e s sesnnnn s essnnnnnns | cennnnneeeennns foouand 05/03/2024 ..... Various
B15616-10-2 oeeeves [F5 ORD et e e e e e n e e e e nnn e e e e ennnnneeeernnnnnaes | ereeeerreniiins [eeeed 06/28/2024 ..... Various
320517-10-5 ......... FIRST HORIZON ORD ..evvvveniiiiiiiiieeiciii e e cerii s eeni e s eena s s e nsnnn e s snnnnnnes | cennnnneeeeenns founnd 06/28/2024 ..... COLLINS STEWART INC.
34379v-10-3 FLUENCE ENERGY CL A ORD 05/15/2024 ..... Various ...
36828A-10-1 . ..| GE VERNOVA ORD ......... 04/02/2024 Various
368736-10-4 . ..| GENERAC HOLDINGS ORD . 04/10/2024 Various
369604-30-1 . ..| GE AEROSPACE ORD 04/02/2024 Various ...
374163-10-3 . ..| GERON ORD ... 04/05/2024 JEFFERIES & COMPANY, INC.
37959E-10-2 . ..|GLOBE LIFE ORD 04/26/2024 Various ...
380237-10-7 ......... GODADDY CL A ORD 06/21/2024 ..... JP MORGAN
41068X-10-0 ......... HANNON ARMSTRONG SUST INFR CAP ORD . 05/24/2024 ... Various 1,060.000 |....
436893-20-0 ......... HOME BANCSHARES ORD 06/05/2024 ..... FIRST UNION CAPITAL .. 2,375.000 |....
451107-10-6 ......... IDACORP ORD 06/25/2024 ..... Warburg Dillon Reed ..
45378A-10-6 ......... INDEPENDENCE REALTY ORD 06/28/2024 ..... Various
457669-30-7 ......... INSMED ORD 06/20/2024 ..... Various ...
457730-10-9 ......... INSPIRE MEDICAL SYSTEMS ORD . ...05/09/2024 ..... Various ...
45781V-10-1 ......... INNOVATIVE INDUSTRIAL PPTY ORD ...05/03/2024 ..... Morgan Stanley ...
458140-10-0 . | INTEL ORD ............ 06/21/2024 JP MORGAN .....
458334-10-9 . ..| INTER PARFUMS ORD ..... 06/20/2024 Morgan Stanley
460690-10-0 . ..| INTERPUBLIC GROUP OF COMPANIES ORD 04/26/2024 GOLDMAN ...
462222-10-0 ......... IONIS PHARMACEUTICALS ORD ....iiieeuuniiiiiuenniiiiiuunnsirrinssnnsissresssnsssssrssnnnssssesssnnsensnens | eeeeessnnneneee [oeeees 05/16/2024 GOLDMAN ...
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STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc.

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
480200-10-7 ......... JONES LANG LASALLE ORD ....eeeeeeuneeeeemneeeeeeenn e e eeeennaneeeeennnnneeeeennnneeeeennnnnneeeennnnns | cenvienennennns Jonnnd 04/08/2024 ..... Various ...
4825101-10-4 ......... LG PPN [PUURRRSUUUURRRR RN 06/21/2024 ..... JP MORGAN
491774-10-2 ......... KENVUE ORD ... eeeeeeeeeeeeene e e e e eee s e e e e e s e e e eeene e e e e emnnn s e e e ennnnneeeeennnnnneeennnnnnneees | censieneenennns Jonnnd 06/11/2024 ..... JP MORGAN
501270-10-2 ......... KURA SUSHI USA CL A ORD ..eevveniiiiiiiieie i crvni e sesni s snnnan s s cnnnnnneees | cennnnneeeeenns fonnnd 06/28/2024 ..... Various ...
526057-10-4 ......... LENNAR CL A ORD ...eeeeeieeieeeeeeene e e e eemen e e e eernnne e e eeennnaeeeeennnneeeeennnnnneeeennnnnnseeennnn | connieneessnnnn Jonnad 06/11/2024 ..... JP MORGAN
53228F-10-1 ......... LIFESTANCE HEALTH GROUP ORD ......oiiiivruiniiiiiiiieeecciiieeesennii e s esnsninn s s ennnnneessnnnnnnes | sennnnneneennns founnd 05/28/2024 ..... Various ... ..11,333.000 |....
53947R-10-5 ......... LOAR HOLDINGS ORD 04/25/2024 ..... JEFFERIES & COMPANY, INC. 400.000 |....
54300N-10-3 ......... LONGBOARD PHARMACEUTICALS ORD . 05/16/2024 ..... RBC Dain Rauscher (US) ....
55306N-10-4 ......... MKS INSTRUMENTS ORD 06/25/2024 ..... COWEN AND COMPANY, LLC .
553368-10-1 . ..|MP MATERIALS CL A ORD 05/15/2024 Warburg Dillon Reed .. N
554382-10-1 . .. |MACERICH REIT ORD 05/08/2024 Various ..2,980.000 |.
59156R-10-8 . ..|METLIFE ORD .... 06/11/2024 JP MORGAN ..100.000 |.
596278-10-1 ......... MIDDLEBY ORD ...eeeeeeeeeeeeneieeeeeeenee s e e eeemn s e e e eenn e e e e eennnneeeeennnaneeeeennnnnneeeennnnnneees | crnnienenesnnnn Jonnn 05/23/2024 ..... Various ... 393.000 |....
607828-10-0 ......... MODINE MANUFACTURING ORD U R 06/06/2024 ..... Various ... . 1,796.000 |....
61559X-10-4 ......... MOONLAKE IMMUNOTHERAPEUTICS CL A ORD . P A 05/10/2024 ..... Various ... 104.000 |....
617700-10-9 ......... L0 LT U IPURRRSUUTURR RN 06/28/2024 ..... Various ... ..373.000 |....
61775R-10-5 ......... MORPHIC HOLDING ORD ...eeeeeeeeeeeeenie e e e eeeee e e e e een e e e e e e e e e e e enne e e e eennnneeeeennnnneeeens | cvnnneneenennnn Jonnad 05/16/2024 ..... GOLDMAN ... ... 37.000 |....
629377-50-8 ......... L NN EPUURRRSUUUURRR RN 06/28/2024 ..... Various ... 799.000 |....
632307-10-4 ......... NATERA ORD ... eeeeeeeeeeeeeenie e e e e een s e e e e e s e e e eeenae e e e e e nnnan e e e e eennnneeeennnnnnaeeennnnnnneeee | conniineeesenns Jonnad 06/05/2024 ..... GOLDMAN ... 554.000 |....
64125C-10-9 NEUROCRINE BIOSCIENCES ORD .....eivvvvveeniiiiiiiinieiiiniieesernnnisesennnnnssssessnnnssssnnnnnsens | cennnnneeeeenns foounnd 05/16/2024 ..... GOLDMAN ... 14.000 |....
650111-10-7 . ..|NEW YORK TIMES CL A ORD 04/26/2024 Barclays Bank - CP ..303.000 |.
65290E-10-1 . ..| NEXTRACKER CL A ORD 06/27/2024 Various ... ,563.000 |.
65473P-10-5 . .| NISOURCE ORD ... 06/25/2024 JEFFERIES & COMPANY, INC. ..634.000 |.

67066G-10-4 .
67080M-10-3 . .
674215-20-7 .........
68062P-10-6 .........
68235P-10-8 .........
69007J-10-6 .........
693800-10-7 .........
71377A-10-3

73278L-10-5 .
737446-10-4 .
746240-10-2 .
759351-60-4 .
75960P-10-4 . .
T7313F-10-6 .........
781154-10-9 .........
803607-10-0 .........
805111-10-1 .........
810047-10-1 .........
830566-10-5 .........
830830-10-5 .........
834203-30-9 .........
83444M-10-1 .
85225A-10-7 .
859144-10-7 . .
860630-10-2 .........

..[NVIDIA ORD ..
-|NURIX THERAPEUTICS ORD .

..[POOL ORD ..............
..|POST HOLDINGS ORD ..
..|PURE STORAGE CL A ORD ...
.. | REINSURANCE GROUP OF AMER ORD .
.| REMITLY GLOBAL ORD ............

.| SOLVENTUM CORPORAT ION
.| SQUARESPACE CL A ORD ...
.| STEPSTONE GROUP CL A ORD

CHORD ENERGY ORD
OLEMA PHARMACEUTICALS ORD ...
ONE GAS ORD
OUTFRONT MEDIA ORD .
PACS GROUP ORD
PERFORMANCE FOOD GROUP ORD ..

ROCKET PHARMACEUTICALS ORD ..
RUBRIK CL A ORD
SAREPTA THERAPEUTICS ORD ..
SAVARA ORD
SHAKE SHACK CL A ORD .
SKECHERS USA CL A ORD ...
SKYLINE CHAMPION ORD ....
SOLENO THERAPEUTICS ORD

STIFEL FINANCIAL ORD ....

...... 05/31/2024
...... 05/02/2024
...... 05/02/2024
...... 04/26/2024
...... 04/11/2024
...... 04/23/2024
06/25/2024
04/01/2024
06/26/2024
06/10/2024
05/20/2024
...... 04/23/2024
...... 04/25/2024
...... 05/16/2024
...... 06/28/2024
...... 06/20/2024
...... 06/25/2024
...06/05/2024
...05/03/2024
04/01/2024
06/13/2024
06/24/2024
...... 06/28/2024

MORGAN STANLEY ..
Various ...
Unknown ...
RBC Dain Rauscher (US) .
Warburg Dillon Reed
Various
CITIGROUP GLOBAL MARKETS INC.
Various ...
Various

Various

Various

GOLDMAN

Various ...
RBC Dain Rauscher (US) .
GOLDMAN ...
GOLDMAN ...
JEFFERIES & COMPANY, INC
Various
Various
Morgan Stanley
JEFFERIES & COMPANY, INC
Various ...
Various ...
Warburg Dillon Reed
Various

20.000 |.
,246.000 |.
851.715 |....
229.000 |....
134.000 |....
,803.000 |....
900.000 |....
491.000 |....
,516.000 |.

..546,157 |.
74,007 |.
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter
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Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
86366E-10-6 ......... STRUCTURE THERAPEUTICS ADR ...eeeeeieeeeeeeeieeeeeenne e e eeeenne e e eeemnnneeeeennnnneeeennnnnneneennnn | cvvnennnnnnnnn Jonnnd 06/06/2024 ..... GOLDMAN -t e et e e e e e e e e e e e e eeene e e e eeennaeeeeennnnnneeeennnnnnseeennnnnneseennnnnnes [oeennnnnneeeennnnnnneeeenes 90000 |ooeiiiiiiiiiiiiiiies 4,725 |.
867710-10-5 ......... B 0 RRI [PUURRRSUUUURRR RN 05/10/2024 ..... Various ... ... 56,904 |.
870430-10-8 ......... SWEETGREEN CL A ORD ...eeeeeeieeeeeennieeeeeennneeeeeenneeeeeeenenneeeeennnnneeeeennnnnaseeennnnnneneens | connieneeeennnn Jonnnd 06/06/2024 ..... Various ... .. 137,287 |.
87161C-50-1 ......... SYNOVUS FINANCIAL ORD ..evvvenniiiiiiiiieiiriiiiie e eciniis s ersnis s s ennnns e ssnnnnsssssnnnnnnsnsens | cennnnenesnnns founnd 04/18/2024 ..... GOLDMAN ... ... 30,368 |.
872657-10-1 ......... TPG CL A ORD ..eeeeeee e e eeeee e e e een e e e e e e e e e e e enn e e e e e ennn e e e eennnneeeeennnnnneeeennnnnneees | crnniineeeennnn Jeonnnd 06/28/2024 ..... Bear Stearns .. 187,620 |.
875465-10-6 ......... AL PR IPURRRSUUUURRRR RPN 04/24/2024 ..... Morgan Stanley ... L. 22,497 |.
87612E-10-6 ......... TARGET ORD ..eeeeeuueeeeemmnneeeeeenne e s eeennnaeeeeennnnaaeeeennnnaaeeeennnnnneseennnnnnsseennnnnnneeeens | convieneeesennn Joonnnd 04/30/2024 ..... MORGAN STANLEY .. .. 16,098 |.
882240-10-7 ......... TEXAS CAPITAL BANCSHARES ORD ......eivvvvvunnniiiiinniniiriinsinessinssnsessrnsnnsssssnnsnsssssnnsnns | cenneneeeeenns fonnnd 04/01/2024 ..... Various
882681-10-9 ......... TEXAS ROADHOUSE ORD ...evveeeeeeeeenneeeeeeeni e e e eeennneeeeeennnaeeeeennnneeeeennnnneeeennnnnnseeennnn | connieneenennns Jonnnd 06/20/2024 ..... Various ...
88579Y-10-1 . L|3MORD L 04/01/2024 Various
89377M-10-9 . ..| TRANSMEDICS GROUP ORD 04/29/2024 Various
896288-10-7 . ..| TRINET GROUP ORD 06/25/2024 Various
898202-10-6 ......... TRUPANION ORD ..eeeeeeeeeeeeie e e e e emeee e e e e eeee e e e e eenee e e e e emnne e e e eennnneeeeennnnneeeennnnnneneene | connieneessnnnn Jonnnd 06/21/2024 ..... Various ...
902788-10-8 ......... UMB FINANCIAL ORD ....iiviivriniieiiniiieieeienie s s eeenii e e s ennnis e s ensnnn s s ssnnnnnssessnnnnnssssens | cennnneeeeenns fovunnd 04/01/2024 ..... KEEFE BRUYETTE + WOODS INC ....
90400D-10-8 ......... ULTRAGENYX PHARMACEUTICAL ORD .....eeeeereuneeeemnneeeeeeennaneeeeennnnnneeeennnneeeeennnnnneeeennnnns | conneneennnnns Joennnd 06/14/2024 ..... Bear Stearns
912008-10-9 ......... LU 0 0P IPURRRSUUUUR RN 06/06/2024 ..... Various ...
913320-10-1 ......... UNITY SOFTWARE ORD ....eeeeerenueeeermnnneeeeemrnnaeeeemnnnneeeernnnnaeeernnnnnseeeennnnaseeeennnnnneees | convseneeennnns Jonnnd 05/10/2024 ..... Various ...
920253-10-1 ......... VALMONT TNDS ORD ..vvuuieiienniniieiinniieesiinti e s e sesnii s s s ssnnnnnssssssnnnnsssssnnnnnssssnnnnnnsneens | cennnnneeeennnn fovuund 06/10/2024 ..... Various
922436-10-8 ......... VAXCYTE ORD ..eeeee e e e eeeee e e e e e e e e e e e e e e e e e e e e e enn e e e e e e nnen e e e eennnnneeeeennnnnneeeens | cvnnienenennnns Jonnnd 05/03/2024 ..... RBC Dain Rauscher (US) . .
92346J-10-8 =20 0= PR EPUURRRSUUUURRRR RPN 05/08/2024 ..... RBC Dain Rauscher (US) .... 374.000 |....
92511U-10-2 . ..|VERRA MOBILITY CL A ORD 05/06/2024 STIFEL NICOLAUS & CO. .. ..302.000 |.
92839U-20-6 . ..|VISTEON ORD . 04/10/2024 JEFFERIES & COMPANY, INC. ..555.000 |.
92840M-10-2 . ..| VISTRA ORD 05/07/2024 JP MORGAN .....eeeeeeeennns ..400.000 |.
96208T-10-4 . .| WEX ORD ... SUNTRUST ROB INSON-HUMPHREY

97717P-10-4 .

.| WISDOMTREE ORD ...

53.000 |

. FIRST UNION CAPITAL ....... .. 2,600.000 |.
G0750C-10-8 ......... AXALTA COATING SYSTEMS ORD .. U R 05/21/2024 ..... BURNS FRY HOARE GOVETT INC ..eevniiiiiiiiniiiiiiii e cceii e s sevin s s ennnnnnes [oeeeennninneessnnnnnns 1,948.000 |....
G3934V-10-9 ......... GENIUS SPORTS ORD .. C.. JUTTR SO 06/06/2024 ..... VAT TOUS e eeete e e e e et e e e e et e e e e e e e e e e e e e e e e e e e e e e e e s e e e e e e nnn e e e e e nnna e e e e ennnnnne [eeeeernnnaeeeeennnnaas 5,809.000 |....
G5S37H-10-1 ......... MAREX GROUP ORD C.. R 04/25/2024 ..... L R R 2,900.000 |....
GI3A5A-10-1 ......... VIKING HOLDINGS ORD T A 05/01/2024 ..... Various .. 2,498.000 |....
M7518J-10-4 ......... ODDITY TECH CL A ORD .... .. |C.. e Jeennnd 04/03/2024 ..... RBC Dain Rauscher (US) . 531.000 |.... ... 20,641 |.
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 7,551,527
47803P-23-7 ......... J HANCOCK DS VAL 1TL BB ..eviivviriiiiiiiiiii e ciiii s eseesi e ernnis s ernnne s ennnnnnssssnnnnns | cennnnneeeennns fonnnd 06/12/2024 ..... L 1 1 1 R R 381,922.340 [....covvvnniiiiinnnnns 6,000,000 |..oevvvrnneiiiiiiiiniiririiiees e [ P
543488-82-9 ......... LOOMIS SAYLES: INV GB N . e e eeeee e e e e e e e e e ee e e e e ee e e e e e eenn e e e ennnnnneees | cvnnninnnennnnn Joennnd 06/24/2024 ..... NOt AVAT1ADIE ..eeeeeee et e e e e e e e e e e e e nnnas [eeeeernnn e 9,311.760 |....
552966-80-6 ......... MFS INTERNATIONAL EQT BB ....cevvvnniiiiiininiiiiiiiis e cinni e ernniis e sernnnns s sennnnnssessnnnnns | cennnnneneennns founnd 06/11/2024 ..... Not Available .... ... 171,526.590 |....
74440B-88-4 ......... PGIM TOT RTN BOND RB .....eeeevuuusseermnnnnnsseernnnnnasaennnnnnsseernnnnnsseennnnnnssesnnnnnssseennnnnnnses | sossssssessenes |oennns 05/31/2024 ..... NOt AV 18D 1€ ....iiieeei e e e iitt e et et e e e e e et e e e e eenn e e e e eennn s e e e errnnneeeeennnnnaeeernnnnns [ereeernnnnaseeeennnnnnn 7,681.750
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 12,180,550 XXX 0 XXX
464287-65-5 ......... | ISHARES:RUSS 2000 ETF ......iieeieunusseennnnnnaeernnnnnnsseennnnnsaseennnnnnsssesnnnnnssseennnnnnnseeenns | seseessssssseee [reeees 06/25/2024 ..... VAT TOUS ettt s e e e eeu s e e e et e e e e er e s s e e eees s s e e eennna e e e eennnaneeeeennnnneeernnnnneeeennnnnnes [eeeeernnnnnseeeenrnnnnn 5,997.000 |.eeveuniiiiiiiinines 1,210,569 |-.nneeieeinnneeeeeminaaeerernnn foaereernnnaaerernrneaaeeeene [V P
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 1,210,569 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 20,942,646 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 20,942,646 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 20,942,646 XXX 0 XXX
6009999999 - Totals 47,514,959 XXX 227,637 XXX
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..3620AA-TY-4 |GN 724267 - RMBS ........oooovvvrrnnnnnnnnnn [onn . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foveiinnnii e 3,638 ....3,638 L. 3,7% |.... .0 . 0 ...3,638 |.. 0 e . 09/15/2039 . [1.A ........
..38378U-IE-3 | GNR 2013-148 PD — CMO/RMBS ..........eevvvvvvvnnn [ereennn . 06/01/2024 . | Paydoun ... ... 42,891 ... 42,891 .0 . 0 . 07/20/2043 . [1.A ........
..38380V-06-1 |GNR 2018-036 VJ - CMO/RMBS .......ccoeveeeeeeeens [oeennn . 06/01/2024 . | Paydoun ... ... 43,770 ...43,770 .0 . 0 . 07/20/2029 . [1.A ........
..3838311-ZF-6 | GNR 2023-041 MV - CMO/RMBS ... PP IO . 06/01/2024 . | Paydoun ... ... 22,047 ... 22,947 0. 0. . . 03/20/2034 . [1.
0109999999. Subtotal - Bonds - U.S. Governments 113,247 113,247 0 0 113,247 XXX
..312035-M2-2 |FH A8B477 = RMBS ........eevvvvvrvrirrirnrinniiinnns [ eeeeenn . 06/01/2024 . |Paydown .......cooeveeiiiins Joeniiinnniinins e 4,572 |oeeeriinnns 4,572 0 0 e 4,572 . 09/01/2039 . [1.A ........
.. 313200-MJ-0 | FH SBO361 - RUBS .....coovvvvieiiiiiiiiiiiiiieeeeees [ . 06/01/2024 . | Paydoun ... ... 99,341 ...99,341 .0 . 0 ..99,341 |.. . 07/01/2035 . [1.A ........
..313200-6L-5 |FH SD3575 = RMBS ........eevvvmmmmmmmmnnnnininnnnnnn [eeeeenn . 06/01/2024 . | Paydoun ... ... 34,158 ... 34,158 .0 . 0 ..34,158 |.. . 01/01/2050 . [1.A ........
..3132D0-NY-8 |FH SD3107 - RMBS ......cooevvrriiiniinnn [ . 06/01/2024 . | Paydoun ... ....34,453 .0 . 0 .. 34,453 |.. . 03/01/2053 . [1.A ........
..31320Q-SH-0 |FH SD3220 = RMBS .........evvmmmmmmmmmnnnnnnnnnnnnnn [eeneenn . 06/01/2024 . | Paydoun ... ... 20,538 .0 . 0 ..20,538 |.. . 06/01/2053 . [1.A ........
..3132DV-7B-5 |FH SDB090 - RMBS .......cooovvvrriiiiiniiins [ onn . 06/01/2024 . | Paydoun ... ... 18,635 .0 . 0 . 09/01/2050 . [1.A ........
..313200-CX-9 |FH SDB186 — RMBS ......covvvvrriieiiiiiiiiiieeieeees [ . 06/01/2024 . | Paydoun ... ... 83,074 .0 . 0 . 1170172061 . [1.A ........
..3132DW-E7-4 |FH SDB258 - RMBS .....ccooeeiiiiiiiiiiiiiiiiieeeeens [ . 06/01/2024 . | Paydoun ... . 43,713 .0 . 0 . 10/01/2052 . [1.A ........
..3132DW-FH-1 |FH SD8268 - RWBS . 06/01/2024 . |Paydown 37,910 0 0| . 11/01/2052 . [1.A .
..31320W-FU-2 |FH SD8279 - RMBS . 06/01/2024 . |Paydown 0 0| . 11/01/2052 . [1.A .
..3132E0-VM-1 | FH SD4220 - RMBS . 06/01/2024 . |Paydown 0 0| . 09/01/2083 . [1.A .
..3132H1-BA-4 |FH UBJ032 - RMBS .....cooeeiiiiiiiiiiiiiiiiieeeeeens [ . 06/01/2024 . | Paydoun ... .0 . 0 . 07/01/2033 . [1.A ........
..3133BB-TU-3 |FH QE2363 - RMBS .....cooeeeeiiiiiiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... .0 . 0 . 05/01/2052 . [1.A ........
..3133KJ-A6-9 |FH RA2729 - RMBS .....cooeeiiiiiiiiiiiiiiiiieeees [ . 06/01/2024 . | Paydoun ... .0 . 0 . 06/01/2050 . [1.A ........
..3136B0-7J-9 |FNR 2018-11 PA - CMO/RMBS ........cooevereieennns [ oeennn . 06/01/2024 . | Paydoun ... .0 . 0 . 06/25/2046 . [1.A ........
..31371L-6G-9 | FN 255671 — RMBS .....coooeeeeiininnii [ . 06/01/2024 . | Paydoun ... .0 . 0 . 04/01/2035 . [1.A ........
..3137H9-CG-2 |FHR 5272 AC = CMO/RMBS .......ccoeeeeeiieieeeeeees oo . 06/01/2024 . | Paydoun ... .0 . 0 . 01/25/2040 . (1.A ........
..3137H-TW-9 |FHR 5299 VA - CMO/RMBS ......ccooveiiiiiiiiiiiiens [eeens . 06/01/2024 . | Paydoun ... .0 . 0 . 06/25/2034 . [1.A ........
..3137HB-3I1-2 | FHR 5366 MV - CMO/RMBS .........ccvvvvvviiiiennnns [eeeenn . 06/01/2024 . | Paydoun ... .0 . 0 . 09/25/2034 . [1.A ........
..3138AB-YR-4 |FN AHO719 - RWBS .... 06/01/2024 . |Paydown 0 0| . 04/01/2041 . (1.
..3138AK-QIV-2 | FN AI5868 - RMBS . 06/01/2024 . |Paydown 0 0| . 07/01/2041 . (1.
..3138E2-GH-2 |FN AJ9199 - RMBS . 06/01/2024 . |Paydown 0 0| . 01/01/2042 . (1.
..3138EG-HX-5 |FN AL0245 - RWBS . . |. 06/01/2024 . | Paydown 0 0| . 04/01/2041 . (1.
..3138M5-LN-7 |FN AP2132 - RMBS . . |- 06/01/2024 . | Paydown 0 0| . 08/01/2042 . (1.
..3138WE-6X-2 |FN AS5385 - RMBS .....ccooeveiiiiiiiiiiiiiiiiiieenns [ . 06/01/2024 . | Paydoun ... .0 . 0 . 07/01/2045 . (1.
..313981-KQ-8 |FNR 2010-18 QZ - CMO/RMBS .......ccoeeeeeeeeeenes [oeennn . 06/01/2024 . | Paydoun ... .0 . 0 . 03/25/2040 . [1.A ........
..314020-WA-5 |FN 735141 - RMBS .........ooooeeeinnnnnnnn [ . 06/01/2024 . | Paydoun ... .0 . 0 . 01/01/2035 . [1.A ........
..31403C-6L-0 |FN 745275 - RMBS .....cooeeiiiiiiiiiiiiiiiiiieieeens [ . 06/01/2024 . | Paydoun ... .0 . 0 . 02/01/2036 . [1.A ........
..31403D-WU-9 | FN 745959 = RMBS .........cevvmmmmmmmmnnnnnnninnnnnn [ereeen . 06/01/2024 . | Paydoun ... .0 . 0 . 1170172036 . [1.A ........
..31408F-6B-0 |FN 850566 ~ RUBS .........ccovvvvvereriiiiiiniiennns [eennnn . 06/01/2024 . | Paydoun ... .0 . 0 . 01/01/2036 . [1.A ........
..314000-LB-5 |FN 880622 - RWBS . 06/01/2024 . |Paydown 0 0| . 04/01/2036 . (1.
..3140F0-JX-3 | FN BC4777 - RUBS . 06/01/2024 . |Paydown 0 0| . 10/01/2031 . (1.
..3140MM-Y2-8 | FN BV7928 - RUBS . 06/01/2024 . |Paydown 0 0| . 08/01/2052 . (1.
..31400D-KP-8 |FN CA5701 - RWBS . 06/01/2024 . |Paydown 0 0| . 05/01/2050 . (1.
..31400G-NT-0 |FN CA8501 - RWBS . 06/01/2024 . |Paydown 0 0| . 01/01/2051 . (1.
..3140QM-ZN-7 |FN CB2548 - RMBS ......ccooviiiiiiiiiiiiiiiiieieeens [ . 06/01/2024 . | Paydoun ... .0 . 0 . 01/01/2052 . (1.
..3140QN-SX-1 |FN CB3233 - RMBS ........evvvmmmmmmmnnnnnninninnnnnn [eeeeenn . 06/01/2024 . | Paydoun ... .0 . 0 . 04/01/2052 . [1.A ........
..3140X6-FL-0 |FN FM2870 = RMBS ........cevvvmmeemiiiiiiiiiiiiiinns [ eeeeenn . 06/01/2024 . | Paydoun ... .0 . 0 . 03/01/2050 . [1.A ........
..3140X8-3H-8 |FN FM5209 - RMBS .......ccooeeiiiiiiiiiiiiiiiiinenns [ . 06/01/2024 . | Paydoun ... .0 . 0 . 1170172050 . (1.A ........
..3140X8-BP-1 | FN FM4545 - RMBS .... R R . 06/01/2024 . | Paydoun ... .0 . .0 . . 10/01/2050 . [1.A ........
..3140X9-0L-2 |FN FM5858 — RMBS .........ccevvvvvveeeneneieinennens [eeeennn . 06/01/2024 . | Paydown 0 0 . 01/01/2051 . [1.A ........
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..3140XA-Y5-5 |FN FM7031 = RMBS ........cvvmrvmieriiiiiiiiiiiiiinns [ eeeeenn . 06/01/2024 . | Paydoun ... ... 30,027 ...30,027 ..o 28,685 | 0 el 0 [, 1,342 |. .0 . 0 ..30,027 |.. 0 e . 01/01/2051 . [1.A ........
..3140XB-4Y-3 |FN FM8038 = RMBS .........cevvvvvvvvrrrrnrinniinnnns [ eeeeenn . 06/01/2024 . | Paydoun ... ... 26,213 ...26,213 .0 . 0 0 . 07/01/2051 . [1.A ........
..3140XB-HB-6 |FN FM7454 - RMBS ..........oooeverrnnnnnnnnns [ s . 06/01/2024 . | Paydoun ... ... 59,706 ...59,706 .0 . 0 0 . 12/01/2035 . [1.A ........
..3140XF-UN-9 | FN FS0596 - RMBS ...........cooveieenieinnnnnnnnns [ . 06/01/2024 . | Paydoun ... ... 11,700 ...11,700 .0 . 0 0 . 08/01/2051 . [1.A ........
..3140XJ-UG-6 |FN FS3282 - RMBS .....cooeeeiiiiiiiiiiiiiiiiieeeeens [ . 06/01/2024 . | Paydoun ... ... 21,940 .0 . 0 0 . 1170172087 . [1.A ........
..3140XL-J3-3 |FN FS4781 = RUBS .....coovvrviiniiiiiiiiiiieieeeeees [ . 06/01/2024 . | Paydoun ... ... 79,830 .0 . 0 0 . 1070172051 . [1.A ........
..3140XL-R5-9 | FN FS5007 - RMBS ......ccovvvviriiiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... ... 53,695 .0 . 0 0 . 09/01/2052 . [1.A ........
. 31411E-20-0 |FN 906271 - RMBS ......oovvvvririiiiiiiiiiiiieeeeens [ . 06/01/2024 . |Paydown .......oooeeeiiiiins foeninininiiis e 2,148 .0 . 0 0 . 01/01/2037 . [1.A ........
.31411E-YD-3 |FN 906208 - RUBS ........coovvvviiiiiiiiiiiiiiienens [ . 06/01/2024 . | Paydoun ... ... 980 .0 . 0 0 . 01/01/2087 . [1.A ........
..31412P-6K-2 |FN 931574 - RMBS . 06/01/2024 . |Paydown .44 0 0| 0| . 02/01/2035 . [1.A .
..31416T-L5-6 |FN AA9347 - RWBS . 06/01/2024 . |Paydown ..2,920 0 0| 0| . 08/01/2039 . [1.A .
..31418C-XN-9 | FN MA3384 - RWBS . 06/01/2024 . |Paydown 21,611 0 0| 0| . 06/01/2048 . [1.A .
..31418D-HD-7 |FN MA3827 - RUBS ......ooovvvviiiiiiiiiiiiiiieeeeens [ . 06/01/2024 . | Paydoun ... .o 11,782 .0 . 0 0 . 11/01/2034 . [1.A ........
..31418D-YB-2 |FN MA4305 - RMBS .........cooeviiininiennns [ . 06/01/2024 . | Paydoun ... ... 22,528 .0 . 0 0 . 04/01/2051 . [1.A ........
..31418D-YC-0 |FN MA4306 - RUBS .......coovvvvviiiiiiiiiiiiiiieeens [ eeeens . 06/01/2024 . | Paydoun ... ... 33,218 .0 . 0 0 . 04/01/2051 . [1.A ........
..31418E-E6-3 |FN MA4656 - RUBS ........ooovvvvriiiiiiiiiiieeienens [ . 06/01/2024 . | Paydoun ... ... 27,046 . . ... .0 . 0 .0 . . 07/01/2052 . [1.A ........
..31418E-J7-6 | FN MA4785 - RUBS ... oo |eeeeen. . 06/01/2024 . | Paydoun ... ... 33,518 ...33,518 ...33,466 |.... .0 .. .0 .. .0 .. . 10/01/2052 . [1.
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,626,068 1,605,660 1,317,297 0 0 20,408 XXX
..00115A-AN-9 | AEP TRANSMISSION COMPANY LLC ....ccooeeeeeeeeeies [eeennn . 06/06/2024 . | MORGAN STANLEY ......ccooe |oerervvrninninnnnnns Joveeenn. 163,833 [ 250,000 |...........245,698 |........... 245,902 0 [V R 245,945 (92,113) . 08/15/2051 . |2.A FE
..032095-AG-6 | AMPHENOL CORP .......coovveiiiiiiiiiiiiiiiiiiiiiinens e . 04/01/2024 . |Maturity @ 100.00 ....... |.... .... 700,000 ..699,430 |.... .0 . 0 700,000 |.. . 04/01/2024 . |2.A FE
..037833-EV-8 |APPLE INC ..coooeeiiiiiiiiiiiieiieeeeeeeeee [ . 05/29/2024 . |Northern Trust ........... |.... .... 650,000 ..649,452 |.... .0 . 0 .649,472 |.. . (19,498) |.... . 05/10/2033 . (1.B FE .
..038222-AN-5 | APPLIED MATERIALS INC .......evvvvvvmvnnnnnnnnnnnns [ eeeeenn . 06/06/2024 . | GOLDMAN SACHS . . .... 650,000 647,511 |...........648,353 |.... .0 . 0 .648,458 |.. .(99,787) |.... . 06/01/2030 . 1.F FE .
..05602R-AD-3 | BMWOT 2022-A A3 - ABS 06/25/2024 . |Paydown ..619,336 ..619,336 . 616,737 |. ..618,304 |. 0 0| .619,336 . 08/25/2026 . [1.A FE .
..05971K-AM-1 | BANCO SANTANDER SA .|C..... . 05/24/2024 . |Maturity @ 100.00 . ..800,000 ... 800,000 .... 800,000 |.......... 800,000 |.... .0 . 0 800,000 |.. . 05/24/2024 . (1.E FE .
..064159-3X-2 | BANK OF NOVA SCOTIA ....evvvvrvmvnnnnnnnnnnninnnnnn [ereeenn . 04/15/2024 . |Maturity @ 100.00 . . 1,000,000 ..1,000,000 999,760 |...........999,977 |[.... .0 . ....0 |........1,000,000 |.. . 04/15/2024 . (1.G FE .
.. 12657W-AC-4 | CNH 2021-B A3 = ABS .......evvvvvmmmmnnnnnnninnnnnn [ereeen . 06/15/2024 . | Paydown ......... 188,063 ... 188,063 |.......... 188,018 |...........188,052 |.... .0 . .0 |.......... 188,063 |.. . 08/17/2026 . [1.A FE .
.. 12660D-AC-1 | CNH 2022-A A3 = ABS ......eevvvvvvvvmnnnnnnnnnnnnns [eeeeenn . 06/15/2024 . |Paydoun ......oooeeeiiiiiins i e, 128,031 |........... 128,031 |........... 128,021 |........... 128,027 0 [V R <03 T N | N AU | B N . 07/15/2027 . (1.A FE .
MORGAN STANLEY & CO
..13607H-R4-6 | CANADIAN IMPERIAL BANK OF COMMERCE ............ [....... . 04/02/2024 . |LLC/SL CONDUIT oovvvvvees Jooveeiiiieiieeieeees e 733,845 |.......... 750,000 |........... 743,220 |........... 746,730 0 [V R 747,380 |ooeeieieeennnn0 s . 04/07/2025 . [1.F FE ....
.. 140430-AC-6 | COPAR 2022-1 A3 = ABS .....ceevvveeeeeeeeeeeeeeeees [ . 06/15/2024 . | Paydown .. 164,239 164,239 .. 164,224 |.... .0 . 0 . 04/15/2027 . (1.A FE ....
..21036P-AS-7 | CONSTELLATION BRANDS INC ....eevvvvvvvieiiniiinnns [eeeeenn . 06/10/2024 . | Nor thern Trust .. 523,683 550,000 .0 . 0 . (26,025) |.... . 05/09/2027 . (2.C FE ....
..30040W-AS-7 | EVERSOURCE ENERGY .........eevvvmmmmmmmnmnmnnnnnnnns [erneen . 06/27/2024 . |Maturity @ 100.00 . .0 . 0 0 e . 06/27/2024 . 2.A FE ....
.. 34535A-AD-2 | FORDO 2022-C A3 - ABS 06/15/2024 . |Paydoun ... 0 0| L0 I . 12/15/2026 . [1.A FE .
..36260K-AD-6 | GMCAR 2020-4 A4 - ABS 04/26/2024 . |Various ... 0 0| . (25,589) |. (25,569) |.. . 02/17/2026 . [1.A FE ....
..375558-BF-9 | GILEAD SCIENCES INC ... 05/29/2024 . [ JP MORGAN . . K . 0 0| . . (25,173) |. (25,173) |.. . 03/01/2026 . [2.A FE ....
..380146-AC-4 | GMCAR 2022-1 A3 - ABS . |- 06/16/2024 . | Paydoun ... .. 156,840 . ..156,826 |. ..156,835 |. 0 0| .156,840 .0 . . 11/16/2026 . [1.A FE ....
..404280-CX-5 |HSBC HOLDINGS PLC ...... . 05/17/2024 . |Not Available . .. 650,657 . 700,000 . 700,000 |. . 700,000 |. 0 0| 700,000 ,343) |.. . 11/22/2027 . (1.G FE ....
..438516-CB-0 | HONEYWELL INTERNATIONAL INC .... . 05/29/2024 . | MARKET TAXES CORP . .. 500,000 513,200 |...........503,834 [.... .0 . o0 502,729 i 0 fnnnnnl (22,559) [ (22,559) . 06/01/2025 . [1.F FE ....
..448977-AD-0 |HART 2022-A A3 = ABS .......eevvmmmmmmmmnnnnnnnnnns [ereeenn . 06/15/2024 . | Paydown . 301,664 301,652 |[.......... 301,660 |[.... .0 . 0 . 10/15/2026 . [1.A FE ....
..459200-KT-7 | INTERNATIONAL BUSINESS MACHINES CORP . 06/06/2024 . [MORGAN STANLEY .. 391,144 . 400,000 ..399,480 |. ..399,618 |. 0 0| (8,517) |. . 07/27/2027 . (1.G FE ....
..47787C-AB-9 | JDOT 2023-C A2 - ABS 06/15/2024 . |Paydown 56,197 0 0| 0| . 08/17/2026 . [1.A FE ....
..47787J-AC-2 | JDOT 2022 A3 - ABS . 06/15/2024 . |Paydoun ... 97,355 0 0| 0 . 09/15/2026 . [1.A FE ....
..548661-ED-5 |LOWE'S COMPANIES INC ...coovvvvviiiiiiiiiiiiiienens [ . 06/10/2024 . | JP MORGAN ... .. 348,196 . .0 . 0 . (51,247) |.... . 09/15/2028 . [2.A FE ....
..58933Y-BK-0 |MERCK & CO INC ..oeveeeeeeeeieeeeeee [ . 06/03/2024 . | MORGAN STANLEY .. .. 603,569 ..624,478 |.... .0 . 0 . (20,928) |.... . 05/17/2033 . (1.E FE ....
..61747Y-EQ-4 | MORGAN STANLEY .....eovvvviiiiiiiiiiiiiiiiiiiiiineens [ eeeenn . 04/17/2024 . |Call @ 100.00 .... ...... 1,000,000 .1,000,000 |.... .0 . .0 . . 04/17/2025 . [1.G FE ....
..654790-AC-1 | NAROT 2022-A A3 - ABS ........ccevvvevevveveeenenes [eenenn . 06/15/2024 . |Paydown ....oooveveiiiiiiens Joeeeiieiiiiiieeieees e 282,869 |...........282,869 |...........282,813 |........... 282,850 0 0 . 08/17/2026 . [1.A FE ....
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..744448-CS-8 |PUBLIC SERVICE COMPANY OF COLORADO ............ [.......|- 06/06/2024 . |RBC .......coooevvrririnnnnns |oovvnnnnnnnnnnnnnnns |oeeeennn 672,160 | 1,000,000 |........ 1,076,380 |.... O PO £ 1) ) ISR | B MR 1,071,780 |.. . 03/01/2050 . [1.F FE ....
..87612E-BL-9 | TARGET CORP ........evvvvvvvvmnnnnnnnnnnnnnnnnnnnnnnns [ eeeeenn |- 05/20/2024 L |RBC oo s |00 1,265,450 |, 1,300,000 |........ 1,387,898 |.... .0 . 0 e 1,316,269 |.. . 04/15/2025 . [1.F FE ....
..89236T-JK-2 | TOYOTA MOTOR CREDIT CORP .. . |Northern Trust .... 600,000 .0 . 0 .599,89%0 |.. . 06/18/2026 . [1.E FE ....
..89236X-AD-8 | TAOT 2020-D A4 - ABS . | Paydown .0 . 0 . 01/15/2026 . [1.A FE ....
..89238F-AD-5 | TAOT 2022-B A3 - ABS .. . | Paydoun ... .0 . 0 . 09/15/2026 . [1.A FE ....
..89230K-AC-5 | TAOT 2022-A A3 - ABS .. . | Paydoun ... .0 . 0 . 06/15/2026 . [1.A FE ....
..02868K-AC-7 | VALET 2021-1 A3 - ABS ... . | Paydoun 513,757 511,378 |.... .0 . 0 . 06/22/2026 . [1.A FE ....
..931142-EL-3 | WALMART INC . | MILLENIUM ADVISORS LLC .... 500,000 542,500 |.... ....(2,950) |. 0. 0. .502, . . 07/08/2024 . [1.C FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 19,279,350 19,455,177 (5,373) 0 0 19,359,814 0 XXX XXX
2509999997. Total - Bonds - Part 4 20,998,256 21,091,102 20,749,773 75,938 0 0 21,078,720 0 207,240 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 20,998,256 21,091,102 20,749,773 75,938 0 0 21,078,720 0 207,240 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 XXX 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX 0 0 0 0 XXX XXX

[ACIE

..002824-10-0 | ABBOTT LABORATORIES ORD .

..00287Y-10-9 | ABBVIE ORD
..006739-10-6 | ADDUS HOMECARE ORD

..00724F-10-1 | ADOBE ORD ....evveremiiiiiienisiiiiiee e

..007903-10-7 | ADVANCED MICRO DEVICES ORD ........vvvereesiunnes

..00846U-10-1 | AGILENT TECHNOLOGIES ORD ..
..00912X-30-2 | AIR LEASE CL A ORD

..009158-10-6 | AIR PRODUCTS AND CHEMICALS ORD
..020002-10-1 | ALLSTATE ORD ....coeviiiiieeeiiiiiie e
..02079K-10~7 | ALPHABET CL C ORD .....ceeeieuriiiieeeeiiiieennn.
..02079K-30-5 | ALPHABET CL A ORD .......coviiiiiiiiiiaeiiiiiees
..022098-10-3 | ALTRIA GROUP ORD .......ccerieiiiiieeeaiiiieene.
..023135-10-6 | AMAZON COM ORD .......evveeeeeiiiiiieeeeiiiees
..025537-10-1 | AMERICAN ELECTRIC POWER ORD ............ccceee.
..025816-10-9 | AMERICAN EXPRESS ORD .........cccuvveeeeeeiinnnns
..02665T-30-6 | AMERICAN HOMES 4 RENT CL A REIT ORD

..026874-78-4 | AMERICAN INTERNATIONAL GROUP ORD

..03027X-10-0 | AMERICAN TOWER REIT ....eeeeeeuviiieeeeeiiiaee.

.| SERVICES LIMITED ...

.| SERVICES LIMITED

. | SERVICES LIMITED
.| Various

.| SERVICES LIMITED ........
.| SERVICES LIMITED ........
.| SERVICES LIMITED ........
.| SERVICES LIMITED ........
.| SERVICES LIMITED ........
.| SERVICES LIMITED ........
.| SERVICES LIMITED ........

.| SERVICES LIMITED ........

INSTINET INVESTMENT

INSTINET INVESTMENT

. |Various ... .364.000
INSTINET |
.| SERVICES LIMITED .....ce. [ouevvaennns 70.000

INSTINET INVESTMENT

.| SERVICES LIMITED ....... [oeveeenns 188.000

INSTINET INVESTMENT

INSTINET INVESTMENT
INSTINET INVESTMENT
INSTINET INVESTMENT
INSTINET INVESTMENT
INSTINET INVESTMENT
INSTINET INVESTMENT
INSTINET INVESTMENT
INSTINET INVESTMENT
CITIGROUP GLOBAL MARKETS

INC. e s 3,728.000
INSTINET INVESTMENT

.| SERVICES LIMITED ........ [oceeeeen 140.000

INSTINET INVESTMENT

. | SERVICES LIMITED ....cce. foeeeeeee. 56.000

... 217.000 |..

....229.000 |..

............. 6,833

............. 6,207

130,819

........... 130,819
............. 6,833

............. 6,207
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INSTINET INVESTMENT
..030420-10-3 | AMERICAN WATER WORKS ORD .......ccceeeeiieiiiiaan [ernenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennnnns 26.000 |....ceennns 3,34 | 2,166 |............. 3,432 |........ (1,265) [cvvvvvvnnnnnns (VO 0 fnns (1,265) |.eeeeeeeennn 0 e 2,166 [ovevvrrinnnnnns [V 1,167 |.......... L T 1T N IR,
INSTINET INVESTMENT
..03073E-10-5 | CENCORA ORD .....ceoeeeeeeieeeiiiiiiiieeeeeeeeeeeeeees [ . 05/24/2024 . | SERVICES LIMITED ... 3,286 |eeeenns (1,999) |.. 1201 |0 2,211 2,211 e 16 [ |
INSTINET INVESTMENT
..03076C-10-6 | AMERIPRISE FINANCE ORD .........cooeieiiiieeeennnns [eeeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |oveeeennnnns 24.000 |.......... UG R N 2,707 |ooeeeeeenns 9,116 |........ (6,409) [..evvvvvvnnnns (VO 0 fnns (6,400) |...cceeeennnn 0 e 2,707 |oveverrrnnnnnns [V 7,876 [cceennnnn - 7/ T PO (61 N IR,
INSTINET INVESTMENT
..031100-10-0 | AMETEK ORD ....cooeeeeeieiiiiiiieiiieieeeeeeeeeeeeeee [ . 05/24/2024 . | SERVICES LIMITED ....ovvv |oveeeennnnns 22.000 |eeeeeeennns FR 7L O 1,435 [ 3,628 |......... (2,493) |.ooeeeeeeennn (VO [V R (2,493) [cevvvnnnnnnnnne 0 e 1,135 |t [ 2,686 [..ooeenen. 2,686 [oeuiiiiiiinnnnns [ PN
INSTINET INVESTMENT
..031162-10-0 JAMGEN ORD ...coooeeeeiiiiiiiiiiiieieieiecceeeeeeeeeees [ . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennnnns 79.000 |oeeeeeenn 24,160 | | 9712 | 22,754 | (13,041) |.oeeeeeennns (VO [V R (13,040) [cevvvrienenns 0 e 9,712 | (U 14,447 |......... 14,447 |, FCS T N IR
INSTINET INVESTMENT
..032095-10-1 | AMPHENOL CL A ORD .......evvvvmmmmmmmmnnnnnnniiinnns [ ereeens . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveenennnns 66.000 |............8,991 foeeiiiiiiiiiiiiiins foviiiinnnn 1,795 [l 6,543 e, (4,748) [cvvvvvvnnnnnnns (VO 0 fnns (4,748) |.oeeeeeeees 0 e 1,79 |t [V 7,19 [oeeennnns % LT PO A O RN
INSTINET INVESTMENT
..032654-10-5 | ANALOG DEVICES ORD ......evvvvvvvvvvvnnnnnnnnnnnnnns [eeeeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeeenenns 88.000 |.......... 20,459 [oiiviiiiiiiiiiiiinns fervvnnnnnnnnn 7,167 [l 17,473 e, (10,308) [.vvvvvvvrnnnnns (VO [V R (10,308) [evvvvvrrnnnnns 0 e A P (U 13,202 |......... 13,292 |ovvviiiiiiiiiene L I N IR,
INSTINET INVESTMENT
..036620-10-5 | ANSYS ORD ......evvvvvvvvvvenrnnnrnnninnnnnnnnnnnnnnnns [ oeeeen . 05/24/2024 . | SERVICES LIMITED ....ovvv |oveeeennnnns 12.000 [ovvvveennnnn3,973 fovveiiiiiiiiiiiiiins feveiiieennn 1,875 [l 4,355 [, (2,479) |-oeeeeeeeennn (VO [V R (2,479) |.oeeeeeeeen 0 e 1,875
INSTINET INVESTMENT
..036752-10-3 | ELEVANCE HEALTH ORD ... JU . 05/24/2024 . | SERVICES LIMITED PR 33.000 |oeeeeeenn 17,206 oo e 4272 | 16,561 [ (11,289) |.. .. (11,289) |... ... 4,272 |..
..037833-10-0 | APPLE ORD B T . 06/21/2024 . | Various R 1,788.000 |......... 341,404 |..ooooiiiiiiiiiiins fereinnnnnn. 42,085 ..., 342,399 ... (301,976) |.. .(301,976) |... ..42,055 |..
INSTINET INVESTMENT
..038222-10-5 | APPLIED MATERIAL ORD ........eevvemmmmmmmmmnnnnnnnn [eeneenn . 05/24/2024 . | SERVICES LIMITED .....eee |oeeeeenns 118.000 |.......... 26,063 [....ooeverieiinnnnnn forvennnnnnnn 2,760 |o......e.. 19,124 [, (16,364) |-.cooveeeennns (VR [V R (16,364) [.ovvvveennnnns [V 2,760
INSTINET INVESTMENT
..039483-10-2 | ARCHER DANIELS MIDLAND ORD .....ccoovvveeeeeeeenns [ eeennn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennenns 86.000 |............5,201 [oeeeeiiiiiiiiiiiiins fervinnnnnnnn 3,466 [onneiinnnnnl 6,211 [, (2,745) |.cooeeeeeenns (VR [V R (2,745) |.oooeeeeees [V 3,466
INSTINET INVESTMENT
..040413-10-6 | ARISTA NETWORKS ORD P [ . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovverennenns 21.000 |ooeeeeeeenn8,437 | e 1,264 | 4,946 | (3,692) |.. ..(3,692) |... .. 1,254 ..
..047726-30-2 | ATLANTA BRAVES HOLDINGS SRS C ORD .. JU [P . 05/06/2024 . | Warburg Dillon Reed .... |........ 1,520.000 |.......... 58,138 |.......cccceiins | 40,274 |............60,162 |....... (19,887) |.. . (19,887) [... ..40,274 |..
..051774-10-7 | AURORA INNOVATION CL A ORD ...oooeveeeeeeeeeeeeees [ e . 04/17/2024 . |Morgan Stanley ........... |....... 20,111,000 |...eeeeern 88,783 [ oo 75,037 127,215 Ll (51,278) |.eeeeeeeeeeenl 0 el 0 e (51,278) |oevvvvvvieeennn 0 feviiiiiins
INSTINET INVESTMENT
..052769-10-6 | AUTODESK ORD .....oeoeeeeeeiiiiiiiceieceeceeeeeeeeeees [ . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovverennnnns 24.000 |ooooeeenn 5,157 | e 1783 5,844 [E0T0) N PR | B ISR | B R (4,000)
INSTINET INVESTMENT
..053015-10-3 | AUTOMATIC DATA PROCESSING ORD ........cccovvvenn f[ereenn . 05/24/2024 . | SERVICES LIMITED ... 13,440 | 4,289 12,580 (8,291) . (8,291) ...
INSTINET INVESTMENT
..053332-10-2 | AUTOZONE ORD . 05/24/2024 . | SERVICES LIMITED 4000 | AT e 2,346 |........... (7,99) |.. ... (7,996) |... . ..
..05464C-10-1 | AXON ENTERPRISE ORD ... . 06/26/2024 . |Various ... ....639.000 |......... 186,420 ... 121,166 |...........165,073 (43,907) |.. .. (43,907) |... .. 121,166 |.
SANFORD C.
..05464T-10-4 | AXSOME THERAPEUTICS ORD . N T . 06/20/2024 . |C0. LLC ..ovvvvvvvvvvviinnns Joeeeeeeennn 18,000 |t 1,320 1,354 ) 1,385 ... 1,354 |..
..05478C-10-5 | AZEK COMPANY CL A ORD ......eevvvvvvvrveeiiiinnnnns [eeeeenn . 04/15/2024 . |Various ... .. 46,490 ...21,880 |............ 37,064 ..21,880 |..
INSTINET INVESTMENT
..057226-10-0 |BAKER HUGHES CL A ORD ....cceevveeeeeeiieeeeeeeeens [ . 05/24/2024 . | SERVICES LIMITED .....oe. |oeeeeenns 181.000 |............ 5,857 |oeeeiiiiiiiiiiiiiins e, 4,420 |.oeennnnene 6,187 |........ (1,767) oo (VR [V R (1,767) [euveernnnnnnnne [V 4,420
INSTINET INVESTMENT
..058498-10-6 |BALL ORD ...oooeeeeeeeiiieeiiiiiiieeeeeeeeeee [ . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovverennenns 58.000 |...coeennns 3,004 | | 1,725 o 3,336 |........ (1,612) [euvvveeeninnnns (VR [V R (1,612) [ouvveennnnnnee [V 1,725
INSTINET INVESTMENT
..060505-10-4 |BANK OF AMERICA ORD .........eevvmmmmmmmmmmmnnnnnnns [eeeeenn . 05/24/2024 . | SERVICES LIMITED ....oevv |oeverennnss 754.000 |........... 20,924 oo o 18,274 |............ 24,521 |....... (12,199) |.ooeeeeenenns (VR [V R (12,199) |.oooeeeeenens [V R 13,274 |l [V 16,649 |........ 16,649 [.....ovvnnnnnee L VC T TR RN
INSTINET INVESTMENT
..064058-10-0 |BANK OF NEW YORK MELLON ORD ..........eeevemmunnn [ereeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeeenenns 99.000 |.ooeeeennns L2 I PO R, 3,428 [oeeennnnnne 5,153 |........ [RIVE) N (VR [V R (1,730)
INSTINET INVESTMENT
..075887-10-9 | BECTON DICKINSON ORD .. [ I . 05/24/2024 . | SERVICES LIMITED ........ .. ... (2,831)]...
..07831C-10-3 |BELLRING BRANDS ORD ... JU [P . 04/03/2024 . | CONEN AND COMPANY, LLC |.......... 681.000 |.. .. (21,101) )
..08265T-20-8 |BENTLEY SYSTEMS CL B ORD .....ceevvvveeeeeeeeeeens [ . 04/05/2024 . |Various ........ccceeeeinnn foereenns 1,604.000 |...cceeeee 79,798 [oveeviviiiiiiiiiiins fevvennnnnnn. 66,183 [ooeennnnnnn 83,697 [oneen (17,514) [0 o0 s (17,514)

INSTINET INVESTMENT
..084670-70-2 | BERKSHIRE HATHAWAY CL B ORD ........ccceeeeeeen | eeeene . 05/24/2024 . [SERVICES LIMITED ........ |.......... 217.000

....... (46,288))...............0 |............31,108 |..............0 |........67,206 [.......57,295 |....cccoceereeee O oo o] e
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INSTINET INVESTMENT
..086516-10-1 [BEST BUY ORD ...oevvvnniviiiiniiiiiciiiineeeceiiiins | s . 05/24/2024 . | SERVICES LIMITED ...oooes |ovvvvnnnnnns 74.000 |.ocevnnnnnns 5,200 [oeviiiiiiiiiiiinns o 2,105 |ooeeeeins 5,79 |........ (3,688) [cvvvvvrrrnnnns (VN P 0 fnns (3,688) [c.vvvvnnnnnnnnn [V P 2,105 oo [V O 3,185 |oveennnns 3,185 |oieiiiiiiiis T O R,
INSTINET INVESTMENT
..09062X-10-3 [BIOGEN ORD ....evvvvnniiiiiiiiiieiiiiiieeeeciiiis | s . 05/24/2024 . | SERVICES LIMITED ... 4,140 |l (659) | 23482 v 0 3 3 i 0 e |
INSTINET INVESTMENT
..09247X-10-1 [BLACKROCK ORD ......ccvvvnnvrrirrnnnniinirnnnnnnenes | nens . 05/24/2024 . | SERVICES LIMITED ...coees |ovvvvnnnnnns 29.000 |oeevunnnns 2,674 | o 11,013 [one 23,542 |....... (12,529) [.oooeeeeinnnn (VN P [V R (12,529) |..cooeeeenn (U P 11,013 [, [V P 11,661 |........ 11,661 [ 2T N
INSTINET INVESTMENT
..09260D-10-7 [BLACKSTONE ORD .....ccvvvunvvrriininiiriiniiinenees | vneens . 05/24/2024 . | SERVICES LIMITED ........ |oeeeeeeneenn83.000 [oveenennnnn?,788 [oeiiiiiiiiiiiies foeviiiinnnnnn 7,169 |onnenl. . 8,248 | (1,079) [ovvvvvvnnnnnns (VN P 0 fnns (1,079)
INSTINET INVESTMENT
..097023-10-5 [BOEING ORD ....eevvvnvviiiiniiiiiciiiiieeeciiiinns | s . 05/24/2024 . | SERVICES LIMITED ........ |-eevvenn..51.000 [ovnennennnn8,900 [oneniiiiniininnes fooniiiinnnnn 6,310 |onnnnnl 13,204 | (6,984) |.. ... (6,984) ...
..09739D-10-0 [BOISE CASCADE ORD .....ceevrvvuuereeemmnnnneeeeennnn | nns . 05/21/2024 . | CONEN AND COMPANY, LLC |...........249.000 |.......... 34,064 |[.......coooiierneen foereeennnnn 13,101 |oiinnlll 27,708 | (19,159) |.. .. (19,159) |...
INSTINET INVESTMENT
..09857L-10-8 [BOOKING HOLDINGS ORD ......eeeeevruneeeeemnnannees | unnens . 05/24/2024 . | SERVICES LIMITED ........ |oeeereeeeeeen6.000 [oveeeeeen 22,771 [ o 7,548 |l 21,283 | (13,735) |..
..100557-10-7 [BOSTON BEER CL A ORD .....ccvvvuvrrrvvrnnniiieennn | nnnnns . 06/03/2024 . |Morgan Stanley ........... |oeeeeeeenn 44,000 [oeennnn 12,722 [ oo 13,856 oo 0 e 0|
INSTINET INVESTMENT
..101137-10-7 [BOSTON SCIENTIFIC ORD ....uvvvvvvvvnnniiiiinnnnnnes | nnnnns . 05/24/2024 . | SERVICES LIMITED N F 151.000 |..
..109641-10-0 [BRINKER INTERNATIONAL ORD .....ccevvvmereeemmnnnn | uunnens . 06/20/2024 . | Various P IO 1,740.000 |..
INSTINET INVESTMENT
..110122-10-8 [BRISTOL MYERS SQUIBB ORD ......cevvuuureeremmnnnns | unnnns . 05/24/2024 . | SERVICES LIMITED O 162.000 |............6,679 |ooeeeeiiiiiiiiiis e 8,568 | 8,312 [ 256 |..
..11120U-10-5 [BRIXMOR PROPERTY GROUP REIT ORD ........oceevvvn |uunnnns . 04/09/2024 . | Various R 12,988.000 |......... 288,592 |[.......ccccevviinnnn [eeenn...236,687 |...........302,231 [....... (65,543) |..
INSTINET INVESTMENT
.. 11135F-10-1 [BROADCOM ORD ....evvvvvvvvnnniiiiinniinieniinninenes | s . 05/24/2024 . | SERVICES LIMITED ..46.000 ... 64,758 [oiiiiiiiiiiii [ 9,424 LLLL051,348 (41,924) |.. .. (41,924) |...
..12008R-10-7 |BUILDERS FIRSTSOURCE ORD 04/10/2024 . |Various ... .235.000 (25,397) (25,397)
..122017-10-6 | BURLINGTON STORES ORD . 06/24/2024 . | Various 461.000 (10,181) (10,181)
..1250311-10-8 |CBOE GLOBAL MARKETS ORD . . 06/24/2024 . |Various ... ... 736.000 |.. (31,115) |.. .. (81,115) |...
INSTINET INVESTMENT
..12504L-10-9 [CBRE GROUP CL A ORD ....eeeeeeeeeieeeeennieeeeens | s . 05/24/2024 . | SERVICES LIMITED ... 82000 |oeeeeeeeenn 774 e o 2,520 | 7,633 (5,113) |.. . (5,113) |...
INSTINET INVESTMENT
..125269-10-0 |CF INDUSTRIES HOLDINGS ORD ...cevvenneeeeemninnes | s . 05/24/2024 . | SERVICES LIMITED ......ee |oeeevnnnnnns 60.000 |.ooeeeeennnd,850 [ooeiieiiiiiiiiis e 2,682 | 4770 [ (2,138) |oveeeeeeennnnn (VI PO (U (2,138)
INSTINET INVESTMENT
..12541-20-9 [ CH ROBINSON WORLDWIDE ORD ...eevvvenneeeeemnnnaes | aennens . 05/24/2024 . | SERVICES LIMITED .....oee |oeeevnnnnnns 39.000 |eereeeeeenn8,381 oo e 2,296 |l 3,369 | (1,073) |veeeeeeeennan (VI PO (U (1,073) [oeeeeennnnnn [V IO 2,206 |oeeeeenninnns [V IO 1,085 |.......... 1,085 [oooeeeiiiiinnnns 1T Y I
INSTINET INVESTMENT
.. 125523-10-0 [CIGNA ORD ..eeveveeeeeeennie e eeeeenieeeeeeenenes | s . 05/24/2024 . | SERVICES LIMITED .....cee |oeeevnnnnnns 47.000 |eeerennnns 15,632 [ooeeeeeeiiiiiieeee foeeeeeinnnnns 6,000 [oeeeeeenes 14,074 |........ (8,074) |oveeeeeeennnnn (VI PO (U (8,074) [ [V IO 6,000 |oeeeurieeennnnn [V IO 9,632 |.......... 9,632 |oeeeiiiiiieeeee {61 Y I
INSTINET INVESTMENT
..125720-10-5 | CME GROUP CL A ORD ...eeeeveeeeeeecmnnieeeeeennnn | s . 05/24/2024 . | SERVICES LIMITED .....oee |oeeevnennnns 47.000 |eeerennnns 10,100 |eeeeeeeeeeiniiiieee feeeeeeeeenn 4,451 [ 9,898 | (5,447) |0 e 0 e (5,447) |eeeeeeaaenne [V IO 4,451 |t [V IO 5,649 |.......... 5,649 |oooeeiiiiiaeene 101 I N N
INSTINET INVESTMENT
..126408-10-3 [ CSX ORD ...eeeeerennereermnnieeeeernnieeeeeennnaees | s . 05/24/2024 . | SERVICES LIMITED ......c. eeeuunnnns 393.000 |.......... 18,270 [oeeeeeiiiiiieeiins Joeeeeneeen 5,405 | 11,598 [ (8,136) [l 0 [0 [ (8,136) [-neeeeeennnnnn [V IO 5,405 [ooeeeennnnnnns [V IO 7,866 |.......... 7,866 |oeeeeeeeeennnnnns (VI Y I
INSTINET INVESTMENT
..126650-10-0 | CVS HEALTH ORD ...ceevvveeeeeeennieeeeeenneeeeee | e . 05/24/2024 . | SERVICES LIMITED ......c. |oeeerunnnns 125.000 |oveeeneens 6,941 o feee 08,292 | 9,870 | (1,578) |t 0 el 0 e (1,578) [0 e 8,292 |0 [ (1,351) |oeeenns (1,351) |oeeeeneeeeeennn 166 [eiens | s
..126741-10-9 [ CABALETTA BI0 ORD ..evvvnvvviinnniiiiiiniinienins | nenens . 04/29/2024 . |Merrill Lynch ............ ....921.000 |............ 9,551 ..(6,442) |... . (4,651) ...
..127055-10-1 [ CABOT ORD ..eeevvenneeeemnnnneeeermnneeeeeennnes | s . 05/21/2024 . | CONEN AND COMPANY, LLC ...332.000 |.. .. 33,848 . (9,697) |... ...15,635 |....
INSTINET INVESTMENT
..127387-10-8 | CADENCE DESIGN SYSTEMS ORD .....ceeeeevvneeeeeenn | unnnns . 05/24/2024 . | SERVICES LIMITED .....cce |oeeevnnnnnns 37.000 |eeerunnnns 10,888 |oeveeeeeieeeeeiieee e 1,721 [ 0010,078 |eeeinl (8,357) | O e 0 e (8,357) |+evveneeeeeenn O v 1721 |0 [ 9167 [ 9,167 [ 0 o ]
INSTINET INVESTMENT
..14040H-10-5 [CAPITAL ONE FINANCIAL ORD ..eevvvveneeeeennieees | s . 05/24/2024 . | SERVICES LIMITED .....cce |oeeevnnnnnns 56.000 |.eeevunnnnns 7,706 [oeeeeeeeeieeeeeenne oeeeenneeen 4,020 |oeenneee 7,343 [ (3,328) [ 0 [0 e (3,323) [-eeeeeeenneeenn0 o 4,020 |0 e 3,686 |oeennt i 3,686 oot 67 [ | e
INSTINET INVESTMENT
..14448C-10-4 [CARRIER GLOBAL ORD ....eevvvuuvreermnnnereeemnnnns | s . 05/24/2024 . | SERVICES LIMITED e 4,529
..147528-10-3 | CASEYS GENERAL STORES ORD ........ccevvurvvvreunnn | aunnnns . 06/13/2024 . | Various .. 103.000 |.. .. 35,624
INSTINET INVESTMENT
..149123-10-1 [CATERPILLAR ORD ...eevvvvrnniiiiiiiinieeciniieeees | s . 05/24/2024 . | SERVICES LIMITED ..84.000 |.. 029,306 [oeiiiiiiiiiiinieee foeneiinnnn... 8,091 |llll 24,836 ... (16,746) |.. .. (16,746) |...
..149568-10-7 | CAVCO INDUSTRIES ORD 06/12/2024 . |Various ... N .265.000 96,953 (25,165) (25,165)
..15118V-20-7 [CELSIUS HOLDINGS ORD . 04/04/2024 . |Various ... i TP 1,954.000 |......... 153,906 ..106,532 (43,318) .. .. (43,318) ...
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..156504-30-0 | CENTURY COMMUNITIES ORD ........evvvvvvvvvmmnvnnnns [ereeenn . 06/25/2024 . | Various ........cceeeeiinnn foereeens 1,595.000 |......... 134,684 |ooeevveeiiiiiiiiiinn feiiiinnns 104,665 |............ 76,848 |....... (37,170) [vvvvvvennnnnns (VR [V R (37,170) [ovevvveeeeanns [V R 104,665 |............... [V 30,018 |........ 30,018 |oeveviiiiiiinns L Y [
INSTINET INVESTMENT
..16119P-10-8 | CHARTER COMMUNICATIONS CL A ORD .....covvvvevees [erennn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovverennnns 24.000 |......c..t [ T O AN 6,812 |..........l 9,328 |........ (2,517) [eeveeiinninnnns (VR [V R (2,517) |ooeeeeees (V1 F 6,812 |ooveviiiinnnes [V (297) [vvvvvennn (270 1 [V N I
INSTINET INVESTMENT
..166764-10-0 | CHEVRON ORD .....ccooeveiiiiiiiiiiiiiiii [ . 05/24/2024 . | SERVICES LIMITED ....ouvv |ovveeennnns 192.000 (8,625) |....ceeeennnn [V R 20,013 |oeeeeieennnns [V 10,272 |........ 10,272 foeeeiiiininnee (7 Y [
INSTINET INVESTMENT
..169656-10-5 | CHIPOTLE MEXICAN GRILL ORD .........evvvrmvmmnnnnn [ereeenn . 05/24/2024 . | SERVICES LIMITED ...oevve |ovvereennnns 3.000 (5,145) |.oooeeeeenes [V 1,716 [oeeeeininnnns [V R 7,738 |oeeennnn A [V N I
.. 17243V-10-2 | CINEMARK HOLDINGS ORD .......ccceeeviiiiiiiiiiiinn [ereenn . 04/10/2024 . | FAHNESTOCK & CO. ........ |oeeeeeeens 688.000 , , 694 1 (240) |0 el 0 [, (240) |vvvvvvvinnnns 0 e [T [V 3,22 | 3,202 [ooviiiiiiiiins [ PN IR
INSTINET INVESTMENT
.. 17275R-10-2 | CISCO SYSTEMS ORD ....covvvvrvvriiiiiiiiiiiieeieeens e . 05/24/2024 . | SERVICES LIMITED .....ovv |oeeeennenns 347.000 (10,884) [ceevvvvenennns 0 e 6,646 |.....oovvnnnnns [V 9,457 |t 9,457 |ovveeiiiniiiins L3 RO IR
INSTINET INVESTMENT
..172908-10-5 | CINTAS ORD .....evvvvvvrvrrrrrrrnrnrrrrnirnnirnennnnes [ eeeeens . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennnnns 8.000 (4,051) |.oceeeeeens 0 e 24T [V 4,692 |.......... 4,692 | 2 R N
INSTINET INVESTMENT
.. 172067-42-4 | CITIGROUP ORD ....oooveeeeeiiiiiiiiiieeieeeeeeeeeeees oo . 05/24/2024 . | SERVICES LIMITED ........ , s s s s 898 i 206 | | e
..184496-10-7 | CLEAN HARBORS ORD [ . 06/28/2024 . | Various
..185123-10-6 | CLEARWATER ANALYTICS HOLDIN CL A ORD . JUR [P . 06/25/2024 . |Morgan Stanley I I ...0 ] 0 e
..191098-10-2 | COCA COLA CONSOLIDATED ORD ........cccoummmmnnnnn fereeenn . 04/02/2024 . |RBC Dain Rauscher (US) . |............ . , , 425 [ (857) o0 0
INSTINET INVESTMENT
..191216-10-0 | COCA-COLA ORD ....oveveiiiiiiiiiiiieiieeeeeeeeeeeees [ . 05/24/2024 . | SERVICES LIMITED ....oovv |oeeeeennns 295.000 (5,800)
INSTINET INVESTMENT
..192446-10-2 | COGNIZANT TECHNOLOGY SOLUTN CL A ORD .......... f.eeeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovvereennnns 72.000 (1,892)
INSTINET INVESTMENT
..194162-10-3 | COLGATE PALMOLIVE ORD ......evvvvvvvevmmnnnnnnnnnns [ eeeeenn . 05/24/2024 . | SERVICES LIMITED .....eee |oveeeenns 115.000 (1,916)

INSTINET INVESTMENT
05/24/2024 . | SERVICES LIMITED
. 06/21/2024 . | JP MORGAN
INSTINET INVESTMENT
....... . 05/24/2024 . [ SERVICES LIMITED ...
INSTINET INVESTMENT

511.000
.. 161.000 |..

. (9,797)
... (879) ...

..20030N-10-1 | COMCAST CL A ORD .
..200340-10-7 | COMERICA ORD

.. 126.000 |.. . (7,803) ...

..20825C-10-4 | CONOCOPHILLIPS ORD ..

..209115-10-4 | CONSOLIDATED EDISON ORD ....coouvvviieeaeiiiiinnn | eeeeens . 05/24/2024 . [SERVICES LIMITED ........ |oeeeeeunnes 46.000 (1,291)
INSTINET INVESTMENT

..21036P-10-8 | CONSTELLATION BRANDS CL A ORD ......ceevvveeeeis | eeeens . 05/24/2024 . [SERVICES LIMITED ........ [oeeeeeennn21.000 foreeeeennnn5,218 foueeieeiiiiiiinnns 2,099 founiinnl 5,077 [, (2,978) |.. . (2,978) |...
INSTINET INVESTMENT

..21037T-10-9 | CONSTELLATION ENERGY ORD .......ccoviiurrrereenin | eeeenns . 05/24/2024 . [SERVICES LIMITED ........ |oeeeeeunnes 41.000 |..coonnnnes 9,455 | o 1,165 [oveeennns 4792 |........ (3,627) [oeveeeeiinns (U IO 0 foeeees (3,627)
INSTINET INVESTMENT

..217204-10-6 | COPART ORD ......vvveeeeiiiiiieeeeiiiieeeeesiiies [ eeeeeas . 05/24/2024 . [SERVICES LIMITED ........ |oeeeeeunnes 98.000 |...counnnns 5,203 | o 1,554 | 4,802 |......... (3,248) |.euvvrieeanns (U IO 0 foeeeeen (3,248)
INSTINET INVESTMENT

..219350-10-5 | CORNING ORD .....eveeiuniiineainiiiiieeeesiiieeee [ eeeeeas . 05/24/2024 . [SERVICES LIMITED ........ |oeeeeeunnes 97.000 |..coonnnns 3,518 foeeeiiiiiii e LILC T 2,954 |........ (1,208) feeeeeeninnnes (U IO 0 foeeees (1,208)
INSTINET INVESTMENT

..219948-10-6 | CORPAY ORD ......evvveeeiiiiiieeeeiiiiineeeeeiiies [ eeeeeas . 05/24/2024 . [SERVICES LIMITED ........ |oeeeeeunnnes 27.000 |..coonnnes L L O 5,895 |..ooeieenn. 5,895 |..ccoiiiin. 0 foreeeiiiinnns (U IO 0 forreeieiinnns 0
INSTINET INVESTMENT

..22052L-10-4 | CORTEVA ORD .....evvveeeeiiiiiieeeesiiiineee e [ aeeeeas . 05/24/2024 . [SERVICES LIMITED ........ [oeceeenns 133.000 |...ovveeenns AR N R 5,018 | 6,373 |....... (1,360) foeeeeeennnnes (U IO 0 foeeees (1,360)
INSTINET INVESTMENT

..22160K-10-5 | COSTCO WHOLESALE ORD .....ccovuvvreeeeniiiiiiinans | eeeeans . 05/24/2024 . [SERVICES LIMITED ........ |oeeeeeunnes 57.000 |.......... LT X RO R 8,727 |oeeeeenns 37,625 |....... (28,897) |- (U IO 0 foon (28,897)
INSTINET INVESTMENT

..22160N-10-9 | COSTAR GROUP ORD .......vvveeeeeiiiiiieeeeniiiinees [ eeeeens . 05/24/2024 . [SERVICES LIMITED ........ |oeeeeeunnes 55.000 |...counees L PP (T 3,887 |oeeiiiinns 4,806 |........... (S0 RN (U IO 0 foeeeenns (920)
INSTINET INVESTMENT

..22822V-10-1 | CROWN CASTLE ORD .....eeeviuvrieeeenniiiiieeeeiinns [ eeeens . 05/24/2024 . [SERVICES LIMITED ........ |oeeeeeunnnes 43.000 |..coounnnns 4219 [ e 3,726 |oeeeeiinnns 4,953 |........ (1,227) feveeeeeiinns (U IO 0 foueeees (1,227)

..231561-10-1 | CURTISS WRIGHT ORD .......coveeeeiiiiiieeaiiiiiens | aeeees . 06/25/2024 . [Various .......ceceeeeunnes feeeiiinns 264.000 |.......... 70,061 |oeveeiieeeiiiins feiiieeen, 43,581 |....oeeee. 58,817 |....... (15,236) |-ouvvveeeenns [ IR 0 fo.... (15,236)

INSTINET INVESTMENT
..23331A-10-9 |D R HORTON ORD ......eeeeeeuveeeeeieiiiiieeeeeies | eeeee . 05/24/2024 . [SERVICES LIMITED ... oeeennnnnnes 54.000 |............ 7,809 [ooveeeeeiiiiiiies [, 1,829 oo 8,207 |........ (6,878) [.evveeennnnn. 0 loeeeeinees 0 [, (6,878)
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INSTINET INVESTMENT
..235851-10-2 | DANAHER ORD ......coovviiiiiiiiieinieeeeeee [ . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennnnns 74.000 |.......... LS Y AN 5,589 [..ccoounnnne 17,19 |...... (11,530) |oeeeeeeeeees (VO [V R (11,530) [cevvvvreninnnns 0 e 5,589 |..ooeeiiiiinns (U 13,855 |......... 13,855 |ovvvveiiiiiinnns 1T N IR,
INSTINET INVESTMENT
..237194-10-5 | DARDEN RESTAURANTS ORD ........cevvvvvrevvrnnnnnnns [erneenn . 05/24/2024 . | SERVICES LIMITED ........ |oeeeeerennnn36.000 |oveeeeennnnn8,313 [oeviiiiiiiiiiiiiiens fovveeennnnnn 2,098 foniiinnnnnnn 5,915 [, (3,816) |.. . (3,816) |... .2,098 |..
INSTINET INVESTMENT
..23018K-10-8 |DAVITA ORD ....oevvnnnniin [ eeees . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeeennnnn34.000 |oveeveeeennnd 7100 [oeceiiiiiiiiiiiiiins fevveeennnnnn 2,042 [l 3,562 o, (1,520) |.. ... (1,520) |... ...2,082 |..
..243537-10~7 | DECKERS OUTDOOR ORD .....eevvvvvvvvvvemmnnnnnnnnnnns [eeeeenn . 06/24/2024 . |Various .......cceeeeinnnn fooreeeennn 193,000 |ooeeenn s 181,576 [ [ 77,025 [l 123,652 e, (52,202) |.. .. (52,202) |... .77,025 |..
INSTINET INVESTMENT
..244199-10-5 |DEERE ORD .........eevvmmmmmmmmmmmnnnnnnnnnnnnnnnnnnnns [ eeeeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeeennnns 48.000 |.......... 17,997 [ o 4,907 |oooooen 19,194 |....... (14,287) |-eeeeeeeeees (VR [V R (14,287) |ceevveieenenns [V 4,907 |oeeiiiiiinns [V 13,090 |........ 13,090 [ooevevvvnnnnnnee L3 I O IR
INSTINET INVESTMENT
..247361-70-2 |DELTA AIR LINES ORD ......evvvvmvmmmmmnnnnnnnnnnnnns [ eeeeenn . 05/24/2024 . | SERVICES LIMITED ....ovve |ovveeeneenns 98.000 |..ceeeennns L4 I PO R, 2,606 |............ 3,943 |........ (1,337) [cevvvevinnnnns (VR [V R (1,337) |eeeeeeeeees (V1 F 2,606 |...ooevveennns [V R 2,473 |l 2473 |l PV PO N
..24906P-10-9 | DENTSPLY SIRONA ORD ......cceeeeeiiiiiiiiiieeeeeenn [ . 04/02/2024 . |MORGAN STANLEY ......cccoe |ererennns 282.000 [..ocoeennnnn LA T PO R 14,514 |............ 10,036 |.......... 70 P (VO 0 eeeeenn 4477 |l 0 s 14,514 ...l (U (5,539) |......... (5,539) [cevnnnnnnnnnnnns - J O N IR,
INSTINET INVESTMENT
..25179-10-3 | DEVON ENERGY ORD ........eevvvmmmmmmmnnnnnnnnnnnnnnns [eenees . 05/24/2024 . | SERVICES LIMITED .....ovv |ovveeeenenns 97.000 |.eeeeeeenns L Y 2,559 [ooooiinnnnne 4,394 |....... (1,835) [cvvvvvrnnnnnnns (VO 0 fnns (1,835) |.eeeeeeeees 0 e 2,559 [oeiiiiiiiinns [ 2,10 [oeeennns 2,10 [ooeeiiiiiiiinnns X ST [N
INSTINET INVESTMENT
..252131-10-7 | DEXCOM ORD ....eevvvvrvrrrrirrnnnrnnnrriennnnnnnnnnnns [ eeeeens . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennnnns 49.000 |..oceeennns Lo Y 5161 |............ 6,080 |........... [£720) (VO 0 s (920) |+vvvvvernnnnnns 0 e 5,161 [ovverriinnnnns [V 1,080 |.......... 1,080 [ooviiiiiiinnnnnns [ PN IR
INSTINET INVESTMENT
..25278X-10-9 | DIAMONDBACK ENERGY ORD .........ceeeeeeeeeeeeeenaes [eeeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeeennnns 20.000 |..coeeennns FR e Y 1,919 [ 3,102 |........ (1,183) [evvvvvrnnnnnns (VO 0 fnns (1,183) [eovvnininnnnnns 0 e 1,919 |l [V 1,950 |......... 1,950 |oeeviiiiiinne 101 fooeeeees | s
..25401T-60-3 |DIGITALBRIDGE GROUP CL A ORD .......cevvvvvvvvnns [ereenn . 05/03/2024 . | Various ........cceeeeinnn foeneenns 9,438.000 |......... L7 L I R N 155,526 |........... 165,543 |....... (10,017) [euvvvvvvnnnnnne (VR [V R (10,017) [euvvvnnnnnnnee [V R 155,526 [..cceeiiinnns 0 f...... (13,386) |....... (13,386) [oevveveeeennnns LIS O IR
INSTINET INVESTMENT
..254687-10-6 | WALT DISNEY ORD ....ccooeeeeeiieieeiiieeieeeee [ . 05/24/2024 . | SERVICES LIMITED ....oevv |oeeerennns 224.000 |..coennnn 22,791 | e 18,495 |............ 20,225 |........ [RIVE) N (VR [V R [RIE) ) [V R 18,495 | [V R 4,29 |.......... 4,206 |l [/ PO N
INSTINET INVESTMENT
..256677-10-5 |DOLLAR GENERAL ORD .......eeevvvvvvvemmmmmnnnnnnnnns [eeeeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovverennenns 38.000 (2,615) [cevveeeennnnnns (VR [V R (2,615) |.oeeeeeeeenns [V 2,551 |, [V R 2,967 |oeeeennn 2,067 |ooeeeiiiiieens [ PO [T
INSTINET INVESTMENT
..256746-10-8 |DOLLAR TREE ORD .....ccoeeeiviiieiiiiiiiiieieeeeeeen [ oo . 05/24/2024 . | SERVICES LIMITED ....ovve |ovvereneenns 47.000 (3,601) [cevvvvvennnnnne (VR [V R (3,601) [cuvveennnnnnnne [V 3,075 |ooeeeiieenns [V R 2,347 |l 2,347 | [V N I
INSTINET INVESTMENT
..25746U-10-9 | DOMINION ENERGY ORD ......coovveeeieeeiieeieeeeneens [ . 05/24/2024 . | SERVICES LIMITED .....eev |oeeeeenns 101.000 330 | e 6,130 | 47T 1,383 [oeeeiiiiinnes (VR [V R 1,383
INSTINET INVESTMENT
..260003-10-8 |DOVER ORD .....eevvvvvvuvevnnnnnnnnnnnnnnennnnnnnnnnnns [ eeeeens . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovverennnnns 24.000 |ooooeeeen 4420 | e 178 08069 [ (2,218) [l O [0 e (2,213)
INSTINET INVESTMENT
..260557-10-3 | DOW ORD ....evvnnnnnniniis [ oo . 05/24/2024 . | SERVICES LIMITED ... ... 106.000 |.. ... (625)]...
INSTINET INVESTMENT
..26441C-20-4 | DUKE ENERGY ORD . 05/24/2024 . | SERVICES LIMITED ..99.000 |.......... 10, e 9,607 | (2,009) |.. ..(2,00) |...

....254.000 [..

..26603R-10-6 | DUOLINGO CL A ORD ... . 04/22/2024 . [ ISI GROUP INC. .. (23,170) ).. .. (23,170) |...

INSTINET INVESTE!

..26614N-10-2 | DUPONT DE NEMOURS ORD .........covourrrrremmiiinnns | eeeenns . 05/24/2024 . [ SERVICES LIMITED ........ (117 ]

..26856L-10-3 | ELF BEAUTY ORD ......ooeeeiiuiiiiiiiiiiiiieeceeiis [ aeeees . 04/04/2024 . [RBC Dain Rauscher (US) . [.... ..(3,348) |..
INSTINET INVESTMENT

..26875P-10-1 | EOG RESOURCES ORD ........eeerieuiiiiieeeeiiiienes | aeeeees . 05/24/2024 . [SERVICES LIMITED ........ |oeceeeennes 66.000 85 [ [ 4951 7,088 [ (3,032)
INSTINET INVESTMENT

..277432-10-0 | EASTMAN CHEMICAL ORD .......eoveieeniiiiieeeeines | aeeeaes . 05/24/2024 . [SERVICES LIMITED ........ |oeceeennes 41.000 09 [ e 3,067 ol 3,683 [ (616) |-eeeerniaaenns (O IR 0 [ (616)
INSTINET INVESTMENT

..278642-10-3 |EBAY ORD ..ceeeiiiiieeeiiieeeeeeeee e [ e . 05/24/2024 . [ SERVICES LIMITED ........ [eoccen. 104.000 (2,746) [ceeeeeennnnnes (O IR 0 foeeees (2,746)
INSTINET INVESTMENT

..278865-10-0 |ECOLAB ORD ....ceouviiiiieeeiiiiieeeeiieeeeeeis [ aeeees . 05/24/2024 . [SERVICES LIMITED ........ |oceeeeenes 21.000 (1,718) e (O IR 0 foeeees (1,718)
INSTINET INVESTMENT

..281020-10-7 |EDISON INTERNATIONAL ORD ......coeevviveeeeeiins | aeeees . 05/24/2024 . [SERVICES LIMITED ........ |oceeeeenes 46.000 . . ,289 [ (T72) e (O IR 0 [ (772)
INSTINET INVESTMENT

..28176E-10-8 | EDWARDS LIFESCIENCES ORD .......cccvvieeeeeeiiis | aeeees . 05/24/2024 . [SERVICES LIMITED ........ |oceeeennes 92.000 (5,019)
INSTINET INVESTMENT

..285512-10-9 | ELECTRONIC ARTS ORD ... I OO . 05/24/2024 .  SERVICES LIMITED [ FOUSTRR 69.000 |.. , , L (4,754) ..

..292766-10-2 |ENERPLUS ORD ....eoeecvvvvvieriiiiiiiiiiiiiiiiiiienss | eeeees . 05/31/2024 . | Adjustment I O 8,412.000 |.. (24,673) |..
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INSTINET INVESTMENT
.. 20444U-70-0 |EQUINIX REIT ORD ..ooooveeeiiiiiiiiiieiieeeeeeeeeees e . 05/24/2024 . | SERVICES LIMITED PR 10.000 f.oeeeennnns 7,661 ....8,054 . (4,600) ... ... 3,445 |..
..20452E-10-1 |EQUITABLE HOLDINGS ORD .....cceoevvvveiiiiiiiiieans [ eeeenn . 04/26/2024 . | GOLDMAN J U 1,050.000 |.......... 38,985 ... 34,965 ..(9,335) |... ..25,630 |..
INSTINET INVESTMENT
..3016IN-10-1 |EXELON ORD ......eevvmmmmmmmmnnnnnnnnninninninnninnnns [ eeeeenn . 05/24/2024 . | SERVICES LIMITED .....eev |oeeeeenns 136.000 |............ LR PO RN 3,152 [ 4,882 |........ (1,731) [eeeeeiiiiiienns (VR [V R (1,731) feunniiinnnnnne [V 3,152
INSTINET INVESTMENT
..30212P-30-3 |EXPEDIA GROUP ORD ......ceevvvvveveenniiniiiniiinnns [eeeeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovverennnnns 40.000 |...ooeeeenns L PO A, 3,801 |t 6,072 |........ (2,271) [eevveeieninnnns (VR [V R (2,271) |oeeeeeeees [V 3,801 [oeeveeiininnnns [V 611 |l (-2 [V N I
INSTINET INVESTMENT
..30231G-10-2 | EXXON MOBIL ORD ....ccoveeeeeiiieiiiiiieieeeeeeeeees [ . 05/24/2024 . | SERVICES LIMITED ....eevv |ovveennnns 564.310 |.......... 63,997 | | 33,409 |............ 49,594 |....... (20,696) |...coeeeeennns (VR [V R (20,69) [-..cvvveennnnns [V R 33,409 [.oooeiiiiinns [V 30,588 |........ 30,588 |..eceeiinnns 1,007 [oeeeeees ]| e
INSTINET INVESTMENT
..3030311-10-2 | META PLATFORMS CL A ORD ....coovvvvvveviiiiiieeees [eeeenn . 05/24/2024 . | SERVICES LIMITED .....evv |oveeeenns 261.000 |......... B2 R N 25,469 |............ 92,384 |....... (66,914) |t (VR [V R (66,914) [..ovvvvrennnns [V R 25,469 [..coeeeiinnnns 0 foeeenee 99,339 |......... 99,339 [oeuiiiiiiinnnne LI O IR
..303075-10-5 |FACTSET RESEARCH SYSTEMS ORD ............ccoeeees [oeennn . 06/24/2024 . |RBC Dain Rauscher (US) . |.......... 201.000 |.......... 85,976 [ovvvviiiiiiiiiiiinn feriiiiiin, 87,247 |............ 95,887 |........ (8,640) [.vvvvvrvrnnnns (VO 0 fnns (8,640) [c.vvvvvvnnnnnnn 0 s 87,247 |oooeieiinis [V (1,21 e (1,271) [ L1V N ISR
INSTINET INVESTMENT
..303250-10-4 |FAIR ISAAC ORD .....ceevvvieieeeieeeeeeeeeeeeeeeeeen [ . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennnnns 3.000 |eevvvrennnnd, 154 [ ferveiieennnn 1,965 [oniiinnnnnn 3,492 e, [RI720 1 (VO 0 fnns (1,527) |eeeeeeeees 0 e 1,965 |oooeeeeeenenns [ 2,189
INSTINET INVESTMENT
..31428X-10-6 |FEDEX ORD ....oooovveiiiiiiiiiiiiiiiieiiiieeeeeeeeeees oo . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennnnns 45.000 oo 114 | | 6,658 | 11,384 (4,726) [cvvvvvvvnnnnnns (VO 0 fnns (4,726) |.oeeeeeeeens 0 e 6,658 |.....ovvvnnnns [V 4,483
INSTINET INVESTMENT
..31620M-10-6 |FIDELITY NATIONAL INFORMATN SVCS ORD ..........[....... . 05/24/2024 . | SERVICES LIMITED .....ovv |ovveeeeeennn 77000 [oveeeennnnn8,989 [ovvviiviiiiiiiiiinns fovvvvennnnnn 4,863 [oiiiiiinnnn 4,625 [onneeneen. 238 [ovvvvrvnnnnnnn 0 [0 [ 238 |eeeeiiiiienns 0 e 4,863 |.ooooeeiennnnn [V 1,126
..318672-70-6 | FIRST BANCORP ORD .......ccovvvvvvvriiiiiiiiiiieeens [eeneenn . 06/05/2024 . | FIRST UNION CAPITAL .... e 52,089 | 41215 49,761 | (8,546) |.. ... (8,546) |... .. 10,844 |....
..33768G-10-7 |FIRSTCASH HOLDINGS ORD ........eevvvvvrvvvvvnnnnnns [erneenn . 06/28/2024 . |Various .......cceeeeiiiiinn Jereennnns 797.000 |..........84,671 |oeeeeiiiiiiiiiiiins feveeeen.. 57,804 ...l 86,387 ... (28,583) |.. .. (28,583) |... .. 26,867 |....
INSTINET INVESTMENT
..337738-10-8 |FISERV ORD ......eevvvvmmmmmmnnnnnninniniiiiiiiiininns [ eeeeens . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeeennnns 37.000 |oeeeeennnnn5,562 e | 2,437 e 4,915 [ (274 1 (VO 0 fnns (2,478) |.eeeeeeees 0 e 2,437 oo [V 3,126
INSTINET INVESTMENT
..337932-10-7 | FIRSTENERGY ORD .. JU UORTIN . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveenennnns 96.000 |...ooeeeenn 3740 | e 30251 | 30619 [ (268) 0 e (268) ...
..343412-10-2 | FLUOR ORD .. 04/30/2024 . |Various 3,291.000 (31,671) 0 (31,671)
.. 34354P-10-5 | FLOWSERVE ORD .. 06/07/2024 . [Various .1,312.000 (12,615) 0 (12,615)
..34379V-10-3 | FLUENCE ENERGY CL A ORD . 06/28/2024 . [Various . 3,497.000 .0 0 .0

INSTINET |
..345370-86-0 | FORD MOTOR ORD ........ceeeeeuiiiieeeeiiiiieeeeeiis [ aeeeees . 05/24/2024 . [ SERVICES LIMITED ........ [eccccen. 577.000 |..oeeertrnnn7,009 | | 4,938 |l 7,034 [ (2,006) [ceeeeeennnnnes (O IR 0 foeeees (2,096)
INSTINET INVESTMENT
.. 34950E-10-9 | FORTINET ORD ......oeeeeeiuiiiiieeiiiiiieeeeeiiee [ eeees . 05/24/2024 . [SERVICES LIMITED ........ |oeceeeeenes 98.000 |..oeeurennB,011 | | 1,586 [l 5,736 o [0 0) R (O IR 0 foeeees (4,200)
..34964C-10-6 | FORTUNE BRANDS INNOVATIONS ORD ......ccovuvveens | weeeans . 05/10/2024 . [Various .......ccceeeeuvens forneennne 288.000 |.......... 22,013 |ooeeeiiiiiiiiiis |, 18,040 llllllll 21,928 (3,888) [ceeveeennnnins (U IO 0 foeeees (3,888)
INSTINET INVESTMENT
..35671D-85-7 | FREEPORT MOMORAN ORD .......ccvvveieeeiiiiiiieans | eeeeens . 05/24/2024 . [ SERVICES LIMITED ........ [oceeenne 175.000 [ooeeeeennn9,015 foieeiiiiiiis [ 2,397 [l 7,450 ol (5,053) | evvveenieenn 0 o0 s (5,083)
..358039-10-5 | FRESHPET ORD . JURR U . 04/04/2024 . [RBC Dain Rauscher (US) . |.......... 480.000 |.. ..(6,299) |.. ..(6,299) |...
..361448-10-3 | GATX ORD B OO . 06/25/2024 . [Various ..............ccee.. eeienen...247.000 ).
INSTINET INVESTMENT
..363576-10-9 | ARTHUR J GALLAGHER ORD .........evvveeiiiiiiiaanns | eeeens . 05/24/2024 . [SERVICES LIMITED ........ |oeeeeeunnes 24.000
INSTINET INVESTMENT
..366651-10-7 | GARTNER ORD .....ovvvveeeiiiiiiineeiiiiieee e [ eeeens . 05/24/2024 . [SERVICES LIMITED ........ |oeeeeeunnes 12.000
INSTINET INVESTMENT
..36828A-10-1 | GE VERNOVA ORD ....ccoovviiiiiniiiiiiineeisiiiiins [ eeeeens . 05/24/2024 . [ SERVICES LIMITED
..368736-10-4 | GENERAC HOLDINGS ORD .......cccevvereeeeiiiiiieees | aeeens . 06/27/2024 . | Var ious
INSTINET INVESTMENT
..369550-10-8 | GENERAL DYNAMICS ORD ......eeeeeeimiiieeeeiiiiies | aeeeees . 05/24/2024 . [SERVICES LIMITED ........ |oceeeenies 22.000
INSTINET INVESTMENT
..369604-30-1 | GE AEROSPACE ORD ......ceoeeeuireieeeeeiiiiieeeeens | eeees . 05/24/2024 . [ SERVICES LIMITED ........ |........ 1,516.000 |......... 12,786 [oeeeeeiiiieeiees [ 98,608 |.......... 177,789
INSTINET INVESTMENT
..370334-10-4 | GENERAL MILLS ORD ......eeoveeeiiiiiiiieeeiiieeee [ aeeees . 05/24/2024 . [SERVICES LIMITED ........ |oeceeeees 89.000 |............ 6,077 |ooreiiieeieiiies o, 4,341 | 5,797

INSTINET INVESTMENT
..37045V-10-0 | GENERAL MOTORS ORD ......c.veeeeeeeeiiiieeeeeeiins | e . 05/24/2024 . [SERVICES LIMITED ........ |.......... 407.000 |.......... 7,947 Jooeeeeeeeiees o 14,576 |............ 14,619
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INSTINET INVESTMENT
..372460-10-5 | GENUINE PARTS ORD ... [ . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennnnns 24.000 |.. ... 3,324 .2,02 |..
..374163-10-3 | GERON ORD B PP . 04/29/2024 . |RBC Dain Rauscher (US) . |........ 1,706.000 |.. ....2,849 . 4,406 |..
INSTINET INVESTMENT
..375558-10-3 | GILEAD SCIENCES ORD ... B [ . 05/24/2024 . | SERVICES LIMITED ........ .eeeeee... 161000 .. .. 11,866 |..
..37959E-10-2 | GLOBE LIFE ORD ...evvvvvvvvvvnnnrrnnnnnnnnnnnnnnnnnns [ oeeeens . 06/14/2024 . | Warburg Dillon Reed .... ... 986.000 |.. .. 74,576 |..
INSTINET INVESTMENT
..38141G-10-4 | GOLDMAN SACHS GROUP ORD ..........covvvreeeeeennnns [eeeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennnnns o P . S N N 21,217 |....... (12,183) |oeeeeeeeeees (VO [V R (12,183) [cevvvvreeenens 0 e 9,034 | (U 16,329 |......... 16,329 |ovvveeiiinnns 1151 1 N IR
BURNS FRY HOARE GOVETT
..382550-10-1 | GOODYEAR TIRE AND RUBBER ORD ............coeeeees [erennn . 06/25/2024 . | INC ..oooeeeeeeeeee | 626.000 |............6,915 | | 8,529 | 6,579 |............ (94) |ovvvvvnnninnns (VO [V ST (94) [oovvvnnnnnnnns 0 e 8,520 |....ooeeeinnn [V (1,613) |........ (1,613) [ouvvnnininininnns [ PN IR
INSTINET INVESTMENT
..384802-10-4 | WW GRAINGER ORD ........ooovvirrieeniiieieennnen [ . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennnnns 5.000 |ovevvvrnnnnnd,832 fooiiiiiiiiiiiiiiiins [ 1,191 L 4,143 |......... (2,952) |-eeeeeeieeennn (VO [V R (28270 ) A 0 e 1,191 [, [V 3,641 [ovvennns 3,641 | (VN FO N IR,
INSTINET INVESTMENT
..40412C-10-1 |HCA HEALTHCARE ORD .......ccevvrvvvvrvrevrrrnnnnnnns [eeneenn . 05/24/2024 . | SERVICES LIMITED .....ovv |ovveeeenenns 44.000 |ooeeeennn 14,022 | e 3,509 [ 11,910 |........ (8,401) [cvvvvvvvvnnnnns (VO 0 fnns (8,401) [euvvvvvnnnnnnne 0 e 3,509 |.oooeiiiiinnns [V 10,513 |........ 10,513 [oeiiiiiiiiinnns A R RN
..407497-10-6 | HAMILTON LANE CL A ORD ...oovvvvvvvvieiiiiiiinieens [ eeeenn . 06/24/2024 . |Morgan Stanley ........... |t 204.000 [oooeeeeen 34,527 |ooiiiiiiiiiiiiis [ 19,478 | 33,351 [....... (13,873) |-eeeeeeeeeens (VR [V R (13,873) [ceevviviieenns [V R 19,478 [oevvevennnnns 0 foeeenee 15,049 |......... 15,049 |l 7 O [
BAIRD, ROBERT W., &
..41068X-10-0 | HANNON ARMSTRONG SUST INFR CAP ORD ...........o. | eeeenn . 06/27/2024 . | COMPANY IN .....ocooeiiiins |ennnnnnns 565.000 |.......... 16,841 [ o 15,002 |............. 8,003 |........... (L2 (VR [V R [0 [V R 15,002 [..eevevvnnnnnns [V R 1,840 |.......... 1,840 [oeeeennnnnnnnee A7 P
..413160-10-2 |HARMONIC ORD ......cceeeiiiiiiiiieiiiiieeeeeeeeeeeee [ . 06/28/2024 . | Various .......ccoeeeiiiinn |eenees 11,939.000 |......... 125,785 [oevvvviiiiniiiiiinnn foniinnnns 145,276 |.......... 114,070 |........ (7,638) [cvvvvvrvnnnnnns (VO 0 fnns (7,638) [covvvennnnnnnns 0 s 145,276 |...oooeeeens 0 f...... (19,492) |....... (19,492) |..oooeeeeeees [ PN IR
INSTINET INVESTMENT
..416515-10-4 |HARTFORD FINANCIAL SERVICES GRUP ORD .......... [..eeo.n . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennnnns 81.000 [.....ovvnns L Y 2,956 [..ccceunnnnnn 6,511 |......... (3,555) |.ooeeeeieennnn (VO [V R (22557 1 R 0 e 2,956 | [V 5,246 |.......... 5,246 |eeevvnnniiiinnnn (- PP I
..42328H-10-9 |HELI0S TECHNOLOGIES ORD ........eevvvvvvevvmnnnnnns [erneenn . 06/28/2024 . | Various ........cceeeeinnnn foeeeeens 1,030.000 |.......... 51,216 | e 45,054 |............ 31,234 |........... (781) oo (VR [V R (781) [ceveenninnnnne [V R 45,054 [..ccceeinnnns [V R 6,162 |.......... 6,162 [...oevennnnnnene (7 O I
INSTINET INVESTMENT
..427866-10-8 |HERSHEY FOODS ORD .......coovvvvvireiiiniiinnnnnnnns s . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeeenenns 16.000 [.ooeeennnnn FC T 7 O A, 1,351 [ 2,083 |........ (R 1 (VR [V R (1,632) |.ooeeeeeenens [V 1,351 |t [V R 1,800 |...c..en. 1,800 [.eeeeennnnnnnee L O [
INSTINET INVESTMENT
..42809H-10-7 |HESS ORD ....eevvvvvverrnnnnnnnenerennnnnnnsssesnnnnnes [ eeeeenn . 05/24/2024 . | SERVICES LIMITED ... . (3,787) ...
INSTINET INVESTMENT
..42824C-10-9 |HEWLETT PACKARD ENTERPRISE ORD .......ccoooveees [oreennn . 05/24/2024 . | SERVICES LIMITED .....ovv |oeeereenns 240.000 [..ooeeennnns L T O A, 2,297 [ 4,075 |........ (1,778) oo (VR [V R (1,778) feuvevveviinnnnn 0 o 2,297 |0 e 2,118 |l 2,118 [ 82 [ ] i,
INSTINET INVESTMENT
..43300A-20-3 |HILTON WORLDWIDE HOLDINGS ORD .......ceevvvevunns fereeenn . 05/24/2024 . | SERVICES LIMITED ... ..(5,572) |...
INSTINET INVESTMENT
..436440-10-1 |HOLOGIC ORD ....cceveeeeeeiiiiiiiiiiiieeeeeeeeeeeeeee [ . 05/24/2024 . | SERVICES LIMITED ....ovve |ovvereneenns 65.000 |.....ceenn L £ T PO R, 2,291 [ 4,644 |......... (2,354) |.ooeeeeeeenns (VR [V R (2,354) [cooienana 0 e 2,201 |0 2,505 [oniinnnnn2,505 [ouneiiiiiiicenn 0 s ] e
INSTINET INVESTMENT
..437076-10-2 | HOME DEPOT ORD .......coooonnnnnnniiiins [ eeeenn . 05/24/2024 . | SERVICES LIMITED ... .. (31,283) |...
INSTINET INVESTMENT
..438516-10-6 |HONEYWELL INTERNATIONAL ORD ......ccevvvvvvevnnns [ereeenn . 05/24/2024 . | SERVICES LIMITED ....ovve |ovvereneenns 88.000 |.......... 17,571 [ o 7,9% |oooooeenns 18,454 |....... (10,459) |..ccoeeeeennns (VR [V R (10,459) [.oooeeeeeeeeena 0 e 7,996 |0 [ 90575 [l 90575 [t 190 [ ] e
INSTINET INVESTMENT
..443201-10-8 | HOWMET AEROSPACE ORD .......ooovvvvvvrinniinninnnns [oenenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennnnns 41.000 |.ooeeeennns T T PO RN (S A, 2,219 |........ (1,521) [eeveeiieninnnns (VR [V R (1,521) |oeeeeieiei 0 i 698 [ 0 et 2775 |l 2775 | e |
INSTINET INVESTMENT
..443510-60~7 |HUBBELL ORD ........eeevvvevevemmmennmnnnnnnnnnnnnnnns [ eeeeenn . 05/24/2024 . | SERVICES LIMITED ....ovve |ovvereneenns 39.000 |.......... LT (VI T F A 11,686 |............ 12,828 |........ (1,142) [eevveiiiiinnns (VR [V R (1,142) |eeeeeeeeee 0 [ 11,686 [ 0 4,420 oo 4,420 |88 | |
INSTINET INVESTMENT
.. 444859-10-2 | HUMANA ORD .....eevvvvvveiiiniiniieiiiiciieninnnnnnnns [ eeeeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovverennenns 21.000 |.oooeeennns T PO RN 2,786 |.oooeeeenns 9,614 |........ (- 72:) 1 (VR [V R (6,828) [.vvvvevvnnnnnn 0 o 2,786 ool 0 | 4,540 | 4,549 [l BT [ ]
INSTINET INVESTMENT
..45168D-10-4 | IDEXX LABORATORIES ORD ......ccovvvvveieeeeeneeeens [ . 05/24/2024 . | SERVICES LIMITED ...oevve |ovverennnnns 9.000 [..eeverennes L PO R, 1,429 |l 4,99 |........ (K170 1 (VR [V R (3,567) |.eeveeeeeeeeenn 0 v 1,429 [0 [ 3,220 13,220 |l 0 s | e
INSTINET INVESTMENT
..452308-10-9 | ILLINOIS TOOL ORD ......eevvevmmmmmmmmnnnnnnnnnnnnns [eeeeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeeenenns 38.000 |..ooeeennns [ 72 O A, 3,327 [ 9,954 |........ (6,627) [.eevvvvennnnnns [V RN | I R (6,627) [cevvvvevnnnnnnn 0 o 3,327 el 0 5,795 5,795 [ 106 [ ] i,
..452327-10-9 | ILLUMINA ORD ... I T . 06/21/2024 . | JP MORGAN ................. I ..
..45258J-10-2 | IMMUNOVANT ORD . R [ . 05/30/2024 . | BAYPOINT TRADING LLC ... |...........573.000 |......... . I ...0 ] R ......(5,545) L0 ..
..45332Y-10-9 | INARI MEDICAL ORD .....cccoeeeiiiiiiiinn [eeeenn . 04/29/2024 . |Morgan Stanley ........... |l 934.000 |.......... 35,600 |oeeiiiiiiiii | 75,092 |............ 60,635 |......... 14,457 |ovvevinnnnnnns (O N | O I A O | N Y £ 17 AR 0 f...... (39,487) |....... (39,487) |.coeeeeeenenen [ N IR
INSTINET INVESTMENT
..45687V-10-6 | INGERSOLL RAND ORD ..........ccvvvveveeeeeeeeeneenns [ . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeeennnns 40.000 |......e..nt R 2 O A, 1,015 [oeeeennnes 3,004 |....... [5074°) 0 [0 e (2,079) |0 v 1,015 [, [ 2,805 [..euenens 2,805 |iiiiiiiiiiinnns P U N
INSTINET INVESTMENT
..45784P-10-1 | INSULET ORD .....eevvvvvvvvvereernnrnnrnrnnneineneenes [eeeens . 05/24/2024 . | SERVICES LIMITED ...oovvr oveeeeeenes 21.000 J...oeeenn.s 3,781 fooiiiiiiiiiiiiiiies oo, 3971 | 4,557 |........... (586) [vvvvrrrnnnnnns 0 foeeeiieeeeeen 0 e (586) )0 v 3,971 i, [ (190) fevvvvvnens (190) fouvvvnnnnnnnnnnnns 0 Joeenies eeveeenn] eeeviiinnnns




STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc.

SCHEDULE D - PART 4

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

6'G03

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
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ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..457985-20-8 | INTEGRA LIFESCIENCES HOLDINGS ORD ..........cceu foreennn . 05/07/2024 . | GOLDMAN ....eevvvvvnnnnnnnns foeeeees 1,051.000 |.......... P < N R RN 56,702 |.....cc..nt 45,771 |........ 10,931 [oevviiiiinnnns (VR [V R 10,931 [oeeeiniinnnne [V R 56,702 |..oooeveennnns 0 f...... (30,622) |....... (30,622) |-oooeveeeeeeennns [V N I
INSTINET INVESTMENT
..458140-10-0 | INTEL ORD ...oooveeiiiiiiiiiiiiicceceeeeececeeeeeeeee [ . 05/24/2024 . | SERVICES LIMITED ....oevv |oevereeens 430.000 |..ccennns L O R, 11,854 |............ 21,608 |......... (9,753) |oeeeeeeeeeenns 0 [0 e (9,753) |0 e 11,854 [, [V R 1,350 |.......... 1,350 [oeeveiiiiiiinns 108 oo o] e
INSTINET INVESTMENT
..45866F-10-4 | INTERCONT INENTAL EXCHANGE ORD .........ccooeveess [erennn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovverennnnns 51.000 |.cooeennns [ K T PO RN 2,009 [.ennnene 6,550 |......... (4,451) |oooeeeeeeenns 0 [0 e (4,451) |0 i 2,099 [ [V R 4,854 |.......... 4,854 ...l < O
INSTINET INVESTMENT
..459200-10-1 | INTERNATIONAL BUSINESS MACHINES ORD ........... [.eeeenn . 05/24/2024 . | SERVICES LIMITED .....oee |oeeeeenns 103.000 |.......... 17,600 |ooeeeeeiiiiiiis | 12,887 |............ 16,846 |......... (3,958) |-ccoveeeiennns 0 [0 e (8,958) |0 e 12,887 e [V R 4,712 oeeennne 4712 | [ ZZ< T EUUUUUURN N
INSTINET INVESTMENT
..460146-10-3 | INTERNATIONAL PAPER ORD P T . 05/24/2024 . | SERVICES LIMITED
..46116X-10-1 | INTRA CELLULAR THERAPIES ORD ...........ccovveens [eeennn . 04/16/2024 . | GOLDMAN
INSTINET INVESTMENT
..461202-10-3 | INTUIT ORD ....ovvvvmnnnnnnnininiiiiniiininiiiniiinins [ oeeees . 05/24/2024 . | SERVICES LIMITED ....ovvv |oveeeennnnns 36.000 |.......... 21,851 [oeeeiiiiiiinn foiiiin, 5,296 [..cccounnnne 22,501 |....... (17,205) |.eeeeeeeeeens 0 fooeeeiiiieeeens 0 et (17,205) |0 v 5,296 [viiiiiiiinnns (U 16,585 |......... 16,555 |ovvvveenniininnns (SIS N IR,
INSTINET INVESTMENT
..46120E-60-2 | INTUITIVE SURGICAL ORD ......coevvrrrereeeeeenneens [ oo . 05/24/2024 . | SERVICES LIMITED .....ovv |ovveeeenenns 42.000 |.......... 17,003 [ o, 2,988 |........... 14,169 |....... (11,181) [ervniniiiinnns 0 [ O e (11,181 |0 [ 2,988 [, [V 14,015 |........ 14,015 [ [ PN IR
INSTINET INVESTMENT
..46266C-10-5 | 1QVIA HOLDINGS ORD .......ecvvvvvvvvrerrnnnnnnnnnnns [ eeeeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennnnns 25.000 |oeeeeeenns LT O A, 2,830 |eeeeeenns 5,785 |......... (2,954) |.ooeeeeeennnnn (VO [V R (2,954) [cvnnnnnnnnnnns 0 e 2,830 |ooiiiiiiinnnn [V 2,909 | 2,909 | [ PN IR
INSTINET INVESTMENT
..46625H-10-0 | JPMORGAN CHASE ORD .......ceeeeeeeeeeeeeeeeeeeeeeens [ . 05/24/2024 . | SERVICES LIMITED .....ovv |oeeeennenns 320.000 [.......... 64,221 | | 18,741 [oeeennns 54,432 |....... (35,691) |.eeeeeeeeeens (VO [V R (35,691) ..o 0 s 18,741 [ovveiiiiinnns (U 45,480 |......... 45,480 |.....oovvennnnns VX Y N
..466313-10-3 | JABIL ORD ..o [ . 06/26/2024 . |Various ........cceeevinnnn Joereennnnns 338.000 [..cceunnns LT R N 39,121 |l 35,436 |........ (4,266) [.evvvvennnnnns (VR [V R (4,266) |...coeeeennnnn [V R 39,121 [ [V (463) [..vvvvenene (5 1 [ FO Y [
INSTINET INVESTMENT
..46982L-10-8 | JACOBS SOLUTIONS ORD ......evvvvvvvvvvvmmnmnnnnnnnns [ ereeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennnnns 26.000
INSTINET INVESTMENT
..478160-10-4 | JOHNSON & JOHNSON ORD ........eevvvvmmmmmmmmnnnnnnns [eeeeenn . 05/24/2024 . | SERVICES LIMITED .....evv |oevereenns 238.000
INSTINET INVESTMENT
..482480-10-0 |KLA ORD .ooeeeeeeeiieeiiiiieeeeeeeeeeeeeeeeeeee [ . 05/24/2024 . | SERVICES LIMITED ....ovve |ovvereneenns 32.000
INSTINET INVESTMENT
..49338L-10-3 |KEYSIGHT TECHNOLOGIES ORD ........evvvvvevvvennnns [ereeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennnnns 34.000
INSTINET INVESTMENT
..494368-10-3 | KIMBERLY CLARK ORD ......ccoeeveeviiiiiiiiiiiiiienns [ oo . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovverennnnns 43.000
INSTINET INVESTMENT
..49456B-10-1 |KINDER MORGAN CL P ORD ........eevmmmmmmnnnnnnnnnnn [ eeeenn . 05/24/2024 . | SERVICES LIMITED ........ |...........334.000 |..
SANFORD C. BERNSTEIN AND
..499049-10-4 |KNIGHT SWIFT TRANSPRTATN CL A ORD .. N T . 06/21/2024 . | C0. LLC ... R O 1,058.000 |.. .(4,230) |....

. 06/21/2024 . [ JP MORGAN ... (2,479))....

INSTINET INVE

..500754-10-6 | KRAFT HEINZ ORD ... 400.000 ..

..501044-10-1 |KROGER ORD ....evvvvireeeiiiiiinesiiiiiiieeeesiiis [ eeeeens . 05/24/2024 . [ SERVICES LIMITED ........ [oceeenne 107.000
INSTINET INVESTMENT

..502431-10-9 | L3HARRIS TECHNOLOGIES ORD .......eevveeviinvinnnes | eeeeans . 05/24/2024 . [ SERVICES LIMITED ... ..28.000 |.. .6, , .. ...0 ] 0 (8, U .. L0 g, I B2 e ]
INSTINET INVESTMENT

..504922-10-5 | LABCORP HOLDINGS ORD ........vvvvveeiiiinninannnns | eeeens . 05/24/2024 . [SERVICES LIMITED ........ |oeeeeeunnes 26.000 , , , 06 [oveeeeiiiieen 19 [ ]
INSTINET INVESTMENT

..512807-10-8 | LAM RESEARCH ORD ......ceeviuiriiieniiiiiiiineeinis [ eeeens . 05/24/2024 . [SERVICES LIMITED ........ |oeeeeiunnes 23.000 |..ooennnn22,322 |oeeiiiiiiiieeeien e 1,885 |l 18,015 [ (16,130) il 0 [0 L (16,130)

..518439-10-4 | ESTEE LAUDER CL A ORD .....oevveeeniiiiieeeeiins | aeeees . 06/21/2024 . [JP MORGAN ...........cceeet [erreeeen 100000 fooeeeee 11,384 [ o 8,831 [ 14,625 (... (6,004) |.. . (6,094) ...

..52466B-10-3 | LEGALZOOM COM ORD ......ceeviiuvrirrenniiiiiinanans [ eeeeens . 06/03/2024 . Various .........cceevvers [veen...4,566.000 |.......... 40,049 [ [l 57,832 [l 34,601 [l 2,710
INSTINET INVESTMENT

..532457-10-8 |ELI LILLY ORD .oouviiiiieeiiiiiiieeeciiiieneeen [ eeeeens . 05/24/2024 . [ SERVICES LIMITED

..53947R-10-5 | LOAR HOLDINGS ORD ........evveeeeeiiiiiieeeeiiies [ aeeees . 04/25/2024 . | GOLDMAN
INSTINET INVESTMENT

..539830-10-9 | LOCKHEED MARTIN ORD .......eeverieuiiiieeeeeiiiees | eeees . 05/24/2024 . [SERVICES LIMITED ........ |oceeennes 13.000 |............ 6,075 |oriiiiiiiiiins o, 2,289 |ieennnn. 5,892 |........ [(C0C) 1 [ IR 0 foeeeees (3,603) |..envvaennnn 0 [ 2,289 | (O FO 3,786 |.......... 3,786 [oeeeeeeennnnns A ] e
INSTINET INVESTMENT

..548661-10~7 |LOWE'S COMPANIES ORD .......cceecuvvieeeeeiiiieaes | aeeeens . 05/24/2024 . [SERVICES LIMITED ........ |oceeeennes 27.000 |..........es 5,810 [oeiiiiiiiiiiins o 1,366 [o.ooeennnns 6,009 |......... (4,643) |.ceevreeennns [ IR 0 foeeees (4,643) |..cnvnnennnn. 0 [ 1,366 [ovveeeeennn. [ FO 4,445 |.......... 4,445 |l 59 [oiiees ] e

INSTINET INVESTMENT
..560021-10-9 | LULULEMON ATHLETICA ORD ......cceeveeeeeiiieees | e . 05/24/2024 . [SERVICES LIMITED ........ |ooeennnneees 17.000 |............ 5161 foeeeeiiiiiiieeeees o, 7,020 | 8,692 |........ (1,672) foeeeeennnnees 0 loeeeeinees 0 f...... (1,672) [ouveeannnnns 0 [ 7,020 [oooeennnns 0 ... (1,869)]........ (1,869) [oeeeeeeeennneee 0 foeeeies e e,
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..552848-10-3 |MGIC INVESTMENT ORD ........eevmmmmmmmmmmmnnnnnnnnns [ereeenn . 04/26/2024 . |Keybank ..........ccoevveens |oeeeees 2,456.000 |.......... 49,846 | | 31,015 |l 47,376 |....... (16,362) |-ooeeeeeeeenns (VR [V R (16,362) [..ovvvvrennnnns [V R 31,015 |t [V 18,831 |........ 18,831 [ooeeeiiinnnnne 27 O
INSTINET INVESTMENT
..55354G-10-0 | MSCI ORD .....eovnniniiniiiiiiiiiaas [ oo . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovverennnns 14.000 |........ee.. [EJ 72 PO R, 2,262 [ 7,919 |....... (5,657) [cevvvevvnnnnnns (VR [V R (5,657)
INSTINET INVESTMENT
..56585A-10-2 | MARATHON PETROLEUM ORD ........eeeemmmnnnnnnnnnnnns [ eeeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovverennnnns 75.000 |.......... BT 7 O R 5,142 |..eeeene 1,127 |......... (5,985) |-eeeeeeiiinnnn (VR [V R (5,985)
INSTINET INVESTMENT
..571748-10-2 | MARSH & MCLENNAN ORD ........ocoovvverrennnnnnnnnns s . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovverennnnns 65.000 |.......... LT R O R 3,663 |............ 12,316 |........ (8,652) [..evvvvennnnns (VR [V R (8,652)
INSTINET INVESTMENT
..571903-20-2 |MARRIOTT INTERNATIONAL CL A ORD ....ccoeeeeeeees [erennnn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeeennnns 62.000 |.......... 14,667 [ o 4,142 ... 13,982 |......... (9,839) |-oooeeeieenns (VR [V R (9,839)
INSTINET INVESTMENT
..573284-10-6 |MARTIN MARIETTA MATERIALS ORD ......cooeveeeeees [orennn . 05/24/2024 . | SERVICES LIMITED ...oevve |ovverennnnns 7.000 [.eeveennnes L. O AN [ 3,492 |........ [25:3:10) 1 (VR [V R (2,580)
INSTINET INVESTMENT
..576360-10-4 | MASTERCARD CL A ORD ... P T . 05/24/2024 . | SERVICES LIMITED ........ |.ooeeeeee...83.000 |..oeeeeen 37,446 ooeeeiiiiiiiiiiiiins fevvviinnnnn. 7,584 ol 85,400 [....... (27,817) |.. . (27,817) |...
..57638P-10-4 | MASTERBRAND ORD ........cccovviviiiiiiiiiiiiiinns [ eeeeenn . 06/11/2024 . | Various T eeeeennnn. 93,519 il (20,414) |.. L0 0 [ (20,414) ...
..57667L-10-7 |MATCH GROUP ORD ........eevvveeevemmmmnnnennnnnnnnnns [eeeeenn . 06/21/2024 . | JP MORGAN ... . PR 7T O S, 15,298 |....eeeeeee 12,921 |......... 2,372 |oeeeiiiiiens (VR [V R 2,372
INSTINET INVESTMENT
..580135-10-1 |MCDONALD'S ORD .......eevvvmmmmmmmmmnnnnnnnnnnnnnnnns [ eeeeenn . 05/24/2024 . | SERVICES LIMITED .....evv |oeeeeenns 102.000 |.......... 26,325 | e 11,072 | 30,244 |....... (19,172)
..580589-10-9 | MCGRATH RENT ORD .........evvvmvmmmmmmmmnnnnnnnnnnnns [eeneenn . 04/02/2024 . | Warburg Dillon Reed .... |.......... 114.000 |.......... 13,807 [ o, 1,714 [, 13,637 |......... (1,922)
INSTINET INVESTMENT
..581560-10-3 | MCKESSON ORD ......cceeeieeiiiiiiiiiieieieieeeeeeeee [ oo . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennnnns 37.000 |.......... 20,746 [oeeeriiiiiiiiiiiinn foriiiin, 5,378 |.oeeeenn 17,130 |....... (11,752)
INSTINET INVESTMENT
..58933Y-10-5 |MERCK & CO ORD ....cooeveeeeeeeeneeeeeeee [ . 05/24/2024 . | SERVICES LIMITED .....ovv |oeeeeneenes 224.000 |.......nn AN V[07 0 EO R A 11,625 |............ 24,420 |....... (12,795)
INSTINET INVESTMENT
..502688-10-5 |METTLER TOLEDO ORD ......cccoveviviiiiiiiiiiiiiiinn [ eeeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennnnns 3.000 [vevvrrnnnes L Y 1,301 [oeeeennnns 3,639 |........ (2,338)
INSTINET INVESTMENT
..594918-10-4 |MICROSOFT ORD ....oooeveveeiiiiiiiiiiieiieieeeeieeees e . 05/24/2024 . | SERVICES LIMITED .....ovv |oeeeeeenns 824.000 |......... R TX N 47,971 |l 308,554 |...... (262,026)
INSTINET INVESTMENT
..506017-10-4 | MICROCHIP TECHNOLOGY ORD ..........ccevveeeeeenens [oeeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeeennnns 67.000 , , ,042 f........ (3,977)

INSTINET INVESTMENT
05/24/2024 . | SERVICES LIMITED
. 04/25/2024 . |Morgan Stanley ...
INSTINET INVESTMENT
. 05/24/2024 . [ SERVICES LIMITED ...
. 05/07/2024 . | Various
INSTINET INVESTMENT
..609207-10-5 | MONDELEZ INTERNATIONAL CL A ORD ......ccevevees | aenenn . 05/24/2024 . [SERVICES LIMITED ........ [eeceeennne 189.000 , , 689 |........ (7,002)

106.000 K . (7,047)
... 179.000 |.......... 26, .24, 21,081

..505112-10-3 | MICRON TECHNOLOGY ORD .
..596278-10-1 | MIDDLEBY ORD

..50.000 |..
... 150.000 ..

. 60770K-10-7 | MODERNA ORD .....
..607828-10-0 | MODINE MANUFACTURING ORD ..

INSTINET INVESTMENT

..61174X-10-9 | MONSTER BEVERAGE ORD ........cceeveiumrirenaninns | eeeeens . 05/24/2024 . [ SERVICES LIMITED ........ [oceeenne 114.000 , , ,568 |......... (4,985)
INSTINET INVESTMENT

..615369-10-5 | MOODYS ORD ....evvveeeeeiiiiieieeeiiiiieeeeeiiies [ eeeeeas . 05/24/2024 . [SERVICES LIMITED ........ |oeeeeeunnnes 17.000 , , ,640 |......... (5,093)
INSTINET INVESTMENT

..617446-44-8 | MORGAN STANLEY ORD ......ccevvviieiiiiiiiinieiiiis [ eeeeens . 05/24/2024 . [SERVICES LIMITED ........ [oeceeenns 149.000 , , ,804 |........ (8,944)
INSTINET INVESTMENT

..620076-30-7 | MOTOROLA SOLUTIONS ORD ......ceeeviuumrrrranniinns | eeeeans . 05/24/2024 . [SERVICES LIMITED ........ |oeeeeiunnes 23.000 , , 201 | (5,29)

..62482R-10~7 | MR COOPER GROUP ORD .........eevreeieiiiiieeeeeiis | eeees . 06/24/2024 . [GOLDMAN ..........ccccuveens fereneennnns 495.000 , , 284 |l (4,408) |...cccnnnnes (O IR 0 foeeees (4,408) |...eevveennnnn 0 foeeeennns 27,826 |ocoeunniienns 0 fee. 12,608 |........ 12,608 [..ooeeeeennnnnens [V PN T
INSTINET INVESTMENT

..629377-50-8 |NRG ENERGY ORD .......ceeevmieeeiiiiiiieeiiiieeee | aeeees . 05/24/2024 . [SERVICES LIMITED ........ |oceeeeenes 61.000 , , 164 (1,554) | (O IR 0 foeeees (1,564) | 0 [ 1,600 [ovveeeeenns [ FO 3,645 |.......... 3,645 [, LU AT P
INSTINET INVESTMENT

..64110D0-10-4 |NETAPP ORD .....eevviiieiiiiiiiee s [ aeeees . 05/24/2024 . [SERVICES LIMITED ........ |oceeennes 43.000 , , 791 | (2,073) feueeeeennns [ IR 0 foeeeees (2,078) |.eeeeiieen 0 [ 1,718 [ (O FO 3,285 |.......... 3,285 | B3 [ ] e
INSTINET INVESTMENT

..64110L-10-6 | NETFLIX ORD ...ooovniiiiiiiiiiiiiieeceiiieeeees [ e . 05/24/2024 . [SERVICES LIMITED ........ |oceeeennes 52.000 (18,196) [c.eeeennnnnes [ IR 0 f.... (18,196) |-.evvveeennne 0 [ T2 |l 0 feen. 26,507 |........ 26,507 |ooeeeeniiiiennn. [V N T e

INSTINET INVESTMENT
..661639-10-6 | NEWMONT ORD ......vveeeeeeiiiieeeeieiiiieeeeeeiies | e . 05/24/2024 . [SERVICES LIMITED ........ |ooeennnneees 85.000 . . 518 ...l (983) fovvveeeannnns 0 loeeeeinees 0 foreeenn. (983) [orveeaennnnnes 0 [ 2,535 |oooueeennnnn. [O N P, 1,032 |.......... 1,02 [oeeeenine 21 oo | e
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..674215-20-7

..674599-10-5

..679580-10-0
..681116-10-9

..681919-10-6

..682189-10-5

..682680-10-3
..682681-10-3

..68389X-10-5

..68902v-10-7

..69331C-10-8

..693475-10-5

..69351T-10-6

..693718-10-8

..697435-10-5

..701004-10-4

..704326-10-7

..70450Y-10-3

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

CHORD ENERGY ORD

OCCIDENTAL PETROLEUM ORD

OLD DOMINION FREIGHT LINE ORD
OLLIES BARGAIN QUTLET HLDG ORD

OMNICOM GROUP ORD

ON SEMICONDUCTOR ORD

ONECK ORD
ONEMAIN HOLDINGS ORD ..
ORACLE ORD

OTIS WORLDWIDE ORD ...

PGSE ORD

PNC FINANCIAL SERVICES GROUP ORD

PPL ORD

PACCAR ORD

PALO ALTO NETWORKS ORD

PARKER HANNIFIN ORD

PAYCHEX ORD

PAYPAL HOLDINGS ORD

PEPSICO ORD
PERFORMANCE FOOD GROUP ORD ...

. 05/31/2024 .

. 05/24/2024 .

. 05/24/2024 .
. 05/14/2024 .

. 05/24/2024 .

. 05/24/2024 .

. 05/24/2024 .
. 06/28/2024 .

. 05/24/2024 .

. 05/24/2024 .

. 05/24/2024 .

. 05/24/2024 .

. 05/24/2024 .

. 05/24/2024 .

. 05/24/2024 .

. 05/24/2024 .

. 05/24/2024 .

. 05/24/2024 .

. 05/24/2024 .
. 06/26/2024 .

Adjustment

INSTINET INVESTMENT

SERVICES LIMITED ....ooee ferveeeenne 90.000 |...cueenns 5,574
INSTINET INVESTMENT

SERVICES LIMITED ....eoee fereeeeenne 34.000 |....ceeees 5,883
Various ...coeeeeeeeiinnens foeeeennns 601.000 |.......... 43,169
INSTINET INVESTMENT

SERVICES LIMITED ...oeees feuveenenns 46.000

INSTINET INVESTMENT

SERVICES LIMITED ...oeees ferveennnns 57.000

INSTINET INVESTMENT

SERVICES LIMITED [ R 104.000 |..

Various ... R . 1,668.000 |..

INSTINET IN

SERVICES LIMITED ...oove ferreannnne 115.000

INSTINET INVESTMENT
SERVICES LIMITED ...
INSTINET INVESTMENT

SERVICES LIMITED ......o. fereeeenns 233.000
INSTINET INVESTMENT

SERVICES LIMITED ........ foeeeeenns 64.000
INSTINET INVESTMENT

SERVICES LIMITED .....co. feueeennns 157.000
INSTINET INVESTMENT

SERVICES LIMITED ........ fereeeeenns 65.000
INSTINET INVESTMENT

SERVICES LIMITED ........ feeeeeenns 33.000
INSTINET INVESTMENT

SERVICES LIMITED ........ foeeeeenns 16.000
INSTINET INVESTMENT

SERVICES LIMITED ........ foeeeeenns 42.000
INSTINET INVESTMENT

SERVICES LIMITED .....oee feueeennnns 113.000
INSTINET INVESTMENT

SERVICES LIMITED J U 179.000 |..

Various

e 1,676.000 |..

..50.000 |..

........ (1,983) [eeeeennnnnnnn0

........ (4,802) [..ceeennnnn0

......... (4,515) |.ooninieee 0

........... (G720 RN}
(1,801) [ouvvreeeeanns 0
(1,531) |..

(15,780) |..

............ 772 |
(3,820) foeeeeeennnnes 0
......... (1,59%) |.......eee....0
(5,177 feueeeeennns 0
(2,869) [ceeeeeennnnes 0
[27L00) 0

(13,990) |..
(18,207) |..

(7,692)

(3,820)
......... (1,595)
........ (5,177)
(2,869)

(2,200)

... (1,831) ...
.. (15,780) |...

. (2,015) |...

.. (13,990) |...
.. (18,207) |...

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..65290E-10-1 |NEXTRACKER CL A ORD ......eevvvvvevmmennnnnnnnnnnnns [eeeeenn . 05/15/2024 . |Various ........cceeeevnnnn Joereeennnns 479.000 |...c....n. P37 (VI F R 23,813 |l (VR [V (VR [V (VR [V R 23,813 [ [V 456 |oeeveeennnns I P [V N I
INSTINET INVESTMENT
..65330F-10-1 |NEXTERA ENERGY ORD .........eeeemmmmnmnnnnniniinnnns [ eeeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovverennnns 59.000 |..oeeeeennns L I PO A, 1,852 [oveiiiinens 3,584 |........ (1,731) [eeeeeiiiiiienns (VR [V R (1,731) fernniiiininnne (V1 F 1,852 |oooeeieneinnns [V R 2,667 |..ooenee. 2,667 [oeeeeririnnnnnne (V) PO TN
INSTINET INVESTMENT
..654106-10-3 |NIKE CL B ORD ....eevvvvvvieeiiiniiiiiiiiieicniiiinns [ eeeeenn . 05/24/2024 . | SERVICES LIMITED .....eev |oeeeeenns 102.000 |........e.. [ < A PO R, 4131 | 11,074 |......... [(RZ) 1 . (VR [V R (6,943) |..ooeeeeeenns [V 4131 | [V R 5226 |.......... 5,226 |.oooeiiiiiininns T RO N
INSTINET INVESTMENT
..655844-10-8 | NORFOLK SOUTHERN ORD .........eevvvevevmmemnnnnnnnns [eeeeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovverennnnns 43.000 |..oooeennns L PO R, 4,046 |............ 10,164 |........ (6,118) [ (VR [V R (6,118) [euvvernnnnnnnne [V 4,046 |...oooeeennns [V R 5,708 |.......... 5,708 [oeveeerennnnnne L (7 TR N
INSTINET INVESTMENT
..666807-10-2 | NORTHROP GRUMMAN ORD .........eevvvvvvvvmnmnnnnnnnns [eeeeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeeennnns 25.000 |.......... 11,660 |oooeeeeeeeiis |, 3,435 |.eeeennnee 11,704 |........ (8,268) [.evvvvennnnnns 0
INSTINET INVESTMENT
..670346-10-5 |NUCOR ORD .......coovveviiiiiiiiiiiiiieeeeeeeeee [ . 05/24/2024 . | SERVICES LIMITED ....ovve |ovveeeneenns 57.000 |............ 9,761 [ o 2,808 | 9,920 |........ (7,112) [eveviiiiiinnnns 0
INSTINET INVESTMENT
..67066G-10-4 |NVIDIA ORD .......evvmmmmmmmmnnnnnninnnnnnnninnnnnnnns [ eeeeenn . 05/24/2024 . | SERVICES LIMITED
..67079A-10-2 |NUVEI ORD .... A . 06/25/2024 . | Various
INSTINET INVESTMENT
..671034-10-7 |0 REILLY AUTOMOTIVE ORD .....oovvvvvvrvieeieieeens e . 05/24/2024 . | SERVICES LIMITED
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11 12 13 14 15 NAIC
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Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
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INSTINET INVESTMENT
..717081-10-3 |PFIZER ORD .......evvvvmmmmnnnnnnnniniiniinniiiniinins [ eeeees . 05/24/2024 . | SERVICES LIMITED .....ovv |oeeeennenns 384.000 |.......... 11,085 [ o, 10,889 [......eeee. 11,055 |........... (167) oo (VO 0 s (L7 0 s 10,889 [...ovvvvvnnnnns [V 196 [oooeennnn LG [ B Y [
INSTINET INVESTMENT
..718172-10-9 | PHILIP MORRIS INTERNATIONAL ORD ..... [ . 05/24/2024 . | SERVICES LIMITED ... ... 180.000 |.. (2,581) |.. ...0 ] 0 e (2,581) ). .0 .
..723787-10-7 |PIONEER NATURAL RESOURCE ORD weeeee. |- 05/03/2024 . | Adjustment .. .304.000 (21,698) .0 0 (21,698) 0|
..733174-70-0 | POPULAR ORD R [P . 04/30/2024 . | Various oe foeennnnn. 749,000 |.. .0 .0 ...l (16,783) |... .0 .
..736508-84-7 |PORTLAND GENERAL ELECTRIC ORD .......cceeeeeeeess [ereennn . 01/25/2024 . | INSTINET .oevvvvvvniiiiinns Joeeeeeeenenns 0.000 (VR [V (VR 0
INSTINET INVESTMENT
..74144T-10-8 | T ROWE PRICE GROUP ORD ........eevvvvvmmemmnnnnnnns [ereeenn . 05/24/2024 . | SERVICES LIMITED ....ovve |ovveeeneenns 30.000
..74164F-10-3 |PRIMORIS SERVICES ORD .........evvvvmmummmmnnnnnnnn [ernenn . 06/11/2024 . | Various J 3,588.000 |..
..74167P-10-8 |PRIMO WATER ORD .....ccoeeeeiiiiiiiiiiiiiieieiieeeens [ oo . 04/03/2024 . | 18I GROUP INC. .....cevves |oveeenns 1,398.000
INSTINET INVESTMENT
..74251V-10-2 |PRINCIPAL FINANCIAL GROUP ORD ........eeevvevennn feeeeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennenns 79.000 (2,615) [cevveeeennnnnns (VR [V R (2,615) |.oeeeeeeeenns 0
INSTINET INVESTMENT
..742718-10-9 |PROCTER & GAMBLE ORD ........cevvvvvvvveevnninnnnns [erneenn . 05/24/2024 . | SERVICES LIMITED .....eee |oeeeeenns 300.000 (21,559) [ (VR [V R (21,559) |..ooeeeeenens 0
INSTINET INVESTMENT
..743315-10-3 | PROGRESSIVE ORD .......evvvvvvvnmemnnnnnnnnnnnnnnnnns [ eeeeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovverennnnns 70.000 (8,673) [cevvvevvnnnnnns (VR [V R (8,673)
INSTINET INVESTMENT
.. 74340W-10-3 |PROLOGIS REIT oevvvveiiiiiiiiiiiiiiieiiicceeceeeeees [ . 05/24/2024 . | SERVICES LIMITED .....evv |oeeeeenns 119.000 , , 863 |t (8,999) |..coeeeiinnnns (VR [V R (8,999)
INSTINET INVESTMENT
..744320-10-2 | PRUDENTIAL FINANCIAL ORD ........evvvemmmmmmmnnnnn [ereeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovvereennnns 58.000 (1,157) [evvevevnnnnnnns (VR [V R (1,157)
INSTINET INVESTMENT
..744573-10-6 |PUBLIC SERVICE ENTERPRISE GROUP ORD ........... [..eeeen . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeeenenns 63.000 (1,556) [cevveeennnnnnns (VR [V R (1,556)

INSTINET INVESTMENT
05/24/2024 . | SERVICES LIMITED
. 06/21/2024 . | Various
INSTINET INVESTMENT

..74460D-10-9 | PUBLIC STORAGE REIT ORD .
..745867-10-1 | PULTEGROUP ORD

. (2,188)
(13,821))..

. (2,188)
.. (13,821) ...

... 170.000 |..

..74736K-10-1 | QORVO ORD .. I OO . 05/24/2024 . [ SERVICES LIMITED ... ..40.000 |.. ... (809) |.. ... (809) |...
INSTINET INVESTMENT

.. 747525-10-3 | QUALCOMM ORD . B OO . 05/24/2024 . [ SERVICES LIMITED ........ oeennenn. 137.000 .. (10,705) |.. (10,705) |...

..74758T-30-3 |QUALYS ORD ....eevviiieeeiiiiiee s [ eeeees . 05/10/2024 . Warburg Dillon Reed .... ... 166.000 |.......... 23,480 [...ccoooieeiiiins fonnnnn. 31,645 |...........80,620 |.......... 1,026 |. ...1,026 |...
INSTINET INVESTMENT

..T4762E-10-2 | QUANTA SERVICES ORD ......ceeeeeiuiiimeeeeiiiieee | aeeees . 05/24/2024 . [SERVICES LIMITED ........ |oecceeeeies 12.000 [oooeeeenn8,401 [ [ 856 2,500 [ (2727 R (O IR 0 foeeees (2,235)
INSTINET INVESTMENT

..751212-10-1 | RALPH LAUREN CL A ORD .....oooeiiiiiiiiiiiiieees | e . 05/24/2024 . [SERVICES LIMITED ........ |oeceeeeenes 22.000 |ooeeennn 3,816 | el 3,186 L3172 [ (38) |-eeeiiiieens (O IR 0 foeeeennes (38)
INSTINET INVESTMENT

L T8513E-10-1 |RTX ORD e [ . 05/24/2024 . [ SERVICES LIMITED ........ [occceen. 140.000 |o.ooeeeee. 14,876 oo [ 7,302 [l 11,780 o (4,478) [coeeeennnns (O IR 0 foeeees (4,478)
INSTINET INVESTMENT

..756109-10-4 |REALTY INCOME REIT ORD .....oeeeeuvieiieeieiiiins | eeees . 05/24/2024 . [ SERVICES LIMITED ........ [eccccen. 121.000 |ooeeeeeennn6,312 [ [ 7,187 [l 5,666 ol 208 foeeiieins (O IR 0 foeeeennes 203

..75734B-10-0 |REDDIT, INC. .oouvriiiiiiiiiiiiieeniiieeeeeeins [ e . 04/04/2024 . [ CONEN AND COMPANY, LLC |........... 405.000 [...vveeeen 18,993 [ouniiiiiiiiiiiiins ol 13,770 | 0 e 0 foreeeiiiinnns (U IO 0 forreeieiinnns 0
INSTINET INVESTMENT

..75886F-10-7 | REGENERON PHARMACEUTICALS ORD .........cceeeviuns | weeeens . 05/24/2024 . [SERVICES LIMITED ........ |oeeeeeunnnes 14.000 [ooeeeeeeen 13,790 [oeveeiiiiiiieiiies [ 5,675 [l 12,206 .. (6,621) [oeeeeeeinnnnes (U IO 0 foeeees (6,621)
INSTINET INVESTMENT

..7591EP-10-0 | REGIONS FINANCIAL ORD ....ccoviuviiiinenniiiiniaes | eeeeans . 05/24/2024 . [ SERVICES LIMITED 213,000 fouveieiennnid,070 e 2,190 [ 4128 Ll (1,938) |.. . (1,938) ...

..759351-60-4 | REINSURANCE GROUP OF AMER ORD ...........ccccoonn |veneenn . 04/26/2024 . | Various +.0.229.000 [..........d3,433 [ [ 29,643 [LLL037,048 ...l (7,505) |.. . (7,505) |...
INSTINET INVESTMENT

..760759-10-0 |REPUBLIC SERVICES ORD ......ceeveveeeeeiiiieeeeaes | aeeees . 05/24/2024 . [SERVICES LIMITED ........ |oeceeeees 31.000 |ooeennn5,791 | e 1,146 |5 112 [ (3,966) [..coeeennnnnns (O IR 0 foeeees (3,966)
INSTINET INVESTMENT

..761152-10-7 |RESMED ORD ....eeevviiieieiiiieeceeiieeeeeies [ e . 05/24/2024 . [SERVICES LIMITED ........ |oeeeeennes 18.000 |.........en3,838 |oniiiieiiiis e 1,617 08,006 |l (1,480) [ceeeeennnnes [ IR 0 foeeeees (1,480)

..770323-10-3 |ROBERT HALF ORD .......vvvvevveiiiiiiiiiiiiiiiienss | eeeens . 06/21/2024 . [P MORGAN .....vvvvveeeenn foreerennnnn 145.000 |............9,4382 |....cooooeiiiiiinn oeennen..... 6,045 |.oiill 12748 ). (6,704) fooeveeennnnnes [ 0 f...... (6,704)
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
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nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
INSTINET INVESTMENT
..773903-10-9 | ROCKNELL AUTOMAT ORD ......ceevvvvvvvvrnrrnnnnnnnns [ereeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennnnns 17.000 [ooeeeennnnn L Y 2,007 |ooeeeeeennns 5,278 |........ (3,271) [evvvvvvnninnns (VO 0 fnns (3,271) |eeeeeeeees 0 e 2,007
INSTINET INVESTMENT
..776696-10-6 |ROPER TECHNOLOGIES ORD ........ccevvvvvvvvvvvnnnnns [eenenn . 05/24/2024 . | SERVICES LIMITED ... ... 5,452 1,677 ..
INSTINET INVESTMENT
..778296-10-3 |ROSS STORES ORD .......ceevvvveeieiiiieieeieeeeeeeens [ . 05/24/2024 . | SERVICES LIMITED .2,023 |..
..781154-10-9 |RUBRIK CL A ORD ..o [ . 04/25/2024 . |NorthernTrust ............ |.... . .6,400 |..
..783549-10-8 |RYDER SYSTEM ORD .........evvvmmmmmmmmnnnnnnnnnnnnnns [erneenn . 06/24/2024 . |RBC Dain Rauscher (US) . |........... 699.000 |..........85,102 |....oooooiiiiiiiiins e 75,384 | 24,105 | (2,867) [eeeeeiiiiiennnn O [0 [ (2,867) |0 | 75,384
INSTINET INVESTMENT
..78400V-10-4 | S&P GLOBAL ORD .......covvvveieeiieeieieeeeeeeeeeeens [ . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeeennnns 50.000 ... 21,911 | | 6,398 [ 22,026 (.l (15,628) [l 0 el 0 | (15,628) [l 0 e 6,398 |.....oeeennnn (U 16,513 |...oeeee 15,513 |l Lo PO IETTTTTTIT
INSTINET INVESTMENT
.. 79466L-30-2 | SALESFORCE ORD ......ccceeeeiiiiiiiiiiiiiiiiiiiiin [eeeens . 05/24/2024 . | SERVICES LIMITED
..803607-10-0 | SAREPTA THERAPEUTICS ORD ......cevvvvvvvvvrvinnnns [ereeenn . 06/26/2024 . | Various
..808625-10-7 | SCIENCE APPLICATIONS INTERNATIAL ORD ..........[....... . 05/08/2024 . | Various .........cceeeunnnne
INSTINET INVESTMENT
..816851-10-9 | SEMPRA ORD ......cevvvvvvvrrrrnrrnrrrirninnnnnnninnens [ eeeeens . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeeennnns 77.000 |.vvvvennnnnn8,839 foviiiiiiiiiiiiiiins foveennnnnnn 3,986 [onniiiinnnnn 5,754 [, (1,769) [cvvvvvvvvnnnns (VO 0 fnns (1,769) [covvvnnnnnnnns 0 Joveereeeennnn 3,986 [ooeeeiiinnnnn 0 [ 1,853 [l 1,853 [ 94 i ] s
INSTINET INVESTMENT
..81762P-10-2 | SERVICENOW ORD ... oo . 05/24/2024 . | SERVICES LIMITED (8,206)
..819047-10-1 | SHAKE SHACK CL A ORD ...oovvvvvvieieiiiiiiiiieeeees [ . 06/06/2024 . | Various
INSTINET INVESTMENT
..824348-10-6 | SHERWIN WILLIAMS ORD ....eevvvvveveveiniiiininiinns [ereeenn . 05/24/2024 . | SERVICES LIMITED . 9754 L 2,522 | 9,981 (7,459) |.. .0 .0 . 0
..82452J-10-9 | SHIFT4 PAYMENTS CL A ORD 05/22/2024 . |Various ... .349.000 N . (8,397) .0 0 0|
..82489T-10-4 | SHOCKWAVE MEDICAL ORD ... 04/05/2024 . |Var ious K .525.000 ..119,203 |. ..100,044 |. ..19,159 .0 0 0| .119,203
..8248911-10-7 | SHOALS TECHNOLOGIES GROUP CL A ORD . . 04/02/2024 . |Various ... J 3,195.000 |.. ...56,201 ...26,488 |.... .0 .0 . .0 . ..56,201
INSTINET INVESTMENT
..828806-10-9 | SIMON PROP GRP REIT ORD ......cevvvvvvvvvnvnnnnnnns [eeeenn . 05/24/2024 . | SERVICES LIMITED ... ..42.000 |.. ....6,129 |.... ...5,991 .6,129 |.
..830830-10-5 | SKYLINE CHAMPION ORD .. . |- 06/25/2024 . |Various ...... .153.000
..8344411-10-1 | SOLVENTUM CORPORATION ......vvvvvvvvmvnnnnnnnnnannn [ereeenn . 04/19/2024 . | Adjustment .. ...0.250 |..
INSTINET INVESTMENT
..842587-10-7 | SOUTHERN ORD .......evmmmmnnnnnnnninns [ eeeeens . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennnnns 74.000 |oooeeeeennn5,752 | e 3,364 | 5,189 [l (1,825) [ O e
INSTINET INVESTMENT
..844741-10-8 | SOUTHWEST AIRLINES ORD ......ccovvnnnnnnnnnnnn [ eenenn . 05/24/2024 . | SERVICES LIMITED .....ovv |oeeeeenns 147.000 [o.vvvvnnnnnn 3,944 [oenininiiiiiiiiiins [ 3,831 [ 4,245 [ (M) [0
INSTINET INVESTMENT
..855244-10-9 | STARBUCKS ORD .....oooevveiiiiiiiiiiiiiiiiiiiiiiieens [eeeens . 05/24/2024 . | SERVICES LIMITED .....ovv |oeeeeenns 171,000 [.vvvvennnn 13,484 [oonennnniiiiiiiiiins foeenennnnnn 6,965 [onnnnnnnnn 16,418 [l (9,453) |0 e
INSTINET INVESTMENT
..857477-10-3 | STATE STREET ORD ......cooveeeeieieeieeieeeeeeeeeens [ . 05/24/2024 . | SERVICES LIMITED ....ovvv |oveeeennnnns 99.000 |oeeeeeeennn7,462 | e 6,750 | 7,669 [ (919) [ O e
INSTINET INVESTMENT
..868119-10-0 | STEEL DYNAMICS ORD ......evvvvvvvvvnvnnnnnnnnnnnnnns [ eeneens . 05/24/2024 . | SERVICES LIMITED
..85850N-10-2 | STEM ORD ..o [ . 05/03/2024 . | Various
INSTINET INVESTMENT
..863667-10-1 | STRYKER ORD ......ccevvvvvvveiiiiiiiiiiiiiiiiiiineeens [ eeeeenn . 05/24/2024 . | SERVICES LIMITED P R 39.000 |..
..86771W-10-5 | SUNRUN ORD .....cooeeeeeiiiiiiiiiiiiiiieiiiiieieeeeee oo . 06/28/2024 . | Various J 3,277.000 |..
..86800U-10-4 | SUPER MICRO COMPUTER ORD ........ccoeveveeiiienens [eeeenn . 06/28/2024 . | Various ....302.000 |..
..870430-10-8 | SWEETGREEN CL A ORD .......evvvmvmmmmmnnnnnnnnnnnnns [oeneenn . 04/29/2024 . |MIZUHO_SECURITIES ....... ....490.000 |..
INSTINET INVESTMENT
. 871607-10-7 | SYNOPSYS ORD .......uvvmmnmnnnnnnnnniiinnan [ eeeeens . 05/24/2024 . | SERVICES LIMITED ... ..17.000 |..
INSTINET INVESTMENT
..871829-10-7 | SYSCO ORD ...eevvvvvvriiriiiiiiiiiiieiieeeeeeeeeeeeeees [ oo . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennnnns 73.000
INSTINET INVESTMENT
..872540-10-9 JTJX ORD ..oooeeeeeeeeeeeieeeeieeeeieeeeeeeeeeeeeeeeeees e . 05/24/2024 . | SERVICES LIMITED ... ... 164.000 |..
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ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
INSTINET INVESTMENT
..872590-10-4 | T MOBILE US ORD ....cooveveeeeeiiieieeeeieeeeeeee [ . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennnnns 58.000 |...coeeennns L A Y 5,375 [ooiinnnnnne 9,299 |......... (3,924) |.cceeeeiennnn (VO [V R (3,924) [cvvnnnnnnnnnnn 0 e 5,375 |evviiiinnnnnn 0 o 4,252 4,202 |38 s ] s
INSTINET INVESTMENT
..87612E-10-6 | TARGET ORD .....cccoeeiiiiiiiiiiiiiiiin e . 05/24/2024 . | SERVICES LIMITED ... . 11,181 L 9,177 5,945 |0 5,287 5,237 i 156 [ |
INSTINET INVESTMENT
..87612G-10-1 | TARGA RESOURCES ORD ........cceeeeeeieiiiiieienennn [ oo . 05/24/2024 . | SERVICES LIMITED ........ |............44.000 |............ 5,028 ....3,822 ...2,8% |..
..879369-10-6 | TELEFLEX ORD .....coooeiieiiiiiiiiiiiiieieiiieeeeeees oo . 04/30/2024 . |Morgan Stanley ... .. 31,744 ...38,149 ..29,409 |..
INSTINET INVESTMENT
..880770-10-2 | TERADYNE ORD ....cevvvvvvviiiiiiiiiiiiiieiiiieeeeeeens [ eeeen . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeeennnns 27.000 |ooeeeennns 3,888 [ [ 2,062 ...t 2,930 [oennnnnee (868) |..ccoeeeennnns (VR [V R (G151 [V 2,062 |ooooeeeeeeeenn0 1,826 | 1,826 [ B [ ]
INSTINET INVESTMENT
..88160R-10-1 |TESLA ORD ...coooveiiiiiiiiiiiiiieicceceecececeeceeee [ . 05/24/2024 . | SERVICES LIMITED .....evv |oveeeenns 261.000 |ooeeeeeen 48,777 |evevvveiiiiiiiiiiins Jovviennnnnn 62,057 [oniiinnnnnn 64,853 [ouniiins (2,796) [onveennninnnn 0 ool 0 e (2,796) [ 0 [ 62,057 fniiiiiiiinnnnn 0 fenennn (15,280) o (15,280) |t 0 s | s
INSTINET INVESTMENT
..882508-10-4 | TEXAS INSTRUMENTS ORD ......ccovvvevereeernnnnnnens [ s . 05/24/2024 . | SERVICES LIMITED ... 112.000 |..
..882681-10-9 | TEXAS ROADHOUSE ORD JU UORTIN . 05/13/2024 . | Various ver foeennnnn.. 185,000 |..
..883203-10-1 | TEXTRON ORD .....cevvvvvvveriieiiniiiiiiiniiinninnenes [ eeeeenn . 06/25/2024 . |Various ........cceeeeiinnn Joereennnns 277.000 |.ooeeeeeee 25,103 |oevvveviiiiiiiiiiins Joveeeeennnnn 13,721 [ 21,428 foniiins (8,619) vt 0 el 0 e (8,619) [ 0 [ 13,721 [ 0 e 11,382 | 11,382 |12 e |
INSTINET INVESTMENT
..883556-10-2 | THERMO FISHER SCIENTIFIC ORD .....cooeeveeeeeeees [eeennn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovverennenns 57.000 |.oeeeeenn 33,289 | e 8,281 |0 30,285 ol (22,024) [ O el 0 | (22,024) |0 [ 8,281 [0 [l 25,068 | 25,058 | 82 | |
INSTINET INVESTMENT
..88579Y=10-1 |3M ORD ..ooovveeeiiiiiiiiii [ . 05/24/2024 . | SERVICES LIMITED ....evvn |oeeeenennss 768.990 |......... 105,040 [ovevevveniniiiiiinnn foninnnne 106,201 |............ 77,070 |......... 21,598 [ (VR [V R 21,508 |l [V R 106,201 [ooeevvvvennnnne [V (1,161) |........ (1,161) [euvennnnnnee LI (V1 PN N
INSTINET INVESTMENT
..892356-10-6 | TRACTOR SUPPLY ORD .....coooeeeeveiiiiiiiiiieeeeeees [ . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennnnns 24.000 |............ 6,768 [.ccoeies feiinne 1,507 [oeeveeiennns 5161 |......... (3,654) |.ccoeeeeennns (VR [V R (3,654) |..cooeeeeenns [V 1,507 [oeeeeeiinnnnnns [V R 5,261 [oeeveeeene 5,261 |l L O
..89377M-10-9 | TRANSMEDICS GROUP ORD ......eevvvvvvvvvvvrnrninnnns [ ereeenn . 06/05/2024 . | Various .......ccoeeeeiiinn Jereennnns 728.000 |.......... 93,620 |oeiiiiiiiiiiieis | 69,946 |..............l (V2 0 e (VO 0 | (VO 0 s 69,946 [.........c.nnn (U 23,674 |......... 23,674 |.ooooeiiiii [V N [
INSTINET INVESTMENT
..89417E-10-9 | TRAVELERS COMPANIES ORD .........evvvvmmmmmnunnnnns [ereeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveenennnns 43.000 |oeeeeeenns [T 7 PO AU N £ N ORI - M 1°1 B AN (4,440) |.ooeeeeeennnn (VO [V R (4,440)
INSTINET INVESTMENT
..898320-10-9 | TRUIST FINANCIAL ORD ....eevvvvviviiiiiiiiiiiieeens e . 05/24/2024 . | SERVICES LIMITED .....ouv |oeeeeeenes 205.000 [....coennnn 7,869 [oooeeieeiiiiiiiiiins o 7,219 7,569 [0 (VO 0 s (350)
INSTINET INVESTMENT
..90353T-10-0 |UBER TECHNOLOGIES ORD ......ccceeeiiiiiiiiiiiiiinn [eeeenn . 05/24/2024 . | SERVICES LIMITED .....ovv |oveeeenns 102.000 |......eeeees (CTK R R AR - < [V AU 0. | 30 [ (VO [V OO 30
INSTINET INVESTMENT
..903848-30-3 | ULTA BEAUTY ORD B [P . 05/24/2024 . | SERVICES LIMITED ....oovv |oveeeeennnn 12,000 [oveeeeennnnn 581 [oeeeeiiiiiiiiiiiiins [ 2,714 [l 5,880 [, (3,166) |..
INSTINET INVESTMENT
..907818-10-8 |UNION PACIFIC ORD ...coevvvvrriiiiiiiiiiiiieieeeeens [ . 05/24/2024 . | SERVICES LIMITED ....ovvv |oveeeeennnns 97.000 |.......... 22,507 |oeeeiieiiiiiis | 7,381 |l 23,825 |....... (16,444) |t (VO [V R (16,444)
INSTINET INVESTMENT
..911312-10-6 | UNITED PARCEL SERVICE CL B ORD ........coeeeeees [rennn . 05/24/2024 . | SERVICES LIMITED ........ |-e.eeeeee. 103,000 |ooeeeeeen. 14,280 [oeveevviveiiiiiiinns foveennnnnnn 10,759 fnnnnnnnnnn 16,195 [, (5,436) |.. ..(5,436) |...
INSTINET INVESTMENT
..911363-10-9 | UNITED RENTAL ORD ........evvvmmmmmmmmmnnnnnnnininns [erneen . 05/24/2024 . | SERVICES LIMITED ....oovv |ovveeeeennnn 13,000 |oveeeeennnnn8,756 [oevevviiiiiiiiiiiins fovvvveennnnnn 1,371 i 7,454 [, (6,083) |.. . (6,083) ...
..912008-10-9 | US FOODS ORD .......eeeemmmmnnnnnnniiiiiiiiiiiiiiiaaas [ eeeeenn . 06/26/2024 . |Various .........ccceeevnnn |oeeeeeee.. 660,000 |.......... 35,801 |ooooiiiiiiiiiiiiins feiinnnn... 28,398 ...l 18,148 [l (2,672) |.. . (2,672) ...
INSTINET INVESTMENT
..91324P-10-2 | UNITEDHEALTH GRP ORD .....coooeveeereninnnnnnnnnnns s . 05/24/2024 . | SERVICES LIMITED .....oe. |oeeeeenns 104.000 |.......... 52,847 |ooiiiiiiii | 12,248 |............ 54,753 |....... (42,505) [ (VR [V R (705 [V R 12,248 | 0 foeeenee 40,599 |......... 40,599 |l 196 [ovvvvvnn vevevene] ervviiiiiins
INSTINET INVESTMENT
..913903-10-0 | UNIVERSAL HEALTH SERVICES CL B ORD ......cevvwn [ereennn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovverennenns 34.000 |..ooeeennns LR PO R, 3,618 |..ooeeeets 5,183 |........ (1,565) [eevvevennnnnns (VR [V R (1,565) |.ooeeeeeeeens [V 3,618 |oeeeeeeeinnnnes [V R 2,378 |oeeennnne 2,378 |, [ TN N
..918204-10-8 |VF ORD ..ooovvvviiiiiiiiiiiiiiieeeeececeeeeeeeeeeeeeees [ . 04/02/2024 . | JP MORGAN .........ccoeeees |oernnnnnns 412.000 |..oooennnns IR 7 O A 14,763 |............. 7,746 |.......... VAL (VO 0 |reeenn 7,018 [oeeeiiiinnnns 0 s 14,763 [.ovvvvvvinnnns [V (8,881) |........ (8,881) [cuvvvrvnnnnnnnnns T/ PO
INSTINET INVESTMENT
..91913Y-10-0 | VALERO ENERGY ORD ......ccceeeiiiiiiiiiiiiiiiiin oo . 05/24/2024 . | SERVICES LIMITED ....oovv |ovveeeennens 21.000 |.oeoeeeenns E L Y 1,286 [oeeveeeennnns 2,730 |......... (1,494) oo (VO [V R (1,494) |l 0 e 1,236 |oeeeeeeeenenns [V 2,175 |oeeennnns 2,175 |, 2 R N
INSTINET INVESTMENT
..92343E-10-2 | VERISIGN ORD ....cevvvvvvriiiiiiiiiiiiiiiiccieeeeeeens [ oo . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeeennnns 19.000 |...vvvvvnns 3,252 | e 1,506 [ooevvvvnnnens 3,913 [........ (2,407) [cvvvvvvnnnnnnns (VO 0 fnns (2,407) |eeeeeeeees 0 e 1,806 [o.ovvvnvnnnnnns [V 1,746 |.......... 1,746 [oooeiiiiiinns [ PN IR
INSTINET INVESTMENT
..92343V-10-4 | VERIZON COMMUNICATIONS ORD ..........cceeeeeeeeee [ eeenns . 05/24/2024 . | SERVICES LIMITED .....ouv |oeeeeeenes 202.000 [...coeennnn L O 9,664 |............. 7,615 |......... 2,049 |..oooeenns (VO 0 eeennnn 2,049 |l 0 e 9,664 |.......eeennnn [ (1,640) |........ (1,640) [covvvvnnnnnnnnns PPLC1e I N N
INSTINET INVESTMENT
..92345Y-10-6 | VERISK ANALYTICS ORD .....eevvvvvvvvvvrnnrnnnnnnnns [ereeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennnnns 31.000 |.ooeeeenns VAL O A 2,828 |l 7,405 |........ (4,577) [cevvvvrnnnnnnns (VO 0 s (4,577) |eeeeeeeees 0 i 2,828 |.ooeeeennnnn [ 4,971 foveennns 3 7 I FO L V2 PO (TR,

INSTINET INVESTMENT
..92532F-10-0 | VERTEX PHARMACEUTICALS ORD .......covvveeeeiiiuns | veeees . 05/24/2024 . [SERVICES LIMITED ........ |ooeeeuenes 29.000 |.......... 13,251 |ooveiiiiiiiiiiiiies e 3,033 J.oourrnnn 11,800 [........ (8,766) f.vvveeerennne [V PPN 0 fo.... (8,766) [.0vvrreeennnnns 0 foeeeennns 3,08 .o 0 ... 10,217 |........ 10,217 [oiiiinnnnnns 0 foeeeeee e e,
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INSTINET INVESTMENT
..92826C-83-9 |VISA CL A ORD ..eevvvvvvvriiiirninineenieneinneiennns [ eeeeens . 05/24/2024 . | SERVICES LIMITED ....ovvv |oveeeennns 155.000 |..........42,543 | | 6,832 |l 40,354 |l (33,522) [cvvveeeeiiinn 0 o0 e (33,522) il 0 s 6,832 |....oooeeennnn [V 35,710 |........ 35,710 [oeeiiiiinnnnns 1L} Y [
JEFFERIES & COMPANY,
..928390U-20-6 | VISTEON ORD .. JU [ . 04/25/2024 . | INC. . 0108000 |ooeeeeenn 11,672 | e 12172 |l 0 [ 0. 12,172 ).
..92840M-10-2 | VISTRA ORD ... weeee.. |- 06/28/2024 . |Various ... K .1,187.000 . (7,569) 38,155
..929089-10-0 | VOYA FINANCIAL ORD ......coounmmnnnnnnnnnnnnnnn [ eeeeenn . 04/24/2024 . |Merrill Lynch . [ SO 101.000 [vvvvvennnnn6,958 [oveeeneniiiiiiiiiins [ 5,277 [ 7,369 o, (2,002) |.. ...5,217 |..
INSTINET INVESTMENT
..929160-10-9 | VULCAN MATERIALS ORD ......cevvvvvvvvvvrrrnnnnnnnns [eeeeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennnnns 19.000 [ovevvvennnnnd,925 [ooeeeiiiiiiiiiiiiins [ 1,344 [ 4313 [, (2,969) |.ovvvvveeeenn 0 [0 L (2,969) [ 0 s 1,344
INSTINET INVESTMENT
..92930U-10-6 | WEC ENERGY GROUP ORD ..........coovvereeeeeneennens [oeeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeeennnns 46.000 |oooeeennnn 3712 | e 2,265 | 3,872 (1,607) [oeeeeeeeinnnn (VO 0 fnns (1,607) feuvvvennnnnnnns 0 e 2,265
INSTINET INVESTMENT
..929740-10-8 |WABTEC ORD .....cccooiiiiinnnniin [eeeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |oveeeennnnns 24.000 |ooeeeeeeennd 072 | e 1 T12 3,046 (1,334) |oooeeeeeeennn (VO [V R (1,334) |l 0 e 1,712
INSTINET INVESTMENT
..931142-10-3 | WALMART ORD ......evvmmmmmnnnnnnnns [ eeeeens . 05/24/2024 . | SERVICES LIMITED .....ovv |oveeeenens 444.000 |.......... AN (77 EO R 1,928 |............ 23,332 |....... (11,404) |.eoeeeenenes (VO [V R (11,404) [ceevvvnennnns 0 s 11,928
INSTINET INVESTMENT
..94106L-10-9 | WASTE MANAGEMENT ORD .......cceeeeeiiiiiiiiiiiiinn [eeeenn . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennnnns 52.000 |oeeeeeenn 10,857 oo e 2,617 | 9,313 [ (6,69) |.. ... (6,69) ...
..94419L-10-1 |WAYFAIR CL A ORD .ooovvviiiiiiiiiiiiiiiicicceeeeees [ . 06/24/2024 . |Various .......ccoeeeiinnnn |ooeeenn. 1,927,000 |..oeeeeen. 99,430 [oeiiiiiiiiiiiiiiiins feveeennnn. 107,747 ol 95,502 ... (10,861) |.. ..(10,861) |...
INSTINET INVESTMENT
..949746-10-1 |WELLS FARGO ORD .....coooeveeieiiiiiiiieeeeeeeeeeeens [ . 05/24/2024 . | SERVICES LIMITED ....eevv |oeverenens 431.000 |........... 25,944 o o 14,994 |............ 21,214 ... [(H2i0) (VR [V R (6,220) |.oeeeeeeeennns [V R 14,994
INSTINET INVESTMENT
..950400-10-4 | WELLTOWER ORD .....eevvvvvevvemnnnennnniinnnnnnnnnnns [ eeeeens . 05/24/2024 . | SERVICES LIMITED .....eee |oeeeeenns 164.000 |.......... 16,540 [oeeeennii foiiiinns 11,495 |............ 1,118 |......... (3,341) |oeeeeieeeis (VR [V R (3,341) |l [V R 11,495
..96208T-10-4 |WEX ORD ....ceoveeeeeeeiiieieieeeeeeeeeeee [ . 04/19/2024 . | Various .......ccoeeeeiiinn |oereennnnns 227.000 [..ocoennnn 53,491 | e 37,662 |............ 44,163 |........ (6,501) [cvvvvvvrnnnnnns (VO 0 fnns (6,501) [cuvvvvnnnnnnnns 0 s 37,662
INSTINET INVESTMENT
..969457-10-0 | WILLIAMS ORD . 05/24/2024 . | SERVICES LIMITED P R 132.000 |..

171,682 ..

[ T 3,425.000 |.. 171,632 |....

..971378-10-4 | WILLSCOT MOBILE MINI HOLDIN CL A ORD .... . 06/28/2024 . [Various ...
INSTINET INVESTMENT

..98419M-10-0 | XYLEM ORD .....eevreeiaiiiiiieeeeiiiie e [ aeeees . 05/24/2024 . [SERVICES LIMITED ........ |oceeeenies 51.000 |............ 7,36 [oeeeeeeeiiiiieeees [, 3,166 |............. 5,832 |........ (2,666) [...cceennnnnnns (O IR 0 foeeees (2,666) [..eeeeennnnnns 0 [ 3,166
INSTINET INVESTMENT

..988498-10-1 | YUM BRANDS ORD .......eeeveeieiiiiiieeieiiiieeeees [ aeeees . 05/24/2024 . [ SERVICES LIMITED ... ... 2,082 |.... 2,082 |..
INSTINET INVESTMENT

..989207-10-5 | ZEBRA TECHNOLOGIES CL A ORD ......eeveveeeeiiiis | aeeees . 05/24/2024 . [SERVICES LIMITED ........ |oeceeeennes 11.000 |....cce.. 3,507 oo e 2,777 eeeeeeen 3,007 [eeeiee (229) o0 [0 e (229) fevveraeennnns 0 [ 2,1
INSTINET INVESTMENT

. 05/24/2024 . [ SERVICES LIMITED ...

. 06/10/2024 . | Various
INSTINET INVESTMENT

..98978V-10-3 | ZOETIS CL A ORD .....
..98980F-10-4 | ZOOMINFO TECHNOLOGIES ORD .

....2,630 |....
...66,760 |....

.. (10,199) |...
... 12,806 |...

.2,630 |
..66,760 |..

..G0250X-10-7 | AMCOR ORD ....eeeiuiiiiiieeiiiiiiiee e e C..... . 05/24/2024 . [SERVICES LIMITED ........ [oceeeenns 424.000 |............ 4,209 foiiiiiiiiiiieens e 4,728 |ooeeennn 4,087 [ 840 [0 0 [ 640 oo 0 foreiiianns 4,728
INSTINET INVESTMENT

..G0403H-10-8 | AON CL A ORD ....ovvviieeiiiiiiiee et C..... . 05/24/2024 . [SERVICES LIMITED ........ |oeeeeeunnes 47.000 |.......... 13,194 [ | 4,113 (U IO 0 foeeeeen (9,565) |..cuvviennnnn 0 foreiiianns 4,113
INSTINET INVESTMENT

..G0450A-10-5 | ARCH CAPITAL GROUP ORD .........cccecuvvvirenannnns C..... . 05/24/2024 . [SERVICES LIMITED ........ |oeeeeiunnnes 71.000 foreereennnns L O 4,083 (U IO 0 foeeees (1,180) fouverreennns 0 foreiiianns 4,083
SANFORD C. BERNSTEIN AND

..G0585R-10-6 | ASSURED GUARANTY ORD .......cccurireeemiiunninnnns C..... . 04/24/2024 . C0. LLC ..vvvvveeiiiiiiiaes [ 61.000 [oeceennnnn L PP (T 3,108 (U IO 0 foeeees (1,456) | 0 foreiiianns 3,108
INSTINET INVESTMENT

..G1151C-10-1 | ACCENTURE CL A ORD ...ovvvviiiiieiiiiiieeeeiis C..... . 05/24/2024 . [SERVICES LIMITED ........ |oeeeeeunnes 79.000 |.......... R O 7,973 (U IO 0 foon (19,749) |.vvvvvaennns 0 foreiiianns 7,973
INSTINET INVESTMENT

..629183-10-3 | EATON ORD B [ . 05/24/2024 . [ SERVICES LIMITED ....3,004 |.... .0 .0 . ... 3,004 1.

..G3223R-10-8 | EVEREST GROUP ORD ... R [ . 04/26/2024 . [ 1SI GROUP INC. ... ...31,048 |.... .0 | .0 | ..31,048 |..

..G3323L-10-0 | FABRINET ORD B [ . 06/28/2024 . [Various ... .. ...72,013 |.... .0 .0 . ..72,013 |..

..G3934V-10-9 | GENIUS SPORTS ORD ... - |C..... . 06/28/2024 . [Various ... JUT IO 1,005.000 |.. ....5,566 |.... .0 | 0 [ ...5,586 |..

..G4863A-10-8 | INTERNATIONAL GAME TECHNOLOGY ORD .............. C.... . 04/23/2024 . [Various .......ccooeeueres |oueennn 4,004.000 |..........81,826 |..ocooviiiiiies ouerinnns 110,087 [V PPN 0 foeeennn. 6,190 forriiinnns 0 foeeennn. 110,087
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INSTINET INVESTMENT
..051502-10-5 | JOHNSON CONTROLS INTERNATIONAL ORD ............. [ . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennnnns 89.000 |............ (Y O A 3,569 [.ccounnnnnn 5,130 |........ (1,561) [ovvvernnnnnnnns (VO 0 fnns (1,561) [ouvvnnnnnnnnnns 0 e 3,569 |.ooeeiiiinnns [V 3,007 |ovvvvvenns 3,007 [oeeiiiiiinnnnns (SIS I,
INSTINET INVESTMENT
..654950-10-3 | LINDE ORD .. .|C..... . 05/24/2024 . | SERVICES LIMITED ... .. 382,230 ...30,393 |....... (19,742) |.. .. (19,742) |... ..10,650 |..
INSTINET INVESTMENT
..65960L-10-3 | MEDTRONIC ORD R (SR . 05/24/2024 . | SERVICES LIMITED [ R 174.000 |.......... 14,316 ..(2,459) |... .. 11,875 |..
..G5837H-10-1 | MAREX GROUP ORD .. R [P . 05/13/2024 . | Various N O 2,900.000 |.......... 55,314 K ..55,100 |..
..68192H-10-6 | SIRIUSPOINT ORD ......evvvvvvvvvnnnnnnnnnnnnnnnnnnnns [ . 04/24/2024 . | COLLINS STEWART INC. ... |........... 212.000 [...coeennnns 2,561 oeeeriiiiiiiiiiiins ferreieeennnnn 2,881 [ 0 [0 0 0 (VO 0 e 2,551
INSTINET INVESTMENT
..G8994E-10-3 | TRANE TECHNOLOGIES ORD .....ooovvvveeiiiiiiiiinnns [ . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeeennnns 28.000 |..ooeeennns 9,461 [ovvvviiiiiiiiiiiins evvvveeennnn 1,208 foninnnnnnnnn 6,829 [onnnnni(5,831) [0 0 | (5,531) |.eeeeeeeees 0 e 1,208
..GO3A5A-10-1 | VIKING HOLDINGS ORD .......ccevvvvvvvivnniiniininnns [eeeeenn . 06/06/2024 . | Various ........ccceeeennn foereeens 2,498.000 |.......... L% T OO [OUPPPPRRRIY . 78 - st R | N RO | ) RUUUURUORTr | B AR | N RN (VR [V R 62,858
INSTINET INVESTMENT
..G96629-10-3 |WILLIS TOWERS WATSON ORD ........ccevemeennnnnnne Covee . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovverennnnns 20.000 |..oooeennns 5,064 |oeeeeeiiiiiiiiiiiine ferveiiennnnn 2,624 [ 4,824 [l (2,200) o0 0 (2,200) |.eeeeeeeeeenns [V 2,624 |...ooooieinns [V R 2,440 |.......... 2,440 |l [ FO Y [
..698239-10-9 | XP CL A ORD .....vvvvvvmvnnnniniiiiiiiiiiiiiiiiiananas [ . 06/24/2024 . | Various .......ccoeeeviiinn foeeeens 1,685.000 |.......... 30,252 |oeeeiiiiieiieieeeees e AAATT 43,928 | B9 [k O e O L 549 |oviiiiiiiiinns 0 s YATT [ 0 f...... (14,225) |....... (14,226) |..ooeeeeeeees [ PN IR
INSTINET INVESTMENT
..H11356-10-4 |BUNGE GLOBAL ORD .........coovveeeeeeieinenennennens [ . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeeennnns 35.000 |.oeeeeeennns 3,631 [eeveeiiiiiiiiiiiiins feveeenennnnnn 3,662 [oiiiinnnnnnn 3,633 [ 129 [0 0 129 [ 0 e 3,662 |..oooeeeeennnn [V (30) [oeeennnnn (30) forvvvvnnnnnnnnnns LY FO N I,
INSTINET INVESTMENT
..H1467J-10-4 | CHUBB ORD .......eevvvvvvvniniiniiiiiiiiiiiniinnnnnnans [ . 05/24/2024 . | SERVICES LIMITED ....oovv |ovveeeennens 71.000 |.......... 18,797 oo ool 7,483 [0 16,046 | (8,563) |0 [l 0 e (8,563) |..ceeeeeeennnn 0 e 7483 | [V 1,314 |........ 11,314 [ L7 FO N [
INSTINET INVESTMENT
..H2906T-10-9 | GARMIN ORD .......evvvvvmmnnninniiinninninnnninnnnnnns [ . 05/24/2024 . | SERVICES LIMITED ....ovvv |ovveeennnnns 20.000 |..coeeeeenns 3,276 ovvveeveenveninnnnnn fevvvvveennnn 1,194 i 2,671 [ (1L377) [0 0 (1,377) feuvniiniinnnns 0 e 1,194
INSTINET INVESTMENT
..H84989-10-4 | TE CONNECTIVITY ORD ... .|C..... . 05/24/2024 . | SERVICES LIMITED ........ ..(3,835) |... ...2,768 |..
..M7518J-10-4 | ODDITY TECH CL A ORD .. Covee . 05/08/2024 . | Warburg Dillon Reed .... ..31,397 |..
INSTINET INVESTMENT
..N6596X-10-9 | NXP_SEMICONDUCTORS ORD ... [C..... . 05/24/2024 . | SERVICES LIMITED ........ |.... ..27.000 .3,944 ..
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 12,238,239 7,522,787 9,793,767 (3,790,040) 0 0 (3,790,040) 0 7,522,787 0 4,715,452 4,715,452
..056823-33-9 |BAIL GIFF D EAFE ACK ... . |- 06/11/2024 . | Adjustment .. ... 350,189.414 |...... 4,670,670 [o.vvvvvrvnnniniininn fonnnnns 4,370,105 |........ 4,447,406 |[....... (77,301)|.. .0 .0 . (77,301) |ovvvvvereinnnnn 0 fonnnnns 4,370,105 |.. . 300,565 |....... 300,565
..197660-78-3 | COLUMBIA PYRFORD IS ADV . .. 06/11/2024 . | Adjustment ................ |..... 468,209.867 |...... 6,704,765 |.....oooeeeiiiiines oo 6,572,392 |........6,536,210 |........ 36,182 .0 | .0 ........ 36,182 |... L0 s 6,572,392 |.. . 132,374 |....... 132,374
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 11,375,435 10,942,496 10,983,615 (41,119) 0 0 (41,119) 0 10,942,496 0 432,938 432,938
.. 464287-65-5 | ISHARES:RUSS 2000 ETF .......eevvvvnnennnnnnnnnnees | ....... | 06/27/2024 . |Various .................... | ........ 6,110.997 |....... 1,283,904 .o e 1,229,673 |............ 52,887 |........ (4,218) |uevveeennnnnns 0 fooeiinnnnees [V P (4,218) |..oooeeennnn [ 1,220,671 |.oooeeennnnnn [ 4,233 |.......... 4,233
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 1,233,904 XXX 1,229,673 52,887 (4,218) 0 0 (4,218) 0 1,229,671 0 4,233 4,233
5989999997. Total - Common Stocks - Part 4 24,847,577 XXX 19,694,957 20,830,269 (3,835,377) 0 0 (3,835,377) 0 19,694,954 0 5,152,623 5,152,623
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 24,847,577 XXX 19,694,957 20,830,269 (3,835,377) 0 0 (3,835,377) 0 19,694,954 0 5,152,623 5,152,623 60,015 XXX XXX
5999999999. Total - Preferred and Common Stocks 24,847,577 XXX 19,694,957 20,830,269 (3,835,377) 0 0 (3,836,377) 0 19,694,954 0 5,152,623 5,152,623 60,015 XXX XXX
6009999999 - Totals 44,988,525 XXX 40,786,059 41,580,042 (3,835,377) 75,938 0 (3,759,439) 0 40,773,675 0 4,214,850 4,214,850 357,255 XXX XXX




STATEMENT AS OF JUNE 30, 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 B - Section 1 - Futures Contracts Open

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc.

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

Northern Trust Company ......... oooooooeeeeeeeeeeeeeeeeeees oo e ..0.000 [oooveeieere (U T () T (598) v [0 0l
PNC BaNK ....ooviieiiiciiiiciiiieiiiiies it e caa 1.0.000 [ O [V (3,606,882)|.......... (4,514,032)|.......... (4,549,443)
0199998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 0 0 0
0199999. Totals - Open Depositories XXX | XXX 0 0 (3,607,480) (4,514,032) (4,549,443)
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 0 0 (3,607,480) (4,514,032) (4,549,443)
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

(3,607,480)

(4,514,032)

(4,549,443)

E13




I4E

STATEMENT AS OF JUNE 30, 2024 OF THE Mount Carmel Health Plan, Inc.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

0109999999. Total - U.S. Government Bonds 0 0 0
0309999999. Total - All Other Government Bonds 0 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0

Archer-Daniels-Midland Company .. 06/17/2024 . 07/08/2024 .... ...249,738 |... 0

Caterpillar Financial Services Corporati . 06/27/2024 .. . 07/16/2024 . 111,751 .0

John Deere Capital Corporation ... 06/12/2024 .. . 08/07/2024 . .248,633 L0

Emerson Electric Co. . 06/18/2024 .. ..07/23/2024 .. 249,186 .0

Emerson Electric Co. . 06/28/2024 .. . 08/09/2024 .. .248,559 L0

Florida Power & Light Company .... ... 06/06/2024 . 08/05/2024 .. ....298,440 |... 0.

Florida Power & Light Company . ... 06/18/2024 . 08/07/2024 . ... 248,628 |... 0

GTA Funding LLC ... 04/09/2024 . 07/02/2024 .. ....249,963 |... 0.

GTA Funding LLC ... 06/20/2024 ..08/23/2024 .. ... 248,020 |... L0

Johnson & Johnson, Inc. ... ... 04/19/2024 . 07/11/2024 . ....249,633 |... 0.

Johnson & Johnson, Inc. ......ceevvvenne ... 05/14/2024 . 08/01/2024 ... ... 248,857 |... 0

Jupiter Securitization Company LLC ... ... 06/17/2024 . 07/17/2024 ... ....249,404 |... 0.

Kenvue Inc. ..ovvvviiiinniiiiiiininnns .. 05/20/2024 . 07/08/2024 . L. 249,740 ... L0

MetLife Short Term Funding LLC 06/17/2024 .. . 08/09/2024 .. .248,559 .0

MetLife Short Term Funding LLC 06/21/2024 .. ..09/19/2024 .. .247,039 L0

Microsoft Corporation .............. 06/12/2024 .. ..07/25/2024 .. 249,118 .0

National Securities Clearing Corporation . ... 05/06/2024 . 07/08/2024 . ...249,741 |... 0

National Securities Clearing Corporation .... ... 06/17/2024 ..09/12/2024 .. ....247,303 |... 0.

New York Life Capital Corporation ... 05/24/2024 . 08/13/2024 .. ...248,414 ). L0

PACCAR Financial Corp. .... ... 06/05/2024 . 07/05/2024 .. ....249,852 |... 0.

PACCAR Financial Corp. .... ... 06/11/2024 . 07/12/2024 .. ....249,5% |... 0

Pfizer Inc. .... ... 06/13/2024 . 08/30/2024 .. ... 247,783 |... 0.
.... |Walmart Inc. ... .. 05/30/2024 ..07/24/2024 .. ... 249,150 |... 0.
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 5,637,106 0
...................... Liberty Street Funding LLC evrreeees |oevennnnn.. 06/02/2024 07/25/2024 ....ocoovv |ovvvnninneiiiiinieeeienn 249,105 [l 0

Liberty Street Funding LLC .. 05/07/2024 . 08/02/2024 .. ... 298,568 |... 0.

Victory Receivables Corporation .
Victory Receivables Corporation

.. 04/09/2024
04/15/2024

. 07/03/2024 ..
07/11/2024

....249,926 |...

1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities 1,047,226 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 6,684,332 0
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 5,637,106 0 22,515
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 1,047,226 0 10,654
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 6,684,332 0 33,169
...................... [REPURCHASE AGREENENT ........v.ovseseesussessessesssssseseoseeseesesseesessessessessessessessseeseseesesessesssssnssassessessassssessssoseesssseesnssnssneenssnssessssasseonss | eosnenesne |oeereseee 08/30/2028 vuvvrress Joreereereernesnesresseseseosnase ooruseeees O7/01/2028 vorrrrren fooresroreereermereernenenees2] 089,892 |overrerrererueseereereesesseesessssasses |osresseseosmoseeseeceseeeeeece 756,052
8109999999. Subtotal - Sweep Accounts 21,949,692 0 756,052
316175-504 ....... | [ [ 04/01/2020 .......... oo, R R [ [ 0
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 0 0 0
665278-40-4 ....... NORTHERN INST:US GUT SHS et e ettt e e e e et e e e e e e e e e e e e e e e e e e et e e e e oo e e esa e e e e e e saa e e e e e e saa e e e e e e saa e e e e e e naa e e e eesnaa e e e eennnaaeeeennnnnns ‘ ........... ‘ ........... 06/28/2024 ....ceeve |eeennaee e LT ) R AN 3,701,435 | [OOSR, 8,117
665278-40-4 ....... LN S S S PPy I R 06/03/2024 .....coovn Jovvnnnnniiiiiiiiniiiiiiaana 5140 evvniiiiiiiiiins i | 76,507 [oiiieeeniiiiiiiiiniiniii i 0 [ 1,839
8309999999. Subtotal - All Other Money Market Mutual Funds 3,777,943 0 9,956
8609999999 - Total Cash Equivalents 32,411,966 0 799,177
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