Mellon Security ID

02008FAC8
02008JACO
02007WADO
02008MAC3
02008DAC3
02378MAA9
02582J3v3
03067BAD1
03065UAB5
00180AAA7
00178UAAT7
00179DAA4
00180UAA3
66981YAAT
03236YABL
03237CAB8
00217QAB7
00218KAB9
00217QACS
00218KAC7
00217FAC9
00217FAC9
00217QAC5
05377REH3
05377RGC2
05377RGC2
05377REH3
05377REH3
05377REH3
05377RHY3
05377RDUS
05377RHY3
05377REH3
05377RGC2
05377RGJ7
05377RDL5
05377RFK5
05377RDQ4
05377RIK1
05377RFP4
05377RGY4
05377RFV1
05377RHG2
05377RHG2
05377RHM9
05522RDE5
06742LAX1
08862HAAD
05593AAB5
05593AAC3
05602RAD3
05602RAD3
14041NFV8
14041NFV8
14041NGA3
14041INGA3
14044EAB4
14043KAD7
14043KAH8
14043KAK1
14043GAD6
14316NAC3
14318DAC3
14318DAD1
14314QAC8
14318MAD1
14319BAC6
14318MAD1
14318MAE9

Accounting Type
Accrued Interest
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED

Asset Mix Description

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

ALLY AUTO RECEIVABLES TRU 1 A3
ALLY AUTO RECEIVABLES TRU 1 A3
ALLY AUTO RECEIVABLES TRU 1 A4
ALLY AUTO RECEIVABLES TRU 2 A3
ALLY AUTO RECEIVABLES TRU 3 A3
AMERICAN AIRLINES 2019-1 CLASS
AMERICAN EXPRESS CREDIT AC 3 A
AMERICREDIT AUTOMOBILE RE 1 A3
AMERICREDIT AUTOMOBILE RE 2 A2
AMSR 2020-SFR1 TRU SFR1 A 144A
AMSR 2020-SFR2 TRU SFR2 A 144A
AMSR 2021-SFR1 TRU SFR1 A 144A
AMSR 2021-SFR3 TRU SFR3 A 144A
AMSR 2022-SFR3 TRU SFR3 A 144A
AMUR EQUIPMENT FINA 1A A2 144A
AMUR EQUIPMENT FINA 1A A2 144A
ARI FLEET LEASE TRUS A A2 144A
ARI FLEET LEASE TRUS A A2 144A
ARI FLEET LEASE TRUS A A3 144A
ARI FLEET LEASE TRUS A A3 144A
ARI FLEET LEASE TRUS A A3 144A
ARI FLEET LEASE TRUS A A3 144A
ARI FLEET LEASE TRUS A A3 144A
AVIS BUDGET RENTAL C 1A A 144A
AVIS BUDGET RENTAL C 1A A 144A
AVIS BUDGET RENTAL C 1A A 144A
AVIS BUDGET RENTAL C 1A A 144A
AVIS BUDGET RENTAL C 1A A 144A
AVIS BUDGET RENTAL C 1A A 144A
AVIS BUDGET RENTAL C 1A A 144A
AVIS BUDGET RENTAL C 1A A 144A
AVIS BUDGET RENTAL C 1A A 144A
AVIS BUDGET RENTAL C 1A A 144A
AVIS BUDGET RENTAL C 1A A 144A
AVIS BUDGET RENTAL C 2A A 144A
AVIS BUDGET RENTAL C 2A A 144A
AVIS BUDGET RENTAL C 3A A 144A
AVIS BUDGET RENTAL C 3A A 144A
AVIS BUDGET RENTAL C 3A A 144A
AVIS BUDGET RENTAL C 4A A 144A
AVIS BUDGET RENTAL C 4A A 144A
AVIS BUDGET RENTAL C 5A A 144A
AVIS BUDGET RENTAL C 6A A 144A
AVIS BUDGET RENTAL C 6A A 144A
AVIS BUDGET RENTAL C 8A A 144A
BA CREDIT CARD TRUST A1 Al
BARCLAYS DRYROCK ISSUANCE 1 A
BHG SECURITIZATION 1CON A 144A
BMW VEHICLE LEASE TRUST 2 1 A2
BMW VEHICLE LEASE TRUST 2 1 A3
BMW VEHICLE OWNER TRUST 2 A A3
BMW VEHICLE OWNER TRUST 2 A A3
CAPITAL ONE MULTI-ASSET A3 A3
CAPITAL ONE MULTI-ASSET A3 A3
CAPITAL ONE MULTI-ASSET E A2 A
CAPITAL ONE MULTI-ASSET E A2 A
CAPITAL ONE PRIME AUTO R 2 A2A
CAPITAL ONE PRIME AUTO RE 1 A2
CAPITAL ONE PRIME AUTO RE 1 A3
CAPITAL ONE PRIME AUTO RE 1 A4
CAPITAL ONE PRIME AUTO RE 2 A3
CARMAX AUTO OWNER TRUST 2 1 A3
CARMAX AUTO OWNER TRUST 2 1 A3
CARMAX AUTO OWNER TRUST 2 1 A4
CARMAX AUTO OWNER TRUST 2 2 A3
CARMAX AUTO OWNER TRUST 2 3 A3
CARMAX AUTO OWNER TRUST 2 3 A3
CARMAX AUTO OWNER TRUST 2 3 A3
CARMAX AUTO OWNER TRUST 2 3 A4

Coupon Rate

0.05
0.03
0.05
0.05
0.05
0.04
0.04
0.06
0.06
0.02
0.02
0.02
0.01
0.04
0.06
0.05
0.03
0.05
0.03
0.05
0.01
0.01
0.03
0.01
0.05
0.05
0.01
0.01
0.01
0.05
0.02
0.05
0.01
0.05
0.05
0.03
0.05
0.02
0.05
0.05
0.05
0.06
0.06
0.06
0.06
0.04
0.05
0.06
0.05
0.05
0.03
0.03
0.02
0.02
0.03
0.03
0.06
0.05
0.05
0.05
0.04
0.00
0.05
0.05
0.01
0.04
0.05
0.04
0.04

Maturity Date

12/15/2028
11/15/2026
11/15/2028
5/17/2027
4/15/2027
8/15/2033
8/15/2027
11/18/2027
4/19/2027
4/17/2037
711712037
6/17/2038
10/17/2038
10/17/2039
12/20/2029
1/21/2031
1/15/2031
11/15/2032
1/15/2031
11/15/2032
3/15/2030
3/15/2030
1/15/2031
8/20/2027
4/20/2029
4/20/2029
8/20/2027
8/20/2027
8/20/2027
6/20/2030
8/20/2026
6/20/2030
8/20/2027
4/20/2029
10/20/2027
9/22/2025
2/20/2027
3/20/2026
12/20/2030
2/20/2029
6/20/2029
4/20/2027
12/20/2029
12/20/2029
2/20/2030
11/15/2027
2/15/2029
4/17/2035
2/25/2025
11/25/2025
8/25/2026
8/25/2026
8/15/2028
8/15/2028
5/15/2027
5/15/2027
10/15/2026
5/15/2026
2/15/2028
8/15/2028
5/17/2027
12/15/2025
10/15/2027
1/16/2029
2/17/2026
4/15/2027
5/15/2028
4/15/2027
2/15/2028

Market Value
353,054,702.28
1,227,343.56
3,810,692.54
2,012,000.00
4,969,150.00
2,491,825.00
1,672,952.00
5,250,168.87
7,369,327.80
2,140,592.11
3,589,558.77
5,112,915.00
3,957,975.00
1,625,105.20
5,761,256.60
4,788,656.02
4,400,220.00
758,914.15
997,960.00
554,646.04
2,914,977.60
5,741,638.01
1,640,468.00
7,868,918.20
5,284,020.00
8,122,237.50
5,997,960.00
1,314,112.80
22,252,616.40
5,239,909.92
1,608,896.00
289,179.00
4,418,430.64
16,702,098.00
4,998,300.00
1,497,495.00
6,197,901.75
9,373,650.00
9,272,475.00
2,999,550.00
5,908,320.00
1,086,429.96
4,706,806.89
9,981,064.00
11,642,870.25
6,191,160.00
8,298,724.68
8,642,145.00
2,502,873.75
104,049.21
316,255.05
782,214.33
243,268.66
2,058,144.00
8,756,467.20
8,440,395.48
2,449,900.00
3,333,611.75
577,939.59
910,394.08
1,139,937.50
1,667,581.00
2,830,042.73
885,793.49
2,497,881.50
416,336.70
6,796,158.20
490,980.00
6,026,781.80
5,559,414.50

Accrual

3,116.58
5,683.99
4,684.44
10,577.78
5,633.33
8,600.28
8,921.67
14,885.98
4,769.65
5,660.75
7,310.00
3,417.75
2,201.70
19,986.67
8,857.22
7,233.11
1,059.05
5,888.89
862.84
16,222.22
1,765.33
504.38
12,241.29
2,424.58
13,033.85
9,625.00
602.98
10,210.66
2,404.34
2,620.44
213.58
7,196.40
7,663.79
8,020.83
2,383.33
6,382.22
13,410.83
6,850.56
8,280.83
8,745.00
1,808.35
8,689.89
17,326.71
20,211.54
11,036.66
13,285.35
18,250.67
2,420.83
91.41
272.62
424.93
132.15
2,014.22
8,569.60
13,359.72
3,877.78
8,733.67
1,337.49
1,982.63
2,432.89
2,765.33
433.06
1,885.22
5,218.33
97.82
12,157.02
1,149.87
10,780.76
10,267.29

Shares

1,227,000.00
3,863,741.71
2,000,000.00
5,000,000.00
2,500,000.00
1,923,043.86
5,353,000.00
7,335,000.00
2,133,806.60
3,734,416.80
5,375,000.00
4,500,000.00
1,790,000.00
5,996,000.00
4,759,811.56
4,400,000.00
763,740.99
1,000,000.00
566,000.00
2,920,000.00
5,841,171.58
1,668,906.16
8,030,000.00
5,750,000.00
8,125,000.00
6,000,000.00
1,430,000.00
24,215,000.00
5,702,000.00
1,600,000.00
300,000.00
4,394,000.00
18,175,000.00
5,000,000.00
1,500,000.00
6,235,000.00
9,500,000.00
9,500,000.00
3,000,000.00
6,000,000.00
1,078,000.00
4,647,000.00
9,760,000.00
11,385,000.00
6,000,000.00
8,468,000.00
8,700,000.00
2,500,000.00
104,075.23
317,000.00
794,255.24
247,013.38
2,200,000.00
9,360,000.00
8,613,000.00
2,500,000.00
3,325,000.00
578,720.87
916,000.00
1,150,000.00
1,700,000.00
2,865,866.05
893,000.00
2,525,000.00
423,278.46
6,890,000.00
490,000.00
6,110,000.00
5,690,000.00

Base Cost % of MV

0.5778%

1,226,823.57 0.0020%
3,863,290.90 0.0062%
2,012,505.71 0.0033%
5,004,854.56 0.0081%
2,515,182.95 0.0041%
1,677,452.24 0.0027%
5,352,938.28 0.0086%
7,317,537.57 0.0121%
2,133,781.63 0.0035%
3,497,585.23 0.0059%
5,115,509.78 0.0084%
4,499,892.12 0.0065%
1,625,701.25 0.0027%
5,860,324.47 0.0094%
4,759,180.98 0.0078%
4,399,541.26 0.0072%
761,778.88 0.0012%
999,936.07 0.0016%
565,941.56 0.0009%
2,919,817.08 0.0048%
5,840,042.25 0.0094%
1,668,583.50 0.0027%
8,029,171.79 0.0129%
5,204,453.48 0.0086%
8,086,237.80 0.0133%
5,999,078.54 0.0098%
1,329,751.40 0.0022%
23,835,186.69 0.0364%
5,173,855.07 0.0086%
1,599,732.80 0.0026%
282,813.88 0.0005%
4,393,266.20 0.0072%
18,047,271.81 0.0273%
4,999,232.12 0.0082%
1,490,737.45 0.0025%
6,369,952.88 0.0101%
9,406,613.22 0.0153%
9,173,657.41 0.0152%
2,998,630.84 0.0049%
5,998,211.10 0.0097%
1,077,604.52 0.0018%
4,754,332.51 0.0077%
9,756,044.21 0.0163%
11,380,385.62 0.0191%
6,024,453.06 0.0101%
8,467,633.44 0.0136%
8,699,260.86 0.0141%
2,499,786.77 0.0041%
104,072.10 0.0002%
316,995.69 0.0005%
781,272.84 0.0013%
247,006.03 0.0004%
2,192,859.10 0.0034%
9,358,720.14 0.0143%
8,612,096.62 0.0138%
2,499,738.44 0.0040%
3,324,749.97 0.0055%
578,716.50 0.0009%
915,859.55 0.0015%
1,140,047.15 0.0019%
1,674,515.64 0.0027%
2,805,157.41 0.0046%
892,943.10 0.0014%
2,482,763.47 0.0041%
423,242.17 0.0007%
6,889,894.41 0.0111%
489,995.27 0.0008%
6,109,906.37 0.0099%
5,689,934.90 0.0091%



Mellon Security ID
14318MAE9
14316HAC6
14316HAD4
14319BAH5
12511JAB1
12512XAB9
12511EACO
165183CJ1
165183CJ1
165183CZ5
165183CZ5
17305EGW9
17305EGS8
17305EGS8
17331QAD8
17331KAD1
12597PADO
12598LACO
12663JAB7
18978FACO
18978FAD8
19458LBC3
233868AC2
24703WAC3
24702CAC8
24703GAC8
24702EAB6
24702EAC4
24737BAA3
247361ZV3
247361ZV3
247361ZV3
2473612ZV3
99VVCX260
99VVCX260
99VVCVPW2
99VVCVPW2
99VVCZCHO
99VVCZCHO
254683CW3
254683CW3
254683CZ6
254683CZ6
254683CZ6
233262AC8
233258AB8
233258AC6
23345FAC6
23346HACL
26829XAA9
26833RAB4
26829GAA6
29375CABS5
29375PAB6
29375PAB6
29375CAB5
29375JAC8
29375CAC3
29375PAC4
29374JAB1
29375NAB1
29375NAB1
29374YAC6
29374YAC6
29374LAB6
29374FAC7
29373MAC3
29374LAC4
29374EAB2
29374EAB2

Accounting Type
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD EQUITY

USD EQUITY

USD EQUITY

USD EQUITY

USD EQUITY

USD EQUITY

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

CARMAX AUTO OWNER TRUST 2 3 A4
CARMAX AUTO OWNER TRUST 2 4 A3
CARMAX AUTO OWNER TRUST 2 4 A4
CARMAX AUTO OWNER TRUST 3 A2B
CCG RECEIVABLES TRUS 1 A2 144A
CCG RECEIVABLES TRUS 1 A2 144A
CCG RECEIVABLES TRUS 2 A2 144A
CHESAPEAKE FUNDING 1A Al 144A
CHESAPEAKE FUNDING 1A Al 144A
CHESAPEAKE FUNDING 2A Al 144A
CHESAPEAKE FUNDING 2A Al 144A
CITIBANK CREDIT CARD ISS Al Al
CITIBANK CREDIT CARD ISS A7 A7
CITIBANK CREDIT CARD ISS A7 A7
CITIZENS AUTO RECEIV 1 A3 144A
CITIZENS AUTO RECEIV 1 A3 144A
CNH EQUIPMENT TRUST 2020- A A4
CNH EQUIPMENT TRUST 2021- C A3
CNH EQUIPMENT TRUST 2022- B A2
CNH EQUIPMENT TRUST 2024- A A3
CNH EQUIPMENT TRUST 2024- A A4
COLLEGIATE FUNDING SERVIC A A4
DAIMLER TRUCKS RETAIL TRU 1 A3
DELL EQUIPMENT FINAN 1 A3 144A
DELL EQUIPMENT FINAN 2 A2 144A
DELL EQUIPMENT FINAN 2 A3 144A
DELL EQUIPMENT FINAN 3 A2 144A
DELL EQUIPMENT FINAN 3 A3 144A
DELTA AIR LINES 2019-1 CLASS A
DELTA AIR LINES 2020-1 CLASS A
DELTA AIR LINES 2020-1 CLASS A
DELTA AIR LINES 2020-1 CLASS A
DELTA AIR LINES 2020-1 CLASS A
DFS_GALLIARD_ABS
DFS_GALLIARD_ABS

DFS_PTA_ABS.

DFS_PTA_ABS.

DFS_STERLING_ABS
DFS_STERLING_ABS

DISCOVER CARD EXECUTION A3 A3
DISCOVER CARD EXECUTION A3 A3
DISCOVER CARD EXECUTION N A2 A
DISCOVER CARD EXECUTION N A2 A
DISCOVER CARD EXECUTION N A2 A
DLLAD 2021-1 LLC 1A A3 144A

DLLAD 2023-1 LLC 1A A2 144A

DLLAD 2023-1 LLC 1A A3 144A

DLLMT 2021-1 LLC 1A A3 144A

DLLST 2024-1 LLC 1A A3 144A

ECMC GROUP STUDENT 1A AlA 144A
ECMC GROUP STUDENT 1A A1B 144A
ECMC GROUP STUDENT L 2A A 144A
ENTERPRISE FLEET FIN 1 A2 144A
ENTERPRISE FLEET FIN 1 A2 144A
ENTERPRISE FLEET FIN 1 A2 144A
ENTERPRISE FLEET FIN 1 A2 144A
ENTERPRISE FLEET FIN 1 A3 144A
ENTERPRISE FLEET FIN 1 A3 144A
ENTERPRISE FLEET FIN 1 A3 144A
ENTERPRISE FLEET FIN 2 A2 144A
ENTERPRISE FLEET FIN 2 A2 144A
ENTERPRISE FLEET FIN 2 A2 144A
ENTERPRISE FLEET FIN 2 A3 144A
ENTERPRISE FLEET FIN 2 A3 144A
ENTERPRISE FLEET FIN 3 A2 144A
ENTERPRISE FLEET FIN 3 A3 144A
ENTERPRISE FLEET FIN 3 A3 144A
ENTERPRISE FLEET FIN 3 A3 144A
ENTERPRISE FLEET FUN 1 A2 144A
ENTERPRISE FLEET FUN 1 A2 144A

Coupon Rate
0.04
0.01
0.01
0.06
0.04
0.06
0.01
0.01
0.01
0.06
0.06
0.05
0.04
0.04
0.05
0.06
0.02
0.01
0.04
0.05
0.05
0.06
0.06
0.02
0.04
0.06
0.06
0.06
0.03
0.02
0.02
0.02
0.02
0.00
0.00
0.00
0.00
0.00
0.00
0.04
0.04
0.05
0.05
0.05
0.01
0.05
0.05
0.01
0.05
0.03
0.06
0.06
0.06
0.05
0.05
0.06
0.03
0.05
0.05
0.05
0.06
0.06
0.01
0.01
0.06
0.04
0.01
0.06
0.00
0.00

Maturity Date
2/15/2028
8/15/2025
6/15/2026

11/16/2026
7/16/2029
9/16/2030
3/14/2029
8/15/2032
8/15/2032

10/15/2035

10/15/2035
12/8/2027

10/13/2030

10/13/2030
4/17/2028
1/18/2028
4/15/2027

12/15/2026

12/15/2025
6/15/2029
7/15/2031
3/28/2035
3/15/2027
8/23/2027
712212027
1/22/2029
4/23/2029
4/23/2029

10/25/2025

12/10/2029

12/10/2029

12/10/2029

12/10/2029

4/1/2024
4/1/2024
4/1/2024
4/1/2024
41172024
4/1/2024
7/15/2027
7/15/2027
6/15/2028
6/15/2028
6/15/2028
9/21/2026
4/20/2026
1/20/2028
7/21/2025
8/20/2027
7/25/2069

11/25/2070
9/25/2068
1/22/2029
3/20/2030
3/20/2030
1/22/2029
1/20/2028

10/22/2029
9/20/2030
5/21/2029
4/22/2030
4/22/2030
5/20/2027
5/20/2027
3/20/2030
7/20/2029
8/20/2027
6/20/2030

12/21/2026

12/21/2026

Market Value
4,914,561.50
127,447.49
3,898,360.00
11,545,928.63
2,304,032.05
8,627,368.58
2,503,126.30
693,505.30
174,483.38
1,344,416.75
598,713.59
2,025,789.75
749,169.25
6,140,287.84
701,298.00
5,315,005.80
1,669,167.97
2,033,070.52
0,000.00
1,843,962.75
994,080.00
982,036.30
1,710,670.40
2,063,669.76
205,413.84
1,405,544.00
801,492.88
7,589,475.00
2,256,261.34
1,698,298.23
1,394,392.23
1,287,846.37
1,394,392.23
366,286,592.80
366,286,592.80
369,240,655.00
369,240,655.00
234,114,856.01
286,140,379.59
4,830,993.54
7,146,700.65
6,209,550.40
1,201,977.28
4,597,263.60
2,095,261.74
424,296.87
4,950,250.00
919,227.83
4,976,500.00
4,353,103.93
1,534,883.36
3,408,329.19
953,885.61
1,737,442.20
3,395,002.00
3,679,030.81
1,658,249.87
4,015,000.00
4,490,280.00
3,235,576.16
2,793,115.51
1,796,262.22
9,512,514.00
4,698,605.40
3,350,853.00
1,086,346.16
11,973,668.00
10,098,280.50
131,641.01
218,141.96

Accrual
9,076.36
28.45
1,120.00
32,235.06
4,306.46
23,631.95
653.97
268.83
67.64
3,658.18
1,629.11
32,360.63
14,322.00
117,384.96
1,594.32
13,678.58
1,122.54
755.64
3,932.60
2,133.33
665.50
4,447.29
1,293.14
207.10
1,977.50
1,218.48
11,118.75
31,350.07
11,580.77
9,508.42
8,781.88
9,508.42

7,813.01
11,558.13
13,628.71

2,638.10
10,090.07

423.32
674.72
7,318.06
285.22

7,715.28

2,196.85

1,826.86

4,178.04

1,607.34

2,780.62

5,433.39

6,199.33

1,709.57

6,624.44

7,095.00

4,635.22

4,740.03

3,048.33

2,238.50

1,105.68

6,453.33

1,457.65

4,670.91
19,057.29

17.79
29.49

Shares
5,030,000.00
128,006.88
4,000,000.00
11,533,472.48
2,332,370.35
8,598,649.10
2,564,573.48
695,257.35
174,924.18
1,336,185.84
595,048.10
2,025,000.00
775,000.00
6,352,000.00
702,000.00
5,270,000.00
1,672,663.84
2,099,000.11
0.00
1,855,000.00
1,000,000.00
1,030,241.29
1,696,000.00
2,077,338.65
205,553.61
1,400,000.00
799,000.00
7,500,000.00
2,258,000.00
1,877,962.95
1,541,906.42
1,424,088.96
1,541,906.42
35,011,559.38
35,011,559.38
35,000,000.00
35,000,000.00
22,445,735.39
27,433,676.59
4,938,000.00
7,305,000.00
6,220,000.00
1,204,000.00
4,605,000.00
2,164,705.49
425,466.91
5,000,000.00
933,453.66
5,000,000.00
4,845,989.52
1,564,610.97
3,446,272.65
954,697.10
1,740,000.00
3,400,000.00
3,682,160.64
1,711,000.00
4,000,000.00
4,500,000.00
3,262,327.24
2,790,074.33
1,794,306.42
9,900,000.00
4,890,000.00
3,300,000.00
1,112,000.00
12,530,000.00
9,730,000.00
132,357.06
219,328.53

Base Cost % of MV

5,029,942.48 0.0080%
127,998.80 0.0002%
3,997,340.84 0.0064%
11,550,527.22 0.0189%
2,332,343.95 0.0038%
8,598,029.14 0.0141%
2,503,956.80 0.0041%
689,738.39 0.0011%
173,535.63 0.0003%
1,336,064.50 0.0022%
594,994.11 0.0010%
2,024,764.56 0.0033%
774,622.29 0.0012%
6,408,506.11 0.0100%
701,997.56 0.0011%
5,269,258.89 0.0087%
1,672,519.44 0.0027%
2,098,869.73 0.0033%
0.00 0.0000%
1,854,574.95 0.0030%
1,000,076.55 0.0016%
984,595.11 0.0016%
1,695,978.36 0.0028%
2,077,095.08 0.0034%
205,551.81 0.0003%
1,399,924.56 0.0023%
798,958.92 0.0013%
7,499,530.61 0.0124%
2,258,000.00 0.0037%
1,639,994.90 0.0028%
1,541,906.41 0.0023%
1,431,128.10 0.0021%
1,513,693.70 0.0023%
350,000,000.00 0.5995%
350,000,000.00 0.5995%
350,000,000.00 0.6043%
350,000,000.00 0.6043%
225,000,000.00 0.3832%
275,000,000.00 0.4683%
4,937,578.34 0.0079%
7,304,380.28 0.0117%
6,219,275.22 0.0102%
1,203,859.73 0.0020%
4,604,463.40 0.0075%
2,164,638.98 0.0034%
425,451.51 0.0007%
4,999,046.52 0.0081%
933,438.55 0.0015%
4,999,678.63 0.0081%
4,380,466.99 0.0071%
1,564,611.00 0.0025%
3,462,984.15 0.0056%
954,564.53 0.0016%
1,739,762.79 0.0028%
3,399,536.49 0.0056%
3,681,649.01 0.0060%
1,710,937.42 0.0027%
3,999,062.19 0.0066%
4,498,659.97 0.0073%
3,262,056.88 0.0053%
2,789,642.47 0.0046%
1,794,028.67 0.0029%
9,899,434.93 0.0156%
4,889,720.91 0.0077%
3,299,945.69 0.0055%
1,111,737.04 0.0018%
12,529,237.46 0.0196%
9,729,167.80 0.0165%
132,367.57 0.0002%
219,376.22 0.0004%



Mellon Security ID
31680EAD3
31680EAD3
31680EAD3
31680EAE1
33767WAA1L
33767TAA8
33767JAA0
33767TAA8
33768JAA9
345287AB2
34528LAD7
345287AD8
345290AD2
345290AEQ
34533BAA8
345340AA1
34533BAA8
34535QAA3
34535QAA3
34533BAA8
34528EAA9
34533BAA8
34535QAA3
34532RAA4
34532JAA2
345285AA8
34535CAA4
345285AA8
345285AA8
34532JAA2
344930AD4
344930AE2
34533YAD2
34535AAD2
34535AAEQ
34528QHV9
34528QGW8
34528QHQO
34528PAK2
34528PAK2
34528QHF4
349941AA2
36169EAC4
362541AB0
36269FAD8
362541AD6
379929AD4
380130AD6
38013JAB9
379930AB6
38013JAD5
36268GAES
38013JAE3
380149AC8
36267KAD9
36265WAE3
36265WAE3
36265WAE3
362554AC1
36265QAE6
36260KAD6
36263HAAG
36263HAAG
36265UAAS
36269KAA3
36269KAA3
36269KAA3
36269KAA3
36263HAAG
36263HAAG

Accounting Type
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

FIFTH THIRD AUTO TRUST 20 1 A3
FIFTH THIRD AUTO TRUST 20 1 A3
FIFTH THIRD AUTO TRUST 20 1 A3
FIFTH THIRD AUTO TRUST 20 1 A4
FIRSTKEY HOMES 202 SFR1 A 144A
FIRSTKEY HOMES 202 SFR2 A 144A
FIRSTKEY HOMES 202 SFR2 A 144A
FIRSTKEY HOMES 202 SFR2 A 144A
FIRSTKEY HOMES 202 SFR3 A 144A
FORD CREDIT AUTO LEASE T A A2A
FORD CREDIT AUTO LEASE TR A A3
FORD CREDIT AUTO LEASE TR A A3
FORD CREDIT AUTO LEASE TR A A3
FORD CREDIT AUTO LEASE TR A A4
FORD CREDIT AUTO OWNE 1 A 144A
FORD CREDIT AUTO OWNE 1 A 144A
FORD CREDIT AUTO OWNE 1 A 144A
FORD CREDIT AUTO OWNE 1 A 144A
FORD CREDIT AUTO OWNE 1 A 144A
FORD CREDIT AUTO OWNE 1 A 144A
FORD CREDIT AUTO OWNE 1 A 144A
FORD CREDIT AUTO OWNE 1 A 144A
FORD CREDIT AUTO OWNE 1 A 144A
FORD CREDIT AUTO OWNE 1 A 144A
FORD CREDIT AUTO OWNE 2 A 144A
FORD CREDIT AUTO OWNE 2 A 144A
FORD CREDIT AUTO OWNE 2 A 144A
FORD CREDIT AUTO OWNE 2 A 144A
FORD CREDIT AUTO OWNE 2 A 144A
FORD CREDIT AUTO OWNE 2 A 144A
FORD CREDIT AUTO OWNER TR B A3
FORD CREDIT AUTO OWNER TR B A4
FORD CREDIT AUTO OWNER TR C A3
FORD CREDIT AUTO OWNER TR C A3
FORD CREDIT AUTO OWNER TR C A4
FORD CREDIT FLOORPLA 1 Al 144A
FORD CREDIT FLOORPLAN MAST 2 A
FORD CREDIT FLOORPLAN MAST 2 A
FORD CREDIT FLOORPLAN MAST 4 A
FORD CREDIT FLOORPLAN MAST 4 A
FORD CREDIT FLOORPLAN MAST 4 A
FOUNDATION FINANCE T 1A A 144A
GECU AUTO RECEIVABL 1A A3 144A
GM FINANCIAL AUTOMOBILE 1 A2A
GM FINANCIAL AUTOMOBILE L 1 A3
GM FINANCIAL AUTOMOBILE L 1 A3
GM FINANCIAL AUTOMOBILE L 3 A3
GM FINANCIAL AUTOMOBILE L 3 A3
GM FINANCIAL CONSUMER AU 1 A2A
GM FINANCIAL CONSUMER AU 4 A2A
GM FINANCIAL CONSUMER AUT 1 A3
GM FINANCIAL CONSUMER AUT 1 A4
GM FINANCIAL CONSUMER AUT 1 A4
GM FINANCIAL CONSUMER AUT 2 A3
GM FINANCIAL CONSUMER AUT 3 A3
GM FINANCIAL CONSUMER AUT 3 A4
GM FINANCIAL CONSUMER AUT 3 A4
GM FINANCIAL CONSUMER AUT 3 A4
GM FINANCIAL CONSUMER AUT 4 A3
GM FINANCIAL CONSUMER AUT 4 A4
GM FINANCIAL CONSUMER AUT 4 A4
GM FINANCIAL REVOLVIN 1 A 144A
GM FINANCIAL REVOLVIN 1 A 144A
GM FINANCIAL REVOLVIN 1 A 144A
GM FINANCIAL REVOLVIN 1 A 144A
GM FINANCIAL REVOLVIN 1 A 144A
GM FINANCIAL REVOLVIN 1 A 144A
GM FINANCIAL REVOLVIN 1 A 144A
GM FINANCIAL REVOLVIN 1 A 144A
GM FINANCIAL REVOLVIN 1 A 144A

Coupon Rate
0.06
0.06
0.06
0.06
0.02
0.01
0.01
0.01
0.02
0.05
0.03
0.05
0.05
0.05
0.05
0.01
0.05
0.05
0.05
0.05
0.04
0.05
0.05
0.03
0.01
0.02
0.05
0.02
0.02
0.01
0.05
0.05
0.00
0.04
0.05
0.05
0.03
0.01
0.04
0.04
0.02
0.06
0.06
0.05
0.05
0.05
0.05
0.04
0.05
0.06
0.05
0.05
0.05
0.01
0.05
0.04
0.04
0.04
0.01
0.05
0.01
0.01
0.01
0.06
0.05
0.05
0.05
0.05
0.01
0.01

Maturity Date
8/15/2028
8/15/2028
8/15/2028
2/17/2031
8/17/2038
9/17/2038

10/19/2037
9/17/2038
12/17/2038
6/15/2025
5/15/2025
3/15/2026
5/15/2027
6/15/2027
8/15/2036
10/17/2033
8/15/2036
8/15/2035
8/15/2035
8/15/2036
11/15/2034
8/15/2036
8/15/2035
7/15/2031
4/15/2033
5/15/2034
2/15/2036
5/15/2034
5/15/2034
4/15/2033
5/15/2028
2/15/2029
7/15/2025
12/15/2026
12/15/2027
5/15/2028
4/15/2026
9/15/2027
11/15/2030
11/15/2030
9/15/2026
12/15/2049
8/15/2028
6/20/2025
3/22/2027
4/20/2026
11/20/2026
9/22/2025
3/16/2026
11/16/2026
2/16/2028
6/18/2029
7/17/2028
4/16/2026
6/16/2028
12/16/2027
12/16/2027
12/16/2027
9/16/2026
8/16/2028
2/17/2026
6/12/2034
6/12/2034
10/11/2035
12/11/2036
12/11/2036
12/11/2036
12/11/2036
6/12/2034
6/12/2034

Market Value
6,900,311.55
1,470,657.21
4,751,199.20

10,153,469.30
1,037,406.90
10,774,706.88
2,019,594.60
2,620,520.52
14,075,951.75
110,964.26
895,714.65
1,348,237.44
5,807,207.90
946,646.50
5,741,662.50
9,727,095.00
5,392,170.00
6,963,320.00
4,774,848.00
6,196,002.75
3,131,577.05
4,258,815.75
8,142,110.60
1,963,280.00
19,694,670.92
3,566,160.00
8,275,879.50
5,820,156.00
6,751,929.60
17,379,689.86
2,595,387.20
4,002,640.00
241,553.68
324,426.51
9,145,671.92
2,886,428.00
998,930.00
4,294,213.09
1,925,200.00
9,481,610.00
4,437,180.00
2,159,049.60
1,985,346.00
230,283.33
9,495,440.00
3,491,915.00
1,851,850.00
2,498,290.42
273,452.97
1,967,671.94
288,619.62
999,460.00
6,234,543.00
1,275,506.31
356,629.45
1,749,096.00
9,231,340.00
4,858,600.00
1,522,051.01
2,483,625.00
1,963,000.00
1,821,100.00
3,842,521.00
13,433,905.80
3,165,214.50
3,315,939.00
3,461,639.35
2,376,422.95
6,810,914.00
4,739,412.75

Accrual
16,848.07
3,590.81
11,600.71
24,606.93
1,454.13
13,611.47
2,276.33
3,310.45
27,252.56
256.04
1,287.93
2,970.59
13,077.29
2,132.22
12,445.56
6,393.33
11,688.00
15,088.89
10,346.67
13,430.38
5,578.58
9,231.36
17,643.22
2,835.56
9,903.70
2,652.00
19,184.00
4,328.20
5,021.12
8,739.58
6,020.31
8,995.56
44.21
651.09
18,841.44
6,341.33
1,360.00
2,151.56
3,608.89
17,773.78
4,880.00

4,954.40
371.07
14,775.14
5,618.33
3,041.19
3,073.05
592.11
4,817.53
565.03
2,025.00
12,048.75
276.02
806.15
2,782.50
14,685.42
7,729.17
444.11
5,083.33
416.67
1,300.00
2,743.00
42,749.00
7,843.50
8,217.00
8,578.05
5,888.85
4,862.00
3,383.25

Shares
6,855,000.00
1,461,000.00
4,720,000.00

10,030,000.00
1,134,559.20
11,870,469.96
2,157,663.48
2,887,021.47
15,317,596.09
111,002.00
897,168.06
1,353,000.00
5,815,000.00
950,000.00
5,750,000.00
10,500,000.00
5,400,000.00
7,000,000.00
4,800,000.00
6,205,000.00
3,235,000.00
4,265,000.00
8,185,000.00
2,000,000.00
21,022,000.00
3,900,000.00
8,175,000.00
6,365,000.00
7,384,000.00
18,551,000.00
2,590,000.00
4,000,000.00
242,618.78
327,000.00
9,236,000.00
2,900,000.00
1,000,000.00
4,567,000.00
2,000,000.00
9,850,000.00
4,500,000.00
2,160,000.00
1,980,000.00
230,437.72
9,500,000.00
3,500,000.00
1,850,000.00
2,508,046.72
273,808.93
1,963,000.00
291,000.00
1,000,000.00
6,300,000.00
1,298,899.49
355,000.00
1,800,000.00
9,500,000.00
5,000,000.00
1,567,444.20
2,500,000.00
2,000,000.00
2,000,000.00
4,220,000.00
13,020,000.00
3,150,000.00
3,300,000.00
3,445,000.00
2,365,000.00
7,480,000.00
5,205,000.00

Base Cost % of MV

6,854,622.83 0.0113%
1,460,919.61 0.0024%
4,719,740.31 0.0078%
10,029,984.25 0.0166%
1,139,009.33 0.0017%
10,784,957.76 0.0176%
2,160,508.81 0.0033%
2,886,945.06 0.0043%
14,079,208.61 0.0230%
110,996.67 0.0002%
889,543.02 0.0015%
1,352,989.72 0.0022%
5,814,411.53 0.0095%
949,912.28 0.0015%
5,748,181.53 0.0094%
9,576,044.46 0.0159%
5,398,292.22 0.0088%
6,999,796.61 0.0114%
4,764,519.70 0.0078%
6,203,037.63 0.0101%
3,234,171.18 0.0051%
4,263,651.17 0.0070%
8,184,762.18 0.0133%
1,974,929.77 0.0032%
21,024,895.59 0.0322%
3,898,904.30 0.0058%
8,172,411.56 0.0135%
6,363,211.79 0.0095%
7,381,925.52 0.0111%
18,535,485.14 0.0284%
2,589,970.53 0.0042%
4,000,558.16 0.0066%
242,613.10 0.0004%
326,987.59 0.0005%
9,234,414.18 0.0150%
2,899,982.40 0.0047%
1,000,000.00 0.0016%
4,447,390.66 0.0070%
2,019,859.27 0.0032%
9,459,777.58 0.0155%
4,499,802.73 0.0073%
2,159,758.08 0.0035%
1,979,721.49 0.0032%
230,427.64 0.0004%
9,498,855.88 0.0155%
3,499,616.33 0.0057%
1,849,818.32 0.0030%
2,491,721.22 0.0041%
273,795.22 0.0004%
1,962,839.92 0.0032%
290,965.27 0.0005%
1,000,454.95 0.0016%
6,298,335.05 0.0102%
1,298,852.62 0.0021%
354,988.17 0.0006%
1,799,908.99 0.0029%
9,499,519.60 0.0151%
4,999,747.15 0.0080%
1,567,423.99 0.0025%
2,477,491.12 0.0041%
1,999,803.37 0.0032%
1,785,544.61 0.0030%
4,219,316.53 0.0063%
13,388,406.86 0.0220%
3,149,045.21 0.0052%
3,298,999.74 0.0054%
3,443,955.79 0.0057%
2,364,283.15 0.0039%
6,911,125.23 0.0111%
5,094,122.85 0.0078%



Mellon Security ID
36265UAAS
38012RAA4
36263HAAG
38012RAA4
36268DAA0
36268DAA0
36268DAA0
361886CR3
361886CW2
387422AB4
39154TBX5
39154TCD8
39154TBR8
39573AAC6
42806MAJ8
42806MAN9
42806MAN9
42806MCA5
42806MBA6
42806MBJ7
432917AA0
432917AA0
40472QAA5
43730NAA4
437918AB1
437927AB2
43815PAC3
437927AD8
43815PAD1
438123AC5
438123AC5
403963AC5
40441RAC7
44328UACO
44933VAD3
44891WAC3
448988AD7
448988AD7
448988AES
44934LAD4
44934LAD4
448979AE4
44933LAD5
44918MAB6
44933DAD3
44933DAEL
44891RAD2
477143AH4
A477164AA5
477164AA5
47800RAD5
47787JAC2
477920AC6
50117BAC4
50117KAC4
54627RAL4
54627RAM2
54627RANO
54627RAP5
55286 TAC9
55286TACY
58770AAB9
58770AAB9
58770AAC7
58768PAC8
587918AD5
587918AE3
55317WAC5
55318CAC8
60700MADO

Accounting Type
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

GM FINANCIAL REVOLVIN 1 A 144A
GM FINANCIAL REVOLVIN 1 A 144A
GM FINANCIAL REVOLVIN 1 A 144A
GM FINANCIAL REVOLVIN 1 A 144A
GM FINANCIAL REVOLVIN 2 A 144A
GM FINANCIAL REVOLVIN 2 A 144A
GM FINANCIAL REVOLVIN 2 A 144A
GMF FLOORPLAN OWNER 1 Al 144A
GMF FLOORPLAN OWNER R 2 A 144A
GRANITE PARK EQUIPM 1A A2 144A
GREATAMERICA LEASING 1 A4 144A
GREATAMERICA LEASING 1 A4 144A
GREATAMERICA LEASING 2 A4 144A
GREENSTATE AUTO REC 1A A3 144A
HERTZ VEHICLE FINANC 1A A 144A
HERTZ VEHICLE FINANC 2A A 144A
HERTZ VEHICLE FINANC 2A A 144A
HERTZ VEHICLE FINANC 3A A 144A
HERTZ VEHICLE FINANC 4A A 144A
HERTZ VEHICLE FINANC 5A A 144A
HILTON GRAND VACATIO 1A A 144A
HILTON GRAND VACATIO 1A A 144A
HINNT 2024-A LLC A A 144A

HOME PARTNERS OF AMER 1 A 144A
HONDA AUTO RECEIVABLES 20 1 A2
HONDA AUTO RECEIVABLES 20 2 A2
HONDA AUTO RECEIVABLES 20 2 A3
HONDA AUTO RECEIVABLES 20 2 A4
HONDA AUTO RECEIVABLES 20 2 A4
HONDA AUTO RECEIVABLES 20 4 A3
HONDA AUTO RECEIVABLES 20 4 A3
HPEFS EQUIPMENT TRU 1A A3 144A
HPEFS EQUIPMENT TRU 1A A3 144A
HPEFS EQUIPMENT TRU 2A A3 144A
HYUNDAI AUTO LEASE S A A3 144A
HYUNDAI AUTO LEASE S A A3 144A
HYUNDAI AUTO LEASE S A A3 144A
HYUNDAI AUTO LEASE S A A3 144A
HYUNDAI AUTO LEASE S A A4 144A
HYUNDAI AUTO LEASE S B A3 144A
HYUNDAI AUTO LEASE S B A3 144A
HYUNDAI AUTO RECEIVABLES A A4
HYUNDAI AUTO RECEIVABLES A A4
HYUNDAI AUTO RECEIVABLES B A2A
HYUNDAI AUTO RECEIVABLES C A3
HYUNDAI AUTO RECEIVABLES C A4
HYUNDAI AUTO RECEIVABLES C A4
JETBLUE 2019-1 CLASS AAPASS T
JETBLUE 2020-1 CLASS A PASS TH
JETBLUE 2020-1 CLASS A PASS TH
JOHN DEERE OWNER TRUST 20 A A3
JOHN DEERE OWNER TRUST 20 A A3
JOHN DEERE OWNER TRUST 20 B A3
KUBOTA CREDIT OWNER 1A A3 144A
KUBOTA CREDIT OWNER 1A A3 144A
LOUISIANA LOCAL GOVERNM ELL A1
LOUISIANA LOCAL GOVERNM ELL A2
LOUISIANA LOCAL GOVERNM ELL A3
LOUISIANA LOCAL GOVERNM ELL A4
M&T BANK AUTO RECEI 1A A3 144A
M&T BANK AUTO RECEI 1A A3 144A
MERCEDES-BENZ AUTO RECEIV 1 A2
MERCEDES-BENZ AUTO RECEIV 1 A2
MERCEDES-BENZ AUTO RECEIV 1 A3
MERCEDES-BENZ AUTO RECEIV 1 A3
MERCEDES-BENZ AUTO RECEIV 1 A3
MERCEDES-BENZ AUTO RECEIV 1 A4
MMAF EQUIPMENT FINAN A A3 144A
MMAF EQUIPMENT FINAN A A3 144A
MMAF EQUIPMENT FINAN A A4 144A

Coupon Rate
0.06
0.05
0.01
0.05
0.06
0.06
0.06
0.05
0.05
0.07
0.05
0.05
0.01
0.05
0.02
0.02
0.02
0.06
0.04
0.04
0.06
0.06
0.05
0.04
0.05
0.05
0.04
0.05
0.04
0.06
0.06
0.05
0.01
0.06
0.05
0.01
0.05
0.05
0.05
0.03
0.03
0.04
0.01
0.04
0.05
0.06
0.00
0.03
0.04
0.04
0.05
0.02
0.05
0.05
0.05
0.04
0.04
0.04
0.04
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.06
0.05
0.01

Maturity Date

10/11/2035
4/11/2035
6/12/2034
4/11/2035
8/11/2036
8/11/2036
8/11/2036
6/15/2028
6/15/2030
5/20/2030
7/16/2029
3/15/2030
9/15/2027
1/16/2029
6/25/2026
6/26/2028
6/26/2028
2/25/2028
9/25/2026
9/25/2028
1/25/2038
1/25/2038
3/15/2043
4/17/2039
9/15/2026
4/15/2026
7/20/2026
9/17/2029
12/18/2028
6/21/2028
6/21/2028
5/20/2031
5/21/2029
1/21/2031
1/15/2026
1/15/2025
3/15/2027
3/15/2027
2/15/2028
6/16/2025
6/16/2025
7/17/2028
5/17/2027
5/15/2025
6/15/2027
10/16/2028
11/16/2026
11/15/2033
5/15/2034
5/15/2034
11/15/2028
9/15/2026
3/15/2028
7/17/2028
6/15/2027
2/1/2029
2/1/2033
2/1/2036
8/1/2039
2/17/2032
2/17/2032
1/15/2026
1/15/2026
11/15/2027
8/16/2027
4/16/2029
7/15/2031
12/13/2029
7/14/2031
8/9/2030

Market Value
1,960,401.00
5,169,239.04
2,890,996.25

17,354,880.00
1,032,950.00
6,631,539.00
4,596,627.50
4,367,289.85
3,315,976.20
4,777,502.50
8,436,948.29
10,206,648.27
4,473,427.20
4,491,872.10
13,123,714.70
26,483,872.80
21,417,950.40
2,030,300.00
2,326,021.60
6,701,450.00
1,851,631.96
532,447.06
2,528,871.16
6,748,034.40
4,800,624.00
1,260,809.08
2,060,760.90
6,251,730.54
291,501.08
8,124,028.50
589,181.88
2,844,556.50
1,797,056.52
2,672,021.50
1,400,560.20
253,698.35
7,350,512.05
5,066,229.70
1,324,533.70
2,977,100.98
2,469,850.87
4,622,323.80
967,700.00
38,456.23
5,007,000.00
632,166.10
1,733,755.03
549,717.99
218,328.47
491,797.91
1,800,270.00
1,961,131.73
1,465,527.40
1,179,705.00
6,971,510.00
3,849,397.75
3,976,713.00
4,831,232.40
4,775,027.40
7,435,290.41
2,027,735.36
174,226.87
171,163.54
7,428,825.00
839,118.00
3,500,975.15
5,190,536.00
3,395,015.80
3,987,960.00
900,380.00

Accrual
6,238.33
14,614.76
2,063.75
49,066.67
3,205.56
20,579.67
14,264.72
10,312.13
7,760.80
9,448.54
20,013.76
22,999.39
2,181.69
11,028.75
4,513.98
11,226.72
9,079.23
1,980.00
1,479.57
4,538.33
1,753.58
504.25
1,152.90
23,087.98
11,434.67
3,034.03
2,815.11
13,706.54
405.98
12,639.38
916.65
4,510.92
761.68
4,850.24
3,153.44
131.04
16,476.76
11,356.36
2,996.93
4,450.20
3,691.95
9,342.29
275.56
62.27
11,977.78
1,635.79
383.83
6,629.78
3,558.38
8,015.46
2,976.00
2,065.52
3,372.76
2,721.87
15,617.78
23,671.01
28,324.17
36,195.00
37,813.75
9,702.68
2,645.24
394.57
387.63
15,033.33
1,945.07
7,498.67
11,070.22
9,321.05
9,900.00
855.56

Shares
1,900,000.00
5,138,000.00
3,175,000.00

17,250,000.00
1,000,000.00
6,420,000.00
4,450,000.00
4,345,000.00
3,270,000.00
4,750,000.00
8,417,000.00
10,227,000.00
4,720,000.00
4,500,000.00
13,610,000.00
28,910,000.00
23,380,000.00
2,000,000.00
2,380,000.00
7,000,000.00
1,839,418.22
528,934.93
2,520,000.00
7,049,764.31
4,800,000.00
1,261,843.79
2,090,000.00
6,281,000.00
299,000.00
8,025,000.00
582,000.00
2,850,000.00
1,806,359.27
2,650,000.00
1,405,000.00
254,173.65
7,385,000.00
5,090,000.00
1,330,000.00
2,988,937.17
2,479,670.36
4,692,000.00
1,000,000.00
38,493.18
5,000,000.00
626,000.00
1,762,465.60
638,160.68
235,480.90
530,434.78
1,800,000.00
2,003,198.90
1,465,000.00
1,180,000.00
7,000,000.00
3,928,798.77
4,100,000.00
5,080,000.00
5,070,000.00
7,435,000.00
2,027,000.00
174,416.99
171,350.31
7,500,000.00
840,000.00
3,515,000.00
5,200,000.00
3,365,000.00
4,000,000.00
1,000,000.00

Base Cost % of MV

1,899,651.82 0.0032%
5,137,132.22 0.0085%
3,174,485.78 0.0047%
17,059,483.33 0.0284%
999,827.86 0.0017%
6,418,894.91 0.0109%
4,449,234.01 0.0075%
4,344,081.28 0.0071%
3,268,714.25 0.0054%
4,749,416.52 0.0078%
8,593,865.28 0.0138%
10,226,904.77 0.0167%
4,712,769.47 0.0073%
4,499,335.86 0.0074%
12,908,056.90 0.0215%
27,801,804.31 0.0433%
22,678,608.75 0.0351%
1,999,588.84 0.0033%
2,278,299.33 0.0038%
6,998,746.78 0.0110%
1,839,009.50 0.0030%
528,817.48 0.0009%
2,519,344.26 0.0041%
6,652,416.20 0.0110%
4,799,574.77 0.0079%
1,261,789.78 0.0021%
2,089,924.12 0.0034%
6,243,581.70 0.0102%
298,949.59 0.0005%
8,023,696.34 0.0133%
581,905.45 0.0010%
2,849,727.74 0.0047%
1,806,253.75 0.0029%
2,649,747.26 0.0044%
1,404,877.08 0.0023%
250,880.45 0.0004%
7,383,678.19 0.0120%
5,089,088.97 0.0083%
1,329,942.63 0.0022%
2,961,129.67 0.0049%
2,479,588.65 0.0040%
4,612,582.40 0.0076%
999,855.20 0.0016%
38,492.38 0.0001%
5,050,425.89 0.0082%
625,935.40 0.0010%
1,762,202.71 0.0028%
635,689.51 0.0009%
247,723.09 0.0004%
561,851.62 0.0008%
1,799,899.90 0.0029%
2,002,950.20 0.0032%
1,464,791.02 0.0024%
1,179,954.91 0.0019%
6,999,150.27 0.0114%
3,928,798.82 0.0063%
4,100,000.00 0.0065%
5,080,000.00 0.0079%
4,694,636.79 0.0078%
7,433,213.18 0.0122%
2,026,512.86 0.0033%
174,413.17 0.0003%
171,346.56 0.0003%
7,499,302.12 0.0122%
839,877.55 0.0014%
3,514,774.04 0.0057%
5,198,324.99 0.0085%
3,364,380.76 0.0056%
3,999,283.18 0.0065%
925,397.84 0.0015%



Mellon Security ID
55317WAD3
55317RAD4
60700MADO
55317JAE0
55317JAE0
606940AC8
606940AD6
61744CFA9
55400DAA9
55400DAA9
55389TAA9
55400KAA3
55400KAA3
62847RAAS
62847RAAS
62847RAAS
63942JAA5
63942JAA5
63942JAA5
63942GAAL
63940TAC1
63938EAC8
64031QBK6
64352VHW4
65341KBT2
65341KBT2
65345GAB7
65341KBQ8
65480VAD5
65480VADS5
65481CAD6
65481CAE4
65481CABO
65480VAB9
65480JAC4
65479VAB2
65479VAB2
674921AC5
67571FABO
6789084C5
6789084C5
6789084D3
6789084F8
6789084G6
709599BN3
709599BT0
709599BW3
709599BN3
709599BW3
709599BR4
709599BTO
709599BW3
69335PEF8
69335PDZ5
69335PET8
69335PFEOQ
69335PEY7
69335PEY7
69335PEY7
69335PEP6
69335PEP6
69335PEP6
T74334FAA6
74332VAA3
74333DAA2
74331GAA7
74331UAA6
74334DAAL
74333HAA3
74334DAAL

Accounting Type
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

MMAF EQUIPMENT FINAN A A4 144A
MMAF EQUIPMENT FINAN A A4 144A
MMAF EQUIPMENT FINAN A A4 144A
MMAF EQUIPMENT FINAN A A5 144A
MMAF EQUIPMENT FINAN A A5 144A
MMAF EQUIPMENT FINAN B A3 144A
MMAF EQUIPMENT FINAN B A4 144A
MORGAN STANLEY ABS CAPI HE6 A2
MVW 2019-2 LLC 2A A 144A

MVW 2019-2 LLC 2A A 144A

MVW 2021-1W LLC 1WA A 144A

MVW 2021-2 LLC 2A A 144A

MVW 2021-2 LLC 2A A 144A

MVW 2024-1 LLC 1A A 144A

MVW 2024-1 LLC 1A A 144A

MVW 2024-1 LLC 1A A 144A

NAVIENT PRIVATE EDUC CA A 144A
NAVIENT PRIVATE EDUC CA A 144A
NAVIENT PRIVATE EDUC CA A 144A
NAVIENT PRIVATE EDUC FA A 144A
NAVIENT STUDENT LOA 3A A3 144A
NAVIENT STUDENT LOAN TRUS 1 A3
NELNET STUDENT LOAN TRUST 4 A5
NEW CENTURY HOME EQUITY L 3 M2
NEXTGEAR FLOORPLAN 1A A2 144A
NEXTGEAR FLOORPLAN 1A A2 144A
NEXTGEAR FLOORPLAN 1A A2 144A
NEXTGEAR FLOORPLAN M 1A A 144A
NISSAN AUTO LEASE TRUST 2 A A3
NISSAN AUTO LEASE TRUST 2 A A3
NISSAN AUTO LEASE TRUST 2 A A3
NISSAN AUTO LEASE TRUST 2 A A4
NISSAN AUTO LEASE TRUST A A2A
NISSAN AUTO LEASE TRUST A A2A
NISSAN AUTO RECEIVABLES 2 B A3
NISSAN MASTER OWNER T B A 144A
NISSAN MASTER OWNER T B A 144A
OCCU AUTO RECEIVABL 1A A3 144A
OCTANE RECEIVABLES 1A A2 144A
OKLAHOMA DEVELOPMENT FI ONG Al
OKLAHOMA DEVELOPMENT FI ONG Al
OKLAHOMA DEVELOPMENT FI ONG A2
OKLAHOMA DEVELOPMENT FI PSO Al
OKLAHOMA DEVELOPMENT FI PSO A2
PENSKE TRUCK LEASING CO L 144A
PENSKE TRUCK LEASING CO L 144A
PENSKE TRUCK LEASING CO L 144A
PENSKE TRUCK LEASING CO L 144A
PENSKE TRUCK LEASING CO L 144A
PENSKE TRUCK LEASING CO L 144A
PENSKE TRUCK LEASING CO L 144A
PENSKE TRUCK LEASING CO L 144A
PFS FINANCING CORP A A 144A

PFS FINANCING CORP A A 144A

PFS FINANCING CORP A A 144A

PFS FINANCING CORP B A 144A

PFS FINANCING CORP C A 144A

PFS FINANCING CORP C A 144A

PFS FINANCING CORP C A 144A

PFS FINANCING CORP D A 144A

PFS FINANCING CORP D A 144A

PFS FINANCING CORP D A 144A
PROGRESS RESIDENTI SFR1 A 144A
PROGRESS RESIDENTI SFR2 A 144A
PROGRESS RESIDENTI SFR2 A 144A
PROGRESS RESIDENTI SFR2 A 144A
PROGRESS RESIDENTI SFR3 A 144A
PROGRESS RESIDENTI SFR6 A 144A
PROGRESS RESIDENTI SFR6 A 144A
PROGRESS RESIDENTI SFR6 A 144A

Coupon Rate
0.06
0.03
0.01
0.01
0.01
0.06
0.06
0.06
0.02
0.02
0.01
0.01
0.01
0.05
0.05
0.05
0.01
0.01
0.01
0.01
0.06
0.06
0.06
0.06
0.03
0.03
0.06
0.01
0.05
0.05
0.05
0.05
0.05
0.05
0.04
0.05
0.05
0.06
0.06
0.04
0.04
0.04
0.04
0.05
0.04
0.06
0.06
0.04
0.06
0.06
0.06
0.06
0.02
0.01
0.06
0.05
0.06
0.06
0.06
0.04
0.04
0.04
0.04
0.03
0.02
0.05
0.03
0.04
0.02
0.04

Maturity Date

12/13/2038
6/13/2044
8/9/2030
11/13/2043
11/13/2043
7/10/2028
10/9/2048
8/25/2034
10/20/2038
10/20/2038
1/22/2041
5/20/2039
5/20/2039
2/20/2043
2/20/2043
2/20/2043
10/15/2069
10/15/2069
10/15/2069
2/18/2070
3/25/2067
6/25/2031
1/25/2037
11/25/2034
3/15/2027
3/15/2027
3/15/2028
7/15/2026
1/15/2026
1/15/2026
4/15/2027
9/15/2028
10/15/2026
3/17/2025
5/17/2027
2/15/2029
2/15/2029
6/15/2028
5/20/2030
5/1/2037
5/1/2037
11/1/2045
12/1/2033
6/1/2044
71172027
5/1/2028
8/1/2028
71172027
8/1/2028
11/15/2027
5/1/2028
8/1/2028
2/15/2027
4/15/2026
3/15/2028
2/15/2029
10/15/2028
10/15/2028
10/15/2028
8/15/2027
8/15/2027
8/15/2027
3/17/2040
4/17/2027
4/19/2038
10/17/2028
4/17/2039
7/20/2039
7/17/2038
7/20/2039

Market Value
2,009,800.00
2,317,572.50

954,402.80
2,010,811.80
1,012,308.00
3,298,581.00
4,012,520.00
5,075,544.26

550,705.64

581,731.31
1,335,074.53
1,464,087.95
1,254,932.53
6,026,400.00

13,057,200.00
9,792,900.00
7,295,570.71
1,359,845.43
1,994,439.96
5,566,593.03
8,345,393.73

976,151.72

243,676.77

3,085.97
3,894,640.00
2,509,121.82
2,980,747.02
7,368,557.40
3,735,937.50
1,259,260.00
5,778,587.25
1,403,626.80
11,017,623.50

282,199.85
4,681,384.45
7,803,923.00
5,791,464.40
6,551,610.00
2,751,127.50
4,405,976.17
1,991,156.29

773,982.00
1,286,034.63
4,826,500.65

665,078.08
2,826,248.10

494,040.00
1,947,520.00
7,204,750.00
3,015,256.75
3,609,912.60
4,294,031.00
5,839,380.00
4,919,745.60

11,363,414.49
4,559,033.25
1,009,140.00
7,871,292.00
6,130,525.50
1,882,058.08
2,148,814.22
5,231,767.10
2,097,964.49
6,209,960.79
3,774,639.43
1,946,600.00
3,238,622.08
4,228,306.02
5,444,112.38
3,604,777.02

Accrual
5,500.00
4,025.50

906.89
1,300.08
654.50
11,313.50
13,860.00
6,679.71
393.12
415.27
499.95
692.40
593.49
15,073.33
32,658.89
24,494.17
3,909.89
728.78
1,068.87
3,214.85
10,197.26
1,143.45
2,646.21
3.86
4,977.78
3,206.93
7,546.19
2,822.00
8,183.33
2,758.33
12,667.80
3,114.53
25,095.78
640.00
9,369.96
11,997.26
8,903.43
17,997.78
16,487.78
74,095.50
33,485.47
15,056.25
18,241.34
77,589.35
7,513.00
64,634.38
4,840.00
22,000.00
70,583.33
65,806.53
82,556.25
42,067.67
6,586.67
1,555.69
28,976.80
10,065.00
2,453.33
19,136.00
14,904.00
3,628.55
4,142.85
10,086.69
7,776.51
16,328.48
5,255.53
7,500.00
9,171.09
16,074.42
7,542.87
13,704.00

Shares
2,000,000.00
2,425,000.00
1,060,000.00
2,185,000.00
1,100,000.00
3,300,000.00
4,000,000.00
5,609,637.88

579,543.74
612,194.09
1,435,255.35
1,584,647.96
1,358,269.68
6,000,000.00
13,000,000.00
9,750,000.00
8,299,286.40
1,546,931.30
2,268,832.57
6,516,580.07
8,411,253.85
989,189.23
245,887.29
3,095.41
4,000,000.00
2,577,000.00
2,958,000.00
7,470,000.00
3,750,000.00
1,264,000.00
5,805,000.00
1,410,000.00
11,050,000.00
282,352.32
4,727,000.00
7,775,000.00
5,770,000.00
6,500,000.00
2,750,000.00
4,586,773.47
2,072,868.78
825,000.00
1,323,434.90
5,035,000.00
683,000.00
2,795,000.00
480,000.00
2,000,000.00
7,000,000.00
2,965,000.00
3,570,000.00
4,172,000.00
6,000,000.00
4,930,000.00
11,241,000.00
4,575,000.00
1,000,000.00
7,800,000.00
6,075,000.00
1,912,000.00
2,183,000.00
5,315,000.00
2,170,188.36
6,642,095.52
4,079,324.15
2,000,000.00
3,439,159.47
4,333,701.64
5,939,269.26
3,694,630.43

Base Cost % of MV

1,999,590.87 0.0033%
2,424,668.67 0.0038%
938,589.05 0.0016%
1,969,252.63 0.0033%
1,022,580.59 0.0017%
3,299,861.60 0.0054%
4,112,653.79 0.0066%
5,524,529.38 0.0083%
547,321.39 0.0009%
574,966.01 0.0010%
1,434,918.40 0.0022%
1,584,269.16 0.0024%
1,357,944.98 0.0021%
5,999,671.74 0.0099%
12,999,288.76 0.0214%
9,749,466.57 0.0160%
7,945,969.96 0.0119%
1,550,396.14 0.0022%
2,219,471.44 0.0033%
6,515,433.62 0.0091%
8,236,047.16 0.0137%
989,189.32 0.0016%
243,866.91 0.0004%
3,102.36 0.0000%
3,999,820.33 0.0064%
2,576,884.25 0.0041%
2,962,945.88 0.0049%
7,469,230.64 0.0121%
3,749,823.71 0.0061%
1,263,944.83 0.0021%
5,804,509.98 0.0095%
1,409,686.05 0.0023%
11,049,617.76 0.0180%
282,343.14 0.0005%
4,716,099.37 0.0077%
7,774,485.33 0.0128%
5,769,618.06 0.0095%
6,499,351.59 0.0107%
2,749,814.85 0.0045%
4,586,773.48 0.0072%
2,072,868.78 0.0033%
787,254.48 0.0013%
1,323,434.90 0.0021%
5,035,000.00 0.0079%
681,751.33 0.0011%
2,784,524.20 0.0046%
478,920.81 0.0008%
1,996,343.49 0.0032%
6,984,261.79 0.0118%
2,958,212.19 0.0049%
3,550,719.23 0.0059%
4,164,598.68 0.0070%
5,999,570.64 0.0096%
4,929,391.89 0.0081%
11,240,093.34 0.0186%
4,574,783.24 0.0075%
999,870.70 0.0017%
7,798,991.46 0.0129%
6,074,214.50 0.0100%
1,901,638.54 0.0031%
2,182,919.26 0.0035%
5,244,948.24 0.0086%
2,101,579.41 0.0034%
6,207,583.21 0.0102%
3,765,246.45 0.0062%
1,890,552.66 0.0032%
3,237,187.06 0.0053%
4,210,641.67 0.0069%
5,939,181.59 0.0089%
3,694,499.60 0.0059%



Mellon Security ID
74333PAA5
74333TAA7
74333QAA3
69363PAB6
69363PAB6
80287GAB6
80288AACE
80287JAC8
80286FAC7
80286FAC7
80287HAC2
80287HAC2
80286PACS5
80287CAC3
83162CPG2
83162CPR8
83162CQN6
83162CSA2
83162CSH7
83162CSR5
83162CSY0
83162CUG6
83162CUK7
83162CVG5
83162CVG5
83162CVK6
83162CVL4
83162CVS9
83162CVU4
83162CVV2
83162CVY6
831641FB6
831641FB6
83162CWA7
83162CWB5
83162CWB5
83162CWD1
83162CWK5
83162CWL3
831641FC4
831641FC4
831641FE0
83162CWV1
83162CWX7
83162CWX7
83162CXA6
83162CXD0
83162CXE8
83162CXE8
83162CXG3
83162CXH1
831641FF7
831641FF7
83162CXP3
83162CXR9
83162CYE7
83162CYE7
831641FH3
831641FH3
831641FJ9
831641FJ9
83162CYG2
83162CYHO
83162CYR8
83162CYT4
83162CYUL
83162CYX5
83162CYX5
83162CZA4
831641FL4

Accounting Type
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

PROGRESS RESIDENTI SFR7 A 144A
PROGRESS RESIDENTI SFR8 A 144A
PROGRESS RESIDENTI SFR9 A 144A
PSNH FUNDING LLC 31 A2

PSNH FUNDING LLC 31 A2
SANTANDER DRIVE AUTO RECE 1 A2
SANTANDER DRIVE AUTO RECE 1 A3
SANTANDER DRIVE AUTO RECE 2 A3
SANTANDER DRIVE AUTO RECE 4 A3
SANTANDER DRIVE AUTO RECE 4 A3
SANTANDER DRIVE AUTO RECE 5 A3
SANTANDER DRIVE AUTO RECE 5 A3
SANTANDER DRIVE AUTO RECE 5 A3
SANTANDER RETAIL AUT A A3 144A
SBA GTD PARTN CTFS 2005-20A 1
SBA GTD PARTN CTFS 2005-20G 1
SBA GTD PARTN CTFS 2006-20! 1
SBA GTD PARTN CTFS 2008-20I 1
SBA GTD PARTN CTFS 2009-20B 1
SBA GTD PARTN CTFS 2009-20G 1
SBA GTD PARTN CTFS 2009-20L 1
SBA GTD PARTN CTFS 2011-201 1
SBA GTD PARTN CTFS 2011-20K 1
SBA GTD PARTN CTFS 2013-20A 1
SBA GTD PARTN CTFS 2013-20A 1
SBA GTD PARTN CTFS 2013-20C 1
SBA GTD PARTN CTFS 2013-20D 1
SBA GTD PARTN CTFS 2013-20H 1
SBA GTD PARTN CTFS 2013-201 1
SBA GTD PARTN CTFS 2013-20J 1
SBA GTD PARTN CTFS 2013-20L 1
SBA GTD PARTN CTFS 2014-10B 1
SBA GTD PARTN CTFS 2014-10B 1
SBA GTD PARTN CTFS 2014-20A 1
SBA GTD PARTN CTFS 2014-20B 1
SBA GTD PARTN CTFS 2014-20B 1
SBA GTD PARTN CTFS 2014-20C 1
SBA GTD PARTN CTFS 2014-20G 1
SBA GTD PARTN CTFS 2014-20H 1
SBA GTD PARTN CTFS 2015-10A 1
SBA GTD PARTN CTFS 2015-10A 1
SBA GTD PARTN CTFS 2015-10B 1
SBA GTD PARTN CTFS 2015-20B 1
SBA GTD PARTN CTFS 2015-20C 1
SBA GTD PARTN CTFS 2015-20C 1
SBA GTD PARTN CTFS 2015-20E 1
SBA GTD PARTN CTFS 2015-20G 1
SBA GTD PARTN CTFS 2015-20H 1
SBA GTD PARTN CTFS 2015-20H 1
SBA GTD PARTN CTFS 2015-201 1
SBA GTD PARTN CTFS 2015-20J 1
SBA GTD PARTN CTFS 2016-10A 1
SBA GTD PARTN CTFS 2016-10A 1
SBA GTD PARTN CTFS 2016-20B 1
SBA GTD PARTN CTFS 2016-20C 1
SBA GTD PARTN CTFS 2016-20L 1
SBA GTD PARTN CTFS 2016-20L 1
SBA GTD PARTN CTFS 2017-10A 1
SBA GTD PARTN CTFS 2017-10A 1
SBA GTD PARTN CTFS 2017-10B 1
SBA GTD PARTN CTFS 2017-10B 1
SBA GTD PARTN CTFS 2017-20A 1
SBA GTD PARTN CTFS 2017-20B 1
SBA GTD PARTN CTFS 2017-20F 1
SBA GTD PARTN CTFS 2017-20G 1
SBA GTD PARTN CTFS 2017-20H 1
SBA GTD PARTN CTFS 2017-20J 1
SBA GTD PARTN CTFS 2017-20J 1
SBA GTD PARTN CTFS 2017-20L 1
SBA GTD PARTN CTFS 2018-10B 1

Coupon Rate
0.02
0.02
0.02
0.04
0.04
0.05
0.05
0.05
0.04
0.04
0.04
0.04
0.06
0.01
0.05
0.05
0.06
0.06
0.05
0.04
0.04
0.03
0.03
0.02
0.02
0.02
0.02
0.03
0.04
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.02
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.02
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.04

Maturity Date

8/17/2040
10/17/2038
11/17/2040
8/1/2028
8/1/2028
5/15/2026
4/17/2028
7/15/2027
2/16/2027
2/16/2027
8/17/2026
8/17/2026
9/15/2028
7/21/2025
1/1/2025
7/1/2025
9/1/2026
9/1/2028
2/1/2029
7/1/2029
12/1/2029
9/1/2031
11/1/2031
1/1/2033
1/1/2033
3/1/2033
4/1/2033
8/1/2033
9/1/2033
10/1/2033
12/1/2033
9/10/2024
9/10/2024
1/1/2034
2/1/2034
2/1/2034
3/1/2034
71172034
8/1/2034
3/10/2025
3/10/2025
9/10/2025
2/1/2035
3/1/2035
3/1/2035
5/1/2035
7/1/2035
8/1/2035
8/1/2035
9/1/2035
10/1/2035
3/10/2026
3/10/2026
2/1/2036
3/1/2036
12/1/2036
12/1/2036
3/10/2027
3/10/2027
9/10/2027
9/10/2027
1/1/2037
2/1/2037
6/1/2037
7/1/2037
8/1/2037
10/1/2037
10/1/2037
12/1/2037
9/10/2028

Market Value
8,027,481.43
2,341,937.16

0,000.00
748,309.24
748,309.24
153,344.27
279,820.80

3,239,827.50
1,977,565.30
2,177,793.79
823,287.25
461,040.86
9,935,475.90

0,000.01

4,154.86

4,729.96

6,639.96

19,374.10
23,930.17
210,479.15
85,146.21
58,391.68
499,815.94
522,044.08
389,585.14
838,254.15
387,748.10
934,747.14
712,349.28
511,637.34
400,454.30
11,746.78
152,502.03
1,214,581.49
909,169.53
1,181,920.39
1,177,031.97
742,543.49
920,791.48
306,766.81
285,364.48
141,194.11
247,372.96
1,168,335.11
617,233.64
434,930.99
1,374,886.11
708,151.92
1,293,739.08
1,000,351.26
729,647.94
235,859.87
299,360.60
913,974.46
1,809,037.47
299,761.97
2,376,161.95
827,721.46
1,156,035.56
878,335.17
913,468.58
1,255,911.29
2,384,831.22
607,124.01
449,455.05
2,641,203.37
2,463,253.12
968,663.13
392,414.32
405,143.17

Accrual

13,089.04
3,240.92
4,482.81
4,482.81
365.35
653.33
7,525.56
3,655.90
4,026.06
1,508.34
844.67
26,300.71

50.95
56.87
30.89
92.13
194.30
2,328.52
1,221.87
149.02
6,401.03
3,071.12
2,291.88
1,712.88
4,455.00
5,259.06
2,260.12
9,153.55
4,787.80
30.42
394.93
11,122.07
5,233.66
6,803.76
3,372.49
5,764.90
4,804.65
677.75
630.46
351.31
1,148.51
2,896.10
1,530.02
5,560.53
10,732.68
3,618.60
6,610.90
2,5675.51
10,847.96
527.18
669.12
3,931.32
4,167.95
3,090.05
24,494.27
2,094.81
2,925.72
1,991.08
2,070.72
9,683.10
12,417.69
6,277.02
3,674.44
13,408.71
38,760.90
15,242.55
4,013.97
1,297.06

Shares
9,283,008.30
2,575,566.83

0.00
767,166.18
767,166.18
153,367.28
280,000.00

3,250,000.00
1,986,903.75
2,188,077.75
825,731.42
462,409.59
9,830,000.00

0.01

4,193.40
4,789.35
6,690.06
19,742.90
24,491.51
216,606.96
90,508.86
62,744.25
535,278.11
576,735.95
430,399.96
925,879.37
428,365.74
998,554.79
749,210.43
543,237.47
424,952.83
11,879.83
154,229.40
1,285,788.46
972,197.06
1,263,856.18
1,260,745.47
803,470.67
1,000,969.11
317,042.15
294,922.93
146,213.62
280,125.20
1,277,692.84
675,007.54
481,779.20
1,490,649.99
769,914.46
1,406,574.49
1,095,963.08
795,143.94
247,593.31
314,253.05
1,039,115.09
2,000,616.51
329,898.17
2,615,046.44
866,951.00
1,210,825.41
931,031.56
968,272.82
1,383,299.33
2,642,062.42
670,144.39
493,212.90
2,925,536.24
2,713,580.96
1,067,103.42
433,161.86
430,435.57

Base Cost % of MV

9,282,774.99 0.0131%
2,341,314.79 0.0038%
0.00 0.0000%
767,136.35 0.0012%
767,136.35 0.0012%
153,363.07 0.0003%
279,985.78 0.0005%
3,249,915.50 0.0053%
1,986,858.47 0.0032%
2,188,027.99 0.0036%
825,712.23 0.0013%
462,398.91 0.0008%
9,828,619.32 0.0163%
0.02 0.0000%
4,378.85 0.0000%
4,823.12 0.0000%
6,826.96 0.0000%
20,416.08 0.0000%
25,054.36 0.0000%
224,361.01 0.0003%
92,726.33 0.0001%
62,858.55 0.0001%
541,619.72 0.0008%
565,912.86 0.0009%
425,134.20 0.0006%
914,975.09 0.0014%
412,612.39 0.0006%
1,011,783.92 0.0015%
780,475.80 0.0012%
555,425.02 0.0008%
427,392.00 0.0007%
11,879.83 0.0000%
154,229.40 0.0002%
1,297,769.41 0.0020%
972,197.06 0.0015%
1,263,856.18 0.0019%
1,260,745.49 0.0019%
817,132.24 0.0012%
1,018,498.86 0.0015%
317,042.15 0.0005%
294,922.93 0.0005%
146,213.63 0.0002%
280,125.22 0.0004%
1,277,692.84 0.0019%
675,007.55 0.0010%
481,779.22 0.0007%
1,502,584.81 0.0023%
769,914.46 0.0012%
1,409,027.69 0.0021%
1,097,817.78 0.0016%
795,143.94 0.0012%
247,593.34 0.0004%
314,253.07 0.0005%
1,039,115.09 0.0015%
2,099,066.97 0.0030%
329,898.17 0.0005%
2,628,129.87 0.0039%
866,951.04 0.0014%
1,210,825.41 0.0019%
931,031.55 0.0014%
968,272.82 0.0015%
1,383,299.33 0.0021%
2,642,062.41 0.0039%
670,144.39 0.0010%
493,212.90 0.0007%
2,863,541.41 0.0043%
2,778,259.17 0.0040%
1,067,103.42 0.0016%
433,161.86 0.0006%
430,435.57 0.0007%



Mellon Security ID
831641FL4
831641FL4
83162CZL0
83162CZL0
83162CZP1
83162CZP1
83162CZU0
83162CZU0
83162CZZ9
831641FM2
831641FM2
831641FM2
83162CB51
83162CC68
831641FP5
831641FP5
831641FQ3
831641FQ3
83162CF40
83162CG64
831641FR1
831641FR1
831641FR1
831641FS9
831641FS9
831641FT7
831641FT7
831641FU4
83162CP72
83162CP72
83162CP72
83162CQ22
83162CQ22
83162CQ22
83162CQ48
83162CQ48
83162CQ48
83162CQ71
83162CQ97
83162CR47
83162CR47
83162CR47
83162CR62
83162CR62
83162CS79
83162CS79
83162CR96
83162CR96
83162CS38
83162CS61
83162CS61
83162CS95
83162CS95
83162CT45
83162CT60
83162CT94
83162CT94
83162CT94
83162CU35
83162CU35
83162CU35
83162CV34
83162CV59
83162CV59
83162CV83
78414SAE4
78414SAG9
805922AE1
784033AS1
78398AAB9

Accounting Type
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

SBA GTD PARTN CTFS 2018-10B 1
SBA GTD PARTN CTFS 2018-10B 1
SBA GTD PARTN CTFS 2018-20E 1
SBA GTD PARTN CTFS 2018-20E 1
SBA GTD PARTN CTFS 2018-20G 1
SBA GTD PARTN CTFS 2018-20G 1
SBA GTD PARTN CTFS 2018-201 1
SBA GTD PARTN CTFS 2018-20I 1
SBA GTD PARTN CTFS 2018-20K 1
SBA GTD PARTN CTFS 2019-10A 1
SBA GTD PARTN CTFS 2019-10A 1
SBA GTD PARTN CTFS 2019-10A 1
SBA GTD PARTN CTFS 2019-20D 1
SBA GTD PARTN CTFS 2019-25G 1
SBA GTD PARTN CTFS 2020-10A 1
SBA GTD PARTN CTFS 2020-10A 1
SBA GTD PARTN CTFS 2020-10B 1
SBA GTD PARTN CTFS 2020-10B 1
SBA GTD PARTN CTFS 2020-25D 1
SBA GTD PARTN CTFS 2020-25H 1
SBA GTD PARTN CTFS 2021-10A 1
SBA GTD PARTN CTFS 2021-10A 1
SBA GTD PARTN CTFS 2021-10A 1
SBA GTD PARTN CTFS 2021-10B 1
SBA GTD PARTN CTFS 2021-10B 1
SBA GTD PARTN CTFS 2022-10A 1
SBA GTD PARTN CTFS 2022-10A 1
SBA GTD PARTN CTFS 2022-10B 1
SBA GTD PARTN CTFS 2022-25F 1
SBA GTD PARTN CTFS 2022-25F 1
SBA GTD PARTN CTFS 2022-25F 1
SBA GTD PARTN CTFS 2022-25G 1
SBA GTD PARTN CTFS 2022-25G 1
SBA GTD PARTN CTFS 2022-25G 1
SBA GTD PARTN CTFS 2022-25H 1
SBA GTD PARTN CTFS 2022-25H 1
SBA GTD PARTN CTFS 2022-25H 1
SBA GTD PARTN CTFS 2022-25I 1
SBA GTD PARTN CTFS 2022-25J 1
SBA GTD PARTN CTFS 2022-25K 1
SBA GTD PARTN CTFS 2022-25K 1
SBA GTD PARTN CTFS 2022-25K 1
SBA GTD PARTN CTFS 2022-25L 1
SBA GTD PARTN CTFS 2022-25L 1
SBA GTD PARTN CTFS 2023-10A 1
SBA GTD PARTN CTFS 2023-10A 1
SBA GTD PARTN CTFS 2023-25A 1
SBA GTD PARTN CTFS 2023-25A 1
SBA GTD PARTN CTFS 2023-25B 1
SBA GTD PARTN CTFS 2023-25C 1
SBA GTD PARTN CTFS 2023-25C 1
SBA GTD PARTN CTFS 2023-25D 1
SBA GTD PARTN CTFS 2023-25D 1
SBA GTD PARTN CTFS 2023-25E 1
SBA GTD PARTN CTFS 2023-25F 1
SBA GTD PARTN CTFS 2023-25G 1
SBA GTD PARTN CTFS 2023-25G 1
SBA GTD PARTN CTFS 2023-25G 1
SBA GTD PARTN CTFS 2023-25H 1
SBA GTD PARTN CTFS 2023-25H 1
SBA GTD PARTN CTFS 2023-25H 1
SBA GTD PARTN CTFS 2023-25K 1
SBA GTD PARTN CTFS 2023-25L 1
SBA GTD PARTN CTFS 2023-25L 1
SBA GTD PARTN CTFS 2024-25A 1
SBNA AUTO LEASE TRUS A A3 144A
SBNA AUTO LEASE TRUS A A4 144A
SCCU AUTO RECEIVABL 1A A3 144A
SCF EQUIPMENT LEASI 1A A3 144A
SFS AUTO RECEIVABL 1A A2A 144A

Coupon Rate
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.03
0.03
0.03
0.03
0.03
0.02
0.02
0.01
0.01
0.02
0.01
0.02
0.02
0.02
0.01
0.01
0.03
0.03
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.04
0.04
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.06
0.05
0.05
0.05
0.05
0.05
0.06
0.03
0.06

Maturity Date
9/10/2028
9/10/2028

5/1/2038
5/1/2038
7/1/2038
7/1/2038
9/1/2038
9/1/2038
11/1/2038
3/10/2029
3/10/2029
3/10/2029
4/1/2039
7/1/2044
3/10/2030
3/10/2030
9/10/2030
9/10/2030
4/1/2045
8/1/2045
3/10/2031
3/10/2031
3/10/2031
9/10/2031
9/10/2031
3/10/2032
3/10/2032
9/10/2032
6/1/2047
6/1/2047
6/1/2047
7/1/2047
71172047
7/1/2047
8/1/2047
8/1/2047
8/1/2047
9/1/2047
10/1/2047
11/1/2047
11/1/2047
11/1/2047
12/1/2047
12/1/2047
3/10/2033
3/10/2033
1/1/2048
1/1/2048
2/1/2048
3/1/2048
3/1/2048
4/1/2048
4/1/2048
5/1/2048
6/1/2048
71172048
7/1/2048
71172048
8/1/2048
8/1/2048
8/1/2048
11/1/2048
12/1/2048
12/1/2048
1/1/2049
11/20/2026
1/22/2029
10/16/2028
7/20/2029
3/22/2027

Market Value

1,962,902.97
628,128.95
783,256.91
967,552.65
1,5695,056.98
486,863.32
1,798,673.74
753,634.25
1,395,875.09
286,639.25
1,785,353.04
614,226.96
122,125.59
158,269.45
2,735,103.64
2,110,465.11
3,067,633.31
2,339,790.02
1,871,034.08
1,455,253.13
1,934,476.31
1,734,887.48
1,347,224.57
4,068,803.79
3,848,080.55
17,292,683.57
10,837,995.65
10,453,589.26
8,946,917.76
8,547,303.57
8,745,334.60
11,087,975.01
10,580,396.04
7,123,608.25
9,024,733.10
8,497,484.82
10,398,214.88
7,748,571.59
7,973,912.79
5,072,447.67
4,947,320.88
4,504,564.54
12,240,398.10
3,296,934.81
17,093,352.73
2,941,825.61
23,239,655.25
4,103,922.69
13,868,266.70
27,996,230.09
9,533,903.28
9,384,784.15
6,923,357.23
5,701,008.25
3,362,208.30
8,200,283.40
7,026,683.11
8,993,955.47
8,217,293.79
5,650,009.00
9,393,883.38
1,559,090.10
8,115,117.20
13,994,023.80
12,202,674.00
890,026.70
508,969.80
6,550,700.00
856,680.44
527,680.92

Accrual
6,284.21
2,010.95

12,339.97
15,243.50
15,268.74
4,660.52
5,705.24
2,390.46
24,042.65
814.94
5,075.89
1,746.29
2,005.37
1,220.29
5,417.10
4,179.95
3,207.03
2,446.11
20,439.42
3,184.46
3,109.89
2,789.03
2,165.82
3,814.78
3,607.84
47,799.17
29,957.59
39,390.51
127,406.88
121,716.25
124,536.27
116,754.93
111,410.19
75,010.66
61,925.53
58,307.68
71,350.03
28,919.27
201,182.01
108,174.77
105,506.32
96,064.12
195,874.32
52,758.48
74,813.95
12,875.74
287,854.58
50,832.64
109,547.35
116,043.67
39,517.79
220,737.82
162,843.04
112,578.00
55,674.30
105,542.47
90,437.55
115,757.50
70,294.18
48,332.55
80,359.22
32,572.38
127,036.80
219,067.20
126,746.58
1,465.78
816.57
16,466.67
777.88
948.18

Shares

2,085,443.64
667,341.96
846,169.62
1,045,268.35
1,725,281.20
526,612.00
1,939,459.07
812,622.52
1,491,016.88
308,230.82
1,919,837.66
660,494.61
134,588.48
181,455.89
3,069,391.02
2,368,408.47
3,651,857.47
2,785,397.99
2,285,399.94
1,891,757.18
2,196,546.24
1,969,918.45
1,529,737.56
4,853,578.97
4,590,283.49
19,155,774.17
12,005,666.81
10,882,014.16
9,531,686.74
9,105,953.84
9,316,928.14
11,883,453.37
11,339,459.46
7,634,673.28
9,777,714.93
9,206,475.50
11,265,793.64
8,146,272.62
7,983,413.06
5,060,807.82
4,935,968.15
4,494,227.82
12,476,071.09
3,360,413.02
17,044,775.12
2,933,465.23
23,450,475.02
4,141,151.65
14,257,789.50
28,245,924.06
9,618,934.66
9,717,612.37
7,168,891.77
5,848,207.64
3,387,888.49
8,149,997.92
6,983,594.33
8,938,803.05
8,189,612.90
5,630,976.30
9,362,239.01
1,510,000.00
8,020,000.00
13,830,000.00
12,210,000.00
890,000.00
510,000.00
6,500,000.00
871,850.64
526,848.50

Base Cost % of MV

2,085,443.64 0.0032%
667,341.97 0.0010%
846,169.62 0.0013%

1,045,268.36 0.0016%

1,725,281.21 0.0026%
526,612.00 0.0008%

1,939,459.08 0.0029%
812,622.51 0.0012%

1,491,016.88 0.0023%
308,230.83 0.0005%

1,919,837.66 0.0029%
660,494.61 0.0010%
134,588.48 0.0002%
181,455.91 0.0003%

3,069,391.04 0.0045%

2,368,408.48 0.0035%

3,651,857.47 0.0050%

2,785,397.99 0.0038%

2,285,399.94 0.0031%

1,891,757.20 0.0024%

2,196,546.24 0.0032%

1,969,918.45 0.0028%

1,529,737.56 0.0022%

4,853,578.97 0.0067%

4,590,283.50 0.0063%

19,155,774.17 0.0283%
12,005,666.81 0.0177%
10,882,014.16 0.0171%

9,531,686.84 0.0146%

9,105,953.84 0.0140%

9,316,928.14 0.0143%

11,883,453.39 0.0181%
11,339,459.51 0.0173%

7,634,673.28 0.0117%

9,777,714.93 0.0148%

9,206,475.50 0.0139%

11,265,793.64 0.0170%

8,146,272.63 0.0127%

7,983,413.06 0.0131%

5,060,807.82 0.0083%

4,935,968.15 0.0081%

4,494,227.81 0.0074%

12,476,071.09 0.0200%
3,360,413.02 0.0054%
17,044,775.11 0.0280%
2,933,465.23 0.0048%
23,670,023.06 0.0380%
4,141,151.65 0.0067%
14,257,789.51 0.0227%
28,223,066.71 0.0458%

9,618,934.66 0.0156%

9,717,612.37 0.0154%

7,168,891.77 0.0113%

5,848,207.64 0.0093%

3,387,888.49 0.0055%

8,149,997.92 0.0134%

6,983,594.33 0.0115%

8,938,803.05 0.0147%

8,189,612.90 0.0134%

5,630,976.30 0.0092%

9,362,239.01 0.0154%

1,510,000.00 0.0026%

8,020,000.00 0.0133%

13,830,000.00 0.0229%
12,210,000.00 0.0200%
889,987.32 0.0015%
509,964.77 0.0008%

6,498,655.62 0.0107%
850,712.35 0.0014%
526,814.69 0.0009%



Mellon Security ID
78435VAC6
78435VAC6
78398AAD5
784427AF3
784428AF1
78443CCL6
78443CCU6
78445QAE1
78442GLKO
78442GRA6
78442GPH3
78448BAC5
78445XAA4
78445XAA4
78449DAB2
78449UAB4
78449XAA0
87166PAM3
88167QACO
881943AD6
87267RAA3
89231WAA1L
89231XAA9
89237MAA7
89231EAAL
89231WAA1L
89231WAA1L
89231WAA1L
89237MAA7
891940AC2
891940AC2
891941AD8
89231FAD2
89239HADO
89239HAE8
891941AB2
89239MAD9
89613TAAG
89616WAA6
89614YAA4
89616WAA6
89616TAA3
90931CAA6
90931CAA6
90931CAA6
90931CAA6
90932JAA0
90932JAA0
90932MAA3
90931GAA7
90931GAA7
90932VAA3
90932VAA3
90932LAJ6
90932LAJ6
92348KBG7
92348KBG7
92348KBG7
92348KBG7
92348KBG7
92348KAD5
92348KAH6
92348KBS1
92348KCD3
92868AAC9
92868AAC9
92868AAD7
92867WADO
92867YAD6
92891PAE3

Accounting Type
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

SFS AUTO RECEIVABLE 1A A3 144A
SFS AUTO RECEIVABLE 1A A3 144A
SFS AUTO RECEIVABLE 1A A3 144A
SLC STUDENT LOAN TRUST 20 1 A6
SLC STUDENT LOAN TRUST 20 2 A6
SLM PRIVATE CREDIT STUDEN A A5
SLM PRIVATE CREDIT STUDEN B A5
SLM PRIVATE EDUCATIO C A5 144A
SLM STUDENT LOAN T 3A ABA 144A
SLM STUDENT LOAN TRUST 2 9 A7A
SLM STUDENT LOAN TRUST 20 4 A4
SLM STUDENT LOAN TRUST 20 5 A3
SLM STUDENT LOAN TRUST 2011 A
SLM STUDENT LOAN TRUST 2011 A
SMB PRIVATE EDUCA PTB A2A 144A
SMB PRIVATE EDUCATI A A2A 144A
SMB PRIVATE EDUCATI B A1A 144A
SYNCHRONY CARD FUNDING LL A1 A
TESLA AUTO LEASE TRU B A3 144A
TESLA ELECTRIC VEHIC 1 A3 144A
TMUST 2024-1A A 144A

TOYOTA AUTO LOAN EXT 1A A 144A
TOYOTA AUTO LOAN EXT 1A A 144A
TOYOTA AUTO LOAN EXT 1A A 144A
TOYOTA AUTO LOAN EXT 1A A 144A
TOYOTA AUTO LOAN EXT 1A A 144A
TOYOTA AUTO LOAN EXT 1A A 144A
TOYOTA AUTO LOAN EXT 1A A 144A
TOYOTA AUTO LOAN EXT 1A A 144A
TOYOTA AUTO RECEIVABLES 2 A A3
TOYOTA AUTO RECEIVABLES 2 A A3
TOYOTA AUTO RECEIVABLES 2 B A3
TOYOTA AUTO RECEIVABLES 2 C A3
TOYOTA AUTO RECEIVABLES 2 D A3
TOYOTA AUTO RECEIVABLES 2 D A4
TOYOTA AUTO RECEIVABLES B A2A
TOYOTA LEASE OWNER T A A4 144A
TRICON AMERICAN HO SFR1 A 144A
TRICON RESIDENTIAL SFR1 A 144A
TRICON RESIDENTIAL SFR1 A 144A
TRICON RESIDENTIAL SFR1 A 144A
TRICON RESIDENTIAL SFR2 A 144A
UNITED AIRLINES 2019-1 CLASS A
UNITED AIRLINES 2019-1 CLASS A
UNITED AIRLINES 2019-1 CLASS A
UNITED AIRLINES 2019-1 CLASS A
UNITED AIRLINES 2019-2 CLASS A
UNITED AIRLINES 2019-2 CLASS A
UNITED AIRLINES 2019-2 CLASS A
UNITED AIRLINES 2020-1 CLASS A
UNITED AIRLINES 2020-1 CLASS A
UNITED AIRLINES 2020-1 CLASS B
UNITED AIRLINES 2020-1 CLASS B
UNITED AIRLINES 2023-1 CLASS A
UNITED AIRLINES 2023-1 CLASS A
VERIZON MASTER TRUST 1 A
VERIZON MASTER TRUST 1 A
VERIZON MASTER TRUST 1 A
VERIZON MASTER TRUST 1 A
VERIZON MASTER TRUST 1 A
VERIZON MASTER TRUST 2 A
VERIZON MASTER TRUST 2 A
VERIZON MASTER TRUST 4 A1A
VERIZON MASTER TRUST 7 A1A
VOLKSWAGEN AUTO LEASE TRU A A3
VOLKSWAGEN AUTO LEASE TRU A A3
VOLKSWAGEN AUTO LEASE TRU A A4
VOLKSWAGEN AUTO LOAN ENHA 1 A3
VOLKSWAGEN AUTO LOAN ENHA 2 A3
VSTRONG AUTO RECEIVA A A3 144A

Coupon Rate
0.05
0.05
0.05
0.06
0.06
0.06
0.06
0.10
0.06
0.06
0.06
0.06
0.06
0.06
0.02
0.02
0.01
0.05
0.06
0.05
0.05
0.05
0.03
0.01
0.04
0.05
0.05
0.05
0.01
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.04
0.05
0.02
0.05
0.05
0.04
0.04
0.04
0.04
0.03
0.03
0.03
0.06
0.06
0.05
0.05
0.06
0.06
0.04
0.04
0.04
0.04
0.04
0.01
0.02
0.05
0.06
0.03
0.03
0.04
0.05
0.05
0.06

Maturity Date
5/21/2029
5/21/2029

10/20/2028
3/15/2055
9/15/2039
6/15/2039

12/15/2039

10/15/2041

10/25/2064
1/25/2041
712512040

10/25/2044
3/25/2025
3/25/2025
9/15/2054
9/15/2037
7/15/2053
3/15/2030
9/21/2026
6/20/2028
9/20/2029
6/25/2036

11/25/2031
2/27/2034
4/25/2035
6/25/2036
6/25/2036
6/25/2036
2/27/2034
9/15/2027
9/15/2027
2/15/2028
4/17/2028
9/15/2027
4/17/2028
5/15/2026
8/20/2027
5/17/2037
7/17/2040
7/17/2038
7/17/2040
7/17/2040
2/25/2033
2/25/2033
2/25/2033
2/25/2033
11/1/2033
11/1/2033
11/1/2029
4/15/2029
4/15/2029
7/15/2027
7/15/2027
7/15/2037
7/15/2037
1/22/2029
1/22/2029
1/22/2029
1/22/2029
1/22/2029
4/20/2028
7/20/2028
6/20/2029

11/20/2029
7/21/2025
7/21/2025
1/20/2027
6/20/2028

12/20/2028

12/15/2028

Market Value

2,488,625.00
542,520.25
2,908,432.80
1,262,486.57
749,904.59
1,732,159.51
300,384.91
306,992.82
795,438.30
1,354,010.35
1,616,944.70
1,569,657.78
112,955.09
564,775.46
3,393,723.77
982,387.42
2,282,727.69
2,560,921.60
1,708,575.60
593,375.82
3,290,197.40
8,016,640.00
11,945,880.00
12,955,074.22
4,790,016.00
5,366,138.40
2,889,998.72
15,031,200.00
5,513,389.00
7,434,900.00
1,338,282.00
7,941,840.00
1,246,319.70
968,318.40
4,880,473.50
1,650,226.40
1,180,888.05
3,116,296.00
2,987,367.21
8,882,934.55
3,575,893.46
6,656,882.85
3,309,786.12
1,594,283.92
2,335,428.30
306,339.68
1,324,210.97
462,332.28
2,330,577.87
3,875,114.52
2,727,507.42
248,375.12
1,772,544.90
5,088,100.00
1,322,906.00
2,470,925.00
4,941,850.00
3,459,295.00
1,835,403.09
6,583,532.57
3,666,864.80
8,031,962.88
1,748,455.10
4,067,400.00
3,398,147.83
504,675.42
742,470.00
862,920.00
5,968,912.00
3,505,374.25

Accrual

3,781.25
824.31
4,838.67
3,518.23
2,084.70
4,962.50
854.08
1,375.42
9,277.76
15,866.75
17,923.82
1,866.45
131.57
657.87
994.02
1,037.67
1,436.37
4,659.20
3,171.08
971.54
5,076.65
6,573.33
5,120.00
2,493.28
3,151.50
4,400.03
2,369.69
12,325.00
1,061.08
15,433.33
2,778.00
16,746.67
2,855.20
2,275.47
11,656.40
3,877.34
1,828.52
9,368.62
12,759.47
15,513.92
15,273.15
27,232.96
14,674.64
7,068.60
10,354.62
1,358.22
17,402.86
6,076.00
31,723.72
48,213.57
33,935.22
2,597.86
18,539.82
60,416.67
15,708.33
3,429.86
6,859.72
4,801.81
2,547.70
9,138.52
1,137.40
3,876.51
2,751.28
6,930.00
3,592.92
533.60
836.46
1,325.28
9,879.22
2,731.94

Shares

2,500,000.00
545,000.00
2,895,000.00
1,290,094.60
764,436.52
1,786,947.32
308,596.67
285,840.62
807,625.36
1,370,095.27
1,662,616.78
1,590,573.82
115,969.13
579,845.65
3,727,564.44
1,046,975.33
2,505,298.40
2,560,000.00
1,693,000.00
591,000.00
3,290,000.00
8,000,000.00
12,000,000.00
13,981,000.00
4,950,000.00
5,355,000.00
2,884,000.00
15,000,000.00
5,950,000.00
7,500,000.00
1,350,000.00
8,000,000.00
1,245,000.00
966,000.00
4,830,000.00
1,652,275.22
1,185,000.00
3,184,801.07
3,002,228.24
9,581,420.08
3,593,682.19
6,739,441.00
3,536,058.51
1,703,276.59
2,495,089.05
327,282.49
1,546,921.22
540,088.87
2,625,411.59
3,887,320.71
2,736,098.77
252,424.00
1,801,440.00
5,000,000.00
1,300,000.00
2,500,000.00
5,000,000.00
3,500,000.00
1,857,000.00
6,661,000.00
3,760,000.00
8,292,000.00
1,745,000.00
4,000,000.00
3,418,212.74
507,655.36
750,000.00
864,000.00
5,900,000.00
3,500,000.00

Base Cost % of MV

2,499,845.13 0.0041%
544,966.24 0.0009%
2,894,741.27 0.0048%
1,214,453.91 0.0021%
716,237.99 0.0012%
1,752,303.24 0.0028%
298,087.64 0.0005%
315,558.28 0.0005%
791,032.44 0.0013%
1,330,927.61 0.0022%
1,616,179.80 0.0026%
1,590,573.85 0.0026%
115,969.12 0.0002%
579,845.65 0.0009%
3,738,826.29 0.0056%
1,010,182.13 0.0016%
2,499,056.92 0.0037%
2,559,602.59 0.0042%
1,692,764.76 0.0028%
590,960.40 0.0010%
3,289,588.68 0.0054%
7,998,002.70 0.0131%
11,663,177.11 0.0196%
13,982,208.78 0.0212%
4,948,163.21 0.0078%
5,353,663.05 0.0088%
2,883,279.96 0.0047%
14,996,253.89 0.0246%
5,950,124.75 0.0090%
7,499,997.65 0.0122%
1,349,999.61 0.0022%
7,979,879.65 0.0130%
1,244,752.61 0.0020%
965,930.21 0.0016%
4,861,531.12 0.0080%
1,652,247.97 0.0027%
1,180,994.90 0.0019%
3,116,279.43 0.0051%
2,999,185.92 0.0049%
9,581,210.88 0.0145%
3,515,762.08 0.0059%
6,739,331.96 0.0109%
3,270,174.00 0.0054%
1,703,276.59 0.0026%
2,436,653.03 0.0038%
327,282.49 0.0005%
1,326,071.26 0.0022%
540,088.84 0.0008%
2,323,926.41 0.0038%
3,927,552.37 0.0063%
2,715,614.31 0.0045%
252,424.00 0.0004%
1,779,603.10 0.0029%
5,000,000.00 0.0083%
1,300,000.00 0.0022%
2,499,564.70 0.0040%
4,999,129.39 0.0081%
3,499,390.58 0.0057%
1,856,676.66 0.0030%
6,659,840.19 0.0108%
3,759,655.90 0.0060%
8,290,685.98 0.0131%
1,744,827.21 0.0029%
3,999,531.23 0.0067%
3,381,950.49 0.0056%
507,637.02 0.0008%
749,911.88 0.0012%
863,817.73 0.0014%
6,002,935.21 0.0098%
3,499,523.74 0.0057%



Mellon Security ID
950739AA0
96328GBG1
98164QAB4
98164EAC9
98164JAD6
98163QAD1
98163KAC6
98164DAD9

99VVA3FG2
12514MBB0
12515ABE9
12515ABE9
12515ABG4
12515GAD9
12515DAQ7
12515HAY1
125039AD9
125039AF4
12512JAV6
12512JAW4
12515BADO
35802YAJ0
35802YAJ0
30305LAJ1
30296RAP5
302961AD9
30297CAJ1
30297CAJ1
30297CAK8
30297DAJ9
30297DAM2
30297JAE7
30297JAD9
30297PAK9
302966AL0
30308LAE9
30308MAG2
302970AG3
302970AF5
30308GAH3
30314KAS2
35563PJK6
35563PLQO
35563P7F0
35563P7E3
35563PSEQ
35563PSEO
35563PJF7
35563PJF7
35563PNPO
35563PQP7
35563PE39
35563PE39
35563P2N8
35563PBC2
35563PE39

Accounting Type
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
CASH

CASH

CASH

CASH

CASH

CASH

CASH

CASH

CASH

CASH

CASH

CASH

CASH

CASH
CERTIFICATE OF DEPOSIT
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

CASH AND CASH EQUIVALENTS

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

WEPCO ENVIRONMENTAL TRUST 1 A
WHEELS FLEET LEASE F 2A A 144A
WORLD OMNI AUTO RECEIVAB B A2A
WORLD OMNI AUTO RECEIVABL A A3
WORLD OMNI AUTO RECEIVABL A A3
WORLD OMNI AUTO RECEIVABL B A3
WORLD OMNI AUTO RECEIVABL D A3
WORLD OMNI AUTO RECEIVABL D A3
CASH

CASH

CASH

CASH

CASH

CASH

CASH

CASH

CASH

CASH

CASH

CASH

CASH

NON-BASE CURRENCY

TIME DEPOSITS

CD 2016-CD1 MORTGAGE TR CD1 A3
CD 2016-CD2 MORTGAGE TR CD2 A4
CD 2016-CD2 MORTGAGE TR CD2 A4
CD 2016-CD2 MORTGAGE TR CD2 AM
CD 2017-CD3 MORTGAGE TR CD3 A4
CD 2017-CD4 MORTGAGE TR CD4 A3
CD 2017-CD5 MORTGAGE TR CD5 A3
CD 2017-CD6 MORTGAGE T CD6 ASB
CD 2017-CD6 MORTGAGE TR CD6 A5
CD 2018-CD7 MORTGAGE TR CD7 A3
CD 2018-CD7 MORTGAGE TR CD7 A4
CD 2019-CD8 MORTGAGE TR CD8 A3
FRESB 2017-SB36 MORT SB36 A10F
FRESB 2017-SB36 MORT SB36 A10F
FRESB 2017-SB38 MORT SB38 A10F
FRESB 2018-SB48 MORT SB48 A10F
FRESB 2018-SB49 MORT SB49 A10F
FRESB 2018-SB52 MORT SB52 A10F
FRESB 2018-SB52 MORT SB52 A10F
FRESB 2018-SB52 MORT SB52 A10H
FRESB 2018-SB53 MORT SB53 A10F
FRESB 2018-SB53 MORT SB53 A10H
FRESB 2018-SB54 MORT SB54 A10F
FRESB 2018-SB54 MORTG SB54 A7H
FRESB 2018-SB55 MORT SB55 A10H
FRESB 2018-SB56 MORT SB56 A10F
FRESB 2018-SB57 MORT SB57 A10H
FRESB 2019-SB58 MORT SB58 A10F
FRESB 2019-SB59 MORT SB59 A10F
FRESB 2019-SB59 MORTG SB59 A7H
FRESB 2019-SB60 MORT SB60 A10H
FRESB 2019-SB67 MORTG SB67 A5F
SEASONED CREDIT RISK TR 1 M55D
SEASONED CREDIT RISK TR 3 M55D
SEASONED CREDIT RISK TRA 1 MAU
SEASONED CREDIT RISK TRA 1 MTU
SEASONED CREDIT RISK TRA 3 MTU
SEASONED CREDIT RISK TRA 3 MTU
SEASONED CREDIT RISK TRAN 1 MA
SEASONED CREDIT RISK TRAN 1 MA
SEASONED CREDIT RISK TRAN 1 MA
SEASONED CREDIT RISK TRAN 2 MA
SEASONED CREDIT RISK TRAN 2 MA
SEASONED CREDIT RISK TRAN 2 MA
SEASONED CREDIT RISK TRAN 2 MA
SEASONED CREDIT RISK TRAN 2 MA
SEASONED CREDIT RISK TRAN 2 MA

Coupon Rate
0.02
0.06
0.05
0.00
0.05
0.03
0.01
0.06

0.00
0.02
0.04
0.04
0.04
0.04
0.03
0.03
0.03
0.03
0.04
0.04
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.04
0.03
0.04
0.03
0.04
0.04
0.04
0.04
0.03
0.03
0.04
0.02
0.04
0.04
0.03
0.03
0.03
0.03
0.04
0.04
0.03
0.02
0.03
0.03
0.02
0.03
0.03

Maturity Date

12/15/2035
8/18/2038
11/16/2026
1/15/2026
5/15/2028
7/15/2027
10/15/2026
2/15/2029
4/1/2024
4/1/2024
4/1/2024
4/1/2024
4/1/2024
4/1/2024
4/1/2024
4/1/2024
4/1/2024
4/1/2024
4/1/2024
4/1/2024
4/1/2024
4/1/2024
12/31/2049
8/10/2049
11/10/2049
11/10/2049
11/10/2049
2/10/2050
5/10/2050
8/15/2050
11/13/2050
11/13/2050
8/15/2051
8/15/2051
8/15/2057
7/25/2027
712512027
8/25/2027
2/25/2028
3/25/2028
6/25/2028
6/25/2028
6/25/2038
6/25/2028
5/25/2038
5/25/2028
7/25/2038
7/25/2038
10/25/2028
8/25/2038
10/25/2028
1/25/2029
11/25/2038
1/25/2039
712512024
7/25/2058
10/25/2058
11/25/2061
11/25/2061
5/25/2060
5/25/2060
7/25/2058
7/25/2058
8/25/2059
11/25/2059
4/25/2062
4/25/2062
11/25/2060
8/25/2056
4/25/2062

Market Value
3,043,812.56
15,118,800.00
2,900,772.34
707,276.39
1,117,042.44
495,336.24
2,296,176.48
706,996.80
-23,716.47
1,338,622.73
217,945.36
4,454.06
148,026.00
2,036.00
1,372,706.13
-319,230.38
60,865.08
20,450.00
75,435.00
55,414.46
539,938.46
0,082.49
532,000,000.00
924,940.61
577,933.00
2,355,543.05
1,843,960.00
3,906,623.33
1,745,822.05
6,660,781.56
925,036.26
1,401,930.00
1,881,132.78
5,846,421.09
3,017,432.00
2,174,323.57
3,541,041.24
1,217,743.92
2,217,001.31
750,754.83
3,347,420.87
470,448.34
510,076.16
616,708.32
851,214.84
665,138.03
367,393.66
714,036.31
3,421,319.85
934,362.69
2,277,854.54
147,439.31
303,044.58
487,019.92
906,219.34
1,034,184.93
3,285,790.90
3,888,537.01
10,070,657.60
12,045,890.52
9,195,996.70
847,367.08
662,005.53
1,452,926.41
3,631,129.48
3,170,960.14
3,051,228.39
4,119,185.84
2,356,528.96
1,602,860.48

Accrual
16,508.00
34,991.67

6,777.96
95.62
2,412.85
728.00
849.06
1,791.04

2,034.10
1,821.77
7,425.17
6,113.33
12,796.25
4,990.56
18,759.72
2,653.43
4,320.00
6,651.60
21,999.94
7,528.17
5,5621.68
8,992.45
3,137.30
6,602.08
2,116.09
10,184.37
1,431.32
1,553.74
1,962.91
2,630.32
2,066.90
1,093.53
2,366.13
10,957.27
3,210.86
7,267.60
448.33
882.76
1,547.85
1,596.61
3,711.51
11,831.61
11,756.35
31,741.34
30,912.77
23,599.23
2,629.35
2,054.18
3,366.29
6,926.01
9,003.09
8,663.14
8,077.50
6,420.29
4,550.89

Shares
3,552,908.87
15,000,000.00
2,904,839.11
717,173.38
1,124,000.00
504,000.00
2,358,511.95
696,000.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
532,000,000.00
992,649.21
620,000.00
2,527,000.00
2,000,000.00
4,229,000.00
1,843,801.67
7,099,230.00
955,615.97
1,500,000.00
1,989,017.07
6,169,649.00
3,400,000.00
2,300,701.08
3,746,856.05
1,289,300.07
2,362,231.29
806,127.75
3,529,396.56
496,023.30
550,820.34
649,392.23
917,554.00
704,625.23
378,015.91
763,038.65
3,563,466.53
995,899.31
2,415,822.15
155,040.97
318,110.28
530,690.44
916,715.74
1,113,451.55
3,549,481.91
4,340,805.54
11,719,878.97
14,838,129.79
11,327,630.13
901,492.71
704,291.18
1,615,816.91
4,155,608.88
3,601,235.79
3,465,257.34
4,846,500.12
2,568,116.04
1,820,356.70

Base Cost

% of MV
3,552,891.21 0.0050%
14,998,092.25 0.0247%
2,904,652.62 0.0047%
717,155.55 0.0012%
1,123,846.57 0.0018%
503,959.41 0.0008%
2,358,345.56 0.0038%
695,892.37 0.0012%
-23,716.47 0.0000%
1,338,622.73 0.0022%
217,945.36 0.0004%
4,454.06 0.0000%
148,026.00 0.0002%
2,036.00 0.0000%
1,372,706.13 0.0022%
-319,230.38 -0.0005%
60,865.08 0.0001%
20,450.00 0.0000%
75,435.00 0.0001%
55,414.46 0.0001%
539,938.46 0.0009%
82.49 0.0000%

532,000,000.00 0.8707%

995,454.88 0.0015%
680,416.09 0.0009%
2,588,888.30 0.0039%
2,076,302.71 0.0030%
4,671,821.27 0.0064%
1,914,704.78 0.0029%
6,533,056.89 0.0109%
1,011,248.71 0.0015%
1,539,606.88 0.0023%
2,006,954.03 0.0031%
6,634,268.74 0.0096%
3,431,381.30 0.0049%
2,308,325.38 0.0036%
3,759,275.25 0.0058%
1,314,451.88 0.0020%
2,360,938.46 0.0036%
797,547.20 0.0012%
3,519,723.08 0.0055%
494,663.23 0.0008%
544,931.91 0.0008%
649,412.33 0.0010%
960,206.42 0.0014%
698,812.29 0.0011%
375,756.17 0.0006%
754,655.99 0.0012%
3,563,466.53 0.0056%
997,726.50 0.0015%
2,415,822.15 0.0037%
155,433.84 0.0002%
319,303.66 0.0005%
532,547.17 0.0008%
920,236.97 0.0015%
1,142,004.68 0.0017%
3,720,038.33 0.0054%
4,304,423.37 0.0064%
11,460,873.16 0.0165%
15,709,797.32 0.0197%
11,992,837.56 0.0151%
906,327.35 0.0014%
753,642.96 0.0011%
1,674,995.56 0.0024%
4,298,164.44 0.0059%
3,393,952.43 0.0052%
3,269,775.84 0.0050%
4,992,466.47 0.0067%
2,675,370.18 0.0039%
1,670,145.61 0.0026%



Mellon Security ID
35563PKG3
35563PQN2
35563PQN2
35563P3S6
35563P4U0
35563PGG8
35563PLHO
35563PGG8
35563PGG8
35563PBT5
35563PGG8
35563PLHO
35563PBS7
35563PBS7
35563PDD8
35563PHF9
35563PHF9
35563PMLO
35564CGQ4
35564CBB2
863579FR4
92812UQ68
92812UQ68
88581EAA9
88581EAD3
03465WAA9
03464TAA7
00192NAAS
05530SAA4
06054AAX7
06541FAZ2
06650AAD9
06650AAE7
06650AAE7
06540RAD6
06540RAE4
065404BB0
06540TAC4
06541KAZ1
06541KBD9
06539LAX8
06539LBB5
06035RAR7
06035RAS5
06036FBB6
065403BB2
065403BB2
065402BC2
065402BC2
06540WBD4
06540WBD4
06540AAC5
06540BBDO
06540BBDO
06540BBE8
06540VBB0O
06540VBBO
06540VBE4
06540VBA2
06539WBB1
06540JAZ5
06540JBM3
06539XAH7
06541TAY5
06541ABA7
06541JAL5
06541JAL5
06541JAT8
06540DBH7
06540DBQ7

Accounting Type

CMO/REMIC

CMO/REMIC

CMO/REMIC

CMO/REMIC

CMO/REMIC

CMO/REMIC

CMO/REMIC

CMO/REMIC

CMO/REMIC

CMO/REMIC

CMO/REMIC

CMO/REMIC

CMO/REMIC

CMO/REMIC

CMO/REMIC

CMO/REMIC

CMO/REMIC

CMO/REMIC

CMO/REMIC

CMO/REMIC

CMO/REMIC

CMO/REMIC

CMO/REMIC

COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

SEASONED CREDIT RISK TRAN 2 MA
SEASONED CREDIT RISK TRAN 2 MT
SEASONED CREDIT RISK TRAN 2 MT
SEASONED CREDIT RISK TRAN 2 TT
SEASONED CREDIT RISK TRAN 3 MA
SEASONED CREDIT RISK TRAN 3 MA
SEASONED CREDIT RISK TRAN 3 MA
SEASONED CREDIT RISK TRAN 3 MA
SEASONED CREDIT RISK TRAN 3 MA
SEASONED CREDIT RISK TRAN 3 MA
SEASONED CREDIT RISK TRAN 3 MA
SEASONED CREDIT RISK TRAN 3 MA
SEASONED CREDIT RISK TRAN 3 MT
SEASONED CREDIT RISK TRAN 3 MT
SEASONED CREDIT RISK TRAN 4 HT
SEASONED CREDIT RISK TRAN 4 MA
SEASONED CREDIT RISK TRAN 4 MA
SEASONED CREDIT RISK TRAN 4 MA
SEASONED LOANS STRUCTURE 2 A1C
SEASONED LOANS STRUCTURED 1 Al
STRUCTURED ADJUSTABLE R 18 1A2
VIRGINIA ST HSG DEV AUTH CMWLT
VIRGINIA ST HSG DEV AUTH CMWLT
3650R 2021-PF1 COMMERCI PF1 Al
3650R 2021-PF1 COMMERCI PF1 A5
ANGEL OAK MORTGAGE T 1 Al 144A
ANGEL OAK MORTGAGE T 3 Al 144A
AOA 2021-1177 MORT 1177 A 144A
BAMLL COMMERCIAL M DKLX A 144A
BANC OF AMERICA COMMER UBS7 A4
BANK 2017-BNK4 BNK4 A3

BANK 2017-BNK8 BNK8 A3

BANK 2017-BNK8 BNK8 A4

BANK 2017-BNK8 BNK8 A4

BANK 2017-BNK9 BNK9 A3

BANK 2017-BNK9 BNK9 A4

BANK 2018-BNK10 BN10 A5

BANK 2018-BNK11 BN11 A2

BANK 2018-BNK12 BN12 A3

BANK 2018-BNK12 BN12 AS

BANK 2018-BNK13 BN13 A2

BANK 2018-BNK13 BN13 A5

BANK 2018-BNK14 BN14 A3

BANK 2018-BNK14 BN14 A4

BANK 2018-BNK15 BN15 A3

BANK 2019-BNK17 BN17 A3

BANK 2019-BNK17 BN17 A3

BANK 2019-BNK18 BN18 A4

BANK 2019-BNK18 BN18 A4

BANK 2019-BNK19 BN19 A3

BANK 2019-BNK19 BN19 A3

BANK 2019-BNK20 BN20 A2

BANK 2019-BNK21 BN21 A5

BANK 2019-BNK21 BN21 A5

BANK 2019-BNK21 BN21 XA

BANK 2019-BNK24 BN24 A3

BANK 2019-BNK24 BN24 A3

BANK 2019-BNK24 BN24 AS

BANK 2019-BNK24 BN24 ASB

BANK 2020-BNK25 BN25 A5

BANK 2020-BNK26 BN26 A2

BANK 2020-BNK26 BN26 XA

BANK 2020-BNK27 BN27 A5

BANK 2020-BNK29 BN29 Al

BANK 2021-BNK31 BN31 ASB

BANK 2021-BNK34 BN34 A5

BANK 2021-BNK34 BN34 A5

BANK 2021-BNK34 BN34 AS

BANK 2021-BNK36 BN36 A5

BANK 2021-BNK36 BN36 B

Coupon Rate
0.04
0.02
0.02
0.02
0.02
0.04
0.04
0.04
0.04
0.03
0.04
0.04
0.03
0.03
0.03
0.04
0.04
0.03
0.02
0.04
0.05
0.03
0.03
0.01
0.03
0.05
0.04
0.06
0.06
0.04
0.03
0.03
0.03
0.03
0.03
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.03
0.03
0.04
0.04
0.03
0.03
0.03
0.03
0.03
0.01
0.03
0.03
0.03
0.03
0.03
0.02
0.01
0.02
0.01
0.02
0.02
0.02
0.03
0.02
0.03

Maturity Date
8/25/2058
11/25/2059
11/25/2059
11/25/2060
3/25/2061
8/25/2057
10/25/2058
8/25/2057
8/25/2057
7/25/2056
8/25/2057
10/25/2058
712512056
7/25/2056
6/25/2057
3/25/2058
3/25/2058
2/25/2059
9/25/2030
5/25/2029
12/25/2034
6/25/2041
6/25/2041
11/15/2054
11/15/2054
9/26/2067
1/25/2067
10/15/2038
1/15/2039
9/15/2048
5/15/2050
11/15/2050
11/15/2050
11/15/2050
11/15/2054
11/15/2054
2/15/2061
3/15/2061
5/15/2061
5/15/2061
8/15/2061
8/15/2061
9/15/2060
9/15/2060
11/15/2061
4/15/2052
4/15/2052
5/15/2062
5/15/2062
8/15/2061
8/15/2061
9/15/2062
10/17/2052
10/17/2052
10/17/2052
11/15/2062
11/15/2062
11/15/2062
11/15/2062
1/15/2063
3/15/2063
3/15/2063
4/15/2063
11/15/2053
2/15/2054
6/15/2063
6/15/2063
6/15/2063
9/15/2064
9/15/2064

Market Value
6,481,337.92
1,659,685.44
4,252,357.90
1,776,063.85
1,172,405.20
1,558,859.90

522,714.37
250,478.43
3,497,857.67
2,713,356.06
1,355,530.35
2,097,271.15
5,803,733.50
11,211,610.90
8,053,197.81
1,026,432.07
3,510,728.78
2,307,940.45
4,223,415.35
4,958,168.03
119,999.60
234,530.65
2,181,135.04
488,011.78
902,594.00
2,261,261.40
1,356,401.26
554,347.80
871,036.26
406,980.00
4,723,616.53
2,464,196.39
3,069,127.80
737,328.00
711,717.06
2,181,406.20
30,376.96
3,063,896.44
1,685,780.80
503,636.40
314,644.21
1,921,244.85
296,502.60
1,425,557.49
2,661,978.52
4,062,149.35
2,761,348.72
854,420.50
1,011,813.75
967,967.00
5,499,812.50
903,343.38
5,095,894.21
1,060,356.00
1,763,251.30
2,327,832.00
374,243.76
3,114,668.70
1,060,492.50
3,192,318.78
5,757,435.70
620,193.54
9,035,392.50
380,581.99
1,876,413.00
1,340,229.00
1,259,003.00
1,604,480.00
867,363.00
2,733,464.00

Accrual
20,213.11
3,516.85
9,010.68
3,363.07
2,298.40
4,801.03
1,627.33
771.43
10,772.83
7,340.93
4,174.81
6,529.30
17,087.29
33,009.11
24,704.37
3,191.54
10,916.10
6,348.38
7,849.92
15,211.24
612.23
136.78
1,272.08
484.83
2,311.83
9,226.13
4,808.60
1,699.76
2,688.08
1,296.75
13,933.46
7,124.16
9,679.20
2,325.33
2,058.02
6,804.75
98.35
10,091.91
5,852.00
1,954.89
1,070.97
7,010.76
1,024.55
5,210.36
9,464.36
12,528.90
8,516.84
2,837.33
3,360.00
2,917.75
16,578.13
2,357.99
13,701.43
2,851.00
34,564.20
6,413.33
1,031.07
9,602.78
2,745.94
8,081.66
11,106.44
11,845.05
19,564.00
182.81
3,043.25
3,352.25
3,149.08
4,286.67
2,120.08
8,123.17

Shares
6,930,207.46
2,110,109.39
5,406,410.23
2,017,841.64
1,379,040.66
1,646,068.62

557,942.88
264,491.18
3,693,541.50
2,936,373.64
1,431,364.02
2,238,617.46
6,834,917.51
13,203,644.78
9,121,612.25
1,094,242.26
3,742,661.51
2,539,351.56
4,709,953.56
5,215,281.40
139,495.49
264,740.15
2,462,083.38
518,532.61
1,100,000.00
2,330,812.85
1,442,581.05
570,000.00
879,000.00
420,000.00
4,973,274.93
2,647,566.88
3,330,000.00
800,000.00
753,163.65
2,308,000.00
32,000.00
3,200,393.21
1,760,000.00
540,000.00
315,454.93
1,995,000.00
310,000.00
1,477,767.00
2,744,619.00
4,350,314.16
2,957,236.03
950,000.00
1,125,000.00
1,100,000.00
6,250,000.00
1,025,955.30
5,767,000.00
1,200,000.00
49,557,372.06
2,600,000.00
418,000.00
3,510,000.00
1,125,000.00
3,661,000.00
6,530,000.00
11,772,846.27
10,950,000.00
399,582.12
2,100,000.00
1,650,000.00
1,550,000.00
2,000,000.00
1,030,000.00
3,400,000.00

Base Cost % of MV
7,251,147.56 0.0106%
2,169,067.20 0.0027%
5,557,411.31 0.0070%
2,062,703.32 0.0029%
1,413,309.10 0.0019%
1,718,608.93 0.0026%

581,590.92 0.0009%
263,163.98 0.0004%
3,807,938.50 0.0057%
3,075,548.46 0.0044%
1,513,504.19 0.0022%
2,361,591.18 0.0034%
6,938,419.73 0.0095%
13,403,870.64 0.0183%
9,345,897.89 0.0132%
1,070,716.26 0.0017%
3,787,600.83 0.0057%
2,506,654.63 0.0038%
4,829,391.20 0.0069%
5,287,080.69 0.0081%
140,514.81 0.0002%
264,740.14 0.0004%
2,498,624.67 0.0036%
474,693.97 0.0008%
1,131,314.35 0.0015%
2,260,213.05 0.0037%
1,427,484.01 0.0022%
569,357.51 0.0009%
879,000.00 0.0014%
446,621.82 0.0007%
4,815,134.27 0.0077%
2,463,415.38 0.0040%
3,139,451.82 0.0050%
715,616.64 0.0012%
821,180.79 0.0012%
2,131,955.34 0.0036%
34,523.66 0.0000%
3,568,296.33 0.0050%
1,667,134.48 0.0028%
554,785.83 0.0008%
329,617.44 0.0005%
2,045,437.37 0.0031%
347,843.18 0.0005%
1,670,905.19 0.0023%
2,770,613.15 0.0044%
4,067,137.75 0.0066%
3,211,320.84 0.0045%
1,042,710.72 0.0014%
1,009,246.73 0.0017%
1,179,881.46 0.0016%
5,900,899.45 0.0090%
1,055,552.52 0.0015%
5,576,001.85 0.0083%
1,231,914.00 0.0017%
2,969,570.68 0.0029%
2,715,118.75 0.0038%
432,238.13 0.0006%
3,609,800.19 0.0051%
1,037,750.48 0.0017%
3,456,074.79 0.0052%
6,590,987.95 0.0094%
1,186,703.03 0.0010%
11,259,113.15 0.0148%
372,179.90 0.0006%
1,811,358.35 0.0031%
1,697,456.17 0.0022%
1,602,076.00 0.0021%
2,057,615.56 0.0026%
857,972.17 0.0014%
3,498,617.23 0.0045%



Mellon Security ID
06540LBA4
06540LBF3
06540EAK9
06540EAK9
06539VAJ7
06541QAZ8
06540KAJ8
06540KAJ8
06541BBA5
06541DBH6
06427DAR4
06427DAS2
06211CAB1
06211EAF8
05493HAA3
05554VAB6
05554VAB6
05554VAB6
07336AAF4
05552XBF4
05552XBG2
05552FBA4
05552YAJ5
054976AES
07336DAUS
05553WAB5S
05554FAB1
07336VAUS
07336VAW1
07332VBC8
07332vBD6
05491UBD9
05491UBD9
05491UBD9
05492TBP4
05492VAF2
05492VAF2
05493EAY8
05551VBG7
07383FX86
08162PAW1
08162PAW1
08162PAX9
08162PAX9
08161BAX1
08160BAC8
08162CAD2
08162UAV2
08162UAWO
08162UAWO
08162UAWO
08162VAE8
08162BBE1
08162BBE1
08162FADS5
08162FAE3
08162DAE8
08162YAE2
08160JAE7
08160JAE7
08160JAG2
08163AAE3
08163AAE3
08162XBL7
08163LAG4
08163LAG4
08162LAF7
08162QAE9
08163CBA6
08163DAF4

Accounting Type

COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

BANK 2021-BNK37 BN37 A4

BANK 2021-BNK37 BN37 A5

BANK 2021-BNK38 BN38 A5

BANK 2021-BNK38 BN38 A5

BANK 2022-BNK39 BNK39 A4

BANK 2022-BNK43 BNK43 A5

BANK 2022-BNK44 BNK44 A5

BANK 2022-BNK44 BNK44 A5

BANK 2023-BNK45 BNK45 Al

BANK 2023-BNK46 BNK46 A4

BANK OF AMERICA MERRIL BNK3 A3
BANK OF AMERICA MERRIL BNK3 A4
BANKS5 2023-5YR2 5YR2 A21

BANKS 2023-5YR3 5YR3 A3

BBCMS 2021-AGW MORT AGW A 144A
BBCMS MORTGAGE TRUST 2 5C25 A3
BBCMS MORTGAGE TRUST 2 5C25 A3
BBCMS MORTGAGE TRUST 2 5C25 A3
BBCMS MORTGAGE TRUST 2 C14 ASB
BBCMS MORTGAGE TRUST 20 C12 A4
BBCMS MORTGAGE TRUST 20 C12 A5
BBCMS MORTGAGE TRUST 20 C15 A5
BBCMS MORTGAGE TRUST 20 C16 AS
BBCMS MORTGAGE TRUST 20 C17 A5
BBCMS MORTGAGE TRUST 20 C20 A3
BBCMS MORTGAGE TRUST 20 C21 A2
BBCMS MORTGAGE TRUST 20 C22 A2
BBCMS MORTGAGE TRUST 20 C24 A5
BBCMS MORTGAGE TRUST 20 C24 AS
BBCMS MORTGAGE TRUST 201 C1 A3
BBCMS MORTGAGE TRUST 201 C1 A4
BBCMS MORTGAGE TRUST 201 C2 A5
BBCMS MORTGAGE TRUST 201 C2 A5
BBCMS MORTGAGE TRUST 201 C2 A5
BBCMS MORTGAGE TRUST 202 C6 A4
BBCMS MORTGAGE TRUST 202 C7 A5
BBCMS MORTGAGE TRUST 202 C7 A5
BBCMS MORTGAGE TRUST 202 C9 A5
BBCMS TRUST 2021-C10 C10 ASB
BEAR STEARNS COMM PWR6 X1 144A
BENCHMARK 2018-B1 MORTGA B1 A4
BENCHMARK 2018-B1 MORTGA B1 A4
BENCHMARK 2018-B1 MORTGA B1 A5
BENCHMARK 2018-B1 MORTGA B1 A5
BENCHMARK 2018-B3 MORTGA B3 A4
BENCHMARK 2018-B5 MORTGA B5 A3
BENCHMARK 2018-B6 MORTGA B6 A4
BENCHMARK 2018-B8 MORTGA B8 A4
BENCHMARK 2018-B8 MORTGA B8 A5
BENCHMARK 2018-B8 MORTGA B8 A5
BENCHMARK 2018-B8 MORTGA B8 A5
BENCHMARK 2019-B10 MORT B10 A4
BENCHMARK 2019-B11 MORT B11 A5
BENCHMARK 2019-B11 MORT B11 A5
BENCHMARK 2019-B12 MORT B12 A4
BENCHMARK 2019-B12 MORT B12 A5
BENCHMARK 2019-B13 MORT B13 A4
BENCHMARK 2019-B14 MORT B14 A5
BENCHMARK 2019-B9 MORTGA B9 A5
BENCHMARK 2019-B9 MORTGA B9 A5
BENCHMARK 2019-B9 MORTGA B9 XA
BENCHMARK 2020-B18 MORT B18 A5
BENCHMARK 2020-B18 MORT B18 A5
BENCHMARK 2020-B20 MORT B20 AS
BENCHMARK 2020-B21 MORT B21 A5
BENCHMARK 2020-B21 MORT B21 A5
BENCHMARK 2020-IG1 MORT IG1 AS
BENCHMARK 2020-1G3 IG3 A4 144A
BENCHMARK 2021-B24 MORT B24 A3
BENCHMARK 2021-B25 MOR B25 ASB

Coupon Rate
0.02
0.03
0.03
0.03
0.03
0.04
0.06
0.06
0.05
0.06
0.03
0.04
0.06
0.07
0.07
0.06
0.06
0.06
0.03
0.02
0.03
0.04
0.05
0.04
0.06
0.06
0.07
0.05
0.06
0.03
0.04
0.04
0.04
0.04
0.03
0.02
0.02
0.02
0.02
0.01
0.03
0.03
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.03
0.03
0.03
0.03
0.04
0.04
0.01
0.02
0.02
0.02
0.02
0.02
0.03
0.02
0.02
0.02

Maturity Date
11/15/2064
11/15/2064
12/15/2064
12/15/2064

2/15/2055
8/15/2055
11/15/2055
11/15/2055
2/15/2056
8/15/2056
2/15/2050
2/15/2050
7/15/2056
9/15/2056
6/15/2036
3/15/2057
3/15/2057
3/15/2057
2/15/2055
11/15/2054
11/15/2054
4/15/2055
6/15/2055
9/15/2055
7/15/2056
9/15/2056
11/15/2056
2/15/2057
2/15/2057
2/15/2050
2/15/2050
12/15/2051
12/15/2051
12/15/2051
2/15/2053
4/15/2053
4/15/2053
2/15/2054
7/15/2054
11/11/2041
1/15/2051
1/15/2051
1/15/2051
1/15/2051
4/10/2051
7/15/2051
10/10/2051
1/15/2052
1/15/2052
1/15/2052
1/15/2052
3/15/2062
5/15/2052
5/15/2052
8/15/2052
8/15/2052
8/15/2057
12/15/2062
3/15/2052
3/15/2052
3/15/2052
7/15/2053
7/15/2053
10/15/2053
12/17/2053
12/17/2053
9/15/2043
9/15/2048
3/15/2054
4/15/2054

Market Value
3,904,196.00
1,516,860.00

878,619.00
3,137,925.00
7,435,523.13
6,519,701.45
3,476,484.00
5,267,400.00
1,670,786.59
3,041,433.00
2,086,748.75
1,807,850.00
5,184,900.00
5,306,950.00
4,432,565.90
1,348,048.00
4,293,014.40
8,277,014.72
1,320,887.76
4,505,901.00
2,387,588.00
3,702,095.00
1,799,813.00
3,359,685.00
2,465,664.00
3,206,299.00
5,057,472.00
2,496,658.75
2,149,409.50
2,036,121.32

902,899.00

967,300.00
2,316,683.50
2,128,060.00
4,693,180.50
3,279,308.90

997,280.83

462,968.00
3,094,522.25

0,774.85
1,880,264.62

626,754.87
1,301,443.10
1,249,947.15
1,980,381.00
3,804,760.00

946,440.00
5,715,420.00
1,513,135.82
1,038,334.00
4,195,813.30

204,597.36

592,016.33
2,719,830.00
1,967,273.01

781,060.60

161,418.60
1,438,544.00
1,495,664.00
4,159,815.50

647,071.69
6,846,081.05
2,358,976.00

877,096.00
2,240,662.40
2,657,720.00
1,511,334.00
6,919,786.86
1,501,695.00
4,963,939.45

Accrual
9,282.50
3,927.00
2,205.88
7,878.13

21,025.48
25,055.97
15,798.83
23,937.63
7,530.90
13,883.75
6,034.11
5,658.83
25,800.00
28,016.67
14,815.34
6,441.50
20,513.70
39,550.81
3,534.39
10,692.75
6,274.33
12,511.83
7,283.33
12,952.92
11,982.00
16,265.55
26,912.00
10,950.90
10,145.02
6,141.85
2,908.58
3,595.00
8,610.03
7,909.00
11,765.54
6,603.28
2,008.14
1,053.71
6,567.75
250.12
5,554.45
1,851.48
4,246.45
4,078.43
6,456.38
13,145.33
3,550.83
19,814.00
5,652.85
3,879.06
15,674.92
675.26
1,927.49
8,855.25
5,177.43
2,232.85
442.80
4,064.80
5,354.13
14,891.18
14,586.40
13,501.00
4,652.08
2,176.90
4,515.29
5,355.73
4,944.62
17,314.17
2,847.93
10,493.91

Shares
4,700,000.00
1,800,000.00
1,050,000.00
3,750,000.00
8,617,000.00
6,835,000.00
3,300,000.00
5,000,000.00
1,663,980.91
2,900,000.00
2,186,932.11
1,900,000.00
5,000,000.00
5,000,000.00
4,690,000.00
1,300,000.00
4,140,000.00
7,982,000.00
1,462,000.00
5,300,000.00
2,800,000.00
4,100,000.00
1,900,000.00
3,500,000.00
2,400,000.00
3,100,000.00
4,800,000.00
2,425,000.00
2,075,000.00
2,160,088.82

950,000.00
1,000,000.00
2,395,000.00
2,200,000.00
5,350,000.00
3,890,000.00
1,183,000.00

550,000.00
3,475,000.00

344,379.48
1,959,241.65

653,080.55
1,390,000.00
1,335,000.00
2,060,000.00
4,000,000.00
1,000,000.00
6,000,000.00
1,603,000.00
1,100,000.00
4,445,000.00

218,000.00

653,000.00
3,000,000.00
2,173,182.00

860,000.00

180,000.00
1,600,000.00
1,600,000.00
4,450,000.00

17,236,859.09
8,416,209.00
2,900,000.00
1,100,000.00
2,740,000.00
3,250,000.00
2,040,000.00
8,526,000.00
1,700,000.00
5,545,000.00

Base Cost

% of MV
4,745,229.44 0.0064%
1,852,152.17 0.0025%
1,080,468.61 0.0014%
3,858,816.42 0.0051%
8,236,033.64 0.0122%
6,822,357.88 0.0107%
3,394,973.73 0.0057%
5,096,165.29 0.0086%
1,663,969.46 0.0027%
2,986,186.82 0.0050%
2,165,375.20 0.0034%
1,802,715.08 0.0030%
5,047,692.15 0.0085%
5,149,247.35 0.0087%
4,690,000.00 0.0073%
1,338,978.62 0.0022%
4,264,131.92 0.0070%
8,221,328.74 0.0135%
1,504,085.01 0.0022%
5,350,266.68 0.0074%
2,879,905.35 0.0039%
3,725,096.12 0.0061%
1,898,773.86 0.0029%
3,602,421.29 0.0055%
2,467,326.80 0.0040%
3,133,864.10 0.0052%
4,799,951.52 0.0083%
2,497,503.40 0.0041%
2,137,138.18 0.0035%
2,140,718.09 0.0033%
1,035,186.50 0.0015%
1,027,456.64 0.0016%
2,575,511.56 0.0038%
2,214,644.41 0.0035%
4,691,748.62 0.0077%
3,955,106.56 0.0054%
1,179,542.21 0.0016%
565,413.28 0.0008%
3,573,038.07 0.0051%
4,477.26 0.0000%
1,830,999.01 0.0031%
604,581.46 0.0010%
1,283,284.35 0.0021%
1,388,727.81 0.0020%
2,078,444.72 0.0032%
4,036,234.89 0.0062%
1,029,257.57 0.0015%
6,054,797.92 0.0094%
1,820,003.14 0.0025%
1,145,126.59 0.0017%
4,492,972.97 0.0069%
234,989.59 0.0003%
587,304.78 0.0010%
2,902,208.18 0.0045%
2,238,255.98 0.0032%
937,010.11 0.0013%
183,044.91 0.0003%
1,645,297.62 0.0024%
1,485,388.16 0.0024%
4,175,310.27 0.0068%
1,236,770.33 0.0011%
8,497,534.46 0.0112%
2,884,081.03 0.0039%
1,130,594.31 0.0014%
2,816,001.60 0.0037%
3,340,147.85 0.0043%
2,093,174.56 0.0025%
8,827,664.79 0.0113%
1,715,856.05 0.0025%
5,700,625.18 0.0081%



Mellon Security ID
08163DAC1
08163DAD9
08163EBD6
08163HAE8
08163GAV2
08163KBF7
08163MAE7
08163NBG9
08163NBJ3
08161QAD2
081916AB4
081925AB5
081925AD1
081925AD1
08163TAC6
08163VACL
08163VAC1
08163XAY9
08163XAY9
08163XBA0
081927AB1
081927AES
055531AA5
081926AC1
05609MCA1
05602NAEO
05602QAY9
055986AC7
05610QAC7
05610CAE4
05610CAE4
05610CAG9
055985AE5
05593FADO
05593FADO
09660QAT1
09660QAW4
05593HAD6
05592LAA4
05592DAA2
05592DAA2
05592DAA2
05592DAA2
05592DAA2
10568MAA2
10569FAA6
10570FAA3
10569KAA5
10569EAA9
10569LAA3
10569YAAS
12429EAAS
05609PAA6
05609QAA4
05609QAA4
05609QAA4
05608WAA2
05608WAA2
123918AA2
05609VAA3
05609VAA3
05609VAA3
05609VAA3
05610FAAS
12434FAA5
12434FAAS
12434FAA5
05610HAAL
05610HAAL
05610HAAL

Accounting Type

COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

BENCHMARK 2021-B25 MORT B25 A3
BENCHMARK 2021-B25 MORT B25 A4
BENCHMARK 2021-B26 MORT B26 A5
BENCHMARK 2021-B27 MORT B27 A5
BENCHMARK 2021-B28 MOR B28 ASB
BENCHMARK 2021-B30 MORT B30 A4
BENCHMARK 2021-B31 MORT B31 A5
BENCHMARK 2022-B32 MORT B32 A3
BENCHMARK 2022-B32 MORT B32 A5
BENCHMARK 2022-B37 MORT B37 A5
BENCHMARK 2023-B38 MORT B38 A2
BENCHMARK 2023-B39 MORT B39 A2
BENCHMARK 2023-B39 MORT B39 A5
BENCHMARK 2023-B39 MORT B39 A5
BENCHMARK 2023-V2 MORTGA V2 A3
BENCHMARK 2023-V3 MORTGA V3 A3
BENCHMARK 2023-V3 MORTGA V3 A3
BENCHMARK 2024-V5 MORTGA V5 A3
BENCHMARK 2024-V5 MORTGA V5 A3
BENCHMARK 2024-V5 MORTGA V5 AM
BENCHMARK 2024-V6 MORTGA V6 A3
BENCHMARK 2024-V6 MORTGA V6 AS
BLP COMMERCIAL MORT IND A 144A
BMARK 2023-V4 V4 A3

BMO 2022-C1 MORTGAGE TRU C1 A3
BMO 2022-C2 MORTGAGE TRU C2 A5
BMO 2022-C3 MORTGAGE TRU C3 A5
BMO 2023-5C1 MORTGAGE T 5C1 A3
BMO 2023-5C2 MORTGAGE T 5C2 A3
BMO 2023-C4 MORTGAGE TRU C4 A5
BMO 2023-C4 MORTGAGE TRU C4 A5
BMO 2023-C4 MORTGAGE TRU C4 XA
BMO 2023-C6 MORTGAGE TRU C6 A5
BMO 2023-C7 A5

BMO 2023-C7 A5

BMO 2024-5C3 MORTGAGE T 5C3 A3
BMO 2024-5C3 MORTGAGE T 5C3 AS
BMO 2024-C8 A5

BOCA COMMERCIAL MO BOCA A 144A
BPR TRUST 2022-OAN OANA A 144A
BPR TRUST 2022-OAN OANA A 144A
BPR TRUST 2022-OAN OANA A 144A
BPR TRUST 2022-OAN OANA A 144A
BPR TRUST 2022-OAN OANA A 144A
BRAVO RESIDENTIAL NQM1 Al 144A
BRAVO RESIDENTIAL NQM1 Al 144A
BRAVO RESIDENTIAL NQM1 Al 144A
BRAVO RESIDENTIAL NQM2 Al 144A
BRAVO RESIDENTIAL NQM2 Al 144A
BRAVO RESIDENTIAL NQM3 Al 144A
BRAVO RESIDENTIAL NQM4 Al 144A
BWAY 2022-26BW MOR 26BW A 144A
BX 2021-LBA3 MORTGA PAC A 144A
BX COMMERCIAL MORT ACNT A 144A
BX COMMERCIAL MORT ACNT A 144A
BX COMMERCIAL MORT ACNT A 144A
BX COMMERCIAL MORT SOAR A 144A
BX COMMERCIAL MORT SOAR A 144A
BX COMMERCIAL MORT VLT2 A 144A
BX COMMERCIAL MORT VOLT A 144A
BX COMMERCIAL MORT VOLT A 144A
BX COMMERCIAL MORT VOLT A 144A
BX COMMERCIAL MORT VOLT A 144A
BX COMMERCIAL MORTG AHP A 144A
BX COMMERCIAL MORTG CIP A 144A
BX COMMERCIAL MORTG CIP A 144A
BX COMMERCIAL MORTG CIP A 144A
BX COMMERCIAL MORTG LP2 A 144A
BX COMMERCIAL MORTG LP2 A 144A
BX COMMERCIAL MORTG LP2 A 144A

Coupon Rate

0.02
0.02
0.03
0.02
0.02
0.02
0.03
0.03
0.03
0.06
0.06
0.07
0.06
0.06
0.06
0.06
0.06
0.06
0.06
0.06
0.06
0.06
0.07
0.07
0.03
0.05
0.05
0.07
0.07
0.05
0.05
0.01
0.06
0.06
0.06
0.06
0.06
0.06
0.07
0.07
0.07
0.07
0.07
0.07
0.06
0.04
0.06
0.06
0.01
0.06
0.06
0.03
0.06
0.06
0.06
0.06
0.06
0.06
0.08
0.06
0.06
0.06
0.06
0.06
0.06
0.06
0.06
0.06
0.06
0.06

Maturity Date
4/15/2054
4/15/2054
6/15/2054
7/15/2054
8/15/2054

11/15/2054
12/15/2054
1/15/2055
1/15/2055
11/15/2055
4/15/2056
7/15/2056
7/15/2056
7/15/2056
5/15/2055
7/15/2056
7/15/2056
1/10/2057
1/10/2057
1/10/2057
3/15/2029
3/15/2029
3/15/2040
11/15/2056
2/17/2055
7/15/2054
9/15/2054
8/15/2056
11/15/2056
2/15/2056
2/15/2056
2/15/2056
9/15/2056
12/15/2056
12/15/2056
2/15/2057
2/15/2057
3/15/2057
5/15/2039
4/15/2037
4/15/2037
4/15/2037
4/15/2037
4/15/2037
1/25/2063
9/25/2061
12/1/2063
2/25/2064
3/25/2060
3/25/2064
5/25/2063
2/10/2044
10/15/2036
11/15/2038
11/15/2038
11/15/2038
6/15/2038
6/15/2038
6/15/2040
9/15/2036
9/15/2036
9/15/2036
9/15/2036
1/17/2039
12/15/2038
12/15/2038
12/15/2038
2/15/2039
2/15/2039
2/15/2039

Market Value
2,852,718.00
1,724,961.00

619,470.00
1,975,623.25
2,670,427.50
8,135,078.00
3,847,389.00
4,197,337.50
3,672,592.00
1,684,176.00
4,987,850.00
5,165,900.00
2,731,092.00

12,232,140.90
6,266,224.14
2,478,237.90
6,274,020.00
14,347,679.28
10,975,572.84
3,782,349.00
7,633,779.72
2,146,940.25
2,003,760.00
5,330,700.00
2,193,912.00
1,979,300.00

889,105.00
6,514,588.00
8,326,857.00
3,111,098.00
5,017,900.00
1,869,378.63
9,336,478.00
3,461,728.00
6,227,865.03
6,312,175.50
2,421,205.00
8,168,788.50
4,243,943.20
2,982,869.68
1,005,010.00
2,482,374.70
7,518,479.81
4,542,645.20
3,117,402.52
1,176,706.57
3,360,878.43
4,247,514.31

386,131.07
2,179,230.46
3,567,265.80

387,195.00
1,520,577.50
1,735,662.22
6,943,623.97
6,263,010.36
1,578,023.04
5,128,574.88
3,885,712.20
1,037,246.10
8,590,779.90
2,531,079.00
7,749,072.06
7,063,191.90

816,238.50
8,465,135.28
7,612,289.72
7,529,933.27
8,156,359.64
4,428,241.61

Accrual
5,241.50
3,969.00
1,633.13
4,829.79
5,033.52

19,020.17
10,119.96
12,039.67
11,006.97
7,667.80
23,441.67
27,393.92
12,466.11
55,833.80
29,669.24
12,566.73
31,814.50
67,370.51
51,536.55
19,518.68
36,402.57
11,039.47
6,627.48
28,503.92
5,900.00
8,021.12
3,873.77
33,759.00
45,269.20
13,217.78
21,319.00
20,791.65
43,505.08
16,426.67
29,552.60
29,413.91
12,309.69
36,620.32
14,205.63
10,123.90
3,411.02
8,425.21
25,517.82
15,417.80
15,062.38
3,765.42
16,679.78
22,176.50
335.59
11,246.98
19,018.58
1,417.50
4,439.48
5,207.04
20,831.10
18,789.23
4,584.89
14,900.89
13,900.57
3,029.83
25,093.92
7,393.35
22,635.93
21,263.37
2,477.94
25,698.46
23,109.39
22,650.74
24,535.09
13,320.56

Shares
3,300,000.00
2,100,000.00

750,000.00
2,425,000.00
3,050,000.00
9,800,000.00
4,550,000.00
4,750,000.00
4,400,000.00
1,600,000.00
5,000,000.00
5,000,000.00
2,600,000.00

11,645,000.00
6,126,000.00
2,370,000.00
6,000,000.00
13,926,000.00
10,653,000.00
3,650,000.00
7,372,000.00
2,075,000.00
2,000,000.00
5,000,000.00
2,400,000.00
2,000,000.00

875,000.00
6,200,000.00
7,700,000.00
3,100,000.00
5,000,000.00

35,451,898.92
8,765,000.00
3,200,000.00
5,757,000.00
6,150,000.00
2,350,000.00
7,850,000.00
4,240,000.00
2,968,000.00
1,000,000.00
2,470,000.00
7,481,000.00
4,520,000.00
3,139,631.10
1,246,141.58
3,367,951.13
4,234,176.65

415,163.45
2,180,000.00
3,546,589.19

500,000.00
1,534,000.00
1,753,194.16
7,013,761.59
6,326,273.09
1,588,939.05
5,164,051.92
3,870,000.00
1,045,000.00
8,655,000.00
2,550,000.00
7,807,000.00
7,130,000.00

825,000.00
8,556,000.00
7,694,000.00
7,567,772.13
8,197,346.37
4,450,494.08

Base Cost

% of MV
3,299,938.25 0.0047%
2,119,627.97 0.0028%

783,159.10 0.0010%
2,493,384.56 0.0032%
2,544,857.20 0.0044%
9,892,891.73 0.0133%
4,116,699.58 0.0063%
4,886,832.80 0.0069%
3,650,434.96 0.0060%
1,679,474.85 0.0028%
5,049,471.20 0.0082%
5,139,303.87 0.0085%
2,696,262.73 0.0045%

11,991,683.76 0.0200%
6,291,585.78 0.0103%
2,475,889.02 0.0041%
6,178,856.44 0.0103%

14,346,426.65 0.0235%

10,974,614.61 0.0180%
3,759,320.57 0.0062%
7,592,736.92 0.0125%
2,137,131.88 0.0035%
1,995,104.38 0.0033%
5,326,505.21 0.0087%
2,399,972.56 0.0036%
1,982,510.67 0.0032%

887,564.39 0.0015%
6,384,926.49 0.0107%
7,928,640.58 0.0136%
3,098,793.17 0.0051%
5,147,896.44 0.0082%
1,996,892.03 0.0031%
9,026,335.35 0.0153%
3,295,724.97 0.0057%
5,929,215.19 0.0102%
6,334,244.03 0.0103%
2,420,406.19 0.0040%
8,085,466.98 0.0134%
4,217,997.91 0.0069%
2,961,237.97 0.0049%

972,314.17 0.0016%
2,401,724.93 0.0041%
7,335,552.28 0.0123%
4,509,702.03 0.0074%
3,089,776.81 0.0051%
1,245,209.21 0.0019%
3,367,888.85 0.0055%
4,234,145.76 0.0070%

415,159.47 0.0006%
2,179,965.77 0.0036%
3,546,523.04 0.0058%

504,653.84 0.0006%
1,530,631.58 0.0025%
1,725,934.69 0.0028%
6,998,630.05 0.0114%
6,312,624.74 0.0103%
1,588,939.05 0.0026%
5,152,205.19 0.0084%
3,850,983.31 0.0064%
1,043,473.94 0.0017%
8,415,081.18 0.0141%
2,533,704.36 0.0041%
7,777,668.21 0.0127%
6,964,445.90 0.0116%

808,970.77 0.0013%
8,545,130.97 0.0139%
7,684,225.98 0.0125%
7,538,144.88 0.0123%
8,052,894.32 0.0133%
4,422,983.59 0.0072%



Mellon Security ID
05612JAA5
05609KAA7
12434GAA3
12434GAA3
12434GAA3
05611VAA9
05611VAA9
05611VAA9
05612GAA1
05612GAAL
05612GAA1
05612GAAL
05612GAA1
05606FAAL
05608RAA3
05608RAA3
05608RAA3
05609RAA2
05609RAA2
05609RAA2
05609RAA2
05609BAV1
12434EAA8
12434EAA8
05609XAA9
05608UAA6
05608UAA6
05609WAA1L
05609WAA1L
12433EAA9
05606DAS7
05610DAA0
05609DAA3
05612AAA4
05612HAA9
05612FAA3
05607CAA7
12482HAA2
12482HAA2
12482HAA2
12529TAW3
12516WAA9
12531YAL2
12531WBB7
12531WBB7
12531YAMO
12531YAN8
12532BAC1
17326CAY0
12567RAA8
17291INAA9
17322YAD2
17323CAE7
17323VAY1
17323VAZ8
29425AAD5
29425AAD5
29425AAD5
17324TAE9
17324TAE9
17290XAT7
17290XAT7
17328HBA8
17328HBB6
17328HBD2
17328HBG5
29426VAD8
29426VAG1
17327FAD8
17327FAD8

Accounting Type

COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

BX COMMERCIAL MORTG WPT A 144A
BX COMMERCIAL MORTG XL2 A 144A
BX COMMERCIAL MORTG XL3 A 144A
BX COMMERCIAL MORTG XL3 A 144A
BX COMMERCIAL MORTG XL3 A 144A
BX COMMERCIAL MORTG XL4 A 144A
BX COMMERCIAL MORTG XL4 A 144A
BX COMMERCIAL MORTG XL4 A 144A
BX COMMERCIAL MORTG XL5 A 144A
BX COMMERCIAL MORTG XL5 A 144A
BX COMMERCIAL MORTG XL5 A 144A
BX COMMERCIAL MORTG XL5 A 144A
BX COMMERCIAL MORTG XL5 A 144A
BX TRUST 2019-0OC11 OC11 A 144A

BX TRUST 2021-ARIA ARIA A 144A

BX TRUST 2021-ARIA ARIA A 144A

BX TRUST 2021-ARIA ARIA A 144A

BX TRUST 2021-BXMF BXMF A 144A
BX TRUST 2021-BXMF BXMF A 144A
BX TRUST 2021-BXMF BXMF A 144A
BX TRUST 2021-BXMF BXMF A 144A
BX TRUST 2021-LBA LBA AV 144A

BX TRUST 2021-RISE RISE A 144A

BX TRUST 2021-RISE RISE A 144A

BX TRUST 2022-CLS CLS A 144A

BX TRUST 2022-GPA GPA A 144A

BX TRUST 2022-GPA GPA A 144A

BX TRUST 2022-IND IND A 144A

BX TRUST 2022-IND IND A 144A

BX TRUST 2022-LBAG LBA6 A 144A

BX TRUST 2022-PSB PSB A 144A

BX TRUST 2023-DELC DELC A 144A

BX TRUST 2023-LIFE LIFE A 144A

BX TRUST 2024-BIO BIO A 144A

BX TRUST 2024-CNYN CNYN A 144A
BX TRUST 2024-PAT PAT A 144A

BXP TRUST 2017-CC CC A 144A

CAMB COMMERCIAL MO LIFE A 144A
CAMB COMMERCIAL MO LIFE A 144A
CAMB COMMERCIAL MO LIFE A 144A
CANTOR COMMERCIAL REAL CF3 A3
CENT TRUST 2023-CI CITY A 144A
CFCRE COMMERCIAL MORTGA C4 ASB
CFCRE COMMERCIAL MORTGAG C3 A3
CFCRE COMMERCIAL MORTGAG C3 A3
CFCRE COMMERCIAL MORTGAG C4 A3
CFCRE COMMERCIAL MORTGAG C4 A4
CFCRE COMMERCIAL MORTGAG C7 A2
CGMS COMMERCIAL MORTGAGE B1 A3
CIM TRUST 2021-R6 R6 Al 144A
CITIGROUP COMMERCI SMRT A 144A
CITIGROUP COMMERCIAL M GC25 A4
CITIGROUP COMMERCIAL M GC27 A5
CITIGROUP COMMERCIAL M GC29 A3
CITIGROUP COMMERCIAL M GC29 A4
CITIGROUP COMMERCIAL M GC33 A4
CITIGROUP COMMERCIAL M GC33 A4
CITIGROUP COMMERCIAL M GC33 A4
CITIGROUP COMMERCIAL M GC36 A5
CITIGROUP COMMERCIAL M GC36 A5
CITIGROUP COMMERCIAL M GC37 A4
CITIGROUP COMMERCIAL M GC37 A4
CITIGROUP COMMERCIAL M GC43 Al
CITIGROUP COMMERCIAL M GC43 A2
CITIGROUP COMMERCIAL M GC43 A4
CITIGROUP COMMERCIAL M GC43 AS
CITIGROUP COMMERCIAL M GC48 A5
CITIGROUP COMMERCIAL M GC48 AS
CITIGROUP COMMERCIAL MOR B2 A4
CITIGROUP COMMERCIAL MOR B2 A4

Coupon Rate

0.07
0.06
0.07
0.07
0.07
0.07
0.07
0.07
0.07
0.07
0.07
0.07
0.07
0.03
0.06
0.06
0.06
0.06
0.06
0.06
0.06
0.06
0.06
0.06
0.06
0.07
0.07
0.07
0.07
0.06
0.08
0.08
0.05
0.07
0.07
0.07
0.03
0.07
0.07
0.07
0.03
0.08
0.03
0.04
0.04
0.03
0.03
0.04
0.03
0.01
0.06
0.04
0.03
0.03
0.03
0.04
0.04
0.04
0.04
0.04
0.03
0.03
0.02
0.03
0.03
0.03
0.05
0.05
0.04
0.04

Maturity Date

3/15/2034
10/15/2038
12/9/2040
12/9/2040
12/9/2040
2/15/2039
2/15/2039
2/15/2039
3/15/2041
3/15/2041
3/15/2041
3/15/2041
3/15/2041
12/9/2041
10/15/2036
10/15/2036
10/15/2036
10/15/2026
10/15/2026
10/15/2026
10/15/2026
2/15/2036
11/15/2036
11/15/2036
10/13/2027
8/15/2039
8/15/2039
4/15/2037
4/15/2037
1/15/2039
8/15/2039
5/15/2038
2/15/2028
2/15/2041
4/15/2029
3/15/2041
8/13/2037
12/15/2037
12/15/2037
12/15/2037
1/15/2053
9/15/2038
5/10/2058
1/10/2048
1/10/2048
5/10/2058
5/10/2058
12/10/2054
8/15/2050
7/25/2061
10/12/2040
10/10/2047
2/10/2048
4/10/2048
4/10/2048
9/10/2058
9/10/2058
9/10/2058
2/10/2049
2/10/2049
4/10/2049
4/10/2049
11/10/2052
11/10/2052
11/10/2052
11/10/2052
5/15/2054
5/15/2054
3/10/2051
3/10/2051

Market Value

3,665,801.22
1,847,036.33
1,673,343.86
1,660,263.00
6,745,698.88
6,658,246.00
2,548,155.80
8,390,391.20
3,501,750.00
5,968,983.00
1,300,650.00
4,532,265.00
3,121,560.00
3,360,935.70
2,346,300.00
7,019,100.00
7,136,910.00
2,109,012.66
5,586,560.84
1,802,416.10
4,936,204.51
1,188,904.43
6,564,953.15
5,927,844.15
2,127,844.00
1,124,112.65
3,839,889.22
1,225,568.56
4,016,247.19
3,121,337.22
8,403,156.70

789,750.00
1,094,576.00
5,032,550.00
3,815,000.00
1,399,124.44

826,147.65
1,520,000.00
6,730,000.00
3,335,000.00
2,434,236.00
3,545,064.90
1,332,730.31
1,705,908.30

901,143.65

674,699.34
3,586,612.50
2,093,145.07
5,164,192.15

918,621.98
3,968,952.00
1,629,424.50
2,016,749.00

275,371.56
1,940,360.00
1,379,792.70
1,466,632.80
6,422,307.84
1,433,175.00
2,388,625.00

385,159.05
2,139,772.50

369,965.83

756,976.71

603,823.20
2,420,063.88
1,941,540.00
1,888,555.50
2,441,995.92

827,342.88

Accrual

5,385.28
5,565.26
5,5621.76
22,435.08
21,251.39
8,133.05
26,779.95
11,059.81
18,852.24
4,107.93
14,314.55
9,859.03
10,070.29
7,093.93
21,221.92
21,578.11
6,111.76
16,189.42
5,223.26
14,304.74
3,5618.95
19,325.30
17,449.84
3,966.18
13,548.20
3,939.96
12,911.45
9,373.08
30,666.34
2,952.31
4,708.95
16,516.44
3,710.78
2,579.84
4,804.09
21,270.73
10,540.55
6,421.80
13,169.38
3,508.50
5,700.88
3,011.48
1,767.33
10,259.38
6,571.32
14,707.33
1,270.22
18,913.73
4,998.13
5,359.04
688.78
5,320.00
4,502.12
4,785.47
20,955.31
4,520.00
7,633.33
1,118.48
6,213.75
643.99
1,930.85
1,741.79
7,829.25
7,632.92
7,921.47
8,659.22
2,899.84

Shares

3,675,000.00
1,860,993.78
1,663,000.00
1,650,000.00
6,704,000.00
6,650,000.00
2,545,000.00
8,380,000.00
3,500,000.00
5,966,000.00
1,300,000.00
4,530,000.00
3,120,000.00
3,774,000.00
2,370,000.00
7,090,000.00
7,209,000.00
2,130,315.81
5,642,990.74
1,820,622.33
4,986,065.16
1,194,122.75
6,614,562.37
5,972,638.94
2,120,000.00
1,121,309.37
3,830,313.44
1,224,038.51
4,011,233.15
3,138,000.00
8,351,046.17

780,000.00
1,120,000.00
5,020,000.00
3,815,000.00
1,400,000.00

895,000.00
1,520,000.00
6,730,000.00
3,335,000.00
2,800,000.00
3,510,000.00
1,362,083.20
1,770,000.00

935,000.00

703,647.39
3,750,000.00
2,199,421.10
5,520,425.19
1,069,657.64
3,900,000.00
1,650,000.00
2,050,000.00

281,614.97
2,000,000.00
1,430,000.00
1,520,000.00
6,656,000.00
1,500,000.00
2,500,000.00

405,000.00
2,250,000.00

374,595.84

777,000.00

688,000.00
2,847,000.00
2,000,000.00
1,950,000.00
2,562,000.00

868,000.00

Base Cost % of MV

3,665,801.11 0.0060%
1,852,510.32 0.0030%
1,658,906.89 0.0027%
1,645,938.91 0.0027%
6,687,499.64 0.0110%
6,633,411.11 0.0109%
2,538,651.32 0.0042%
8,359,095.49 0.0137%
3,491,262.16 0.0057%
5,951,105.73 0.0098%
1,296,754.52 0.0021%
4,518,690.74 0.0074%
3,112,210.85 0.0051%
3,546,396.45 0.0055%
2,364,845.24 0.0038%
7,046,501.52 0.0115%
7,000,163.45 0.0117%
2,091,635.85 0.0035%
5,618,132.43 0.0091%
1,790,870.16 0.0029%
4,964,100.71 0.0081%
1,153,171.16 0.0019%
6,584,928.08 0.0107%
5,945,880.58 0.0097%
2,133,829.69 0.0035%
1,117,836.20 0.0018%
3,816,615.92 0.0063%
1,220,787.64 0.0020%
4,000,579.73 0.0066%
3,138,000.00 0.0051%
8,353,547.93 0.0138%

778,087.80 0.0013%
1,120,000.00 0.0018%
5,007,495.35 0.0082%
3,805,462.50 0.0062%
1,396,527.03 0.0023%

973,007.44 0.0014%
1,511,563.35 0.0025%
6,712,555.55 0.0110%
3,326,355.54 0.0055%
2,825,622.44 0.0040%
3,510,000.00 0.0058%
1,415,097.43 0.0022%
1,814,782.94 0.0028%

976,627.15 0.0015%

709,914.26 0.0011%
4,040,063.84 0.0059%
2,219,125.26 0.0034%
5,303,225.19 0.0085%
1,069,651.75 0.0015%
4,008,473.43 0.0065%
1,787,509.86 0.0027%
2,134,440.13 0.0033%

283,903.87 0.0005%
2,017,121.14 0.0032%
1,370,377.77 0.0023%
1,451,151.96 0.0024%
7,312,076.17 0.0105%
1,652,599.10 0.0023%
2,724,406.09 0.0039%

401,172.34 0.0006%
2,417,795.33 0.0035%

373,060.75 0.0006%

814,791.41 0.0012%

737,006.70 0.0010%
2,925,398.99 0.0040%
2,056,743.34 0.0032%
1,974,470.58 0.0031%
2,681,955.57 0.0040%

976,235.62 0.0014%



Mellon Security ID
17327FAF3
17290YAQ1L
17291CBR5
17326FAD9
17326FAD9
17291DAD5
17291DAD5
17327GAX2
17327GAY0
17328CAD4
17324DAT1
17325DAC7
17291EAV3
17291EAV3
17325HBN3
17325HBP8
17326DAC6
17326DAD4
17329PAY8
17328PAQ6
17329EAR8
17329MAY5
193051AA7
12598RAA1
12658YAA3
19688KAA2
12659YAA2
12624QAR4
12591VAEL
12591VAE1
12591VAF8
12632QAX1
12632QAX1
12632QAX1
12592GBD4
12592GBD4
12592LBH4
12592LBJO
12592LBJO
12592MBK5
12592MBK5
12591YBD6
12591QAR3
12593AAZ8
12593ABA2
12593JBH8
12593PAV4
12593PAW2
12593PAW2
12593QBD1
12593QBE9
12635QBG4
12635QBG4
200474AZ7
200474BC7
200474BC7
12636FBJ1
12593GAF9
12593GAF9
12593YBE2
12594CBF6
12595EAD7
12595EAD7
12655TBMO
12656KAA5
225458WK0
22757BAA2
126281AZ7
126281BD5
12634NAS7

Accounting Type

COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

CITIGROUP COMMERCIAL MOR B2 AS
CITIGROUP COMMERCIAL MOR C1 A3
CITIGROUP COMMERCIAL MOR C2 A4
CITIGROUP COMMERCIAL MOR C4 A4
CITIGROUP COMMERCIAL MOR C4 A4
CITIGROUP COMMERCIAL MOR C5 A4
CITIGROUP COMMERCIAL MOR C5 A4
CITIGROUP COMMERCIAL MOR C6 A3
CITIGROUP COMMERCIAL MOR C6 A4
CITIGROUP COMMERCIAL MOR C7 A4
CITIGROUP COMMERCIAL MOR P1 A4
CITIGROUP COMMERCIAL MOR P5 A3
CITIGROUP COMMERCIAL MOR P6 A4
CITIGROUP COMMERCIAL MOR P6 A4
CITIGROUP COMMERCIAL MOR P7 A3
CITIGROUP COMMERCIAL MOR P7 A4
CITIGROUP COMMERCIAL MOR P8 A3
CITIGROUP COMMERCIAL MOR P8 A4
CITIGROUP MORTGA INV1 A3A 144A
CITIGROUP MORTGAG EXP2 A3 144A
CITIGROUP MORTGAGE J1 A3A 144A
CITIGROUP MORTGAGE J2 A3A 144A
COLD STORAGE TRUST ICE5 A 144A
COLT 2021-5 MORTGAGE 5 Al 144A
COLT 2021-6 MORTGAGE 6 Al 144A
COLT 2021-HX1 MORT HX1 Al 144A
COLT 2022-3 MORTGAGE 3 Al 144A
COMM 2012-CCRE4 MORTGAG CR4 A3
COMM 2014-CCRE16 MORTG CR16 A4
COMM 2014-CCRE16 MORTG CR16 A4
COMM 2014-CCRE16 MORTG CR16 XA
COMM 2014-CCRE18 MORTG CR18 A5
COMM 2014-CCRE18 MORTG CR18 A5
COMM 2014-CCRE18 MORTG CR18 A5
COMM 2014-CCRE19 MORTG CR19 A5
COMM 2014-CCRE19 MORTG CR19 A5
COMM 2014-CCRE20 MORTG CR20 A3
COMM 2014-CCRE20 MORTG CR20 A4
COMM 2014-CCRE20 MORTG CR20 A4
COMM 2014-LC17 MORTGAG LC17 A5
COMM 2014-LC17 MORTGAG LC17 A5
COMM 2014-UBS3 MORTGAG UBS3 AM
COMM 2014-UBS4 MORTGAG UBS4 A5
COMM 2015-CCRE23 MORTG CR23 A3
COMM 2015-CCRE23 MORTG CR23 A4
COMM 2015-CCRE24 MORTG CR24 AM
COMM 2015-CCRE25 MORTG CR25 A3
COMM 2015-CCRE25 MORTG CR25 A4
COMM 2015-CCRE25 MORTG CR25 A4
COMM 2015-CCRE26 MORTG CR26 A3
COMM 2015-CCRE26 MORTG CR26 A4
COMM 2015-CCRE27 MORTG CR27 A4
COMM 2015-CCRE27 MORTG CR27 A4
COMM 2015-LC19 MORTGA LC19 ASB
COMM 2015-LC19 MORTGAG LC19 A4
COMM 2015-LC19 MORTGAG LC19 A4
COMM 2015-LC23 MORTGAG LC23 A4
COMM 2015-PC1 MORTGAGE PC1 A5
COMM 2015-PC1 MORTGAGE PC1 A5
COMM 2016-CR28 MORTGAG CR28 A4
COMM 2016-DC2 MORTGAGE DC2 A5
COMM 2017-COR2 MORTGAG COR2 A3
COMM 2017-COR2 MORTGAG COR2 A3
COMM 2019-GC44 MORTGAG GC44 A5
COMM 2020-CX MORTGAG CX A 144A
CREDIT SUISSE FIRST C3 AX 144A
CROSS 2024-H2 MORTG H2 Al 144A
CSAIL 2015-C1 COMMERCIAL C1 A4
CSAIL 2015-C1 COMMERCIAL C1 AS
CSAIL 2015-C2 COMMERCIAL C2 A3

Coupon Rate
0.04
0.03
0.03
0.03
0.03
0.04
0.04
0.04
0.04
0.03
0.03
0.03
0.03
0.03
0.03
0.04
0.03
0.03
0.03
0.03
0.03
0.03
0.06
0.02
0.02
0.01
0.04
0.03
0.04
0.04
0.01
0.04
0.04
0.04
0.04
0.04
0.03
0.04
0.04
0.04
0.04
0.04
0.04
0.03
0.03
0.04
0.04
0.04
0.04
0.03
0.04
0.04
0.04
0.03
0.03
0.03
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.03
0.02
0.01
0.06
0.04
0.04
0.03

Maturity Date
3/10/2051
5/10/2049
8/10/2049

10/12/2050
10/12/2050
6/10/2051
6/10/2051
11/10/2051
11/10/2051
12/15/2072
9/15/2048
10/10/2049
12/10/2049
12/10/2049
4/14/2050
4/14/2050
9/15/2050
9/15/2050
5/25/2051
8/25/2050
4/25/2051
7/25/2051
11/15/2037
11/26/2066
12/25/2066
10/25/2066
2/25/2067
10/15/2045
4/10/2047
4/10/2047
4/10/2047
7/15/2047
7/15/2047
7/15/2047
8/10/2047
8/10/2047
11/10/2047
11/10/2047
11/10/2047
10/10/2047
10/10/2047
6/10/2047
8/10/2047
5/10/2048
5/10/2048
8/10/2048
8/10/2048
8/10/2048
8/10/2048
10/10/2048
10/10/2048
10/10/2048
10/10/2048
2/10/2048
2/10/2048
2/10/2048
10/10/2048
7/10/2050
7/10/2050
2/10/2049
2/10/2049
9/10/2050
9/10/2050
8/15/2057
11/10/2046
7/15/2037
4/25/2069
4/15/2050
4/15/2050
6/15/2057

Market Value

3,771,120.00
758,097.81
3,577,134.75
1,394,914.80
1,174,837.77
1,055,802.00
1,454,127.30
3,369,132.00
945,180.00
1,007,437.50
1,662,496.26
3,357,087.05
3,388,318.69
2,710,654.95
1,497,656.46
2,817,150.00
5,225,884.50
5,629,380.00
7,085,110.43
2,410,456.38
5,599,205.66
1,217,518.58
392,335.11
3,074,569.09
3,923,973.47
3,364,798.63
1,231,420.51
188,885.49
454,919.22
1,118,653.82
0,460.52
159,338.91
1,160,234.76
2,707,214.44
4,332,374.96
6,365,150.54
1,215,058.24
1,700,415.68
3,985,719.12
5,445,835.70
989,760.00
2,490,618.32
4,932,732.96
2,535,174.96
7,411,352.90
4,838,750.00
946,450.94
4,869,000.00
2,668,212.00
1,317,865.81
1,012,155.65
2,544,071.25
1,163,004.00
207,247.97
1,018,617.60
4,114,512.85
1,366,163.10
5,243,407.92
3,302,602.41
4,859,426.25
2,988,469.35
6,068,267.16
3,817,237.29
1,118,275.00
1,341,813.00
1,338.74
859,992.78
858,208.75
496,449.30
1,755,950.75

Accrual
13,930.00
1,950.75
9,003.40
4,280.90
3,605.50
3,875.67
5,337.85
12,435.00
3,676.67
2,908.13
4,904.19
8,004.65
10,221.95
8,177.56
4,523.06
9,280.00
14,907.30
17,325.00
18,398.60
5,973.76
14,540.01
3,161.65
1,175.79
5,173.44
7,206.99
3,761.07
4,254.77

1,539.10
3,784.68
4,379.20
510.62
3,718.10
8,675.57
13,785.81
20,254.19
3,394.93
5,157.63
12,089.33
17,960.03
3,264.17
8,672.31
15,354.73
6,966.95
22,133.10
16,783.33
2,830.63
15,662.50
8,583.05
3,791.99
3,161.13
7,901.25
3,612.00
528.88
2,758.60
11,142.84
4,434.45
17,402.92
10,961.37
15,753.38
9,741.94
18,989.10
11,945.07
3,072.92
2,987.88
136.12
4,366.65
2,655.73
1,611.18
4,809.32

Shares

4,000,000.00

795,143.55
3,815,000.00
1,480,000.00
1,246,499.00
1,100,000.00
1,515,000.00
3,600,000.00
1,000,000.00
1,125,000.00
1,699,893.93
3,578,831.45
3,547,234.81
2,837,787.85
1,576,895.46
3,000,000.00
5,585,000.00
6,000,000.00
8,831,329.15
2,867,406.24
6,979,203.59
1,517,592.05

393,196.21
3,596,828.60
4,535,074.80
4,066,025.36
1,308,824.39

205,833.85

455,917.68
1,121,109.05
6,578,908.20

160,068.82
1,165,549.67
2,719,615.89
4,358,000.00
6,402,799.00
1,224,869.45
1,724,000.00
4,041,000.00
5,502,178.00
1,000,000.00
2,564,000.00
4,988,000.00
2,588,339.45
7,595,000.00
5,000,000.00

969,118.63
5,000,000.00
2,740,000.00
1,354,686.18
1,045,000.00
2,625,000.00
1,200,000.00

208,769.90
1,040,000.00
4,200,883.00
1,410,000.00
5,352,000.00
3,371,000.00
5,025,000.00
3,105,000.00
6,492,000.00
4,083,786.00
1,250,000.00
1,650,000.00

164,870.00

860,000.00

875,000.00

510,000.00
1,786,081.95

Base Cost

% of MV
4,514,466.87 0.0062%
801,776.52 0.0012%
4,062,057.28 0.0059%
1,400,551.18 0.0023%
1,260,997.95 0.0019%
1,064,200.11 0.0017%
1,677,886.75 0.0024%
3,632,826.46 0.0055%
1,126,933.35 0.0015%
1,004,105.67 0.0016%
1,714,075.02 0.0027%
3,290,006.28 0.0055%
3,383,351.45 0.0055%
2,756,465.97 0.0044%
1,504,955.72 0.0025%
3,018,082.03 0.0046%
5,385,547.29 0.0086%
5,843,733.65 0.0092%
7,250,173.62 0.0116%
2,914,626.74 0.0039%
5,702,051.14 0.0092%
1,234,270.21 0.0020%
384,524.68 0.0006%
3,596,823.95 0.0050%
4,535,050.14 0.0064%
4,063,648.80 0.0055%
1,308,811.62 0.0020%
209,735.31 0.0003%
467,334.93 0.0007%
1,218,126.90 0.0018%
479,351.25 0.0000%
168,605.23 0.0003%
1,246,740.93 0.0019%
2,909,062.00 0.0044%
4,660,275.30 0.0071%
6,963,997.57 0.0104%
1,234,818.39 0.0020%
1,766,268.89 0.0028%
4,143,501.03 0.0065%
5,577,961.21 0.0089%
1,065,417.11 0.0016%
2,546,088.35 0.0041%
5,420,748.10 0.0081%
2,706,667.00 0.0041%
7,271,930.82 0.0121%
5,120,097.72 0.0079%
903,280.38 0.0015%
5,430,830.12 0.0080%
3,003,940.33 0.0044%
1,442,015.52 0.0022%
1,109,569.03 0.0017%
2,775,785.88 0.0042%
1,299,726.27 0.0019%
215,238.41 0.0003%
1,073,305.22 0.0017%
4,017,063.46 0.0067%
1,363,675.64 0.0022%
5,352,000.00 0.0086%
3,422,256.35 0.0054%
5,412,970.94 0.0080%
3,340,471.91 0.0049%
6,871,694.56 0.0099%
4,472,578.45 0.0062%
1,284,938.64 0.0018%
1,395,480.70 0.0022%
1,887.08 0.0000%
859,992.78 0.0014%
836,363.11 0.0014%
522,104.07 0.0008%
1,801,871.21 0.0029%



Mellon Security ID
12635RAWS8
12635RAWS
12635RAX6
12636LAY6
12637UAX7
12595BAC5
12595BAD3
12595BAD3
12595JAG9
12595JAG9
12595JAJ3
12596GBA6
12596WAC8
12597DAC9
22945EAT8
22945EAUS
22946DAA0
12662QAA4
126416AA4
12665EAA8
12653TAB7
23307DBA0
23312VAF3
233063AQ9
233063AT3
24023AAA8
24023AAA8
24023AAA8
24382JAA4
31573CAA3
31573CAA3
31572LAA4
26863LAA2
30227FAA8
30227FAA8
36831BABO
39152MAA3
36266CAA4
36270GAA9
36270GAA9
36264LAA6
36265AAA9
36262MAA6
36262MAAG
36264KAW0
36253BAU7
36253GAE2
36253GAE2
36250HAE3
36250HAE3
36250HAE3
36251FAV8
36250GAN5S
36250PAH8
36260JAB3
36257HBNS
36257HBPO
36257HBPO
36257UAQO
36258YBG2
36258RAZ6
36252AAC0
36252AAC0
36250SAC3
36250SAD1
36250SAE9
36252TAQ8
36252TAR6
36251XAQ0
36251XAR8

Accounting Type

COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
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Asset Mix Description
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March 2024 Holdings

Security Descriptionl

CSAIL 2015-C4 COMMERCIAL C4 A3
CSAIL 2015-C4 COMMERCIAL C4 A3
CSAIL 2015-C4 COMMERCIAL C4 A4
CSAIL 2016-C5 COMMERCIAL C5 A5
CSAIL 2016-C7 COMMERCIA C7 ASB
CSAIL 2017-C8 COMMERCIAL C8 A3
CSAIL 2017-C8 COMMERCIAL C8 A4
CSAIL 2017-C8 COMMERCIAL C8 A4
CSAIL 2017-CX10 COMMER CX10 A4
CSAIL 2017-CX10 COMMER CX10 A4
CSAIL 2017-CX10 COMMER CX10 A5
CSAIL 2018-C14 COMMERC C14 ASB
CSAIL 2019-C16 COMMERCI C16 A3
CSAIL 2019-C18 COMMERCI C18 A3
CSAIL 2021-C20 COMMERCI C20 A2
CSAIL 2021-C20 COMMERCI C20 A3
CSMC 2021-NQM5 TR NQMS5 Al 144A
CSMC 2021-NQM7 NQM7 Al 144A
CSMC 2022-NQM1 NQM1 Al 144A
CSMC 2022-NQM4 T NQM4 A1A 144A
CSMC TRUST 2018-J1 J1 A2 144A
DBGS 2018-C1 MORTGAGE TR C1 A4
DBJPM 2016-C3 MORTGAGE T C3 A5
DBJPM 20-C9 MORTGAGE TRU C9 A4
DBJPM 20-C9 MORTGAGE TRU C9 A5
DC COMMERCIAL MORTGA DC A 144A
DC COMMERCIAL MORTGA DC A 144A
DC COMMERCIAL MORTGA DC A 144A
DEEPHAVEN RESIDENTIA 1 Al 144A
ELLINGTON FINANCIAL 1 Al 144A
ELLINGTON FINANCIAL 1 Al 144A
ELLINGTON FINANCIAL 2 Al 144A

ELP COMMERCIAL MORT ELP A 144A
EXTENDED STAY AMERI ESH A 144A
EXTENDED STAY AMERI ESH A 144A
GCAT 2024-INV1 T INV1 1A2 144A
GREAT WOLF TRUST 2 WOLF A 144A
GS MORTGAGE SECURI ARDN A 144A
GS MORTGAGE SECURI SHIP A 144A
GS MORTGAGE SECURI SHIP A 144A
GS MORTGAGE SECURI STAR A 144A
GS MORTGAGE SECURITI DM A 144A
GS MORTGAGE SECURITI IP A 144A
GS MORTGAGE SECURITI IP A 144A
GS MORTGAGE SECURITIE GSA2 AAB
GS MORTGAGE SECURITIES GC22 A5
GS MORTGAGE SECURITIES GC24 A5
GS MORTGAGE SECURITIES GC24 A5
GS MORTGAGE SECURITIES GC26 A5
GS MORTGAGE SECURITIES GC26 A5
GS MORTGAGE SECURITIES GC26 A5
GS MORTGAGE SECURITIES GC28 A4
GS MORTGAGE SECURITIES GC30 A3
GS MORTGAGE SECURITIES GC32 AS
GS MORTGAGE SECURITIES GC39 A2
GS MORTGAGE SECURITIES GC40 A3
GS MORTGAGE SECURITIES GC40 A4
GS MORTGAGE SECURITIES GC40 A4
GS MORTGAGE SECURITIES GC42 AS
GS MORTGAGE SECURITIES GC45 A5
GS MORTGAGE SECURITIES GC47 A4
GS MORTGAGE SECURITIES GS1 A3
GS MORTGAGE SECURITIES GS1 A3
GS MORTGAGE SECURITIES GS10 A3
GS MORTGAGE SECURITIES GS10 A4
GS MORTGAGE SECURITIES GS10 A5
GS MORTGAGE SECURITIES GS2 A3
GS MORTGAGE SECURITIES GS2 A4
GS MORTGAGE SECURITIES GS4 A3
GS MORTGAGE SECURITIES GS4 A4

Coupon Rate

0.04
0.04
0.04
0.04
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.04
0.03
0.03
0.02
0.03
0.01
0.02
0.02
0.05
0.04
0.04
0.03
0.02
0.02
0.06
0.06
0.06
0.02
0.02
0.02
0.01
0.06
0.07
0.07
0.06
0.07
0.07
0.04
0.04
0.06
0.06
0.06
0.06
0.02
0.04
0.04
0.04
0.04
0.04
0.04
0.03
0.03
0.04
0.03
0.03
0.03
0.03
0.03
0.03
0.02
0.04
0.04
0.04
0.04
0.04
0.03
0.03
0.03
0.03

Maturity Date
11/15/2048
11/15/2048
11/15/2048
11/15/2048
11/15/2049

6/15/2050
6/15/2050
6/15/2050
11/15/2050
11/15/2050
11/15/2050
11/15/2051
6/15/2052
12/15/2052
3/15/2054
3/15/2054
5/25/2066
10/25/2066
11/25/2066
6/25/2067
2/25/2048
10/15/2051
8/10/2049
8/15/2053
8/15/2053
9/12/2040
9/12/2040
9/12/2040
1/25/2067
1/25/2067
1/25/2067
6/25/2066
11/15/2038
7/15/2038
7/15/2038
1/25/2054
3/15/2039
11/15/2036
9/10/2038
9/10/2038
12/15/2036
11/15/2036
10/15/2036
10/15/2036
12/12/2053
6/10/2047
9/10/2047
9/10/2047
11/10/2047
11/10/2047
11/10/2047
2/10/2048
5/10/2050
7/10/2048
5/10/2052
7/10/2052
7/10/2052
7/10/2052
9/10/2052
2/13/2053
5/12/2053
11/10/2048
11/10/2048
7/10/2051
7/10/2051
7/10/2051
5/10/2049
5/10/2049
11/10/2049
11/10/2049

Market Value
1,887,125.42
1,887,125.42
6,799,170.00
4,495,921.30
1,942,464.87
1,761,865.59
1,021,218.00
6,498,660.00

469,040.00
1,594,736.00
2,041,252.80
1,188,343.22
4,633,947.15
2,799,392.00
2,894,841.39

668,320.00
1,021,135.49
1,018,383.45
1,725,469.96
4,847,032.79
4,588,247.54
1,319,492.10
2,522,396.40
3,334,600.00
1,893,876.55
1,472,817.60
7,895,938.80
2,178,542.70
1,580,016.27
1,274,753.43
6,309,006.94
1,091,745.22
8,967,313.51
1,827,944.65
2,426,596.52
1,157,967.71
8,137,675.00
2,949,510.00
4,461,434.10
5,425,648.18
5,347,904.10
8,076,882.80

808,470.80

473,251.20

899,290.00

997,600.00
2,885,762.55
3,120,385.44
2,612,148.30
2,804,001.00

983,860.00

998,682.82
3,767,967.71
1,938,320.00
2,301,870.04
1,706,656.00
2,985,477.00
1,709,864.10
3,408,067.90
5,133,142.66
3,136,638.00
4,408,044.82

713,123.20
4,322,736.00
3,640,023.00
2,325,835.75
1,391,483.08
1,102,174.00
2,256,622.64

948,360.00

Accrual
5,721.41
5,721.41

22,212.75
14,487.76
5,469.00
4,941.77
3,109.29
19,786.38
1,329.50
4,520.30
6,425.75
4,391.66
14,273.09
7,242.93
7,064.51
1,869.87
994.35
1,758.10
3,731.30
19,863.54
15,144.96
5,247.55
6,466.38
5,480.00
3,667.43
7,577.16
40,622.00
11,207.88
3,252.10
2,761.09
13,665.19
1,054.23
26,236.06
5,629.33
7,472.94
5,395.02
26,251.42
9,477.23
16,532.91
20,106.04
16,275.73
24,254.70
2,474.54
1,448.51
1,385.00
3,218.33
9,549.05
10,325.43
8,029.16
8,618.88
3,024.17
2,630.36
10,047.89
6,696.67
6,789.01
4,598.00
8,690.00
4,977.00
10,411.26
14,082.45
6,550.54
14,233.32
2,302.63
15,623.67
12,399.38
8,604.31
3,400.46
2,948.33
6,282.37
2,868.33

Shares
1,937,381.09
1,937,381.09
7,000,000.00
4,627,814.00
1,980,147.07
1,896,681.73
1,100,000.00
7,000,000.00

500,000.00
1,700,000.00
2,230,000.00
1,208,906.73
5,145,000.00
3,200,000.00
3,409,787.50

800,000.00
1,272,094.24
1,201,433.92
1,976,845.65
4,946,305.14
5,192,557.37
1,410,000.00
2,685,000.00
4,000,000.00
2,285,000.00
1,440,000.00
7,720,000.00
2,130,000.00
1,769,850.43
1,501,954.01
7,433,467.59
1,358,838.52
9,046,470.12
1,828,511.49
2,427,349.00
1,177,095.51
8,125,000.00
3,000,000.00
4,590,000.00
5,582,000.00
5,390,000.00
8,120,000.00

820,000.00

480,000.00
1,000,000.00
1,000,000.00
2,915,000.00
3,152,000.00
2,655,000.00
2,850,000.00
1,000,000.00
1,006,513.50
3,865,811.40
2,000,000.00
2,356,614.19
1,900,000.00
3,300,000.00
1,890,000.00
3,890,000.00
5,806,000.00
3,700,000.00
4,574,179.00

740,000.00
4,400,000.00
3,825,000.00
2,485,000.00
1,462,041.19
1,160,000.00
2,372,196.03
1,000,000.00

Base Cost

% of MV
2,081,745.15 0.0031%
1,953,719.72 0.0031%
7,453,121.96 0.0111%
5,017,163.20 0.0074%
2,031,096.11 0.0032%
1,913,156.91 0.0029%
1,008,820.80 0.0017%
7,668,604.97 0.0106%

533,613.87 0.0008%
1,706,742.58 0.0026%
2,195,158.47 0.0033%
1,339,953.74 0.0019%
5,500,753.19 0.0076%
3,229,228.19 0.0046%
3,441,780.31 0.0047%

822,573.27 0.0011%
1,268,653.58 0.0017%
1,203,229.25 0.0017%
1,976,826.41 0.0028%
4,906,558.32 0.0079%
4,549,065.60 0.0075%
1,619,038.04 0.0022%
2,864,581.45 0.0041%
4,036,405.96 0.0055%
2,347,826.49 0.0031%
1,439,995.46 0.0024%
7,719,975.58 0.0129%
2,129,993.25 0.0036%
1,769,291.37 0.0026%
1,501,928.68 0.0021%
7,433,342.14 0.0103%
1,352,840.27 0.0018%
9,014,579.25 0.0147%
1,807,120.08 0.0030%
2,400,712.51 0.0040%
1,159,477.77 0.0019%
8,104,729.28 0.0133%
2,922,400.73 0.0048%
4,400,740.24 0.0073%
5,337,526.00 0.0089%
5,390,000.00 0.0088%
8,097,218.94 0.0132%

820,000.00 0.0013%

480,000.00 0.0008%
1,008,328.09 0.0015%

971,741.50 0.0016%
3,064,156.05 0.0047%
3,152,000.00 0.0051%
2,640,428.54 0.0043%
2,834,358.34 0.0046%
1,082,499.13 0.0016%
1,014,666.67 0.0016%
3,900,331.44 0.0062%
2,012,678.08 0.0032%
2,421,036.68 0.0038%
2,018,241.35 0.0028%
3,117,040.55 0.0049%
1,944,672.03 0.0028%
4,202,937.03 0.0056%
5,186,830.56 0.0084%
3,733,855.50 0.0051%
5,009,534.58 0.0072%

788,079.62 0.0012%
4,518,197.25 0.0071%
3,785,534.39 0.0060%
2,657,003.56 0.0038%
1,405,631.49 0.0023%
1,096,929.81 0.0018%
2,392,419.33 0.0037%
1,024,686.22 0.0016%



Mellon Security ID
36251XAR8
36252HAD3
36253PAB8
36253PAC6
36254CAU4
36254CAV2
36254CAV2
36254CAV2
36254CAW0
36254KAK8
36255NAT2
36261PAX0
36263UAM1
36264EAGY
362924BK7
36262AAL8
36266PAB3
36263NABL
36263NAH8
36264DAD8
36262AAD6
362924AE2
36259VAD5
36261HAB6
36261HAJ9
36262LAJ9
36262LAJ9
36262CAB6
40442AAA7
44421GAAL
449652AA4
449652AA4
46117NAAO
46593EAA3
46646GAA5
46646GAAS
465979AA0
46654WAC5
46654WAH4
46654WAH4
46655GAD7
46655KAD8
46642CBJ8
46642CBJ8
46590KAE4
46590MAR1
46645UAT4
465973AC9
465973AF2
46654ABP3
46654AAF6
46655DAE2
46592KBP6
46652VAES
46652VBP9
46653PBM8
46653PBQ9Y
46592NBPO
46648CABO
46592EACO
46654UAC9
46652VAC9
46651GAE9
46645GAG3
46642EAY2
46643ABE2
46643ABE2
46643ABJ1
46643PBJ8
46643TBA9

Accounting Type
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Asset Mix Description
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USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
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USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
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Security Descriptionl

GS MORTGAGE SECURITIES GS4 A4
GS MORTGAGE SECURITIES GS5 A4
GS MORTGAGE SECURITIES GS6 A2
GS MORTGAGE SECURITIES GS6 A3
GS MORTGAGE SECURITIES GS7 A3
GS MORTGAGE SECURITIES GS7 A4
GS MORTGAGE SECURITIES GS7 A4
GS MORTGAGE SECURITIES GS7 A4
GS MORTGAGE SECURITIES GS7 AAB
GS MORTGAGE SECURITIES GS8 A3
GS MORTGAGE SECURITIES GS9 A4
GS MORTGAGE SECURITIES GSAl1 AS
GS MORTGAGE SECURITIES GSA3 A4
GS MORTGAGE-BACKE NQM1 A4 144A
GS MORTGAGE-BACKE PJ3 A24 144A
GS MORTGAGE-BACKE PJ3 AX1 144A
GS MORTGAGE-BACKED MM1 A2 144A
GS MORTGAGE-BACKED PJ1 A2 144A
GS MORTGAGE-BACKED PJ1 A8 144A
GS MORTGAGE-BACKED PJ2 A4 144A
GS MORTGAGE-BACKED PJ3 A4 144A
GS MORTGAGE-BACKED PJ3 A4 144A
GS MORTGAGE-BACKED PJ4 A4 144A
GS MORTGAGE-BACKED PJ5 A2 144A
GS MORTGAGE-BACKED PJ5 A8 144A
GS MORTGAGE-BACKED PJ6 A8 144A
GS MORTGAGE-BACKED PJ6 A8 144A
GS MORTGAGE-BACKED PJ7 A2 144A
HIT TRUST 2022-HI3 HI32 A 144A
HUDSON YARDS 2019- 30HY A 144A
ILPT COMMERCIAL MO LPF2 A 144A
ILPT COMMERCIAL MO LPF2 A 144A
INTOWN 2022-STAY M STAY A 144A
J.P. MORGAN CHASE C ACB A 144A
J.P. MORGAN CHASE NINE A 144A

J.P. MORGAN CHASE NINE A 144A

J.P. MORGAN CHASE NXSS A 144A
J.P. MORGAN MORTGAGE 1 A2 144A
J.P. MORGAN MORTGAGE 1 A4 144A
J.P. MORGAN MORTGAGE 1 A4 144A
J.P. MORGAN MORTGAGE 4 A3 144A
J.P. MORGAN MORTGAGE 6 A3 144A
JP MORGAN CHASE COMMERC C20 A5
JP MORGAN CHASE COMMERC C20 A5
JP MORGAN CHASE COMMERC JP1 A5
JP MORGAN CHASE COMMERC JP2 A4
JP MORGAN CHASE COMMERC JP4 A4
JP MORGAN MORTGAG INV1 A3 144A
JP MORGAN MORTGAG INV1 A4 144A
JP MORGAN MORTGAGE 10 A15 144A
JP MORGAN MORTGAGE 10 A4 144A
JP MORGAN MORTGAGE 2 A4A 144A
JP MORGAN MORTGAGE 3 AX1 144A
JP MORGAN MORTGAGE 4 A3B 144A
JP MORGAN MORTGAGE 4 AX1 144A
JP MORGAN MORTGAGE 6 A15 144A
JP MORGAN MORTGAGE 6 AX1 144A
JP MORGAN MORTGAGE 7 A15 144A
JP MORGAN MORTGAGE T 1 A2 144A
JP MORGAN MORTGAGE T 1 A3 144A
JP MORGAN MORTGAGE T 3 A3 144A
JP MORGAN MORTGAGE T 4 A3 144A
JP MORGAN MORTGAGE T 7 A5 144A
JP MORGAN TRUST 2015 6 A7 144A
JPMBB COMMERCIAL MORTGA C21 A5
JPMBB COMMERCIAL MORTGA C23 A5
JPMBB COMMERCIAL MORTGA C23 A5
JPMBB COMMERCIAL MORTGA C23 AS
JPMBB COMMERCIAL MORTGA C25 AS
JPMBB COMMERCIAL MORTGA C26 A3

Coupon Rate
0.03
0.04
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.04
0.03
0.02
0.04
0.03
0.00
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.08
0.03
0.08
0.08
0.08
0.07
0.03
0.03
0.08
0.03
0.03
0.03
0.03
0.03
0.04
0.04
0.04
0.03
0.04
0.03
0.03
0.03
0.03
0.03
0.00
0.02
0.00
0.03
0.00
0.03
0.03
0.03
0.03
0.03
0.03
0.04
0.04
0.04
0.04
0.04
0.04
0.03

Maturity Date

11/10/2049
3/10/2050
5/10/2050
5/10/2050
8/10/2050
8/10/2050
8/10/2050
8/10/2050
8/10/2050
11/10/2050
3/10/2051
11/10/2052
12/15/2054
5/25/2062
8/25/2052
8/25/2051
712512052
5/28/2052
5/28/2052
7/25/2051
8/25/2051
8/25/2052
1/25/2051
10/25/2051
10/25/2051
11/25/2051
11/25/2051
1/25/2052
7/15/2024
7/10/2039
10/15/2039
10/15/2039
8/15/2039
3/15/2039
9/6/2038
9/6/2038
9/15/2039
7/25/2052
7/25/2052
7/25/2052
10/25/2052
11/25/2052
7/15/2047
7/15/2047
1/15/2049
8/15/2049
12/15/2049
3/25/2052
3/25/2052
12/25/2051
12/25/2051
8/25/2052
7/25/2051
8/25/2051
8/25/2051
10/25/2051
10/25/2051
11/25/2051
1/25/2047
6/25/2051
8/25/2052
8/25/2051
2/25/2050
10/25/2045
8/15/2047
9/15/2047
9/15/2047
9/15/2047
11/15/2047
1/15/2048

Market Value
1,821,799.56
1,337,205.75
2,602,687.79

931,682.90
559,176.00
1,869,720.00
934,860.00
172,949.10
900,462.93
5,336,799.30
6,358,525.10
951,197.80
3,965,232.00
1,264,906.55
6,705,186.01
48,862.21
8,592,674.87
6,127,998.39
1,605,975.15
543,139.31
928,075.90
3,305,339.57
62,590.63
7,342,338.42
4,697,452.58
11,212,988.31
3,282,490.72
4,939,777.23
942,123.60
859,680.00
559,473.60
1,718,383.20
1,895,430.00
5,844,412.40
1,169,712.50
4,678,850.00
952,669.50
6,993,443.36
8,236,436.73
1,846,893.96
6,634,120.88
3,423,678.00
501,347.99
661,364.59
1,664,478.40
1,038,490.05
5,341,681.60
2,443,689.52
11,438,653.28
328,652.32
5,076,871.77
2,850,999.49
13,815.37
4,116,175.68
9,160.94
536,369.87
15,609.88
232,644.21
5,645,382.86
741,306.99
3,488,874.51
2,340,971.37
290,589.10
1,437,907.07
863,699.54
4,663,241.38
3,886,495.75
2,131,207.20
4,648,150.00
1,041,065.23

Accrual
5,510.07
4,362.88
7,308.92
2,855.11
1,583.50
5,716.67
2,858.33

528.79
2,473.51
15,237.10
22,721.13
3,019.83
9,475.60
4,655.15
18,966.71
757.65
22,313.44
15,913.18
4,023.33
1,423.73
2,432.77
8,583.30
186.33
19,066.57
11,252.57
26,910.72
7,877.85
12,827.60
3,425.52
2,582.40
2,001.93
6,148.79
6,958.88
18,591.97
2,973.02
11,892.08
3,366.53
20,913.91
19,956.32
4,474.90
19,839.35
10,238.52
1,594.11
2,102.91
5,610.07
2,598.41
17,207.82
7,307.86
32,230.64
861.50
12,181.90
6,913.16
215.56
8,947.12
141.71
1,405.99
235.32
609.83
18,709.12
1,925.02
9,059.90
6,079.03
960.69
4,711.24
2,733.12
15,439.90
12,868.11
7,562.88
16,937.92
2,847.20

Shares
1,921,000.00
1,425,000.00
2,772,031.17

998,000.00
600,000.00
2,000,000.00
1,000,000.00
185,000.00
926,697.74
5,705,000.00
6,830,000.00
1,085,000.00
4,800,000.00
1,396,544.87
7,586,682.67
6,153,931.28
10,710,452.68
7,638,324.24
1,864,572.75
683,391.81
1,167,728.90
4,119,984.01
74,531.28
9,151,954.36
5,401,233.28
12,917,147.60
3,781,366.39
6,157,250.34
940,064.86
960,000.00
560,000.00
1,720,000.00
1,886,000.00
5,860,000.00
1,250,000.00
5,000,000.00
950,000.00
8,365,563.00
9,579,034.15
2,147,950.74
7,935,741.14
4,095,406.59
502,796.04
663,274.83
1,720,000.00
1,105,000.00
5,660,000.00
2,923,143.52
12,892,255.03
413,518.78
5,847,313.85
3,318,318.25
1,856,905.06
5,368,271.27
1,304,977.01
674,874.32
2,067,534.05
292,718.91
6,503,447.75
924,011.86
4,348,753.55
2,917,934.57
330,199.87
1,615,281.09
868,851.83
4,709,441.00
3,925,000.00
2,160,000.00
5,000,000.00
1,057,391.35

Base Cost

% of MV
1,968,422.35 0.0030%
1,341,002.69 0.0022%
2,660,761.95 0.0043%

890,211.67 0.0015%
644,648.39 0.0009%
1,824,698.17 0.0031%
917,227.79 0.0015%
190,398.74 0.0003%
950,919.81 0.0015%
5,476,147.78 0.0087%
7,226,337.87 0.0104%
1,008,166.64 0.0016%
4,845,722.30 0.0065%
1,424,665.77 0.0021%
7,454,814.95 0.0110%
44,231.47 0.0001%
8,663,416.27 0.0141%
7,531,817.21 0.0100%
1,697,149.69 0.0026%
553,333.26 0.0009%
918,816.53 0.0015%
3,324,145.03 0.0054%
75,757.84 0.0001%
7,445,970.65 0.0120%
4,657,475.12 0.0077%

11,138,471.20 0.0184%
3,867,105.09 0.0054%
4,972,084.90 0.0081%

939,348.90 0.0015%
886,466.45 0.0014%
558,659.93 0.0009%
1,715,871.82 0.0028%
1,877,063.47 0.0031%
5,793,872.48 0.0096%
1,254,724.33 0.0019%
4,688,791.12 0.0077%
947,740.97 0.0016%
7,097,986.72 0.0114%
8,177,222.31 0.0135%
2,129,427.07 0.0030%
6,658,950.73 0.0109%
3,463,343.61 0.0056%
511,741.63 0.0008%
709,869.90 0.0011%
1,885,556.82 0.0027%
1,146,573.04 0.0017%
5,710,310.68 0.0087%
2,475,727.66 0.0040%
11,582,661.40 0.0187%
396,232.65 0.0005%
5,098,949.37 0.0083%
3,238,190.34 0.0047%
12,983.88 0.0000%
4,152,713.84 0.0067%
8,411.09 0.0000%
548,051.26 0.0009%
38,126.71 0.0000%
295,242.00 0.0004%
5,972,184.23 0.0092%
751,150.97 0.0012%
3,528,538.05 0.0057%
2,409,921.48 0.0038%
330,391.62 0.0005%
1,563,752.18 0.0024%
890,177.08 0.0014%
4,700,605.07 0.0076%
4,313,613.51 0.0064%
2,208,227.80 0.0035%
5,194,509.63 0.0076%
1,066,022.14 0.0017%



Mellon Security ID
46643TBJO
46643TBJO
46644FAD3
46590JAW7
46645LAX5
46645LAY3
46591EAT4
46647TAS7
46647TAS7
46647TAS7
465968AD7
46590LAS1
46648KAV8
46590LAT9
46590LAX0
46646RAJ2
46590TAES
46648KAT3
46648KAUO
46648KAUO
516681AA1
53218CAA8
53218DAA6
53218DAA6
563136AA8
563136AA8
58403YAD8
58403YAD8
55316VAA2
55293AAA5
55318EAA8
61763UAZ5
61763XAE6
61763XAE6
61764PBUS
61764PBUS
61764PBS0O
61764PBSO
61690FAP8
61690QAD1
61690QAD1
61765LAT7
61765LAU4
61765LAU4
61765TAE3
61765TAFO
61690VAY4
61690VAZ1
61766EBD6
61766EBE4
61766EBE4
61766RAY2
61691GAR1
61691GAR1
61691GAS9
61691GAS9
61767EAD6
61767EAE4
61767EAE4
61767EAE4
61767EAC8
61690YBUS
61690YBV3
61691NAES
61691NAES
61691NAES
61691NAES
61691NAES
61692BBP4
61767YAZ3

Accounting Type

COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

JPMBB COMMERCIAL MORTGA C26 A4
JPMBB COMMERCIAL MORTGA C26 A4
JPMBB COMMERCIAL MORTGA C28 A4
JPMBB COMMERCIAL MORTGA C32 A5
JPMBB COMMERCIAL MORTGAG C1 A4
JPMBB COMMERCIAL MORTGAG C1 A5
JPMCC COMMERCIAL MORTG COR5 A4
JPMCC COMMERCIAL MORTGA JP5 A5
JPMCC COMMERCIAL MORTGA JP5 A5
JPMCC COMMERCIAL MORTGA JP5 A5
JPMCC COMMERCIAL MORTGA JP7 A4
JPMDB COMMERCIAL MORTGA C2 A3A
JPMDB COMMERCIAL MORTGA C7 ASB
JPMDB COMMERCIAL MORTGAG C2 A4
JPMDB COMMERCIAL MORTGAG C2 AS
JPMDB COMMERCIAL MORTGAG C4 A3
JPMDB COMMERCIAL MORTGAG C5 A5
JPMDB COMMERCIAL MORTGAG C7 A4
JPMDB COMMERCIAL MORTGAG C7 A5
JPMDB COMMERCIAL MORTGAG C7 A5
LAQ 2023-LAQ MORTGA LAQ A 144A
LIFE 2021-BMR MORTG BMR A 144A
LIFE 2022-BMR MOR BMR2 Al 144A
LIFE 2022-BMR MOR BMR2 Al 144A
MANHATTAN WEST 2020 1MW A 144A
MANHATTAN WEST 2020 1MW A 144A
MED TRUST 2021-MDL MDLN A 144A
MED TRUST 2021-MDL MDLN A 144A
MHC COMMERCIAL MORT MHC A 144A
MHC TRUST 2021-MHC MHC2 A 144A
MIRA TRUST 2023-MI MILE A 144A
MORGAN STANLEY BANK OF C17 A5
MORGAN STANLEY BANK OF C18 A4
MORGAN STANLEY BANK OF C18 A4
MORGAN STANLEY BANK OF C19 A4
MORGAN STANLEY BANK OF C19 A4
MORGAN STANLEY BANK OF C19 ASB
MORGAN STANLEY BANK OF C19 ASB
MORGAN STANLEY BANK OF C22 AS
MORGAN STANLEY BANK OF C23 A3
MORGAN STANLEY BANK OF C23 A3
MORGAN STANLEY BANK OF C24 A3
MORGAN STANLEY BANK OF C24 A4
MORGAN STANLEY BANK OF C24 A4
MORGAN STANLEY BANK OF C25 A4
MORGAN STANLEY BANK OF C25 A5
MORGAN STANLEY BANK OF C26 A4
MORGAN STANLEY BANK OF C26 A5
MORGAN STANLEY BANK OF C29 A3
MORGAN STANLEY BANK OF C29 A4
MORGAN STANLEY BANK OF C29 A4
MORGAN STANLEY BANK OF C31 A4
MORGAN STANLEY BANK OF C32 A3
MORGAN STANLEY BANK OF C32 A3
MORGAN STANLEY BANK OF C32 A4
MORGAN STANLEY BANK OF C32 A4
MORGAN STANLEY BANK OF C34 A3
MORGAN STANLEY BANK OF C34 A4
MORGAN STANLEY BANK OF C34 A4
MORGAN STANLEY BANK OF C34 A4
MORGAN STANLEY BANK OF C34 ASB
MORGAN STANLEY CAPITAL BNK2 A4
MORGAN STANLEY CAPITAL BNK2 XA
MORGAN STANLEY CAPITAL HR2 A4
MORGAN STANLEY CAPITAL HR2 A4
MORGAN STANLEY CAPITAL HR2 A4
MORGAN STANLEY CAPITAL HR2 A4
MORGAN STANLEY CAPITAL HR2 A4
MORGAN STANLEY CAPITAL HR8 A4
MORGAN STANLEY CAPITAL | H3 A5

Coupon Rate

0.03
0.03
0.03
0.04
0.03
0.04
0.03
0.04
0.04
0.04
0.03
0.03
0.03
0.03
0.03
0.03
0.04
0.03
0.03
0.03
0.07
0.06
0.07
0.07
0.02
0.02
0.06
0.06
0.06
0.06
0.07
0.04
0.04
0.04
0.04
0.04
0.03
0.03
0.04
0.03
0.03
0.03
0.04
0.04
0.03
0.04
0.03
0.04
0.03
0.03
0.03
0.03
0.03
0.03
0.04
0.04
0.03
0.04
0.04
0.04
0.03
0.03
0.01
0.04
0.04
0.04
0.04
0.04
0.02
0.04

Maturity Date
1/15/2048
1/15/2048

10/15/2048
11/15/2048
3/17/2049
3/17/2049
6/13/2052
3/15/2050
3/15/2050
3/15/2050
9/15/2050
6/15/2049
10/15/2050
6/15/2049
6/15/2049
12/15/2049
3/15/2050
10/15/2050
10/15/2050
10/15/2050
3/15/2036
3/15/2038
5/15/2039
5/15/2039
9/10/2039
9/10/2039
11/15/2038
11/15/2038
4/15/2038
5/15/2038
6/10/2038
8/15/2047
10/15/2047
10/15/2047
12/15/2047
12/15/2047
12/15/2047
12/15/2047
4/15/2048
7/15/2050
7/15/2050
5/15/2048
5/15/2048
5/15/2048
10/15/2048
10/15/2048
10/15/2048
10/15/2048
5/15/2049
5/15/2049
5/15/2049
11/15/2049
12/15/2049
12/15/2049
12/15/2049
12/15/2049
11/15/2052
11/15/2052
11/15/2052
11/15/2052
11/15/2052
11/15/2049
11/15/2049
12/15/2050
12/15/2050
12/15/2050
12/15/2050
12/15/2050
7/15/2053
7/15/2051

Market Value
1,354,663.20
1,452,827.20
5,598,545.00
2,896,227.78
3,531,188.49

871,288.75
2,250,975.00
1,711,260.00
5,794,516.50
1,939,428.00
1,620,920.00

832,171.21
2,867,496.85

348,614.00
6,070,220.00
3,302,678.40

935,330.00
1,123,800.00
2,332,620.79

727,064.76

851,242.06
2,721,628.09
7,969,650.00
3,266,168.75
3,744,774.60
1,847,066.76
6,453,774.32
5,701,280.72

743,098.68

758,352.25

12,289,358.90
3,030,849.80
2,945,142.48
3,683,897.20
1,825,579.70
1,958,438.60
49,783.22

299,898.91

464,596.80
2,921,972.06
3,183,949.90
1,680,999.20

757,653.00

777,080.00
2,262,643.50
7,662,921.00
1,485,151.75
1,113,395.50
1,892,587.06
3,005,266.25

410,112.50
3,445,082.95
2,360,829.34
4,399,314.67

704,012.40
7,200,083.28
3,382,859.90

931,680.00
1,305,661.01
3,959,640.00

250,179.34
5,457,744.43

101,207.01

470,095.00
1,410,285.00
1,934,911.02
1,173,464.30
2,171,838.90
4,736,308.31
4,381,257.79

Accrual
4,018.45
4,309.64

15,464.63
9,112.44
10,076.40
2,696.98
7,054.38
5,584.80
18,910.75
6,329.44
4,658.79
2,090.84
8,025.84
969.37
18,869.50
9,345.37
3,078.25
3,146.70
7,111.02
2,216.47
2,972.32
7,979.51
25,136.10
10,301.42
7,481.63
3,690.23
19,521.48
17,245.33
2,200.14
2,262.94
66,590.08
9,514.32
9,748.66
12,193.99
5,450.61
5,847.28
138.67
835.37
1,424.40
8,618.30
9,391.00
5,000.25
2,425.80
2,488.00
6,533.25
23,930.42
4,132.75
3,383.88
5,022.33
8,730.90
1,191.46
8,619.69
7,107.74
13,245.00
2,278.50
23,302.70
9,841.65
2,946.67
4,129.47
12,523.33
722.87
14,942.64
4,290.10
1,494.58
4,483.75
6,151.71
3,730.82
6,904.98
9,604.61
15,910.89

Shares
1,380,000.00
1,480,000.00
5,750,000.00
3,039,000.00
3,652,412.05

905,000.00
2,500,000.00
1,800,000.00
6,095,000.00
2,040,000.00
1,750,000.00

870,790.78
2,970,791.26

370,000.00
6,500,000.00
3,570,000.00
1,000,000.00
1,200,000.00
2,503,000.00

780,171.00

848,585.99
2,752,316.42
8,040,000.00
3,295,000.00
4,215,000.00
2,079,000.00
6,469,949.19
5,715,569.64

746,600.23

761,925.68

11,830,000.00
3,051,907.97
2,982,000.00
3,730,000.00
1,855,000.00
1,990,000.00
50,031.88

301,396.85

480,000.00
2,996,802.21
3,265,489.16
1,724,720.88

780,000.00

800,000.00
2,325,000.00
7,900,000.00
1,525,000.00
1,150,000.00
1,970,828.97
3,151,000.00

430,000.00
3,642,121.74
2,465,824.13
4,594,968.42

735,000.00
7,517,000.00
3,605,000.00
1,000,000.00
1,401,405.00
4,250,000.00

258,628.75
5,881,000.00
5,397,707.44

500,000.00
1,500,000.00
2,058,000.00
1,248,114.00
2,310,000.00
5,647,000.00
4,571,000.00

Base Cost

% of MV
1,362,528.25 0.0022%
1,461,262.18 0.0024%
6,083,186.63 0.0092%
2,903,930.88 0.0047%
3,441,710.99 0.0058%

935,186.96 0.0014%
2,585,392.42 0.0037%
1,669,334.25 0.0028%
6,254,702.24 0.0095%
2,051,301.65 0.0032%
1,885,181.86 0.0027%

878,095.59 0.0014%
3,133,550.33 0.0047%

379,360.58 0.0006%
6,696,596.00 0.0099%
3,495,566.94 0.0054%
1,099,447.28 0.0015%
1,294,494.27 0.0018%
2,632,819.70 0.0038%

800,751.92 0.0012%

846,570.25 0.0014%
2,709,482.06 0.0045%
7,879,420.14 0.0130%
3,279,661.30 0.0053%
3,748,315.31 0.0061%
2,007,866.03 0.0030%
6,469,912.46 0.0106%
5,715,411.63 0.0093%

738,327.48 0.0012%

761,925.68 0.0012%

11,944,216.13 0.0201%
3,005,862.58 0.0050%
3,138,182.31 0.0048%
4,006,796.17 0.0060%
1,835,807.17 0.0030%
1,969,410.39 0.0032%

50,711.31 0.0001%
310,269.18 0.0005%
491,664.07 0.0008%

2,892,124.32 0.0048%
3,119,111.18 0.0052%
1,738,988.68 0.0028%

854,241.20 0.0012%

872,298.15 0.0013%
2,214,079.30 0.0037%
7,777,032.76 0.0125%
1,467,938.49 0.0024%
1,104,383.53 0.0018%
1,987,390.78 0.0031%
3,230,864.17 0.0049%

440,898.53 0.0007%
3,359,180.45 0.0056%
2,487,119.29 0.0039%
4,329,288.91 0.0072%

754,122.90 0.0012%
7,628,131.92 0.0118%
3,448,884.41 0.0055%

904,943.26 0.0015%
1,438,902.51 0.0021%
4,148,879.43 0.0065%

269,032.03 0.0004%
5,893,661.53 0.0089%

411,675.72 0.0002%

549,037.94 0.0008%
1,539,781.84 0.0023%
2,003,811.63 0.0032%
1,281,215.52 0.0019%
2,541,373.87 0.0036%
5,802,085.48 0.0078%
5,185,421.81 0.0072%



Mellon Security ID
61767YAZ3
61767YAZ3
61691RAD8
61691RAE6
61771IMAS9
61691UBE8
61691UBF5
61692CBE7
61692CBK3
61772TBH6
61774LBF5
61765DATS
61765DAU2
61765DAU2
61767FAZ4
61691ABL6
61766CAE9
61766CAG4
61772LBL4
61772NBN6
61772QAT7
55348UAG3
55361AAU8
55361AAU8
62475WAA3
637639AB1
637639AJ4
64829WAF1
64831QAAL
64831TAAS
65486XAAL
67630KAA0
67448TBE4
67114KAC1
67113XAA8
67114BAAS
670857AA9
67114JAA8
67114JAA8
67115NAGS5
67114VAAL
67114VAAL
67116VAA9
67117DAA8
67117PAAL
67117XAA4
68236JAA9
67115DAA0
67118AAA3
69357TAA8
69377CAAL
693981AA0
693650AA1
T749424AA5
T4938WAY7
78436EAAT7
810064AA3
81748WAU0
78419CAC8
78419CAD6
78434KAA5
78449RAA3
78449RAA3
78449RAA3
78449RAA3
78449RAA3
78458MAA2
78457JAA0
85236WCE4
85236WCE4

Accounting Type

COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

MORGAN STANLEY CAPITAL | H3 A5
MORGAN STANLEY CAPITAL | H3 A5
MORGAN STANLEY CAPITAL | H4 A3
MORGAN STANLEY CAPITAL | H4 A4
MORGAN STANLEY CAPITAL | H7 A1
MORGAN STANLEY CAPITAL | L3 A4
MORGAN STANLEY CAPITAL | L3 XA
MORGAN STANLEY CAPITAL | L6 A4
MORGAN STANLEY CAPITAL | L6 XA
MORGAN STANLEY CAPITAL | L7 A5
MORGAN STANLEY CAPITAL | L8 A5
MORGAN STANLEY CAPITAL MS1 A3
MORGAN STANLEY CAPITAL MS1 A4
MORGAN STANLEY CAPITAL MS1 A4
MORGAN STANLEY CAPITAL UB11 A3
MORGAN STANLEY CAPITAL UBS8 A4
MORGAN STANLEY CAPITAL UBS9 A4
MORGAN STANLEY CAPITAL UBS9 AS
MORGAN STANLEY RESID 2 A9 144A
MORGAN STANLEY RESID 5 A9 144A
MORGAN STANLEY RESID 6 A9 144A
MRCD 2019-MARK MOR PARK A 144A
MSWF COMMERCIAL MORTGAGE 2 A5
MSWF COMMERCIAL MORTGAGE 2 A5
MTN COMMERCIAL MOR LPFL A 144A
NATIONAL SECURITIES CLEAR 144A
NATIONAL SECURITIES CLEAR 144A
NEW RESIDENTIAL M INV1 A6 144A
NEW RESIDENTIAL M NQM3 Al 144A
NEW RESIDENTIAL M NQM3 Al 144A
NJ TRUST 2023-GSP GSP A 144A
OAKST COMMERCIAL MO NLP A 144A
OBX 2020-EXP1 TR EXP1 2A1 144A
OBX 2021-INV2 TRU INV2 A3 144A
OBX 2021-J1 TRUST J1 Al 144A

OBX 2021-NQM1 TRU NQM1 A1l 144A
OBX 2021-NQM2 TRU NQM2 A1l 144A
OBX 2021-NQM3 TRU NQM3 A1l 144A
OBX 2021-NQM3 TRU NQM3 Al 144A
OBX 2022-INV1 TRU INV1 A7 144A
OBX 2022-NQM1 TRU NQM1 Al 144A
OBX 2022-NQM1 TRU NQM1 A1l 144A
OBX 2022-NQM6 TRU NQM6 Al 144A
OBX 2022-NQM7 TRU NQM7 Al 144A
OBX 2023-NQM3 TRU NQM3 Al 144A
OBX 2023-NQM7 TRU NQM7 Al 144A
ONE BRYANT PARK TRU OBP A 144A
ONSLOW BAY MORTGA NQM4 Al 144A
OPG TRUST 2021-POR PORT A 144A
PRKCM 2021-AFC1 T AFC1 Al 144A
PRKCM 2022-AFC1 AFC1 A1A 144A
PRKCM 2023-AFC1 T AFC1 Al 144A
PSMC 2021-1 TRUST 1 Al 144A

RCKT MORTGAGE TR CES1 A1A 144A
RCKT MORTGAGE TRUST 2 A22 144A
SCG 2024-MSP MORTGA MSP A 144A
SCOTT TRUST 2023-SF SFS A 144A
SEQUOIA MORTGAGE TR 4 A19 144A
SG COMMERCIAL MORTGAGE S C5 A3
SG COMMERCIAL MORTGAGE S C5 A4
SG RESIDENTIAL MORTG 2 Al 144A
SLG OFFICE TRUST 20 OVA A 144A
SLG OFFICE TRUST 20 OVA A 144A
SLG OFFICE TRUST 20 OVA A 144A
SLG OFFICE TRUST 20 OVA A 144A
SLG OFFICE TRUST 20 OVA A 144A
SMR 2022-IND MORTGA IND A 144A
SMRT 2022-MINI MINI A 144A

SREIT TRUST 2021-M MFP2 A 144A
SREIT TRUST 2021-M MFP2 A 144A

Coupon Rate
0.04
0.04
0.04
0.04
0.02
0.03
0.01
0.02
0.01
0.03
0.04
0.04
0.04
0.04
0.03
0.04
0.04
0.04
0.03
0.03
0.03
0.03
0.06
0.06
0.07
0.02
0.05
0.03
0.04
0.01
0.06
0.06
0.06
0.03
0.03
0.01
0.01
0.01
0.01
0.03
0.02
0.02
0.05
0.05
0.06
0.07
0.03
0.02
0.06
0.02
0.04
0.07
0.03
0.06
0.03
0.07
0.06
0.03
0.03
0.03
0.05
0.03
0.03
0.03
0.03
0.03
0.07
0.06
0.06
0.06

Maturity Date
7/15/2051
7/15/2051

12/15/2051
12/15/2051
7/15/2052
11/15/2052
11/15/2052
6/15/2054
6/15/2054
10/15/2054
4/15/2055
5/15/2048
5/15/2048
5/15/2048
8/15/2049
12/15/2048
3/15/2049
3/15/2049
5/25/2051
8/25/2051
9/25/2051
12/15/2036
12/15/2056
12/15/2056
3/15/2039
4/23/2025
5/30/2025
6/25/2051
4/25/2062
11/27/2056
1/6/2029
3/15/2040
2/25/2060
10/25/2051
5/25/2051
2/25/2066
5/25/2061
7/25/2061
7/25/2061
12/25/2051
11/25/2061
11/25/2061
7/25/2062
8/25/2062
2/25/2063
4/25/2063
9/15/2054
10/25/2061
10/15/2036
8/25/2056
4/25/2057
2/25/2058
3/25/2051
2/25/2044
2/25/2052
4/15/2041
3/15/2040
6/25/2051
10/10/2048
10/10/2048
8/25/2062
7/15/2041
7/15/2041
7/15/2041
7/15/2041
7/15/2041
2/15/2039
1/15/2039
11/15/2036
11/15/2036

Market Value
2,092,383.67
4,198,186.20

896,014.00

385,328.00

156,233.77
2,661,810.00
1,208,003.36
4,122,202.60
1,133,524.93
2,895,981.00
3,849,140.00
1,601,731.39

943,402.60

959,657.33
3,215,315.30
1,466,678.40

934,230.33

946,910.00

195,004.40

226,962.54

189,213.29

872,500.00
3,426,304.00
2,109,318.40

494,765.00

327,573.00
2,000,282.20
1,286,606.94
1,418,764.85

838,414.45
1,599,660.90
7,031,990.00
1,845,506.73
1,573,035.99
7,965,779.67
1,034,806.80
1,064,496.99

983,257.75
1,029,589.26
6,340,496.29
1,223,054.13
5,359,081.28
1,595,215.01
1,595,198.34
2,689,299.71
3,869,739.48
1,922,715.00
1,176,646.94
1,234,459.55
1,104,082.03
1,551,227.38
2,360,614.13
5,785,932.48
1,924,691.11

690,740.28
2,893,243.00
1,851,408.00

130,986.39
4,770,400.00
4,425,424.80

883,730.62
2,916,056.25

827,250.00
8,272,500.00
1,654,500.00
1,480,777.50
1,805,834.80
3,706,687.50
8,504,599.50
5,530,476.40

Accrual

7,598.66
15,246.05
3,130.52
1,436.67
304.71
7,817.50
22,227.63
10,083.54
21,001.72
7,410.98
13,435.81
4,815.27
3,054.69
3,107.32
7,208.52
4,824.73
2,932.11
3,252.50
511.17
594.94
495.99
2,264.60
16,037.33
9,872.98
1,588.30
2,238.33
34,619.44
3,056.64
4,975.49
962.34
8,262.97
35,553.58
2,317.23
4,084.86
20,685.52
1,088.82
1,227.81
1,112.55
1,164.97
15,359.91
2,737.71
11,995.88
6,414.77
6,885.57
13,384.42
21,825.96
4,718.27
2,322.83
3,499.53
1,736.82
5,532.39
12,997.64
15,024.90
9,674.19
1,813.49

9,061.62
343.36
11,579.17
12,016.33
3,965.97
7,594.61
2,154.50
21,545.00
4,309.00
3,856.56
6,111.68
11,142.55
25,279.92
16,439.34

Shares
2,183,000.00
4,380,000.00

929,166.67
400,000.00
157,135.73
3,000,000.00
43,927,394.74
4,951,000.00
20,909,886.17
3,455,000.00
4,250,000.00
1,646,245.88
970,000.00
986,713.00
3,417,712.22
1,520,000.00
979,000.00
1,000,000.00
245,359.54
285,570.09
238,073.02
1,000,000.00
3,200,000.00
1,970,000.00
500,000.00
340,000.00
2,000,000.00
1,467,188.50
1,530,920.06
998,861.59
1,530,000.00
7,000,000.00
1,924,026.24
1,960,731.41
9,929,050.90
1,218,825.00
1,338,215.61
1,266,660.33
1,326,345.89
7,372,755.84
1,425,271.68
6,245,142.03
1,637,814.57
1,616,962.66
2,699,964.57
3,826,878.44
2,250,000.00
1,424,322.36
1,250,870.98
1,380,257.82
1,619,235.26
2,363,923.62
7,211,951.69
1,926,810.60
870,476.21
2,900,000.00
1,840,000.00
164,810.44
5,000,000.00
4,720,000.00
889,065.01
3,525,000.00
1,000,000.00
10,000,000.00
2,000,000.00
1,790,000.00
1,855,449.52
3,730,000.00
8,550,000.00
5,560,000.00

Base Cost

% of MV
2,306,485.40 0.0034%
4,999,228.76 0.0069%

937,608.54 0.0015%

410,989.44 0.0006%

161,002.86 0.0003%
3,081,756.12 0.0044%
2,052,233.03 0.0020%
5,048,015.53 0.0067%
1,854,265.78 0.0019%
2,883,962.23 0.0047%
3,877,254.66 0.0063%
1,659,881.21 0.0026%
1,056,292.59 0.0015%
1,010,009.54 0.0016%
3,349,570.67 0.0053%
1,664,817.60 0.0024%

914,066.35 0.0015%
1,047,962.93 0.0015%

193,076.14 0.0003%

288,043.41 0.0004%

237,721.92 0.0003%

961,461.19 0.0014%
3,441,777.60 0.0056%
2,028,923.06 0.0035%

490,286.00 0.0008%

327,990.76 0.0005%
1,999,557.44 0.0033%
1,502,888.64 0.0021%
1,495,708.39 0.0023%

998,861.82 0.0014%
1,547,962.56 0.0026%
7,080,465.60 0.0115%
1,924,026.35 0.0030%
1,543,175.31 0.0026%
8,061,930.37 0.0130%
1,211,162.87 0.0017%
1,309,054.16 0.0017%
1,266,643.77 0.0016%
1,326,328.59 0.0017%
6,375,605.58 0.0104%
1,425,271.09 0.0020%
6,245,138.55 0.0088%
1,620,491.17 0.0026%
1,583,886.03 0.0026%
2,699,964.52 0.0044%
3,826,820.01 0.0063%
2,304,820.59 0.0031%
1,424,302.52 0.0019%
1,241,703.96 0.0020%
1,380,256.46 0.0018%
1,593,250.50 0.0025%
2,363,891.93 0.0039%
5,824,421.11 0.0095%
1,926,801.56 0.0032%

819,483.96 0.0011%
2,892,730.28 0.0047%
1,840,000.00 0.0030%

166,492.78 0.0002%
5,112,000.95 0.0078%
4,837,996.85 0.0072%

860,278.09 0.0014%
2,908,945.99 0.0048%
1,026,669.37 0.0014%

10,266,694.39 0.0135%
2,053,338.88 0.0027%
1,837,738.31 0.0024%
1,855,449.52 0.0030%
3,626,038.06 0.0061%
8,520,900.18 0.0139%
5,453,675.09 0.0091%



Mellon Security ID
78472UAAG
78472UAAG
85573RAA6
87666YAAS
89177HAAQ
89181JAA0
87267TAA9
90276EAE7
90276FAW4
90278LAY5
90278PAZ3
90276CAC5
90276GAR3
90276 TAF1
90276 TAF1
90276TAG9
90276VAE9
90291JAV9
92539TAAL
92538NAAS
918286AA3
92943PAA9
94989CAX9
94989JAZ9
94989JBA3
94989KAU7
94989KAX1
94989NBG1
94989WAS6
94989YAZ6
95000LAZ6
95000FAS5
95001MAEQ
95001MAF7
95000XAE7
95000XAE7
95000XAF4
95000XAD9
95000XAD9
95000YAX3
95000YAY1
95001ABC9
95001ABD7
95001ABD7
95001GAE3
95001LAUG
95001LAUG
95001JAX5
95001JAX5
95001NAY4
95001RAX7
95001RAX7
95001RAX7
95001VAU4
95001VAU4
95001VAS9
95001YAD6
95001YAE4
95002XBC8
95002XBD6
95002XBD6
95002UAJ0
95003CAJ9
95003CANO
95003DBB3
95003DBR8
95003MBS6
94989AAU9
94989TAZ7
95000HBF8

Accounting Type

COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

SREIT TRUST 2021-MF MFP A 144A
SREIT TRUST 2021-MF MFP A 144A
STARWOOD MORTGAGE RE 6 Al 144A
TAUBMAN CENTERS COM DPM A 144A
TOWD POINT MORTGAG HY2 Al 144A
TOWD POINT MORTGAGE 1 Al 144A
TRK 2021-INV2 TRU INV2 Al 144A

UBS COMMERCIAL MORTGAGE C1 A4
UBS COMMERCIAL MORTGAGE C10 A4
UBS COMMERCIAL MORTGAGE C15 A4
UBS COMMERCIAL MORTGAGE C18 A3
UBS COMMERCIAL MORTGAGE C2 ASB
UBS COMMERCIAL MORTGAGE C3 A3
UBS COMMERCIAL MORTGAGE C5 A4
UBS COMMERCIAL MORTGAGE C5 A4
UBS COMMERCIAL MORTGAGE C5 A5
UBS COMMERCIAL MORTGAGE C8 A4
UBS COMMERCIAL MORTGAGE C9 A3
VERUS SECURITIZATION 4 Al 144A
VERUS SECURITIZATION 4 Al 144A
VSE 2018-A VOI MORTGA A A 144A
WB COMMERCIAL MORTGA HQ A 144A
WELLS FARGO COMMERCIAL C26 A4
WELLS FARGO COMMERCIAL C28 A4
WELLS FARGO COMMERCIAL C28 ASB
WELLS FARGO COMMERCIAL C29 A3
WELLS FARGO COMMERCIAL C29 AS
WELLS FARGO COMMERCIAL C30 AS
WELLS FARGO COMMERCIAL C31 A4
WELLS FARGO COMMERCIAL C32 A4
WELLS FARGO COMMERCIAL C33 A4
WELLS FARGO COMMERCIAL C35 A3
WELLS FARGO COMMERCIAL C38 A4
WELLS FARGO COMMERCIAL C38 A5
WELLS FARGO COMMERCIAL C39 A4
WELLS FARGO COMMERCIAL C39 A4
WELLS FARGO COMMERCIAL C39 A5
WELLS FARGO COMMERCIAL C39 ASB
WELLS FARGO COMMERCIAL C39 ASB
WELLS FARGO COMMERCIAL C40 A3
WELLS FARGO COMMERCIAL C40 A4
WELLS FARGO COMMERCIAL C41 A3
WELLS FARGO COMMERCIAL C41 A4
WELLS FARGO COMMERCIAL C41 A4
WELLS FARGO COMMERCIAL C42 A4
WELLS FARGO COMMERCIAL C43 A4
WELLS FARGO COMMERCIAL C43 A4
WELLS FARGO COMMERCIAL C44 A5
WELLS FARGO COMMERCIAL C44 A5
WELLS FARGO COMMERCIAL C45 A4
WELLS FARGO COMMERCIAL C48 A5
WELLS FARGO COMMERCIAL C48 A5
WELLS FARGO COMMERCIAL C48 A5
WELLS FARGO COMMERCIAL C51 A4
WELLS FARGO COMMERCIAL C51 A4
WELLS FARGO COMMERCIAL C51 ASB
WELLS FARGO COMMERCIAL C54 A3
WELLS FARGO COMMERCIAL C54 A4
WELLS FARGO COMMERCIAL C57 A3
WELLS FARGO COMMERCIAL C57 A4
WELLS FARGO COMMERCIAL C57 A4
WELLS FARGO COMMERCIAL C58 A4
WELLS FARGO COMMERCIAL C59 A5
WELLS FARGO COMMERCIAL C59 AS
WELLS FARGO COMMERCIAL C60 A2
WELLS FARGO COMMERCIAL C60 ASB
WELLS FARGO COMMERCIAL C62 A4
WELLS FARGO COMMERCIAL LC18 A5
WELLS FARGO COMMERCIAL LC22 A4
WELLS FARGO COMMERCIAL LC24 A4

Coupon Rate

0.06
0.06
0.02
0.08
0.06
0.04
0.02
0.03
0.04
0.04
0.03
0.03
0.03
0.03
0.03
0.03
0.04
0.04
0.06
0.04
0.04
0.06
0.03
0.04
0.03
0.03
0.04
0.04
0.04
0.04
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.04
0.03
0.03
0.03
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.03
0.03
0.03
0.03
0.03
0.02
0.02
0.02
0.02
0.03
0.03
0.02
0.02
0.04
0.03
0.04
0.03

Maturity Date
11/15/2038
11/15/2038
11/25/2066

5/15/2037
5/25/2058
1/25/2063
11/25/2056
6/15/2050
5/15/2051
12/15/2051
12/15/2052
8/15/2050
8/15/2050
11/15/2050
11/15/2050
11/15/2050
2/15/2051
3/15/2051
5/25/2068
4/25/2067
2/20/2036
3/15/2040
2/15/2048
5/15/2048
5/15/2048
6/15/2048
6/15/2048
9/15/2058
11/15/2048
1/15/2059
3/15/2059
7/15/2048
7/15/2050
7/15/2050
9/15/2050
9/15/2050
9/15/2050
9/15/2050
9/15/2050
10/15/2050
10/15/2050
11/15/2050
11/15/2050
11/15/2050
12/15/2050
3/15/2051
3/15/2051
5/15/2051
5/15/2051
6/15/2051
1/15/2052
1/15/2052
1/15/2052
6/15/2052
6/15/2052
6/15/2052
12/15/2052
12/15/2052
8/15/2053
8/15/2053
8/15/2053
7/15/2053
4/15/2054
4/15/2054
8/15/2054
8/15/2054
4/15/2055
12/15/2047
9/15/2058
10/15/2049

Market Value
1,463,879.64
3,685,822.84
5,390,350.73
3,430,537.50

619,417.90

363,231.88
3,181,227.16

186,874.00
2,452,015.50
3,338,115.30
3,512,200.00

807,049.94
1,721,248.75

563,676.00
3,006,272.00
1,442,006.65
4,251,401.40
1,118,858.36
3,248,191.38
1,337,075.37
2,455,298.22
1,835,731.00

624,243.20
3,938,781.00

184,819.67
1,104,298.28
4,848,900.00
9,671,600.00
1,937,460.00
1,733,580.00
1,062,070.20
2,939,961.09
1,564,895.46
2,324,615.80
2,663,097.00
2,681,785.40
2,743,533.00

613,715.64

876,736.63
4,086,261.85
3,031,481.30
3,190,628.00

469,155.00
5,629,860.00
1,861,469.02
4,779,450.00
2,867,670.00
1,817,654.00
5,008,115.10
1,927,000.00

862,959.48
3,232,474.20
5,073,390.00
3,902,144.70
4,526,850.00

266,492.80
1,790,600.00
1,800,660.00
3,190,176.00
1,352,848.00
6,536,792.43
1,776,157.20
2,168,290.50
3,341,080.00
3,097,689.08
1,562,627.50
4,726,272.00
2,754,530.60
2,988,469.50
2,195,093.00

Accrual

4,296.62
10,818.22
10,320.29
12,077.59
763.44
1,206.35
6,079.23
576.67
9,327.73
12,697.13
9,272.00
2,270.79
4,816.48
1,606.00
8,565.33
4,530.68
14,903.06
3,796.67
15,818.42
5,106.08
2,712.59
9,329.37
1,688.53
11,935.70
515.03
3,172.59
16,720.83
33,891.67
6,158.33
5,340.00
3,169.05
6,896.30
4,396.13
7,107.43
7,497.88
7,550.49
8,331.38
1,693.33
2,419.04
11,927.38
9,564.25
9,095.00
1,446.67
17,360.00
6,063.85
16,716.67
10,030.00
6,669.00
18,374.85
6,973.33
3,201.41
11,991.83
18,821.25
11,892.01
13,795.83
737.33
4,820.00
5,243.33
5,902.67
2,824.00
13,645.22
3,730.73
5,580.25
9,610.00
5,647.83
3,106.25
17,000.00
7,973.38
9,837.44
5,712.38

Shares
1,474,525.72
3,712,628.02
6,450,179.77
3,405,000.00

609,303.46
386,030.87
3,710,621.53
200,000.00
2,595,000.00
3,510,000.00
4,000,000.00
834,850.46
1,825,000.00
600,000.00
3,200,000.00
1,565,000.00
4,490,000.00
1,182,150.71
3,266,582.24
1,369,533.31
2,493,701.22
1,825,000.00
640,000.00
4,046,000.00
186,943.34
1,130,376.06
5,000,000.00
10,000,000.00
2,000,000.00
1,800,000.00
1,110,000.00
3,094,826.19
1,653,716.57
2,470,000.00
2,850,000.00
2,870,000.00
2,925,000.00
632,624.80
903,749.71
4,315,000.00
3,205,000.00
3,400,000.00
500,000.00
6,000,000.00
2,027,479.00
5,000,000.00
3,000,000.00
1,900,000.00
5,235,000.00
2,000,000.00
893,000.00
3,345,000.00
5,250,000.00
4,310,000.00
5,000,000.00
280,000.00
2,000,000.00
2,000,000.00
3,800,000.00
1,600,000.00
7,731,000.00
2,140,000.00
2,550,000.00
4,000,000.00
3,319,000.00
1,750,000.00
5,100,000.00
2,810,000.00
3,075,000.00
2,330,000.00

Base Cost

% of MV
1,466,741.16 0.0024%
3,692,956.48 0.0060%
6,450,166.07 0.0088%
3,373,603.02 0.0056%

602,282.69 0.0010%
368,237.29 0.0006%
3,699,607.85 0.0052%
205,225.54 0.0003%
2,792,501.05 0.0040%
3,763,901.65 0.0055%
4,036,601.80 0.0057%
856,682.46 0.0013%
1,650,475.34 0.0028%
565,272.88 0.0009%
3,227,892.18 0.0049%
1,606,293.54 0.0024%
4,437,817.08 0.0070%
1,192,698.80 0.0018%
3,266,531.12 0.0053%
1,344,071.57 0.0022%
2,474,189.06 0.0040%
1,810,725.47 0.0030%
671,635.06 0.0010%
3,872,160.00 0.0064%
194,353.17 0.0003%
1,139,700.14 0.0018%
5,118,499.37 0.0079%

10,246,133.81 0.0158%
2,090,704.32 0.0032%
1,975,877.68 0.0028%
1,098,655.27 0.0017%
3,040,367.98 0.0048%
1,668,057.80 0.0026%
2,451,757.53 0.0038%
2,865,025.37 0.0044%
2,749,310.83 0.0044%
2,726,035.09 0.0045%

674,179.17 0.0010%

927,379.23 0.0014%
4,115,488.09 0.0067%
3,289,704.79 0.0050%
3,429,845.14 0.0052%

552,939.28 0.0008%
5,823,545.77 0.0092%
2,081,336.19 0.0030%
5,781,256.81 0.0078%
2,996,438.57 0.0047%
2,117,126.83 0.0030%
5,665,119.23 0.0082%
2,054,243.11 0.0032%

917,520.39 0.0014%
3,503,668.73 0.0053%
5,296,168.55 0.0083%
4,833,868.61 0.0064%
5,438,047.16 0.0074%

302,665.77 0.0004%
2,080,555.45 0.0029%
2,066,589.68 0.0029%
3,834,686.89 0.0052%
1,644,093.55 0.0022%
7,944,054.68 0.0107%
2,150,145.66 0.0029%
2,621,909.08 0.0035%
4,113,168.61 0.0055%
3,412,584.94 0.0051%
1,799,338.59 0.0026%
4,931,614.17 0.0077%
2,693,443.27 0.0045%
3,057,173.25 0.0049%
2,356,271.30 0.0036%



Mellon Security ID
95000JAU2
95000JAVO
95000AAUL
94989HAZ3
94989VAC3
95000KBA2
95000TBS4
95001FAWS
95003JAA3
949798AS1
95002QAS9
95002VAS8
95002QAA8
949930AB7
95002VAA7
92890FAUO
92939FAU3
92939FAU3
92890KBA2
92890KBA2
92939HAY1
92939HAY1
92939HAY1
92939KAE8
92939LAD8
88579YBM2
88579YBNO
88579YBP5
88579YAY7
88579YBJ9
88579YBP5
817826AC4
817826AE0
817826AC4
002824BH2
002824BF6
00287YAY5
00287YARO
00287YAV1
00287YCB3
00287YDT3
00287YDUO
00287YAW9
00287YDUO
00287YDW6
00287YBDO
00287YAM1
00287YAQ2
00287YARO
00287YBDO
00287YBVO
00287YBX6
00287YCB3
00287YDS5
00287YDT3
00287YDUO
00287YDUO
00287YAM1
00287YARO
00287YCB3
00287YAW9
00287YAQ2
00287YDUO
00724PAC3
00724PAD1
00724PAD1
007903BF3
007903BF3
007944AF8
007589AA2

Accounting Type

COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
COMMERCIAL MORTGAGE BACKED SECURITIES
CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

WELLS FARGO COMMERCIAL LC25 A3
WELLS FARGO COMMERCIAL LC25 A4
WELLS FARGO COMMERCIAL M P2 A4
WELLS FARGO COMMERCIAL NXS1 XA
WELLS FARGO COMMERCIAL NXS3 A3
WELLS FARGO COMMERCIAL NXS6 A3
WELLS FARGO COMMERCIAL RB1 A5
WELLS FARGO COMMERCIAL RC1 A3
WELLS FARGO MORTGA RR1 Al 144A
WELLS FARGO MORTGAG 2 A17 144A
WELLS FARGO MORTGAG 2 A17 144A
WELLS FARGO MORTGAG 4 A17 144A
WELLS FARGO MORTGAGE 2 Al 144A
WELLS FARGO MORTGAGE 2 A2 144A
WELLS FARGO MORTGAGE 4 Al 144A
WFRBS COMMERCIAL MORTGA C20 A5
WFRBS COMMERCIAL MORTGA C21 A5
WFRBS COMMERCIAL MORTGA C21 A5
WFRBS COMMERCIAL MORTGA C22 A5
WFRBS COMMERCIAL MORTGA C22 A5
WFRBS COMMERCIAL MORTGA C23 A5
WFRBS COMMERCIAL MORTGA C23 A5
WFRBS COMMERCIAL MORTGA C23 A5
WFRBS COMMERCIAL MORTGA C24 A5
WFRBS COMMERCIAL MORTGA C25 A4
3M CO

3M CO

3M CO

3M CO

3M CO

3M CO

7-ELEVEN INC 144A

7-ELEVEN INC 144A

7-ELEVEN INC 144A

ABBOTT LABORATORIES

ABBOTT LABORATORIES

ABBVIE INC

ABBVIE INC

ABBVIE INC

ABBVIE INC

ABBVIE INC

ABBVIE INC

ABBVIE INC

ABBVIE INC

ABBVIE INC

ABBVIE INC

ABBVIE INC

ABBVIE INC

ABBVIE INC

ABBVIE INC

ABBVIE INC

ABBVIE INC

ABBVIE INC

ABBVIE INC

ABBVIE INC

ABBVIE INC

ABBVIE INC

ABBVIE INC

ABBVIE INC

ABBVIE INC

ABBVIE INC

ABBVIE INC

ABBVIE INC

ADOBE INC

ADOBE INC

ADOBE INC

ADVANCED MICRO DEVICES INC
ADVANCED MICRO DEVICES INC
ADVENTIST HEALTH SYSTEM/WEST
ADVOCATE HEALTH & HOSPITALS CO

Coupon Rate
0.03
0.04
0.04
0.01
0.03
0.03
0.04
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.03
0.03
0.03
0.04
0.03
0.02
0.04
0.01
0.02
0.01
0.05
0.04
0.03
0.05
0.04
0.04
0.05
0.05
0.04
0.05
0.05
0.05
0.04
0.04
0.05
0.05
0.03
0.03
0.04
0.05
0.05
0.05
0.05
0.04
0.05
0.04
0.04
0.04
0.05
0.02
0.02
0.02
0.04
0.04
0.03
0.04

Maturity Date
12/15/2059
12/15/2059
12/15/2048

5/15/2048
9/15/2057
11/15/2049
3/15/2050
1/15/2060
12/25/2050
6/25/2051
12/25/2049
7/25/2050
12/25/2049
12/25/2051
712512050
5/15/2047
8/15/2047
8/15/2047
9/15/2057
9/15/2057
10/15/2057
10/15/2057
10/15/2057
11/15/2047
11/15/2047
4/15/2025
4/15/2030
4/15/2050
10/15/2027
8/26/2029
4/15/2050
2/10/2026
2/10/2031
2/10/2026
11/30/2046
11/30/2026
5/14/2026
5/14/2035
5/14/2036
11/21/2049
3/15/2031
3/15/2034
5/14/2046
3/15/2034
3/15/2054
11/14/2048
11/6/2042
5/14/2025
5/14/2035
11/14/2048
11/21/2026
11/21/2029
11/21/2049
3/15/2029
3/15/2031
3/15/2034
3/15/2034
11/6/2042
5/14/2035
11/21/2049
5/14/2046
5/14/2025
3/15/2034
2/1/2027
2/1/2030
2/1/2030
6/1/2032
6/1/2032
3/1/2029
8/15/2028

Market Value
1,556,000.32
2,643,948.30
2,384,315.24

22,218.91
716,133.39
2,851,560.00
1,858,173.55
1,514,493.03
4,005,098.08
362,531.77
767,558.33
56,959.61
3,079,431.02
6,223,361.87
2,222,038.83
1,684,501.72
2,774,996.00
6,677,334.13
2,357,496.00
4,936,007.25
7,941,615.36
2,704,240.00
10,079,440.00
7,077,384.00
3,288,712.13
73,741.28
54,787.76
55,497.75
931,960.00
219,347.50
1,124,754.40
1,386,390.00
1,727,826.00
1,293,964.00
706,998.25
1,339,065.40
3,926,525.82
793,270.50
656,957.00
1,832,893.70
3,086,700.20
3,005,818.20
817,307.40
703,381.70
540,303.75
1,439,890.70
2,837,781.25
461,422.50
668,270.30
228,856.80
1,266,944.70
6,636,528.00
825,236.50
1,071,241.20
463,256.80
657,839.00
2,919,793.10
3,950,191.50
1,057,694.00
1,224,824.70
386,200.20
1,472,625.00
2,237,664.66
490,381.50
2,880,984.75
923,674.50
3,538,949.60
4,329,566.00
795,190.20
997,326.00

Accrual
4,567.28
8,387.17
7,811.62
3,662.06
2,056.65
6,605.00
6,037.13
4,459.98

10,400.43
950.31
2,282.99
169.17
9,142.34
16,160.82
6,587.64
5,626.27
8,582.00
20,650.44
7,504.00
15,711.50
26,361.41
8,976.46
33,457.71
21,642.00
9,339.78
928.68
857.90
1,279.58
13,256.94
577.26
25,932.89
2,018.75
5,482.50
1,884.17
11,940.35
17,267.71
49,527.02
14,128.13
11,454.72
32,382.64
14,750.31
14,581.88
15,410.60
3,412.26
2,756.25
28,013.65
55,381.94
6,439.00
11,901.88
4,452.50
14,168.19
83,200.00
14,579.86
4,993.33
2,213.75
3,191.32
14,164.55
77,091.67
18,837.50
21,639.58
7,281.93
20,550.00
10,855.40
1,881.25
12,554.17
4,025.00
49,180.80
60,168.00
2,177.10
5,063.85

Shares
1,624,403.97
2,765,000.00
2,461,000.00
4,160,844.23

735,831.60
3,000,000.00
1,993,000.00
1,590,954.29
4,992,207.21

456,146.78

913,194.61

67,669.69
3,656,934.04
7,757,191.31
2,635,057.78
1,689,994.20
2,800,000.00
6,737,500.00
2,400,000.00
5,025,000.00
8,076,000.00
2,750,000.00
10,250,000.00
7,200,000.00
3,330,678.68
76,000.00
61,000.00
75,000.00
1,000,000.00

250,000.00
1,520,000.00
1,500,000.00
2,150,000.00
1,400,000.00

725,000.00
1,370,000.00
4,067,000.00

825,000.00

700,000.00
2,110,000.00
3,065,000.00
2,970,000.00

910,000.00

695,000.00

525,000.00
1,510,000.00
3,125,000.00

470,000.00

695,000.00

240,000.00
1,330,000.00
7,200,000.00

950,000.00
1,070,000.00

460,000.00

650,000.00
2,885,000.00
4,350,000.00
1,100,000.00
1,410,000.00

430,000.00
1,500,000.00
2,211,000.00

525,000.00
3,275,000.00
1,050,000.00
3,760,000.00
4,600,000.00

885,000.00
1,035,000.00

Base Cost

% of MV
1,529,018.02 0.0025%
2,957,576.29 0.0043%
2,523,623.87 0.0039%

378,795.19 0.0000%
742,353.08 0.0012%
3,025,097.01 0.0047%
1,958,943.14 0.0030%
1,654,222.67 0.0025%
4,115,284.22 0.0066%
459,768.25 0.0006%
774,379.51 0.0013%
68,702.24 0.0001%
3,247,292.73 0.0050%
6,300,787.95 0.0102%
2,207,909.41 0.0036%
1,817,739.04 0.0028%
2,868,443.67 0.0045%
6,532,837.37 0.0109%
2,484,415.38 0.0039%
5,156,053.61 0.0081%
7,895,859.36 0.0130%
2,992,465.79 0.0044%

10,447,344.34 0.0165%
6,910,621.71 0.0116%
3,344,370.20 0.0054%

75,987.52 0.0001%
60,876.84 0.0001%
74,762.73 0.0001%
982,888.97 0.0015%
249,018.79 0.0004%
1,664,171.93 0.0018%
1,493,074.20 0.0023%
1,723,183.67 0.0028%
1,393,535.96 0.0021%
913,723.74 0.0012%
1,426,059.20 0.0022%
4,076,892.64 0.0064%
805,229.60 0.0013%
668,919.56 0.0011%
2,512,316.14 0.0030%
3,064,720.73 0.0051%
2,966,250.16 0.0049%
1,018,517.45 0.0013%
692,827.22 0.0012%
523,201.70 0.0009%
1,457,958.52 0.0024%
3,273,015.80 0.0046%
469,899.16 0.0008%
781,461.92 0.0011%
250,729.92 0.0004%
1,380,562.41 0.0021%
6,984,406.13 0.0109%
1,132,708.57 0.0014%
1,067,823.24 0.0018%
459,527.31 0.0008%
647,967.90 0.0011%
2,875,980.62 0.0048%
5,021,641.94 0.0065%
1,095,678.95 0.0017%
1,234,964.92 0.0020%
474,355.04 0.0006%
1,527,336.83 0.0024%
2,204,087.74 0.0037%
524,856.58 0.0008%
3,255,183.72 0.0047%
1,048,072.81 0.0015%
3,760,000.00 0.0058%
4,328,266.86 0.0071%
818,372.07 0.0013%
1,035,000.00 0.0016%



Mellon Security ID
00108WAM2
00115AAR0
00115AAM1
00115AAQ2
00774MAWS5
00774MAV7
00774MAWS5
00774MAX3
00774MAY1
00774MAV7
00774MAL9
00774MAM7
00774MAU9
00774MAW5
00774MAX3
00774MBC8
00774MAWS5
00774MAX3
00774MAWS5
00774MBC8
00774MAV7
00774MAWS5
00774MAX3
00774MBE4
00774MAV7
00774MAX3
00774MAV7
00774MAWS5
00817YAJ7
00817YAZ1
00817YAF5
00817YAG3
00817YAP3
001055BJO
001055BJ0
001084AS1
00846UALS
00846UAM3
00846UALS
008513AB9
001306AB5
00139PAA6
00914AAB8
00912XAY0
00914AAK8
00914AAQ5
00914AAS1
00914AAR3
00914AAH5
00914AAUG
00914AAR3
00914AAR3
009158BC9
009158BA3
009158AY2
009158AY2
00928QAX9
00928QAY7
010392FU7
010392FN3
010392FX1
010392FN3
010392FP8
010392FY9
010392FY9
01166VAA7
012653AF8
012653AE1
012653AD3
015271AR0

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

AEP TEXAS INC

AEP TRANSMISSION CO LLC

AEP TRANSMISSION CO LLC

AEP TRANSMISSION CO LLC
AERCAP IRELAND CAPITAL DAC/A
AERCAP IRELAND CAPITAL DAC/ A
AERCAP IRELAND CAPITAL DAC/A
AERCAP IRELAND CAPITAL DAC/ A
AERCAP IRELAND CAPITAL DAC/A
AERCAP IRELAND CAPITAL DAC/ A
AERCAP IRELAND CAPITAL DAC/A
AERCAP IRELAND CAPITAL DAC/ A
AERCAP IRELAND CAPITAL DAC/A
AERCAP IRELAND CAPITAL DAC/ A
AERCAP IRELAND CAPITAL DAC/A
AERCAP IRELAND CAPITAL DAC/ A
AERCAP IRELAND CAPITAL DAC/A
AERCAP IRELAND CAPITAL DAC/ A
AERCAP IRELAND CAPITAL DAC/A
AERCAP IRELAND CAPITAL DAC/ A
AERCAP IRELAND CAPITAL DAC/A
AERCAP IRELAND CAPITAL DAC/ A
AERCAP IRELAND CAPITAL DAC/ A
AERCAP IRELAND CAPITAL DAC/ A
AERCAP IRELAND CAPITAL DAC/ A
AERCAP IRELAND CAPITAL DAC/ A
AERCAP IRELAND CAPITAL DAC/ A
AERCAP IRELAND CAPITAL DAC/ A
AETNA INC

AETNA INC

AETNA INC

AETNA INC

AETNA INC

AFLAC INC

AFLAC INC

AGCO CORP

AGILENT TECHNOLOGIES INC
AGILENT TECHNOLOGIES INC
AGILENT TECHNOLOGIES INC
AGREE LP

AHS HOSPITAL CORP

AIG SUNAMERICA GLOBAL FIN 144A
AIR LEASE CORP

AIR LEASE CORP

AIR LEASE CORP

AIR LEASE CORP

AIR LEASE CORP

AIR LEASE CORP

AIR LEASE CORP

AIR LEASE CORP

AIR LEASE CORP

AIR LEASE CORP

AIR PRODUCTS AND CHEMICALS INC
AIR PRODUCTS AND CHEMICALS INC
AIR PRODUCTS AND CHEMICALS INC
AIR PRODUCTS AND CHEMICALS INC
AIRCASTLE LTD 144A

AIRCASTLE LTD 144A

ALABAMA POWER CO

ALABAMA POWER CO

ALABAMA POWER CO

ALABAMA POWER CO

ALABAMA POWER CO

ALABAMA POWER CO

ALABAMA POWER CO

ALASKA AIRLINES 2020-1 CL 144A
ALBEMARLE CORP

ALBEMARLE CORP

ALBEMARLE CORP

ALEXANDRIA REAL ESTATE EQUITIE

Coupon Rate
0.02
0.05
0.04
0.05
0.03
0.02
0.03
0.03
0.03
0.02
0.04
0.03
0.02
0.03
0.03
0.06
0.03
0.03
0.03
0.06
0.02
0.03
0.03
0.06
0.02
0.03
0.02
0.03
0.05
0.04
0.07
0.07
0.05
0.04
0.04
0.06
0.03
0.02
0.03
0.02
0.05
0.07
0.04
0.04
0.03
0.02
0.03
0.02
0.03
0.05
0.02
0.02
0.02
0.03
0.02
0.02
0.07
0.06
0.01
0.03
0.03
0.03
0.04
0.04
0.04
0.05
0.06
0.05
0.05
0.03

Maturity Date
7/1/2030
4/1/2034
4/1/2050

3/15/2053
10/29/2028
10/29/2026
10/29/2028

1/30/2032
10/29/2033
10/29/2026

4/3/2026

8/14/2024
10/29/2024
10/29/2028

1/30/2032

6/6/2028
10/29/2028

1/30/2032

10/29/2028

6/6/2028
10/29/2026
10/29/2028

1/30/2032

9/30/2030
10/29/2026

1/30/2032
10/29/2026
10/29/2028

5/15/2042

8/15/2047

6/15/2036
12/15/2037

3/15/2044

4/1/2030
4/1/2030
3/21/2034
9/15/2029
6/4/2030
9/15/2029
6/15/2028
7/1/2045
3/15/2032
6/1/2026
12/1/2027
12/1/2030
9/1/2028
1/15/2032
1/15/2027
7/1/2025
2/1/2028

1/15/2027

1/15/2027

5/15/2030

5/15/2050

5/15/2027

5/15/2027

7/18/2028

2/15/2029

9/15/2030

4/1/2025
3/15/2032
4/1/2025
1/2/2046
9/1/2027
9/1/2027
2/15/2029
6/1/2052
6/1/2032
6/1/2027
8/15/2031

Market Value
2,499,600.00
2,034,512.40

75,654.00
2,021,940.90
4,526,550.00
1,763,922.00

995,841.00
802,230.00
147,752.50
664,720.08
526,290.20
1,003,307.20
1,914,146.82
678,982.50
688,116.00
5,063,000.00
5,160,267.00
1,244,100.00
1,901,151.00
1,012,600.00
1,884,611.40
1,892,097.90
1,115,400.00
6,253,350.39
11,790,426.00
464,178.00
7,372,265.58
5,795,794.62
1,300,380.00
129,915.70
76,809.60
256,213.10
372,372.00
374,133.36
1,396,020.00
1,258,525.07
2,554,324.40
591,780.00
1,439,056.00
1,407,056.00
233,551.20
4,403,480.00
2,966,575.50
383,170.62
894,336.00
1,965,564.85
1,049,211.30
1,840,200.00
467,860.80
690,593.40
6,155,469.00
2,446,545.90
192,543.75
100,477.50
1,377,795.00
3,668,608.82
5,256,708.15
4,737,509.55
3,237,680.00
4,872,550.00
1,103,293.65
287,480.45
738,559.40
1,367,815.00
1,493,037.50
5,930,985.83
1,561,089.01
2,497,534.00
972,150.30
330,077.00

Accrual
15,750.00
5,253.00
1,825.00
4,872.00
63,333.33
19,654.44
13,933.33
5,228.21
2,512.22
7,406.62
11,771.49
3,809.77
13,668.60
9,500.00
4,484.52
91,840.28
72,200.00
8,107.92
26,600.00
18,368.06
20,999.22
26,473.33
7,269.17
191,317.28
131,374.44
3,025.09
82,145.23
81,092.00
25,500.00
841.74
1,365.49
4,571.25
886.67
7,236.00
27,000.00
2,002.61
3,471.11
4,777.50
1,955.56
9,422.22
3,014.40
12,266.67
38,437.50
4,905.83
10,625.00
3,928.75
7,556.46
9,288.89
4,050.00
6,095.00
31,071.33
12,349.58
1,742.50
1,586.67
10,483.33
27,913.62
67,945.76
53,998.73
2,577.78
70,000.00
1,712.07
4,130.00
9,142.28
4,437.50
4,843.75
37,283.45
32,050.57
43,766.67
15,345.00
1,5695.63

Shares
3,000,000.00
2,040,000.00

100,000.00
2,030,000.00
5,000,000.00
1,900,000.00
1,100,000.00

935,000.00

175,000.00

716,000.00

535,000.00
1,015,000.00
1,962,000.00

750,000.00

802,000.00
5,000,000.00
5,700,000.00
1,450,000.00
2,100,000.00
1,000,000.00
2,030,000.00
2,090,000.00
1,300,000.00
6,021,000.00

12,700,000.00

541,000.00
7,941,000.00
6,402,000.00
1,500,000.00

170,000.00

70,000.00

230,000.00

420,000.00

402,000.00
1,500,000.00
1,243,000.00
2,840,000.00

700,000.00
1,600,000.00
1,600,000.00

240,000.00
4,000,000.00
3,075,000.00

406,000.00
1,020,000.00
2,245,000.00
1,245,000.00
2,000,000.00

480,000.00

690,000.00
6,690,000.00
2,659,000.00

225,000.00

150,000.00
1,500,000.00
3,994,000.00
5,155,000.00
4,735,000.00
4,000,000.00
5,000,000.00
1,263,000.00

295,000.00

860,000.00
1,420,000.00
1,550,000.00
6,078,822.80
1,703,000.00
2,600,000.00

990,000.00

370,000.00

Base Cost

% of MV
2,992,165.62 0.0041%
2,038,659.39 0.0033%

99,966.89 0.0001%
2,081,264.97 0.0033%
4,389,609.80 0.0074%
1,898,314.26 0.0029%
1,098,648.34 0.0016%

945,380.40 0.0013%
179,230.86 0.0002%
715,364.77 0.0011%
534,781.74 0.0009%
1,014,784.22 0.0016%
1,961,707.36 0.0031%
749,078.40 0.0011%
799,620.21 0.0011%
4,958,650.68 0.0083%
4,894,058.46 0.0084%
1,445,697.44 0.0020%
1,900,397.15 0.0031%
991,730.13 0.0017%
1,962,324.40 0.0031%
1,926,827.77 0.0031%
1,314,433.67 0.0018%
5,981,462.11 0.0102%
12,049,425.36 0.0193%
539,394.69 0.0008%
7,826,286.41 0.0121%
5,626,998.78 0.0095%
1,616,304.31 0.0021%
169,532.82 0.0002%
72,610.97 0.0001%
276,695.80 0.0004%
421,199.24 0.0006%
401,336.61 0.0006%
1,497,524.48 0.0023%
1,239,651.47 0.0021%
2,861,252.49 0.0042%
700,393.40 0.0010%
1,642,816.27 0.0024%
1,401,867.69 0.0023%
279,103.69 0.0004%
4,433,097.35 0.0072%
2,979,639.21 0.0049%
426,180.93 0.0006%
1,005,056.39 0.0015%
2,220,727.18 0.0032%
1,223,325.94 0.0017%
1,986,324.96 0.0030%
466,993.59 0.0008%
683,887.25 0.0011%
6,076,922.28 0.0101%
2,407,945.59 0.0040%
224,807.01 0.0003%
149,502.59 0.0002%
1,499,324.72 0.0023%
3,911,001.68 0.0060%
5,146,647.56 0.0086%
4,707,123.75 0.0078%
3,317,495.42 0.0053%
4,999,437.71 0.0080%
1,262,290.09 0.0018%
294,966.84 0.0005%
877,415.45 0.0012%
1,419,180.99 0.0022%
1,549,106.02 0.0024%
5,988,690.36 0.0097%
1,696,753.77 0.0026%
2,542,818.50 0.0041%
989,418.66 0.0016%
345,385.91 0.0005%



Mellon Security ID
015271AU3
015271BDO
015271BA6
015271AK5
015271AX7
015271AK5
015857AF2
015857AF2
00507UAUS
00507UAT8
01882YAE6
01882YAD8
01882YAD8
01882YAE6
01959EAC2
020002BK6
02005NBP4
02005NBP4
02005NBQ2
02005NBRO
02005NBP4
02005NBQ2
02005NBT6
02005NBU3
36186CBY8
02005NBT6
02079KAD9
02079KAD9
02079KAE7
02079KAF4
02079KAHO
02209SAM5
02209SBC6
02209SBE2
02209SBF9
02209SBG7
02209SBL6
02209SBM4
02209SBR3
023135CQ7
023135CQ7
023135AP1
023135BJ4
023135BN5
023135CB0
023135CJ3
023135BF2
023135CJ3
023135AN6
023135AQ9
023135BC9
023135BJ4
023135BM7
023135CB0
023135CF1
023135CG9
023135CH7
023135BF2
023135BU9
023135AQ9
023135AZ9
023135CE4
023135BZ8
023135BW5
023135CD6
023135CM6
02344AAA6
02361DBA7
02361DAP5
02361DAV2

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
NON-USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

ALEXANDRIA REAL ESTATE EQUITIE
ALEXANDRIA REAL ESTATE EQUITIE
ALEXANDRIA REAL ESTATE EQUITIE
ALEXANDRIA REAL ESTATE EQUITIE
ALEXANDRIA REAL ESTATE EQUITIE
ALEXANDRIA REAL ESTATE EQUITIE
ALGONQUIN POWER & UTILITIES CO
ALGONQUIN POWER & UTILITIES CO
ALLERGAN FUNDING SCS
ALLERGAN FUNDING SCS

ALLIANT ENERGY FINANCE LL 144A
ALLIANT ENERGY FINANCE LL 144A
ALLIANT ENERGY FINANCE LL 144A
ALLIANT ENERGY FINANCE LL 144A
ALLIED WORLD ASSURANCE CO HOLD
ALLSTATE CORP/THE

ALLY FINANCIAL INC

ALLY FINANCIAL INC

ALLY FINANCIAL INC

ALLY FINANCIAL INC

ALLY FINANCIAL INC

ALLY FINANCIAL INC

ALLY FINANCIAL INC

ALLY FINANCIAL INC

ALLY FINANCIAL INC

ALLY FINANCIAL INC

ALPHABET INC

ALPHABET INC

ALPHABET INC

ALPHABET INC

ALPHABET INC

ALTRIA GROUP INC

ALTRIA GROUP INC

ALTRIA GROUP INC

ALTRIA GROUP INC

ALTRIA GROUP INC

ALTRIA GROUP INC

ALTRIA GROUP INC

ALTRIA GROUP INC

AMAZON.COM INC

AMAZON.COM INC

AMAZON.COM INC

AMAZON.COM INC

AMAZON.COM INC

AMAZON.COM INC

AMAZON.COM INC

AMAZON.COM INC

AMAZON.COM INC

AMAZON.COM INC

AMAZON.COM INC

AMAZON.COM INC

AMAZON.COM INC

AMAZON.COM INC

AMAZON.COM INC

AMAZON.COM INC

AMAZON.COM INC

AMAZON.COM INC

AMAZON.COM INC

AMAZON.COM INC

AMAZON.COM INC

AMAZON.COM INC

AMAZON.COM INC

AMAZON.COM INC

AMAZON.COM INC

AMAZON.COM INC

AMAZON.COM INC

AMCOR FLEXIBLES NORTH AMERICA
AMEREN ILLINOIS CO

AMEREN ILLINOIS CO

AMEREN ILLINOIS CO

Coupon Rate
0.05
0.06
0.05
0.04
0.03
0.04
0.05
0.05
0.05
0.05
0.06
0.04
0.04
0.06
0.04
0.05
0.02
0.02
0.05
0.07
0.02
0.05
0.07
0.07
0.08
0.07
0.01
0.01
0.02
0.02
0.00
0.04
0.04
0.06
0.06
0.06
0.02
0.03
0.07
0.05
0.05
0.05
0.04
0.05
0.03
0.04
0.04
0.04
0.04
0.05
0.03
0.04
0.04
0.03
0.03
0.03
0.04
0.04
0.03
0.05
0.03
0.03
0.02
0.00
0.03
0.05
0.03
0.05
0.03
0.02

Maturity Date

12/15/2030
5/15/2054
4/15/2035
1/15/2028
5/18/2051
1/15/2028
6/15/2026
6/15/2026
3/15/2045
3/15/2035
3/30/2029
3/1/2032
3/1/2032
3/30/2029
10/29/2025
3/30/2033
11/2/2028
11/2/2028
6/9/2027
11/15/2027
11/2/2028
6/9/2027
6/13/2029
1/3/2030
11/1/2031
6/13/2029
8/15/2030
8/15/2030
8/15/2040
8/15/2050
8/15/2025
8/9/2042
2/14/2026
2/14/2039
2/14/2049
2/14/2059
2/4/2032
2/4/2041
11/1/2033
12/1/2029
12/1/2029
12/5/2034
8/22/2047
12/3/2025
5/12/2051
4/13/2052
8/22/2037
4/13/2052
12/5/2024
12/5/2044
8/22/2027
8/22/2047
8/22/2057
5/12/2051
4/13/2027
4/13/2029
4/13/2032
8/22/2037
6/3/2060
12/5/2044
8/22/2024
4/13/2025
5/12/2031
5/12/2024
4/13/2024
11/29/2024
5/25/2031
6/1/2033
3/1/2025
11/15/2030

Market Value
1,352,190.00
4,037,910.60

425,673.00
4,738,140.00
85,847.85
1,722,960.00
960,126.75
1,243,687.50
1,091,163.15
138,971.20
6,234,283.00
1,594,899.60
2,405,566.80
2,437,037.90
8,508,888.80
3,014,130.00
3,536,486.25
1,298,854.95
4,858,650.00
2,153,627.00
2,233,344.65
2,560,508.55
129,648.75
1,508,481.20
164,984.48
1,037,190.00
3,954,425.25
155,718.30
127,763.60
65,705.20
84,804.30
246,216.00
1,029,628.05
192,690.40
2,309,770.40
61,984.20
48,801.00
330,624.00
2,295,933.20
5,030,500.00
2,942,842.50
1,967,589.00
43,626.50
6,630,294.00
268,290.00
571,859.60
632,548.00
2,564,958.50
990,490.00
350,854.00
715,042.50
872,530.00
78,508.80
4,221,096.00
115,467.60
247,936.00
2,822,657.10
3,438,350.20
2,604,801.35
80,195.20
7,676,172.29
19,585,735.80
2,928,360.00
2,982,208.41
29,963,373.90
19,939,890.00
1,580,497.80
1,247,866.20
1,320,305.80
2,988,461.30

Accrual
19,766.06
29,540.63

9,856.25
41,277.50
1,496.25
15,010.00
842.63
1,091.49
3,135.00
323.56
140,990.21
5,430.00
8,190.00
55,505.23
160,157.33
79,187.50
37,560.42
13,794.92
73,888.89
55,253.78
23,719.97
38,939.44
2,622.00
24,523.45
4,933.33
20,976.00
6,781.81
267.06
461.28
288.14
51.75
1,841.67
6,002.94
1,438.72
17,633.49
485.67
232.75
2,422.50
60,442.71
77,500.00
45,337.50
30,160.00
219.38
112,493.33
4,488.54
12,534.67
2,938.54
56,221.67
12,244.44
5,582.50
2,559.38
4,387.50
414.38
70,619.72
1,848.00
4,186.00
50,904.00
15,973.07
37,125.75
1,276.00
23,529.57
280,000.00
27,973.75
5,212.50
382,200.00
318,555.56
17,511.90
20,790.00
3,642.71
21,577.72

Shares
1,370,000.00
4,110,000.00

450,000.00
4,950,000.00
135,000.00
1,800,000.00
965,000.00
1,250,000.00
1,485,000.00
160,000.00
6,050,000.00
1,810,000.00
2,730,000.00
2,365,000.00
8,720,000.00
3,000,000.00
4,125,000.00
1,515,000.00
5,000,000.00
2,060,000.00
2,605,000.00
2,635,000.00
125,000.00
1,465,000.00
148,000.00
1,000,000.00
4,825,000.00
190,000.00
190,000.00
110,000.00
90,000.00
300,000.00
1,045,000.00
190,000.00
2,270,000.00
60,000.00
60,000.00
450,000.00
2,110,000.00
5,000,000.00
2,925,000.00
1,950,000.00
50,000.00
6,600,000.00
375,000.00
680,000.00
700,000.00
3,050,000.00
1,000,000.00
350,000.00
750,000.00
1,000,000.00
90,000.00
5,900,000.00
120,000.00
260,000.00
3,030,000.00
3,805,000.00
4,195,000.00
80,000.00
7,757,000.00
20,000,000.00
3,450,000.00
3,000,000.00
30,000,000.00
20,000,000.00
1,860,000.00
1,260,000.00
1,345,000.00
3,685,000.00

Base Cost

% of MV
1,507,062.41 0.0022%
4,064,785.08 0.0066%

448,920.54 0.0007%
4,754,593.86 0.0078%
130,341.99 0.0001%
1,747,608.95 0.0028%
956,970.86 0.0016%
1,239,599.56 0.0020%
1,559,259.88 0.0018%
162,888.88 0.0002%
6,041,423.79 0.0102%
1,807,527.84 0.0026%
2,726,271.28 0.0039%
2,361,647.47 0.0040%
8,586,892.48 0.0139%
3,026,762.88 0.0049%
3,591,013.15 0.0058%
1,501,166.58 0.0021%
4,967,035.48 0.0080%
2,044,403.12 0.0035%
2,581,213.83 0.0037%
2,617,053.70 0.0042%
125,000.00 0.0002%
1,465,000.00 0.0025%
154,993.84 0.0003%
1,025,373.67 0.0017%
4,783,264.35 0.0065%
189,662.91 0.0003%
142,251.04 0.0002%
109,155.61 0.0001%
89,975.55 0.0001%
304,618.59 0.0004%
1,042,029.35 0.0017%
189,783.75 0.0003%
2,243,804.92 0.0038%
60,758.02 0.0001%
59,109.02 0.0001%
416,000.52 0.0005%
2,103,990.39 0.0038%
5,013,003.26 0.0082%
2,985,164.66 0.0048%
2,147,124.47 0.0032%
49,490.13 0.0001%
6,757,902.26 0.0109%
359,865.72 0.0004%
677,257.54 0.0009%
747,072.81 0.0010%
2,656,923.22 0.0042%
999,740.52 0.0016%
347,974.02 0.0006%
733,532.50 0.0012%
994,911.97 0.0014%
124,258.93 0.0001%
4,723,404.96 0.0069%
119,845.96 0.0002%
259,584.00 0.0004%
2,937,314.19 0.0046%
4,282,011.65 0.0056%
3,850,626.24 0.0043%
94,305.19 0.0001%
7,822,413.95 0.0126%

19,989,047.59 0.0321%
3,465,639.93 0.0048%
2,984,537.68 0.0049%

30,000,000.00 0.0490%

19,995,569.33 0.0326%
1,709,437.57 0.0026%
1,256,510.43 0.0020%
1,349,752.00 0.0022%
2,919,480.22 0.0049%



Mellon Security ID
02364WBH7
023770AA8
02377BAA4
02377BAB2
02376UAA3
02376AAA7
02377LAA2
02377LAA2
025537AN1
025816DH9
025816CP2
025816CV9
025816CW7
025816DA4
025816DH9
025816DN6
025816DL0O
025816CG2
025816CM9
025816CQ0
025816DL0O
025816DP1
025816DH9
025816DN6
025816DCO
02666TAB3
02666TAG2
02666TAG2
02665WFE6
02665WFE6
02665WEV9
02665WEB3
02665WEM9
02665WEC1
02665WEQO
02665WEY3
02665WEM9
02665WDD0O
02665WEAS
026874DN4
026874DH7
026874DR5
03027XCG3
03027XBL3
03027XBJ8
03027XAX8
03027XBM1
03027XBW9
03027XAR1
03027XCE8
03027XCDO
03027WAK8
03027WAM4
03027WAM4
030288AC8
030288AC8
03040WAY1
03040WAPO
03040WAU9
03040WAWS5
03076CALO
03076CALO
03076CAM8
03076CAG1
03076CAM8
031162DN7
031162DQ0
031162DB3
031162DQ0
031162DR8

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description

NON-USD FIXED INCOME

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
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Security Descriptionl

AMERICA MOVIL SAB DE CV
AMERICAN AIRLINES 2015-1 CLASS
AMERICAN AIRLINES 2015-2 CLASS
AMERICAN AIRLINES 2015-2 CLASS
AMERICAN AIRLINES 2016-1 CLASS
AMERICAN AIRLINES 2017-2 CLASS
AMERICAN AIRLINES 2019-1 CLASS
AMERICAN AIRLINES 2019-1 CLASS
AMERICAN ELECTRIC POWER CO INC
AMERICAN EXPRESS CO
AMERICAN EXPRESS CO
AMERICAN EXPRESS CO
AMERICAN EXPRESS CO
AMERICAN EXPRESS CO
AMERICAN EXPRESS CO
AMERICAN EXPRESS CO
AMERICAN EXPRESS CO
AMERICAN EXPRESS CO
AMERICAN EXPRESS CO
AMERICAN EXPRESS CO
AMERICAN EXPRESS CO
AMERICAN EXPRESS CO
AMERICAN EXPRESS CO
AMERICAN EXPRESS CO
AMERICAN EXPRESS CO
AMERICAN HOMES 4 RENT LP
AMERICAN HOMES 4 RENT LP
AMERICAN HOMES 4 RENT LP
AMERICAN HONDA FINANCE CORP
AMERICAN HONDA FINANCE CORP
AMERICAN HONDA FINANCE CORP
AMERICAN HONDA FINANCE CORP
AMERICAN HONDA FINANCE CORP
AMERICAN HONDA FINANCE CORP
AMERICAN HONDA FINANCE CORP
AMERICAN HONDA FINANCE CORP
AMERICAN HONDA FINANCE CORP
AMERICAN HONDA FINANCE CORP
AMERICAN HONDA FINANCE CORP
AMERICAN INTERNATIONAL GROUP |
AMERICAN INTERNATIONAL GROUP |
AMERICAN INTERNATIONAL GROUP |
AMERICAN TOWER CORP
AMERICAN TOWER CORP
AMERICAN TOWER CORP
AMERICAN TOWER CORP
AMERICAN TOWER CORP
AMERICAN TOWER CORP
AMERICAN TOWER CORP
AMERICAN TOWER CORP
AMERICAN TOWER CORP
AMERICAN TOWER TRUST #1 144A
AMERICAN TOWER TRUST #1 144A
AMERICAN TOWER TRUST #1 144A
AMERICAN TRANSMISSION SYS 144A
AMERICAN TRANSMISSION SYS 144A
AMERICAN WATER CAPITAL CORP
AMERICAN WATER CAPITAL CORP
AMERICAN WATER CAPITAL CORP
AMERICAN WATER CAPITAL CORP
AMERIPRISE FINANCIAL INC
AMERIPRISE FINANCIAL INC
AMERIPRISE FINANCIAL INC
AMERIPRISE FINANCIAL INC
AMERIPRISE FINANCIAL INC
AMGEN INC

AMGEN INC

AMGEN INC

AMGEN INC

AMGEN INC

Coupon Rate
0.04
0.03
0.04
0.04
0.04
0.03
0.03
0.03
0.02
0.05
0.03
0.03
0.04
0.04
0.05
0.06
0.06
0.03
0.02
0.02
0.06
0.05
0.05
0.06
0.05
0.05
0.06
0.06
0.05
0.05
0.06
0.02
0.05
0.05
0.06
0.05
0.05
0.02
0.02
0.04
0.04
0.03
0.05
0.02
0.02
0.03
0.03
0.04
0.04
0.06
0.06
0.04
0.05
0.05
0.03
0.03
0.02
0.04
0.03
0.03
0.05
0.05
0.05
0.04
0.05
0.06
0.05
0.02
0.05
0.05

Maturity Date
4/22/2029
11/1/2028
3/22/2029
3/22/2029
7/15/2029
4/15/2031
8/15/2033
8/15/2033

3/1/2030
7127/12029
5/3/2027
5/3/2024
5/3/2029
8/3/2033
712712029
10/30/2031
10/30/2026
7/30/2024
11/4/2026
3/4/2025
10/30/2026
2/16/2028
712712029
10/30/2031
2/13/2026
2/15/2029
2/1/2034
2/1/2034
3/13/2029
3/13/2029
11/15/2028
1/12/2029
71712028
1/12/2026
10/3/2025
1/9/2026
71712028
9/10/2024
1/13/2025
3/15/2029
4/1/2026
6/30/2030
2/15/2029
4/15/2026
1/31/2028
1/15/2027
4/15/2031
3/15/2032
1/15/2028
11/15/2028
7/15/2033
3/15/2048
3/15/2028
3/15/2028
1/15/2032
1/15/2032
6/1/2031
12/1/2046
6/1/2029
5/1/2030
5/13/2032
5/13/2032
5/15/2033
10/15/2024
5/15/2033
3/2/2026
3/2/2030
8/15/2028
3/2/2030
3/2/2033

Market Value
485,997.20
823,466.89
786,515.15

2,952,591.02
237,960.77
597,841.68
1,606,519.27
334,604.01
1,043,038.50
2,917,806.00
475,725.00
399,160.00
1,106,050.80
4,530,027.50
1,096,692.60
2,101,159.20
1,344,741.99
4,950,917.80
9,167,548.60
9,719,435.20
5,066,848.80
4,991,762.30
1,408,596.00
1,768,833.00
6,970,042.66
728,169.12
4,132,069.44
3,156,358.88
1,725,519.30
1,097,151.00
2,727,127.25
8,919,500.00
733,199.75
2,979,901.38
10,085,084.90
6,985,032.39
1,527,078.10
1,971,568.34
19,410,219.40
560,668.60
3,321,274.92
1,220,476.60
5,282,798.40
1,114,680.00
720,563.25
4,698,804.25
338,828.00
1,831,700.00
3,496,981.00
4,870,926.90
1,656,866.92
3,791,960.00
1,715,045.00
2,194,248.75
853,519.80
1,557,880.80
1,450,620.60
590,203.90
2,482,631.20
2,286,894.28
4,850,200.00
1,348,355.60
1,694,631.00
1,287,416.00
1,315,236.00
7,067,005.25
1,147,639.30
993,045.55
5,294,374.93
3,519,815.31

Accrual
8,325.42
12,255.79
838.37
2,809.08
1,917.33
10,089.58
7,232.85
1,506.45
2,347.92
26,380.66
6,783.33
5,550.00
18,981.00
33,825.28
9,915.49
53,346.79
35,277.48
21,180.56
67,375.00
16,875.00
132,921.94
31,862.50
12,735.49
44,909.29
45,733.33
4,645.74
38,638.42
29,514.68
4,238.50
2,695.00
56,456.06
49,375.00
8,566.58
31,270.83
285,166.67
77,962.50
17,842.12
2,508.33
65,000.00
1,095.56
66,534.00
11,464.99
18,304.00
8,853.33
2,062.50
29,114.86
4,980.00
3,600.00
28,120.00
150,152.33
18,997.19
6,492.44
4,148.00
5,307.00
5,762.28
10,517.56
13,340.00
9,533.33
30,590.00
30,286.67
86,250.00
23,977.50
32,588.06
22,179.44
25,292.22
31,386.07
4,778.96
2,392.96
22,046.65
14,730.19

Shares

520,000.00
871,522.65
838,368.23
3,121,198.14
254,044.32
653,164.73
1,796,981.32
374,273.23
1,225,000.00
2,900,000.00
500,000.00
400,000.00
1,140,000.00
4,750,000.00
1,090,000.00
1,960,000.00
1,327,000.00
5,000,000.00
10,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
1,400,000.00
1,650,000.00
7,000,000.00
742,000.00
4,146,000.00
3,167,000.00
1,730,000.00
1,100,000.00
2,645,000.00
10,000,000.00
725,000.00
3,000,000.00
10,000,000.00
7,000,000.00
1,510,000.00
2,000,000.00
20,000,000.00
580,000.00
3,412,000.00
1,334,000.00
5,280,000.00
1,200,000.00
825,000.00
5,015,000.00
400,000.00
2,000,000.00
3,700,000.00
4,755,000.00
1,643,000.00
4,000,000.00
1,700,000.00
2,175,000.00
1,030,000.00
1,880,000.00
1,740,000.00
715,000.00
2,660,000.00
2,596,000.00
5,000,000.00
1,390,000.00
1,675,000.00
1,300,000.00
1,300,000.00
7,075,000.00
1,130,000.00
1,135,000.00
5,213,000.00
3,483,000.00

Base Cost % of MV

518,079.65 0.0008%
871,522.65 0.0013%
838,368.23 0.0013%
3,121,614.40 0.0048%
254,044.32 0.0004%
653,164.76 0.0010%
1,598,406.25 0.0026%
374,273.24 0.0005%
1,112,975.66 0.0017%
2,900,000.00 0.0048%
524,280.21 0.0008%
399,998.52 0.0007%
1,125,291.47 0.0018%
4,750,000.00 0.0074%
1,090,000.00 0.0018%
1,960,321.48 0.0034%
1,327,000.00 0.0022%
5,029,179.75 0.0081%
9,991,809.21 0.0150%
9,996,888.36 0.0159%
5,000,000.00 0.0083%
5,000,000.00 0.0082%
1,400,000.00 0.0023%
1,650,254.20 0.0029%
7,006,556.56 0.0114%
758,068.65 0.0012%
4,141,621.41 0.0068%
3,163,655.34 0.0052%
1,729,245.87 0.0028%
1,099,520.49 0.0018%
2,644,580.45 0.0045%
8,973,422.07 0.0146%
724,723.52 0.0012%
2,998,967.52 0.0049%
9,992,989.60 0.0165%
6,999,068.08 0.0114%
1,509,424.15 0.0025%
1,968,148.06 0.0032%
19,364,568.34 0.0318%
557,652.80 0.0009%
3,323,857.83 0.0054%
1,244,205.61 0.0020%
5,261,124.19 0.0086%
1,116,250.20 0.0018%
812,221.62 0.0012%
4,676,017.61 0.0077%
343,270.23 0.0006%
1,991,573.60 0.0030%
3,456,802.25 0.0057%
4,748,113.83 0.0080%
1,637,638.25 0.0027%
3,666,781.77 0.0062%
1,700,000.00 0.0028%
2,158,956.56 0.0036%
909,733.80 0.0014%
1,875,900.96 0.0025%
1,544,977.67 0.0024%
709,941.14 0.0010%
2,656,769.55 0.0041%
2,457,823.89 0.0037%
4,998,989.33 0.0079%
1,389,719.03 0.0022%
1,671,284.50 0.0028%
1,301,158.13 0.0021%
1,297,116.33 0.0022%
7,075,000.00 0.0116%
1,127,738.15 0.0019%
1,034,089.91 0.0016%
5,198,602.39 0.0087%
3,472,971.04 0.0058%



Mellon Security ID
031162DE7
031162DP2
031162DQ0
031162DR8
031162DS6
031162DT4
031162DU1
031162DR8
031162DT4
031162DR8
031162BK5
031162CW8
031162DK3
031162BZ2
031162DQ0
031162DU1
031162BE9
031162DA5
031162DR8
031162DP2
031162DQ0
031162DT4
032095AL5
032654BA2
032654AN5
032654AW5
03512TAE1
03522AAH3
03522AAJ9
03522AAJ9
03522AAJ9
03522AAH3
03522AAJ9
03522AAJ9
035242AM8
035242AN6
035242AM8
035242AN6
035242AN6
035242AN6
03523TBY3
035240AR1
03523TBV9
035240AN0
035240AQ3
035240AP5
03523TBT4
03523TBV9
035240AL4
035240AQ3
035240AR1
035240AS9
035240AV2
03523TBW7
035240AN0
035240AM2
035240AQ3
035240AE0
037389BE2
037389BC6
037389BC6
037389BC6
03740LAF9
03740LAA0
03740LAF9
03740LAD4
03740LAD4
03740LAA0
03740LAC6
00185AAH7

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

NON-USD FIXED INCOME

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

NON-USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

AMGEN INC

AMGEN INC

AMGEN INC

AMGEN INC

AMGEN INC

AMGEN INC

AMGEN INC

AMGEN INC

AMGEN INC

AMGEN INC

AMGEN INC

AMGEN INC

AMGEN INC

AMGEN INC

AMGEN INC

AMGEN INC

AMGEN INC

AMGEN INC

AMGEN INC

AMGEN INC

AMGEN INC

AMGEN INC

AMPHENOL CORP

ANALOG DEVICES INC

ANALOG DEVICES INC

ANALOG DEVICES INC

ANGLOGOLD ASHANTI HOLDINGS PLC
ANHEUSER-BUSCH COS LLC / ANHEU
ANHEUSER-BUSCH COS LLC / ANHEU
ANHEUSER-BUSCH COS LLC / ANHEU
ANHEUSER-BUSCH COS LLC / ANHEU
ANHEUSER-BUSCH COS LLC / ANHEU
ANHEUSER-BUSCH COS LLC / ANHEU
ANHEUSER-BUSCH COS LLC / ANHEU
ANHEUSER-BUSCH INBEV FINANCE |
ANHEUSER-BUSCH INBEV FINANCE |
ANHEUSER-BUSCH INBEV FINANCE |
ANHEUSER-BUSCH INBEV FINANCE |
ANHEUSER-BUSCH INBEV FINANCE |
ANHEUSER-BUSCH INBEV FINANCE |
ANHEUSER-BUSCH INBEV WORLDWIDE
ANHEUSER-BUSCH INBEV WORLDWIDE
ANHEUSER-BUSCH INBEV WORLDWIDE
ANHEUSER-BUSCH INBEV WORLDWIDE
ANHEUSER-BUSCH INBEV WORLDWIDE
ANHEUSER-BUSCH INBEV WORLDWIDE
ANHEUSER-BUSCH INBEV WORLDWIDE
ANHEUSER-BUSCH INBEV WORLDWIDE
ANHEUSER-BUSCH INBEV WORLDWIDE
ANHEUSER-BUSCH INBEV WORLDWIDE
ANHEUSER-BUSCH INBEV WORLDWIDE
ANHEUSER-BUSCH INBEV WORLDWIDE
ANHEUSER-BUSCH INBEV WORLDWIDE
ANHEUSER-BUSCH INBEV WORLDWIDE
ANHEUSER-BUSCH INBEV WORLDWIDE
ANHEUSER-BUSCH INBEV WORLDWIDE
ANHEUSER-BUSCH INBEV WORLDWIDE
ANHEUSER-BUSCH INBEV WORLDWIDE
AON CORP

AON CORP

AON CORP

AON CORP

AON CORP / AON GLOBAL HOLDINGS
AON CORP / AON GLOBAL HOLDINGS
AON CORP / AON GLOBAL HOLDINGS
AON CORP / AON GLOBAL HOLDINGS
AON CORP / AON GLOBAL HOLDINGS
AON CORP / AON GLOBAL HOLDINGS
AON CORP / AON GLOBAL HOLDINGS
AON GLOBAL LTD

Coupon Rate
0.03
0.05
0.05
0.05
0.06
0.06
0.06
0.05
0.06
0.05
0.05
0.02
0.05
0.04
0.05
0.06
0.05
0.03
0.05
0.05
0.05
0.06
0.02
0.03
0.04
0.03
0.04
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.06
0.05
0.05
0.05
0.04
0.06
0.04
0.05
0.05
0.04
0.04
0.06
0.05
0.04
0.05
0.07
0.03
0.04
0.04
0.04
0.05
0.02
0.05
0.03
0.03
0.02
0.03
0.05

Maturity Date

2/22/2032
3/2/2028
3/2/2030
3/2/2033
3/2/2043
3/2/2053
3/2/2063
3/2/2033
3/2/2053
3/2/2033
11/15/2041
2/25/2031
3/1/2053
5/1/2045
3/2/2030
3/2/2063
10/1/2041
8/15/2041
3/2/2033
3/2/2028
3/2/2030
3/2/2053
9/15/2031
6/15/2027
12/5/2026
10/1/2041
10/1/2030
2/1/2036
2/1/2046
2/1/2046
2/1/2046
2/1/2036
2/1/2046
2/1/2046
2/1/2036
2/1/2046
2/1/2036
2/1/2046
2/1/2046
2/1/2046
6/15/2034
1/23/2031
1/23/2049
4/15/2048
1/23/2029
4/15/2058
10/6/2048
1/23/2049
4/13/2028
1/23/2029
1/23/2031
6/1/2040
6/1/2030
1/23/2059
4/15/2048
4/15/2038
1/23/2029
8/15/2033
5/15/2030
5/2/2029
5/2/2029
5/2/2029
9/12/2032
8/23/2031
9/12/2032
5/28/2027
5/28/2027
8/23/2031
12/2/2031
5/15/2045

Market Value
7,134,400.00
1,198,234.80
1,102,952.46
1,238,958.82
1,186,447.65

591,159.00
1,077,447.36
1,187,419.75
2,287,040.00
1,561,330.65
1,445,880.00
1,691,520.00
1,820,480.00

52,093.80
4,220,875.16
2,499,759.50

261,186.75

580,496.00

495,179.30
2,336,054.40

344,291.79

830,073.00
1,714,870.80
3,037,522.50

289,929.00

246,986.20

424,011.25
4,349,386.75
1,707,228.00
2,010,735.20

237,115.00
2,915,790.00
1,114,440.50
1,527,020.60
4,738,158.75
1,510,256.85

246,870.22
1,237,375.55

150,555.20
1,716,329.28

597,772.70
3,035,940.00

182,855.75
1,733,579.00
5,522,624.25

830,308.05
1,406,073.60

543,342.80

390,292.00
2,009,135.70

500,930.10

434,875.20

879,832.80
2,761,876.26

162,408.98
1,208,597.00
6,772,086.75
4,160,600.48
1,524,354.90
1,692,266.00

917,038.00

879,222.00
5,753,136.00
1,223,775.00
1,983,840.00

645,819.30

552,222.30
8,439,968.25
1,772,367.90
1,793,760.00

Accrual

29,033.33
4,936.85
4,592.88
5,184.96
5,255.44
2,635.25
4,891.33
4,969.27
10,195.11
6,534.06
29,183.33
4,600.00
8,125.00
1,100.00
17,576.42
11,348.26
6,806.25
2,862.22
2,072.29
9,624.78
1,433.69
3,700.28
2,024.00
32,252.71
3,383.33
4,760.00
9,093.75
35,054.17
14,700.00
17,313.33
2,041.67
23,500.00
9,595.83
13,148.33
38,187.50
13,107.50
1,989.67
10,739.17
1,306.67
14,896.00
826.39
27,766.67
1,834.58
40,301.11
49,571.53
19,646.79
34,093.99
5,451.33
7,466.67
18,034.17
4,581.50
6,960.00
11,025.00
28,199.60
3,775.58
26,225.69
60,786.81
31,507.76
18,299.56
27,782.29
15,055.21
14,434.38
15,305.56
3,245.83
5,277.78
6,718.88
5,745.13
22,385.43
18,091.31
35,888.89

Shares
8,000,000.00
1,190,000.00
1,086,000.00
1,226,000.00
1,165,000.00

579,000.00
1,056,000.00
1,175,000.00
2,240,000.00
1,545,000.00
1,500,000.00
2,000,000.00
2,000,000.00

60,000.00
4,156,000.00
2,450,000.00

275,000.00

800,000.00

490,000.00
2,320,000.00

339,000.00

813,000.00
2,070,000.00
3,175,000.00

300,000.00

340,000.00

485,000.00
4,475,000.00
1,800,000.00
2,120,000.00

250,000.00
3,000,000.00
1,175,000.00
1,610,000.00
4,875,000.00
1,605,000.00

254,000.00
1,315,000.00

160,000.00
1,824,000.00

595,000.00
3,000,000.00

175,000.00
1,900,000.00
5,525,000.00

897,000.00
1,580,000.00

520,000.00

400,000.00
2,010,000.00

495,000.00

480,000.00

945,000.00
2,574,000.00

178,000.00
1,300,000.00
6,775,000.00
3,722,000.00
1,730,000.00
1,790,000.00

970,000.00

930,000.00
5,800,000.00
1,500,000.00
2,000,000.00

690,000.00

590,000.00

10,345,000.00
2,105,000.00
2,000,000.00

Base Cost

% of MV
8,013,645.32 0.0117%
1,188,338.96 0.0020%
1,083,826.23 0.0018%
1,222,469.86 0.0020%
1,158,688.17 0.0019%

578,178.39 0.0010%
1,046,271.88 0.0018%
1,185,405.70 0.0019%
2,251,502.79 0.0037%
1,540,551.33 0.0026%
1,528,753.48 0.0024%
1,995,248.80 0.0028%
1,999,652.98 0.0030%

57,078.84 0.0001%
4,145,940.33 0.0069%
2,407,145.47 0.0041%

273,039.91 0.0004%

797,811.65 0.0010%

488,589.10 0.0008%
2,316,761.67 0.0038%

338,321.44 0.0006%

811,846.32 0.0014%
1,896,253.76 0.0028%
3,017,593.85 0.0050%

290,444.75 0.0005%

337,624.77 0.0004%

483,923.67 0.0007%
4,484,664.03 0.0071%
2,036,658.47 0.0028%
2,366,209.15 0.0033%

250,784.50 0.0004%
2,830,675.12 0.0048%
1,095,017.33 0.0018%
1,881,421.18 0.0025%
4,765,535.81 0.0078%
1,710,244.76 0.0025%

252,526.64 0.0004%
1,316,552.12 0.0020%

177,003.89 0.0002%
1,865,975.15 0.0028%

592,601.85 0.0010%
3,090,830.07 0.0050%

213,115.45 0.0003%
1,799,313.36 0.0028%
5,544,441.01 0.0090%

891,745.76 0.0014%
1,466,968.33 0.0023%

577,272.50 0.0009%

398,504.82 0.0006%
2,020,798.52 0.0033%

511,385.56 0.0008%

479,746.98 0.0007%
1,000,612.31 0.0014%
3,096,026.02 0.0045%

213,821.41 0.0003%
1,207,063.23 0.0020%
7,495,564.04 0.0111%
4,915,671.06 0.0068%
1,543,449.70 0.0025%
1,771,600.69 0.0028%

950,762.29 0.0015%

911,555.61 0.0014%
5,796,046.47 0.0094%
1,496,726.31 0.0020%
1,998,636.71 0.0032%

689,787.43 0.0011%

589,818.98 0.0009%

10,069,472.98 0.0138%
2,103,688.98 0.0029%
1,994,740.86 0.0029%



Mellon Security ID
00185AAF1
03740MAD2
03740MAD2
03740MAF7
03740MAB6
03740MAB6
03740MAB6
037411BC8
037411BF1
037411AW5
037411BG9
037411BE4
03770DAAL
03770DAAL
03770DAAL
03765HAA9
03765HAA9
037735DB0
037735CY1
037735CW5
037833DT4
037833AL4
037833BW9
037833BZ2
037833DB3
037833DU1L
037833EN6
037833DW7
037833EB2
037833EF3
037833BA7
037833BH2
037833BX7
037833EH9
037833BZ2
037833CJ7
037833DB3
037833DW7
037833BA7
037833BX7
037833BY5
037833EH9
037833CX6
037833DM9
037833ES5
037833DU1
038222AN5
038222AN5
038222AN5
03937LAA3
039482AB0
039482AD6
039482AB0
039482AD6
039482AD6
04010LBE2
03990BAA9
040555DG6
040555CW2
040555DB7
040555CS1
040555CU6
040555CY8
040555DE1
04316JAA7
04316JAJ8
04351LAB6
04352EAB1
045054AQ6
045054AR4

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description

NON-USD FIXED INCOME

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

NON-USD FIXED INCOME

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

AON GLOBAL LTD

AON NORTH AMERICA INC

AON NORTH AMERICA INC

AON NORTH AMERICA INC

AON NORTH AMERICA INC

AON NORTH AMERICA INC

AON NORTH AMERICA INC
APACHE CORP

APACHE CORP

APACHE CORP

APACHE CORP

APACHE CORP

APOLLO DEBT SOLUTIONS BDC 144A
APOLLO DEBT SOLUTIONS BDC 144A
APOLLO DEBT SOLUTIONS BDC 144A
APOLLO MANAGEMENT HOLDING 144A
APOLLO MANAGEMENT HOLDING 144A
APPALACHIAN POWER CO
APPALACHIAN POWER CO
APPALACHIAN POWER CO
APPLE INC

APPLE INC

APPLE INC

APPLE INC

APPLE INC

APPLE INC

APPLE INC

APPLE INC

APPLE INC

APPLE INC

APPLE INC

APPLE INC

APPLE INC

APPLE INC

APPLE INC

APPLE INC

APPLE INC

APPLE INC

APPLE INC

APPLE INC

APPLE INC

APPLE INC

APPLE INC

APPLE INC

APPLE INC

APPLE INC

APPLIED MATERIALS INC
APPLIED MATERIALS INC
APPLIED MATERIALS INC

ARCH CAPITAL GROUP LTD
ARCHER-DANIELS-MIDLAND CO
ARCHER-DANIELS-MIDLAND CO
ARCHER-DANIELS-MIDLAND CO
ARCHER-DANIELS-MIDLAND CO
ARCHER-DANIELS-MIDLAND CO
ARES CAPITAL CORP

ARES MANAGEMENT CORP
ARIZONA PUBLIC SERVICE CO
ARIZONA PUBLIC SERVICE CO
ARIZONA PUBLIC SERVICE CO
ARIZONA PUBLIC SERVICE CO
ARIZONA PUBLIC SERVICE CO
ARIZONA PUBLIC SERVICE CO
ARIZONA PUBLIC SERVICE CO
ARTHUR J GALLAGHER & CO
ARTHUR J GALLAGHER & CO
ASCENSION HEALTH
ASCENSION HEALTH

ASHTEAD CAPITAL INC 144A
ASHTEAD CAPITAL INC 144A

Coupon Rate
0.04
0.05
0.05
0.06
0.05
0.05
0.05
0.04
0.04
0.05
0.05
0.04
0.07
0.07
0.07
0.04
0.04
0.06
0.04
0.03
0.01
0.04
0.05
0.02
0.03
0.02
0.03
0.03
0.01
0.03
0.03
0.04
0.05
0.01
0.02
0.03
0.03
0.03
0.03
0.05
0.03
0.01
0.03
0.02
0.04
0.02
0.02
0.02
0.02
0.07
0.03
0.03
0.03
0.03
0.03
0.07
0.06
0.06
0.03
0.03
0.03
0.04
0.04
0.06
0.02
0.06
0.04
0.03
0.06
0.06

Maturity Date

6/14/2024
3/1/2034
3/1/2034
3/1/2054
3/1/2029
3/1/2029
3/1/2029
1/15/2044
1/15/2030
9/1/2040
71172049
10/15/2028
4/13/2029
4/13/2029
4/13/2029
5/30/2024
5/30/2024
4/1/2034
5/1/2050
6/1/2027
5/11/2025
5/4/2043
2/23/2036
8/4/2026
9/12/2027
5/11/2030
8/8/2029
5/11/2050
2/8/2026
2/8/2051
2/9/2045
5/13/2045
2/23/2046
8/5/2028
8/4/2026
2/9/2027
9/12/2027
5/11/2050
2/9/2045
2/23/2046
2/23/2026
8/5/2028
6/20/2027
9/11/2024
5/8/2026
5/11/2030
6/1/2030
6/1/2030
6/1/2030
5/1/2034
3/27/2030
3/1/2032
3/27/2030
3/1/2032
3/1/2032
1/15/2027
11/10/2028
8/1/2033
9/15/2027
5/15/2050
5/15/2025
5/15/2046
3/1/2049
12/15/2032
11/9/2031
7/15/2054
11/15/2046
11/15/2039
5/30/2033
10/15/2033

Market Value
1,990,720.00
2,482,741.50
1,951,809.00
3,908,003.76
1,306,084.00

813,790.80
3,828,835.48
136,211.00
1,444,778.40
3,596,442.56
5,464,323.36
3,740,279.32
692,014.40
2,284,152.64
1,746,704.96
3,396,915.28
2,915,344.96
5,615,266.40
4,586,277.50
1,204,428.75
3,111,712.50
390,483.00
1,566,573.75
1,733,549.25
4,211,747.00
2,366,028.00
9,396,000.00
774,608.50
2,528,336.75
574,269.60
375,292.20
855,097.75
1,443,375.00
677,353.60
2,507,709.60
396,162.50
785,561.80
844,423.00
205,805.40
245,373.75
257,678.05
1,539,440.00
2,087,048.10
3,937,484.96
19,920,651.40
4,201,389.72
4,316,890.00
842,320.00
1,364,558.40
566,130.00
183,140.00
581,856.75
254,564.60
1,426,626.55
474,967.51
1,543,530.00
3,679,158.63
3,032,844.12
515,278.50
688,240.00
1,285,627.20
139,086.70
516,460.80
3,097,925.00
3,077,475.00
3,805,425.30
531,975.00
194,588.80
1,553,566.60
1,518,330.00

Accrual
20,805.56
11,149.79

8,765.42
18,285.00
5,579.17
3,476.25
16,355.54
1,704.72
13,996.67
17,816.00
86,777.00
79,806.81
1,312.92
4,333.58
3,313.92
45,805.22
39,311.56
9,598.72
99,514.58
14,025.00
14,218.75
7,074.38
7,481.25
7,079.48
6,810.97
17,966.67
47,847.22
12,005.97
2,808.26
3,394.21
2,317.25
15,513.02
7,362.50
1,676.89
10,241.00
1,983.94
1,270.36
13,088.06
1,270.75
1,251.63
909.10
3,811.11
18,432.50
4,000.00
351,223.89
31,903.67
29,895.83
5,833.33
9,450.00
15,312.50
72.22
1,631.25
100.39
3,999.58
1,331.58
21,875.00
87,565.41
27,722.25
721.11
12,655.56
15,708.00
2,620.83
2,266.67
54,221.94
35,500.00
27,845.97
9,314.58
2,874.78
29,473.58
40,906.25

Shares
2,000,000.00
2,455,000.00
1,930,000.00
3,816,000.00
1,300,000.00

810,000.00
3,811,000.00
190,000.00
1,560,000.00
4,192,000.00
6,488,000.00
3,956,000.00
685,000.00
2,261,000.00
1,729,000.00
3,407,000.00
2,924,000.00
5,560,000.00
6,455,000.00
1,275,000.00
3,250,000.00
450,000.00
1,575,000.00
1,825,000.00
4,450,000.00
2,800,000.00
10,000,000.00
1,165,000.00
2,725,000.00
870,000.00
465,000.00
925,000.00
1,500,000.00
770,000.00
2,640,000.00
410,000.00
830,000.00
1,270,000.00
255,000.00
255,000.00
265,000.00
1,750,000.00
2,190,000.00
4,000,000.00
20,000,000.00
4,972,000.00
5,125,000.00
1,000,000.00
1,620,000.00
500,000.00
200,000.00
675,000.00
278,000.00
1,655,000.00
551,000.00
1,500,000.00
3,507,000.00
2,997,000.00
550,000.00
1,000,000.00
1,320,000.00
185,000.00
640,000.00
2,900,000.00
3,750,000.00
3,790,000.00
625,000.00
245,000.00
1,580,000.00
1,500,000.00

Base Cost

% of MV
2,000,000.00 0.0033%
2,451,292.57 0.0041%
1,927,098.81 0.0032%
3,792,823.76 0.0064%
1,298,220.24 0.0021%

808,891.07 0.0013%
3,805,782.47 0.0063%
188,481.55 0.0002%
1,412,900.32 0.0024%
3,244,675.77 0.0059%
5,155,007.91 0.0089%
3,657,772.59 0.0061%
680,543.01 0.0011%
2,262,149.98 0.0037%
1,729,869.54 0.0029%
3,424,638.59 0.0056%
2,939,080.74 0.0048%
5,543,084.42 0.0092%
5,542,952.17 0.0075%
1,334,758.40 0.0020%
3,139,450.30 0.0051%
519,122.64 0.0006%
1,786,080.75 0.0026%
1,785,562.22 0.0028%
4,349,125.94 0.0069%
2,864,241.81 0.0039%
9,990,290.92 0.0154%
1,073,849.24 0.0013%
2,559,536.09 0.0041%
852,424.88 0.0009%
461,723.24 0.0006%
922,223.20 0.0014%
1,724,251.66 0.0024%
707,220.81 0.0011%
2,599,696.59 0.0041%
405,348.14 0.0006%
813,774.57 0.0013%
1,253,471.77 0.0014%
253,203.07 0.0003%
283,454.15 0.0004%
264,877.97 0.0004%
1,591,277.46 0.0025%
2,298,668.55 0.0034%
4,010,148.61 0.0064%

20,000,000.00 0.0326%
4,935,678.69 0.0069%
5,020,859.79 0.0071%

997,565.81 0.0014%
1,519,278.95 0.0022%
531,032.75 0.0009%
199,012.85 0.0003%
673,864.18 0.0010%
276,627.85 0.0004%
1,652,215.13 0.0023%
550,072.83 0.0008%
1,490,835.84 0.0025%
3,500,530.06 0.0060%
2,928,819.02 0.0050%
549,858.94 0.0008%
995,688.39 0.0011%
1,319,159.02 0.0021%
184,558.86 0.0002%
639,901.81 0.0008%
2,984,998.01 0.0051%
3,081,614.70 0.0050%
3,744,138.10 0.0062%
625,000.00 0.0009%
245,000.00 0.0003%
1,576,662.24 0.0025%
1,499,470.39 0.0025%



Mellon Security ID
04621WAD2
04636NAL7
04636NAK9
046353AV0
00206RJIX1
00206RDJ8
00206RCQ3
00206RFW7
00206RHA3
00206RHK1
00206RJY9
00206RKA9
00206RDJ8
00206RDRO
00206RGQ9
00206RJZ6
00206RHJ4
00206RJY9
00206RKA9
00206RKEL
00206RCG5
00206RBA9
00206RBK7
00206RHW5
00206RJIX1
00206RKD3
00206RKH4
00206RLJ9
00206RLV2
00206RMM1
00206RMN9
04650NABO
00206RKB7
00206RKG6
00206RCQ3
00206RDK5
00206RKJO
00206RDK5
00206RCP5
00206RCQ3
00206RGQ9
00206RHK1
00206RLJ9
00206RCP5
00206RCQ3
00206RJIK9
00206RJY9
00206RKH4
00206RMM1
00206RCP5
00206RCQ3
00206RLV2
00206RMP4
00206RCP5
00206RJY9
00206RKH4
00206RML3
00206RJIX1
00206RHW5
04685A3Q2
04685A3R0
04685A3C3
04685A2J9
04685A3C3
04685A3Q2
04685A2L4
04686JAF8
04686JAD3
04686JAG6
04686JAC5

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
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CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

NON-USD FIXED INCOME

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
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USD FIXED INCOME
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USD FIXED INCOME
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USD FIXED INCOME
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USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl Coupon Rate Maturity Date Market Value Accrual Shares

ASSURED GUARANTY US HOLDINGS | 0.03 6/15/2031 1,319,535.00 13,912.50 1,500,000.00
ASTRAZENECA FINANCE LLC 0.05 2/26/2029 1,826,388.20 8,581.81 1,820,000.00
ASTRAZENECA FINANCE LLC 0.05 2/26/2027 9,999,566.80 46,666.67 10,000,000.00
ASTRAZENECA PLC 0.01 4/8/2026 3,127,694.00 11,437.22 3,400,000.00
AT&T INC 0.02 6/1/2027 4,610,550.00 38,333.33 5,000,000.00
AT&T INC 0.05 3/9/2048 404,510.00 1,306.25 475,000.00
AT&T INC 0.05 5/15/2046 537,912.00 10,766.67 600,000.00
AT&T INC 0.05 8/15/2037 213,666.75 1,439.38 225,000.00
AT&T INC 0.05 11/15/2046 94,625.00 1,945.56 100,000.00
AT&T INC 0.05 3/1/2039 5,088,120.00 22,027.08 5,450,000.00
AT&T INC 0.03 6/1/2031 4,365,067.65 46,429.17 5,065,000.00
AT&T INC 0.04 6/1/2051 625,481.00 10,341.67 850,000.00
AT&T INC 0.05 3/9/2048 510,960.00 1,650.00 600,000.00
AT&T INC 0.05 3/1/2037 1,608,856.35 7,153.13 1,635,000.00
AT&T INC 0.04 2/15/2030 456,617.50 2,609.86 475,000.00
AT&T INC 0.04 6/1/2041 582,388.85 8,691.67 745,000.00
AT&T INC 0.04 3/1/2029 1,359,134.55 5,056.88 1,395,000.00
AT&T INC 0.03 6/1/2031 818,719.50 8,708.33 950,000.00
AT&T INC 0.04 6/1/2051 2,115,597.50 34,979.17 2,875,000.00
AT&T INC 0.03 2/1/2052 1,410,824.80 11,192.50 2,035,000.00
AT&T INC 0.05 6/15/2044 184,774.70 2,897.33 205,000.00
AT&T INC 0.06 8/15/2041 100,978.00 709.17 100,000.00
AT&T INC 0.04 6/15/2045 126,335.76 1,895.63 148,000.00
AT&T INC 0.04 2/15/2027 261,476.10 1,311.00 270,000.00
AT&T INC 0.02 6/1/2027 599,371.50 4,983.33 650,000.00
AT&T INC 0.03 2/1/2043 1,081,144.60 7,543.33 1,460,000.00
AT&T INC 0.02 2/1/2032 732,069.00 3,375.00 900,000.00
AT&T INC 0.04 9/15/2055 497,042.60 1,120.22 710,000.00
AT&T INC 0.04 9/15/2059 55,873.60 129.78 80,000.00
AT&T INC 0.03 12/1/2033 1,090,692.80 11,560.00 1,360,000.00
AT&T INC 0.04 12/1/2057 29,004.80 506.67 40,000.00
AT&T INC 0.05 9/1/2040 112,353.85 512.71 115,000.00
AT&T INC 0.04 6/1/2060 4,410,993.38 78,142.17 6,089,000.00
AT&T INC 0.02 2/1/2028 4,510,096.30 13,997.50 5,090,000.00
AT&T INC 0.05 5/15/2046 5,347,741.80 107,038.61 5,965,000.00
AT&T INC 0.05 3/9/2049 985,067.00 3,197.64 1,150,000.00
AT&T INC 0.04 9/15/2053 5,038,271.90 11,091.11 7,130,000.00
AT&T INC 0.05 3/9/2049 278,388.50 903.68 325,000.00
AT&T INC 0.05 5/15/2035 140,292.00 2,550.00 150,000.00
AT&T INC 0.05 5/15/2046 58,273.80 1,166.39 65,000.00
AT&T INC 0.04 2/15/2030 302,809.50 1,730.75 315,000.00
AT&T INC 0.05 3/1/2039 3,253,596.00 14,085.21 3,485,000.00
AT&T INC 0.04 9/15/2055 1,088,593.30 2,453.44 1,555,000.00
AT&T INC 0.05 5/15/2035 1,122,336.00 20,400.00 1,200,000.00
AT&T INC 0.05 5/15/2046 1,210,302.00 24,225.00 1,350,000.00
AT&T INC 0.05 6/1/2044 891,042.20 15,655.00 1,010,000.00
AT&T INC 0.03 6/1/2031 2,628,520.50 27,958.33 3,050,000.00
AT&T INC 0.02 2/1/2032 1,724,429.20 7,950.00 2,120,000.00
AT&T INC 0.03 12/1/2033 4,009,900.00 42,500.00 5,000,000.00
AT&T INC 0.05 5/15/2035 434,905.20 7,905.00 465,000.00
AT&T INC 0.05 5/15/2046 306,609.84 6,137.00 342,000.00
AT&T INC 0.04 9/15/2059 2,786,695.80 6,472.67 3,990,000.00
AT&T INC 0.06 2/20/2026 9,991,352.40 63,083.06 10,000,000.00
AT&T INC 0.05 5/15/2035 1,402,920.00 25,500.00 1,500,000.00
AT&T INC 0.03 6/1/2031 3,119,752.20 33,183.33 3,620,000.00
AT&T INC 0.02 2/1/2032 1,464,138.00 6,750.00 1,800,000.00
AT&T INC 0.02 3/25/2026 1,870,380.00 566.67 2,000,000.00
AT&T INC 0.02 6/1/2027 2,766,330.00 23,000.00 3,000,000.00
AT&T INC 0.04 2/15/2027 3,365,294.25 16,873.06 3,475,000.00
ATHENE GLOBAL FUNDING 144A 0.06 1/9/2029 1,854,396.66 23,424.41 1,842,000.00
ATHENE GLOBAL FUNDING 144A 0.05 1/15/2027 3,647,725.29 40,200.00 3,663,000.00
ATHENE GLOBAL FUNDING 144A 0.02 8/19/2028 1,296,075.00 3,473.75 1,500,000.00
ATHENE GLOBAL FUNDING 144A 0.03 6/25/2024 2,123,150.01 15,686.00 2,139,000.00
ATHENE GLOBAL FUNDING 144A 0.02 8/19/2028 7,975,181.50 21,375.14 9,230,000.00
ATHENE GLOBAL FUNDING 144A 0.06 1/9/2029 2,557,094.20 32,300.76 2,540,000.00
ATHENE GLOBAL FUNDING 144A 0.03 1/14/2025 5,241,001.25 28,741.32 5,375,000.00
ATHENE HOLDING LTD 0.07 2/1/2033 2,119,340.00 22,166.67 2,000,000.00
ATHENE HOLDING LTD 0.04 5/25/2051 2,909,946.30 54,664.05 3,954,000.00
ATHENE HOLDING LTD 0.06 1/15/2034 10,558,270.62 187,291.90 10,529,000.00
ATHENE HOLDING LTD 0.04 1/15/2031 2,569,139.28 21,590.33 2,922,000.00

Base Cost % of MV

1,496,839.02 0.0022%
1,818,121.73 0.0030%
9,983,737.95 0.0164%
3,145,012.55 0.0051%
4,558,924.02 0.0075%
508,504.96 0.0007%
618,191.17 0.0009%
260,132.88 0.0003%
116,949.10 0.0002%
5,390,470.40 0.0083%
4,378,235.17 0.0071%
650,661.98 0.0010%
577,858.69 0.0008%
1,837,201.66 0.0026%
501,425.29 0.0007%
620,405.49 0.0010%
1,372,067.24 0.0022%
953,509.43 0.0013%
2,607,214.48 0.0035%
1,612,372.07 0.0023%
206,257.86 0.0003%
129,957.02 0.0002%
132,524.18 0.0002%
261,676.93 0.0004%
599,126.81 0.0010%
1,444,335.19 0.0018%
874,026.11 0.0012%
550,655.47 0.0008%
81,250.87 0.0001%
1,121,878.37 0.0018%
41,836.79 0.0000%
144,583.05 0.0002%
6,099,197.31 0.0072%
4,992,826.43 0.0074%
5,716,445.29 0.0088%
1,195,130.06 0.0016%
4,639,404.63 0.0082%
349,563.99 0.0005%
149,716.40 0.0002%
64,806.18 0.0001%
323,569.83 0.0005%
3,374,682.10 0.0053%
1,546,475.55 0.0018%
1,367,800.63 0.0018%
1,313,433.68 0.0020%
1,154,182.64 0.0015%
3,081,349.27 0.0043%
2,117,284.65 0.0028%
4,056,989.30 0.0066%
466,138.85 0.0007%
335,686.16 0.0005%
2,833,029.14 0.0046%
10,000,000.00 0.0164%
1,610,543.78 0.0023%
3,464,806.24 0.0051%
1,827,825.96 0.0024%
1,998,652.83 0.0031%
3,057,632.17 0.0045%
3,579,831.13 0.0055%
1,842,000.00 0.0030%
3,663,000.00 0.0060%
1,500,000.00 0.0021%
2,120,784.07 0.0035%
8,564,788.21 0.0131%
2,540,000.00 0.0042%
5,427,951.41 0.0086%
2,018,816.11 0.0035%
4,030,647.95 0.0048%
10,451,625.39 0.0173%
3,063,535.39 0.0042%



Mellon Security ID
048303CJ8
049560BA2
049560AM7
049560AZ8
052769AH9
053015AF0
05329RAAL
05329WAR3
05329WAS1
05329WAQ5
053332BD3
053332BD3
053484AB7
05348EBG3
05348EBH1
053484AC5
05348EBF5
05348EBF5
05348EAY5
05348EAY5
05463HAB7
05463HAB7
05724BAD1
059165EP1
059165EJ5
059165EM8
059165EN6
05946KAQ4
05964HAB1L
05971KAC3
05971KAE9
05964HAPO
05964HAM7
05964HANS
05964HAV7
05964HAZ8
05971KAG4
05971KAL3
05964HAQ8
05964HAL9
05964HAU9
05964HAX3
06051GLS6
06051GKJ7
06051GLE7
06051GGF0
06051GHX0
06051GFG9
06051GGA1
06051GHM4
06051GHV4
06051GHZ5
06051GJA8
06051GJB6
06051GJEO
06051GJF7
06051GJWO0
06051GKA6
06051GKK4
06051GKQ1
06051GLG2
06051GFS3
06051GFX2
06051GGF0
06051GGL7
06051GHX0
06051GKA6
06051GKDO
06051GKY4
06051GHV4

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

March 2024 Holdings

Security Descriptionl
ATLANTIC CITY ELECTRIC CO
ATMOS ENERGY CORP

ATMOS ENERGY CORP

ATMOS ENERGY CORP
AUTODESK INC

AUTOMATIC DATA PROCESSING INC
AUTONATION INC
AUTONATION INC
AUTONATION INC
AUTONATION INC

AUTOZONE INC

AUTOZONE INC

AVALONBAY COMMUNITIES INC
AVALONBAY COMMUNITIES INC
AVALONBAY COMMUNITIES INC
AVALONBAY COMMUNITIES INC
AVALONBAY COMMUNITIES INC
AVALONBAY COMMUNITIES INC
AVALONBAY COMMUNITIES INC
AVALONBAY COMMUNITIES INC
AXIS SPECIALTY FINANCE LLC
AXIS SPECIALTY FINANCE LLC
BAKER HUGHES HOLDINGS LLC / BA
BALTIMORE GAS AND ELECTRIC CO
BALTIMORE GAS AND ELECTRIC CO
BALTIMORE GAS AND ELECTRIC CO
BALTIMORE GAS AND ELECTRIC CO
BANCO BILBAO VIZCAYA ARGENTARI
BANCO SANTANDER SA
BANCO SANTANDER SA
BANCO SANTANDER SA
BANCO SANTANDER SA
BANCO SANTANDER SA
BANCO SANTANDER SA
BANCO SANTANDER SA
BANCO SANTANDER SA
BANCO SANTANDER SA
BANCO SANTANDER SA
BANCO SANTANDER SA
BANCO SANTANDER SA
BANCO SANTANDER SA
BANCO SANTANDER SA

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

Coupon Rate
0.02
0.06
0.04
0.06
0.02
0.01
0.04
0.02
0.02
0.05
0.05
0.05
0.02
0.02
0.02
0.02
0.03
0.03
0.03
0.03
0.04
0.04
0.02
0.05
0.04
0.03
0.02
0.05
0.04
0.03
0.03
0.03
0.03
0.02
0.07
0.07
0.03
0.03
0.04
0.02
0.06
0.07
0.06
0.03
0.05
0.04
0.03
0.05
0.03
0.04
0.03
0.02
0.04
0.03
0.03
0.02
0.03
0.02
0.03
0.05
0.05
0.04
0.04
0.04
0.04
0.03
0.02
0.03
0.05
0.03

Maturity Date

3/15/2031
11/15/2053
10/15/2044
11/15/2033
12/15/2031
9/1/2030
3/1/2032
8/1/2028
8/1/2031
6/1/2030
2/1/2033
2/1/2033
1/15/2032
3/1/2030
1/15/2031
12/1/2028
6/1/2029
6/1/2029
10/15/2026
10/15/2026
7/15/2029
7/15/2029
12/15/2026
6/1/2052
8/15/2047
6/15/2050
6/15/2031
3/13/2029
4/11/2027
6/27/2029
5/28/2025
3/24/2025
3/25/2031
9/14/2027
8/8/2033
11/7/2033
12/3/2030
11/22/2032
3/24/2028
3/25/2026
8/8/2028
11/7/2027
9/15/2029
21412028
1/20/2027
1/20/2028
10/22/2030
4/1/2044
10/21/2027
7/23/2029
7/23/2030
2/13/2031
3/20/2051
4/29/2031
6/19/2041
7/23/2031
4/22/2042
7/21/2032
2/4/2033
4/27/2033
4/25/2029
8/1/2025
4/19/2026
1/20/2028
4/24/2028
10/22/2030
7/21/2032
10/20/2032
7/22/2033
7/23/2030

Market Value
1,006,524.00
805,640.55
1,290,753.10
1,827,328.00
2,251,656.96
3,617,039.25
2,108,494.20
294,402.60
274,257.60
2,834,419.00
1,933,560.00
1,480,140.18
226,294.75
3,744,455.25
184,912.90
1,753,420.00
2,199,984.57
2,104,494.30
5,186,544.60
3,322,422.72
3,729,013.90
3,946,357.80
318,055.52
1,749,160.00
182,679.60
810,518.15
1,827,404.19
4,441,580.00
2,132,526.00
2,385,838.00
4,251,456.00
785,328.00
1,379,680.00
1,459,616.00
1,885,014.00
2,432,474.00
495,366.00
1,497,636.00
1,349,936.00
560,232.00
4,057,840.00
12,316,280.04
1,431,270.00
3,742,163.25
4,975,900.00
6,310,990.50
4,389,090.30
661,563.00
948,590.00
5,253,909.00
613,230.75
86,202.00
781,641.00
4,162,624.00
570,056.00
1,519,405.00
327,505.00
761,911.80
510,480.00
736,343.00
5,460,018.60
568,016.11
5,276,736.21
2,704,572.57
4,786,350.00
3,557,520.00
14,009,346.00
1,578,045.00
3,938,200.00
3,706,639.20

Accrual
1,226.67
21,056.75
28,436.15
48,203.00
18,995.20
4,609.38
7,603.75
1,105.00
1,360.00
46,708.33
15,833.33
12,120.42
1,190.14
8,289.58
1,112.03
12,666.67
26,103.00
24,970.00
73,146.06
46,856.27
32,348.77
34,234.20
2,087.56
30,333.33
1,126.04
10,545.53
14,369.63
11,838.20
44,152.78
22,444.07
41,281.53
543.82
788.80
1,301.07
18,340.65
61,054.40
5,406.37
20,801.25
1,136.53
184.90
32,907.11
313,296.00
3,607.78
16,257.31
50,094.44
49,398.64
62,860.39
17,062.50
14,435.56
43,967.57
4,072.35
332.80
1,185.20
52,804.80
6,065.60
6,632.46
6,215.02
4,157.36
2,823.40
15,154.13
122,966.61
3,726.46
85,695.75
21,169.77
80,789.58
50,950.67
76,441.75
21,854.86
38,448.33
24,615.09

Shares

1,200,000.00
715,000.00
1,495,000.00
1,720,000.00
2,688,000.00
4,425,000.00
2,370,000.00
340,000.00
340,000.00
2,950,000.00
2,000,000.00
1,531,000.00
275,000.00
4,325,000.00
215,000.00
2,000,000.00
2,373,000.00
2,270,000.00
5,470,000.00
3,504,000.00
3,929,000.00
4,158,000.00
344,000.00
2,000,000.00
235,000.00
1,235,000.00
2,169,000.00
4,400,000.00
2,200,000.00
2,600,000.00
4,400,000.00
800,000.00
1,600,000.00
1,600,000.00
1,800,000.00
2,200,000.00
600,000.00
1,800,000.00
1,400,000.00
600,000.00
4,000,000.00
12,000,000.00
1,395,000.00
4,025,000.00
5,000,000.00
6,550,000.00
4,935,000.00
700,000.00
1,000,000.00
5,450,000.00
675,000.00
100,000.00
950,000.00
4,825,000.00
800,000.00
1,850,000.00
425,000.00
930,000.00
600,000.00
775,000.00
5,455,000.00
577,000.00
5,441,000.00
2,807,000.00
5,000,000.00
4,000,000.00
17,100,000.00
1,900,000.00
4,000,000.00
4,080,000.00

Base Cost % of MV
1,199,536.27 0.0016%
749,578.25 0.0013%
1,524,807.17 0.0021%
1,717,850.84 0.0030%
2,681,745.32 0.0037%
4,331,971.60 0.0059%
2,366,794.83 0.0035%
339,580.63 0.0005%
339,320.29 0.0004%
2,797,993.41 0.0046%
1,996,999.23 0.0032%
1,527,424.74 0.0024%
226,061.62 0.0004%
4,361,438.30 0.0061%
214,363.44 0.0003%
1,998,228.88 0.0029%
2,239,402.59 0.0036%
2,142,201.40 0.0034%
5,551,420.78 0.0085%
3,562,286.33 0.0054%
3,958,957.02 0.0061%
4,288,213.17 0.0065%
344,000.00 0.0005%
1,996,548.96 0.0029%
233,374.12 0.0003%
1,241,996.38 0.0013%
2,011,521.38 0.0030%
4,400,000.00 0.0073%
2,323,724.79 0.0035%
2,547,088.00 0.0039%
4,323,497.03 0.0070%
800,000.00 0.0013%
1,600,000.00 0.0023%
1,600,000.00 0.0024%
1,800,000.00 0.0031%
2,200,000.00 0.0040%
600,000.00 0.0008%
1,800,000.00 0.0025%
1,382,717.33 0.0022%
604,089.47 0.0009%
4,000,000.00 0.0066%
12,000,000.00 0.0202%
1,433,363.56 0.0023%
3,715,710.47 0.0061%
5,000,000.00 0.0081%
6,231,413.22 0.0103%
4,368,336.08 0.0072%
897,131.11 0.0011%
1,000,000.00 0.0016%
5,319,405.03 0.0086%
675,000.00 0.0010%
94,694.37 0.0001%
984,068.61 0.0013%
4,459,970.20 0.0068%
776,581.34 0.0009%
1,856,836.89 0.0025%
440,086.16 0.0005%
930,000.00 0.0012%
600,000.00 0.0008%
775,000.00 0.0012%
5,455,000.00 0.0089%
578,171.44 0.0009%
5,401,240.64 0.0086%
3,001,873.53 0.0044%
5,022,550.93 0.0078%
3,991,266.45 0.0058%
15,685,513.97 0.0229%
1,662,583.44 0.0026%
4,000,000.00 0.0064%
4,240,078.02 0.0061%



Mellon Security ID
06051GJB6
06051GMA4
06051GHX0
06051GKA6
06051GKDO
06051GLUL
06051GFX2
06051GGA1
06051GJB6
06051GJT7
06051GKK4
06051GKY4
06051GFC8
06051GFF1
06051GFX2
06051GGR4
06051GHD4
06051GHG7
06051GHM4
06051GHQ5
06051GJA8
06051GJT7
06051GJB6
06051GJD2
06051GJF7
06051GKDO
06051GKK4
06051GKP3
06051GKQ1
06051GHD4
06051GJF7
06051GLHO
06051GHD4
06051GJA8
06051GJB6
06051GKA6
06051GKK4
06051GKP3
06051GGF0
06051GJB6
06051GHQ5
06051GHV4
06051GHX0
06051GJD2
06051GJP5
06051GJT7
06051GJZ3
06051GLHO
06051GFU8
06051GGC7
06051GKC2
06051GFL8
06051GFP9
06051GKC2
06051GFP9
06051GJL4
06051GGL7
06051GHM4
06051GJF7
06051GJS9
06051GJZ3
06051GKDO
06051GKQ1
06051GKY4
06051GGF0
06051GFS3
06051GGG8
06051GGL7
06051GKQ1
06051GLE7

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP

Coupon Rate
0.03
0.05
0.03
0.02
0.03
0.06
0.04
0.03
0.03
0.03
0.03
0.05
0.05
0.04
0.04
0.04
0.03
0.04
0.04
0.04
0.04
0.03
0.03
0.01
0.02
0.03
0.03
0.04
0.05
0.03
0.02
0.05
0.03
0.04
0.03
0.02
0.03
0.04
0.04
0.03
0.04
0.03
0.03
0.01
0.03
0.03
0.02
0.05
0.04
0.04
0.02
0.04
0.04
0.02
0.04
0.02
0.04
0.04
0.02
0.02
0.02
0.03
0.05
0.05
0.04
0.04
0.04
0.04
0.05
0.05

Maturity Date
4/29/2031
1/23/2035

10/22/2030
7/21/2032
10/20/2032
9/15/2034
4/19/2026
10/21/2027
4/29/2031
4/22/2032
2/4/2033
7/22/2033
1/21/2044
4/1/2024
4/19/2026
7/21/2028
12/20/2028
3/5/2029
7/23/2029
2/7/2030
3/20/2051
4/22/2032
4/29/2031
6/19/2026
7/23/2031
10/20/2032
2/4/2033
4/27/2028
4/27/2033
12/20/2028
7/23/2031
4/25/2034
12/20/2028
3/20/2051
4/29/2031
7/21/2032
2/4/2033
4/27/2028
1/20/2028
4/29/2031
2/7/2030
7/23/2030
10/22/2030
6/19/2026
3/11/2032
4/22/2032
6/14/2029
4/25/2034
3/3/2026
11/25/2027
9/21/2036
10/22/2026
4/21/2025
9/21/2036
4/21/2025
10/24/2031
412412028
7/23/2029
7/23/2031
712212027
6/14/2029
10/20/2032
4/27/2033
7/22/2033
1/20/2028
8/1/2025
1/20/2048
4/24/2028
4/27/2033
1/20/2027

Market Value
2,027,392.00
5,664,566.60
4,695,926.40

929,860.10
4,945,925.25
5,810,311.15
1,939,620.00

711,442.50
1,725,440.00
1,696,440.00
2,377,986.00
9,845,500.00
1,326,899.80

590,000.00

523,697.40
1,616,377.00

675,043.20

191,258.00
1,127,903.40
2,843,040.00
1,579,737.60

610,718.40

370,969.60
1,426,095.00

344,946.00

498,330.00
2,041,920.00

927,703.50
9,463,195.20
6,060,387.84
9,282,332.60
8,159,939.04

12,230,470.20
5,397,436.80

655,667.20
2,846,928.50
3,811,584.00
1,044,887.10
1,902,932.25
1,682,304.00
1,189,338.40

608,688.30
1,160,640.90
3,213,467.40
1,479,712.50
7,269,245.40
5,731,171.20
1,211,427.90
7,020,120.00

364,147.50

519,954.50

995,848.32

73,803.00
2,399,790.00

816,753.20
2,576,284.80
1,292,314.50
7,900,143.90
1,642,600.00

811,615.20
2,476,432.00
2,541,483.00

769,597.20
2,924,113.50
2,345,183.34

483,355.13

272,558.20

478,635.00
6,408,559.40
2,487,950.00

Accrual
25,718.40
58,045.86
67,254.88

5,073.77
68,497.72
14,627.80
31,500.00
10,826.67
21,888.00
23,735.17
13,152.34
96,120.83
13,319.44
11,800.00

8,505.00
11,876.86

6,906.38

573.44

9,438.91
17,883.00

2,395.36

8,544.66

4,705.92

5,605.75

1,505.75

6,901.53
11,293.60
17,783.58

194,755.07
62,003.94
40,518.93
187,533.63
125,130.18

8,184.15

8,317.44
15,534.22
21,081.39
20,029.92
14,895.01
21,340.80

7,481.06

4,042.18
16,622.66
12,631.62

2,577.36

101,705.19
40,195.62
27,841.32
24,660.42
5,490.19
448.14
19,108.71

1,316.67

2,068.33
14,571.11
26,487.30
21,813.19
66,112.71

7,170.22

2,924.68
17,368.48
35,197.82
15,838.52
28,547.89
18,356.69

3,171.04

2,716.40

8,078.96

131,889.86
25,047.22

Shares
2,350,000.00
5,620,000.00
5,280,000.00
1,135,000.00
5,955,000.00
5,605,000.00
2,000,000.00

750,000.00
2,000,000.00
2,000,000.00
2,795,000.00

10,000,000.00
1,370,000.00

590,000.00

540,000.00
1,700,000.00

720,000.00

200,000.00
1,170,000.00
3,000,000.00
1,920,000.00

720,000.00

430,000.00
1,500,000.00

420,000.00

600,000.00
2,400,000.00

950,000.00
9,960,000.00
6,464,000.00

11,302,000.00
8,184,000.00
13,045,000.00
6,560,000.00

760,000.00
3,475,000.00
4,480,000.00
1,070,000.00
1,975,000.00
1,950,000.00
1,255,000.00

670,000.00
1,305,000.00
3,380,000.00
1,750,000.00
8,570,000.00
6,480,000.00
1,215,000.00
7,125,000.00

375,000.00

650,000.00
1,018,000.00

75,000.00
3,000,000.00

830,000.00
3,160,000.00
1,350,000.00
8,195,000.00
2,000,000.00

880,000.00
2,800,000.00
3,060,000.00

810,000.00
2,970,000.00
2,434,000.00

491,000.00

310,000.00

500,000.00
6,745,000.00
2,500,000.00

Base Cost % of MV
2,189,557.58 0.0033%
5,620,000.00 0.0093%
5,280,000.00 0.0077%
1,135,000.00 0.0015%
5,369,434.76 0.0081%
5,636,857.28 0.0095%
1,978,324.11 0.0032%

751,151.22 0.0012%
2,000,000.00 0.0028%
2,000,000.00 0.0028%
2,507,662.20 0.0039%
9,720,892.08 0.0161%
1,412,334.07 0.0022%

590,000.00 0.0010%

539,794.50 0.0009%
1,693,826.45 0.0026%

693,631.66 0.0011%

198,188.39 0.0003%
1,160,516.35 0.0018%
2,773,535.27 0.0047%
1,917,172.94 0.0026%

726,944.82 0.0010%

430,000.00 0.0006%
1,404,140.68 0.0023%

428,394.66 0.0006%

599,174.59 0.0008%
2,058,156.81 0.0033%

950,000.00 0.0015%
9,601,238.64 0.0155%
6,690,666.90 0.0099%

11,148,181.41 0.0152%
7,978,212.44 0.0134%
12,762,953.68 0.0200%
6,154,671.08 0.0088%

765,313.39 0.0011%
3,129,612.96 0.0047%
3,669,773.14 0.0062%
1,070,000.00 0.0017%
1,998,486.92 0.0031%
1,950,000.00 0.0028%
1,255,000.00 0.0019%

670,000.00 0.0010%
1,305,000.00 0.0019%
3,394,338.16 0.0053%
1,750,000.00 0.0024%
7,685,532.13 0.0119%
6,455,493.96 0.0094%
1,215,000.00 0.0020%
7,033,189.72 0.0115%

370,958.81 0.0006%

650,000.00 0.0009%
1,016,771.88 0.0016%

74,671.11 0.0001%
2,295,066.11 0.0039%

829,715.49 0.0013%
2,780,099.80 0.0042%
1,355,754.11 0.0021%
8,924,095.51 0.0129%
2,000,000.00 0.0027%

885,033.89 0.0013%
2,811,945.95 0.0041%
2,807,667.69 0.0042%

810,000.00 0.0013%
2,970,000.00 0.0048%
2,570,850.58 0.0038%

492,719.12 0.0008%

331,020.96 0.0004%

505,347.98 0.0008%
6,483,393.48 0.0105%
2,500,000.00 0.0041%



Mellon Security ID
06051GKMO
06051GKS7
06051GLV9
06051GHW2
06051GHM4
06051GHY8
06051GJD2
06051GJF7
06051GJK6
06051GJL4
06051GJS9
06051GJZ3
06051GKW8
06051GHD4
06051GHT9
06051GHY8
06051GJS9
06051GJD2
06051GJL4
06051GJS9
06051GJT7
06051GJZ3
06051GKK4
06051GHD4
06051GJU4
06051GLHO
06428CAA2
06428CAC8
06368LWU6
06367WB85
06367WB85
06367WB85
06368EDC3
06367TQW3
06368LWU6
06368LGV2
06368FAE9
06368LWT9
06368LAQ9
06368LGV2
06368FAC3
06368EDC3
06367TQW3
06368LAP1
06368LGU4
06406RBV8
06406RBV8
06406RBV8
06406RAN7
06406RBK2
06406RAN7
06406RBM8
06406RBM8
06406RAN7
06406RAW7
06406RAN7
06406RAZ0
06406RBH9
06406HDA4
06406RAD9
06406YAAQ
06406YAAQ
06406YAAQ
06406YAAQ
06406RBH9
06406RBK2
06406RBLO
06406RBN6
06406RBCO
06406RBF3

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA NA
BANK OF AMERICA NA

NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME

BANK OF MONTREAL
BANK OF MONTREAL
BANK OF MONTREAL
BANK OF MONTREAL
BANK OF MONTREAL
BANK OF MONTREAL
BANK OF MONTREAL
BANK OF MONTREAL
BANK OF MONTREAL
BANK OF MONTREAL
BANK OF MONTREAL
BANK OF MONTREAL
BANK OF MONTREAL
BANK OF MONTREAL
BANK OF MONTREAL
BANK OF MONTREAL
BANK OF MONTREAL

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T

Coupon Rate
0.03
0.04
0.06
0.02
0.04
0.02
0.01
0.02
0.01
0.02
0.02
0.02
0.05
0.03
0.04
0.02
0.02
0.01
0.02
0.02
0.03
0.02
0.03
0.03
0.06
0.05
0.06
0.06
0.06
0.02
0.02
0.02
0.01
0.01
0.06
0.05
0.02
0.06
0.05
0.05
0.01
0.01
0.01
0.04
0.05
0.05
0.05
0.05
0.02
0.05
0.02
0.06
0.06
0.02
0.02
0.02
0.02
0.04
0.03
0.03
0.03
0.03
0.03
0.03
0.04
0.05
0.06
0.05
0.03
0.03

Maturity Date

4/2/2026
4/25/2025
9/15/2027
10/22/2025
7/23/2029
2/13/2026
6/19/2026
7/23/2031
10/24/2026
10/24/2031
712212027
6/14/2029
7122/2028
12/20/2028
4/23/2027
2/13/2026
712212027
6/19/2026
10/24/2031
712212027
4/22/2032
6/14/2029
2/4/2033
12/20/2028
4/22/2025
4/25/2034
8/18/2026
8/18/2025
9/25/2028
5/1/2025
5/1/2025
5/1/2025
1/22/2027
71912024
9/25/2028
2/1/2028
1/10/2025
9/25/2025
9/14/2027
2/1/2028
9/15/2026
1/22/2027
71912024
9/14/2024
12/12/2024
3/14/2030
3/14/2030
3/14/2030
4/24/2025
7/26/2030
4/24/2025
10/25/2033
10/25/2033
4/24/2025
7/28/2031
4/24/2025
1/25/2029
6/13/2033
2/24/2025
5/16/2027
8/23/2029
8/23/2029
8/23/2029
8/23/2029
6/13/2033
7/26/2030
10/25/2028
2/1/2029
4/25/2025
6/13/2025

Market Value
39,128,090.40
19,973,247.00
20,276,686.60

795,468.60
1,253,226.00
600,780.00
969,744.60
1,560,470.00
495,852.10
815,280.00
2,646,972.30
2,290,699.60
4,100,387.90
9,295,907.40
3,808,779.15
1,821,720.00
3,919,732.50
465,857.70
1,259,607.60
5,542,962.90
1,111,168.20
5,443,728.20
1,208,136.00
3,258,021.00
4,160,582.40
6,486,872.36
15,157,860.30
30,185,943.60
10,271,300.00
3,082,080.00
577,890.00
674,205.00
3,769,108.65
794,076.15
3,368,986.40
4,497,071.32
14,556,736.05
40,409,560.80
743,970.00
917,152.60
10,327,109.10
3,699,567.90
12,823,579.34
29,816,074.50
14,979,121.80
1,706,551.55
1,073,976.43
1,201,092.00
3,101,998.50
216,011.40
931,080.48
10,449,400.00
1,295,725.60
1,442,790.00
537,446.35
201,990.60
215,587.75
2,314,048.20
4,310,328.00
1,097,330.00
757,532.40
2,771,460.00
3,926,235.00
600,483.00
620,842.20
1,346,143.77
1,550,498.20
3,482,540.60
29,397,239.40
9,942,055.50

Accrual
673,040.00
332,886.67

52,737.78
8,786.34
10,487.68
1,665.73
3,811.91
6,811.71
2,766.73
8,382.06
9,538.45
16,065.84
39,167.54
95,106.61
61,621.12
5,050.93
14,124.88
1,831.21
12,950.28
19,974.24
15,546.53
38,179.64
6,682.05
33,332.88
45,966.00
149,082.82
94,402.50
193,041.67
9,528.33
24,666.67
4,625.00
5,395.83
7,393.90
1,146.01
3,125.29
38,692.98
50,625.00
39,466.67
1,664.58
7,891.22
6,287.78
7,257.48
18,506.94
60,208.33
236,166.67
4,005.57
2,520.80
2,819.17
22,503.33
1,825.63
6,754.49
252,806.67
31,348.03
10,466.67
2,094.75
1,465.33
853.42
31,652.82
13,566.67
14,015.63
2,856.33
10,450.00
14,804.17
2,264.17
8,492.22
11,377.02
37,964.42
26,765.84
435,500.00
102,900.00

Shares
40,000,000.00
20,000,000.00
20,000,000.00

810,000.00
1,300,000.00
620,000.00
1,020,000.00
1,900,000.00
530,000.00
1,000,000.00
2,870,000.00
2,590,000.00
4,130,000.00
9,915,000.00
3,945,000.00
1,880,000.00
4,250,000.00
490,000.00
1,545,000.00
6,010,000.00
1,310,000.00
6,155,000.00
1,420,000.00
3,475,000.00
4,160,000.00
6,506,000.00
15,000,000.00
30,000,000.00
10,000,000.00
3,200,000.00
600,000.00
700,000.00
4,065,000.00
805,000.00
3,280,000.00
4,462,000.00
15,000,000.00
40,000,000.00
750,000.00
910,000.00
11,318,000.00
3,990,000.00
13,000,000.00
30,000,000.00
15,000,000.00
1,705,000.00
1,073,000.00
1,200,000.00
3,225,000.00
220,000.00
968,000.00
10,000,000.00
1,240,000.00
1,500,000.00
665,000.00
210,000.00
245,000.00
2,460,000.00
4,400,000.00
1,150,000.00
820,000.00
3,000,000.00
4,250,000.00
650,000.00
660,000.00
1,371,000.00
1,510,000.00
3,535,000.00
30,000,000.00
10,000,000.00

Base Cost % of MV

40,000,000.00 0.0640%
20,000,000.00 0.0327%
20,000,000.00 0.0332%
825,389.90 0.0013%
1,419,782.36 0.0021%
620,000.00 0.0010%
1,020,000.00 0.0016%
1,628,102.10 0.0026%
530,000.00 0.0008%
810,049.89 0.0013%
2,886,445.75 0.0043%
2,590,000.00 0.0037%
4,130,000.00 0.0067%
10,157,742.62 0.0152%
4,153,212.47 0.0062%
1,880,000.00 0.0030%
4,250,000.00 0.0064%
490,000.00 0.0008%
1,318,281.64 0.0021%
5,454,271.97 0.0091%
1,023,067.48 0.0018%
5,786,526.52 0.0089%
1,152,031.41 0.0020%
3,638,952.38 0.0053%
4,165,183.56 0.0068%
6,329,312.26 0.0106%
15,000,000.00 0.0248%
30,000,000.00 0.0494%
10,296,462.06 0.0168%
3,106,291.68 0.0050%
599,899.82 0.0009%
699,883.13 0.0011%
4,007,373.97 0.0062%
802,300.41 0.0013%
3,302,167.17 0.0055%
4,481,369.46 0.0074%
14,997,946.40 0.0238%
40,000,000.00 0.0661%
749,764.99 0.0012%
909,979.78 0.0015%
11,147,459.90 0.0169%
3,954,074.79 0.0061%
12,818,840.81 0.0210%
29,778,595.35 0.0488%
14,995,417.87 0.0245%
1,705,000.00 0.0028%
1,073,000.00 0.0018%
1,200,000.00 0.0020%
3,125,452.73 0.0051%
220,000.00 0.0004%
967,929.27 0.0015%
10,000,000.00 0.0171%
1,240,000.00 0.0021%
1,499,876.52 0.0024%
654,111.14 0.0009%
209,982.71 0.0003%
223,332.57 0.0004%
2,436,860.30 0.0038%
4,417,200.45 0.0071%
1,222,739.52 0.0018%
820,000.00 0.0012%
3,000,000.00 0.0045%
4,177,773.29 0.0064%
650,000.00 0.0010%
660,000.00 0.0010%
1,352,513.98 0.0022%
1,507,220.94 0.0025%
3,430,582.83 0.0057%
29,998,507.62 0.0481%
10,000,000.00 0.0163%



Mellon Security ID
06406RBQ9
06406RBK2
06406RBLO
06406RBN6
06406RAB3
06406RBR7
06406HDA4
06406RAX5
06405LAC5
06417XAP6
0641593X2
06417XAG6
06417XAH4
0641598K5
06417XAP6
06418JAC5
0641593X2
0641596E1
064159TF3
064159VL7
06417XAB7
06417XAH4
06417XAN1
06417XAH4
06417XAP6
0641593X2
06418GAC1L
06654DAB3
06654DAD9
06738ECR4
06738ECFO
06738EBU8
06738ECG8
06738ECL7
06738EBD6
06738EBR5
06738ECAL
06738ECE3
06738ECG8
06738EBD6
06738ECJ2
06738EBD6
06738EBY0
06759LAC7
06759LAC7
06849RAK8
06849RAK8
06849UAD7
070101AH3
05526DBKO
05526DBN4
05526DBU8
05526DBJ3
05526DBZ7
05526DBB0O
05526DBZ7
054989AB4
05526DBF1
054989AA6
054989AA6
054989AD0
05526DBY0
05530QAP5
05530QAQ3
05530QAN0
071813BY4
071813CP2
071813BY4
07274NAL7
07274NAW3

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
USD FIXED INCOME

USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME
NON-USD FIXED INCOME
USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON CORP/T
BANK OF NEW YORK MELLON/THE
BANK OF NOVA SCOTIA/THE

BANK OF NOVA SCOTIA/THE

BANK OF NOVA SCOTIA/THE

BANK OF NOVA SCOTIA/THE

BANK OF NOVA SCOTIA/THE

BANK OF NOVA SCOTIA/THE

BANK OF NOVA SCOTIA/THE

BANK OF NOVA SCOTIA/THE

BANK OF NOVA SCOTIA/THE

BANK OF NOVA SCOTIA/THE

BANK OF NOVA SCOTIA/THE

BANK OF NOVA SCOTIA/THE

BANK OF NOVA SCOTIA/THE

BANK OF NOVA SCOTIA/THE

BANK OF NOVA SCOTIA/THE

BANK OF NOVA SCOTIA/THE

BANK OF NOVA SCOTIA/THE

BANK OF NOVA SCOTIA/THE

BANNER HEALTH

BANNER HEALTH

BARCLAYS PLC

BARCLAYS PLC

BARCLAYS PLC

BARCLAYS PLC

BARCLAYS PLC

BARCLAYS PLC

BARCLAYS PLC

BARCLAYS PLC

BARCLAYS PLC

BARCLAYS PLC

BARCLAYS PLC

BARCLAYS PLC

BARCLAYS PLC

BARCLAYS PLC

BARINGS BDC INC

BARINGS BDC INC

BARRICK NORTH AMERICA FINANCE
BARRICK NORTH AMERICA FINANCE
BARRICK PD AUSTRALIA FINANCE P
BASIN ELECTRIC POWER COOP 144A
BAT CAPITAL CORP

BAT CAPITAL CORP

BAT CAPITAL CORP

BAT CAPITAL CORP

BAT CAPITAL CORP

BAT CAPITAL CORP

BAT CAPITAL CORP

BAT CAPITAL CORP

BAT CAPITAL CORP

BAT CAPITAL CORP

BAT CAPITAL CORP

BAT CAPITAL CORP

BAT CAPITAL CORP

BAT INTERNATIONAL FINANCE PLC
BAT INTERNATIONAL FINANCE PLC
BAT INTERNATIONAL FINANCE PLC
BAXTER INTERNATIONAL INC

BAXTER INTERNATIONAL INC

BAXTER INTERNATIONAL INC

BAYER US FINANCE I LLC 144A
BAYER US FINANCE II LLC 144A

Coupon Rate
0.05
0.05
0.06
0.05
0.03
0.05
0.03
0.01
0.05
0.05
0.01
0.05
0.03
0.01
0.05
0.06
0.01
0.01
0.02
0.01
0.01
0.03
0.05
0.03
0.05
0.01
0.05
0.02
0.02
0.06
0.06
0.02
0.06
0.07
0.05
0.03
0.06
0.07
0.06
0.05
0.06
0.05
0.06
0.03
0.03
0.06
0.06
0.06
0.05
0.05
0.05
0.04
0.03
0.06
0.04
0.06
0.06
0.05
0.06
0.06
0.07
0.06
0.04
0.06
0.02
0.04
0.02
0.04
0.04
0.03

Maturity Date
4/26/2027
7/26/2030

10/25/2028
2/1/2029
2/7/2028

4/26/2034
2/24/2025

10/25/2024

11/21/2025
2/1/2030

4/15/2024
5/4/2037
4/11/2025
9/15/2026
2/1/2030
2/1/2034
4/15/2024
7/31/2024
2/3/2025
6/11/2025
1/10/2025
4/11/2025
2/2/2026
4/11/2025
2/1/2030
4/15/2024
6/12/2025
1/1/2030
1/1/2031
3/12/2030
5/9/2027
11/24/2027
5/9/2034
9/13/2034
5/16/2029
3/10/2032
8/9/2033
11/2/2033
5/9/2034
5/16/2029
9/13/2027
5/16/2029
8/9/2028

11/23/2026

11/23/2026
5/1/2043
5/1/2043

10/15/2039

4/26/2047
9/6/2049
4/2/2030
9/25/2050
9/6/2026
2/20/2034
8/15/2027
2/20/2034
8/2/2033
8/15/2047
8/2/2030
8/2/2030
8/2/2053
2/20/2031
3/16/2028
2/2/2029
3/25/2026
4/1/2030
12/1/2028
4/1/2030
12/15/2028
7/15/2024

Market Value

4,977,935.75
353,473.20
698,237.60
1,270,856.40
1,103,114.50
4,321,064.00
6,073,644.00
11,687,355.24
7,986,110.24
7,447,725.00
3,169,380.25
1,072,452.24
2,479,931.30
986,515.20
2,701,041.60
1,103,491.00
4,492,034.51
6,885,678.66
2,919,020.85
1,907,469.48
9,696,164.70
24,505,131.50
9,927,995.80
1,694,783.09
268,118.10
6,488,494.29
10,005,586.10
781,227.60
822,310.00
1,307,332.00
1,614,105.50
6,440,000.00
1,661,149.70
5,340,000.00
1,029,535.50
2,076,675.00
677,747.25
778,267.00
1,594,084.65
196,102.00
2,040,900.00
705,967.20
5,587,311.60
3,441,752.69
3,309,131.34
599,696.80
915,054.60
374,313.60
3,215,030.00
199,850.00
1,238,106.10
352,040.00
1,864,399.89
1,377,435.20
446,979.28
536,794.60
3,508,860.92
4,901,293.75
6,096,218.10
925,123.26
552,109.95
863,986.64
1,432,284.00
400,553.40
248,598.36
2,436,018.00
2,054,710.50
1,133,685.30
1,883,180.00
1,229,422.80

Accrual
106,497.92
2,987.40
17,096.56
9,767.45
5,937.45
94,097.06
19,116.67
44,200.00
150,915.56
60,625.00
10,248.19
22,143.98
41,217.92
624.00
21,986.67
19,144.08
14,525.00
7,583.33
10,633.33
7,944.44
32,625.00
407,291.67
77,847.22
28,168.29
2,182.50
20,980.56
165,013.89
5,231.28
4,742.50
3,903.97
37,017.39
56,278.64
39,525.86
16,730.00
19,577.25
3,889.38
5,602.35
21,546.64
37,930.09
3,729.00
6,496.00
13,424.40
44,520.82
44,152.53
42,451.20
13,895.83
21,203.13
9,877.00
74,443.06
826.04
30,858.06
332.00
4,373.74
9,293.33
2,145.27
3,621.67
35,221.50
36,866.06
60,761.54
9,220.78
5,930.14
5,667.57
2,733.67
3,790.90
74.23
51,350.00
17,645.87
23,897.50
25,763.89
8,835.00

Shares

5,000,000.00
360,000.00
680,000.00
1,290,000.00
1,150,000.00
4,400,000.00
6,200,000.00
12,000,000.00
8,000,000.00
7,500,000.00
3,175,000.00
1,182,000.00
2,530,000.00
1,080,000.00
2,720,000.00
1,070,000.00
4,500,000.00
7,000,000.00
3,000,000.00
2,000,000.00
10,000,000.00
25,000,000.00
10,000,000.00
1,729,000.00
270,000.00
6,500,000.00
10,000,000.00
895,000.00
1,000,000.00
1,300,000.00
1,610,000.00
7,000,000.00
1,610,000.00
5,000,000.00
1,050,000.00
2,500,000.00
675,000.00
700,000.00
1,545,000.00
200,000.00
2,000,000.00
720,000.00
5,603,000.00
3,763,000.00
3,618,000.00
580,000.00
885,000.00
360,000.00
3,640,000.00
250,000.00
1,265,000.00
500,000.00
1,959,000.00
1,360,000.00
472,000.00
530,000.00
3,347,000.00
6,355,000.00
5,845,000.00
887,000.00
511,000.00
853,000.00
1,475,000.00
390,000.00
267,000.00
2,600,000.00
2,330,000.00
1,210,000.00
2,000,000.00
1,240,000.00

Base Cost % of MV
5,000,000.00 0.0081%
360,000.00 0.0006%
680,000.00 0.0011%
1,290,000.00 0.0021%
1,184,529.75 0.0018%
4,269,955.64 0.0071%
6,231,051.94 0.0099%
11,736,800.23 0.0191%
8,000,000.00 0.0131%
7,428,095.09 0.0122%
3,171,167.16 0.0052%
1,181,964.55 0.0018%
2,494,490.31 0.0041%
1,079,973.11 0.0016%
2,724,407.63 0.0044%
1,068,969.47 0.0018%
4,500,133.71 0.0074%
6,999,307.70 0.0113%
3,031,790.01 0.0048%
2,007,096.09 0.0031%
9,998,270.78 0.0159%
24,990,313.66 0.0401%
9,994,608.12 0.0162%
1,718,147.84 0.0028%
269,838.51 0.0004%
6,491,723.43 0.0106%
9,997,964.16 0.0164%
924,956.09 0.0013%
1,000,000.00 0.0013%
1,300,000.00 0.0021%
1,610,000.00 0.0026%
7,005,579.98 0.0105%
1,610,000.00 0.0027%
5,000,000.00 0.0087%
1,050,000.00 0.0017%
2,500,000.00 0.0034%
681,799.34 0.0011%
700,000.00 0.0013%
1,549,485.13 0.0026%
199,627.25 0.0003%
2,000,000.00 0.0033%
711,036.06 0.0012%
5,594,290.38 0.0091%
3,726,750.13 0.0056%
3,601,928.34 0.0054%
671,974.12 0.0010%
1,056,614.04 0.0015%
375,565.77 0.0006%
3,992,226.86 0.0053%
257,566.31 0.0003%
1,369,841.12 0.0020%
329,098.65 0.0006%
1,959,000.00 0.0031%
1,352,406.87 0.0023%
439,733.29 0.0007%
527,040.91 0.0009%
3,347,000.00 0.0057%
4,783,468.88 0.0080%
5,795,321.28 0.0100%
887,000.00 0.0015%
511,000.00 0.0009%
853,000.00 0.0014%
1,475,000.00 0.0023%
390,524.08 0.0007%
267,000.00 0.0004%
2,632,788.61 0.0040%
2,330,000.00 0.0034%
1,340,819.73 0.0019%
2,190,002.99 0.0031%
1,247,449.42 0.0020%



Mellon Security ID
07274EAL7
072863AE3
072863AG8
072863AE3
072863AH6
075887CK3
075887BG3
075887BF5
075887BF5
075887CL1
075887CP2
075887CR8
075887BX6
0778FPAG4
084659AV3
59562VAM9
084664CU3
084664CV1
084664CX7
084664BL4
084664DB4
084664CR0O
084664BV2
084664BV2
084664CQ2
084670BS6
08576PAP6
085770AA3
055451AV0
055451AZ1
055451AZ1
09062XAH6
09062XAH6
092113AM1
092113AQ2
092113AV1
092113AM1
09247XAR2
09247XAR2
09247XAR2
09247XAR2
09261BAJ9
09261BAK6
09261BAC4
09261BAG5
09261HBA4
09261HBA4
69121KAE4
69121KAE4
09581JACO
05565ECAL
05565EBZ7
05565ECE3
05565ECC7
096630AJ7
097023DC6
097023BX2
097023CA1
097023CW3
097023CU7
097023CW3
097023DB8
097023CK9
097023CW3
097023BR5
097023BA2
097023BU8
097023CD5
097023CP8
097023CV5

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

NON-USD FIXED INCOME

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

BAYER US FINANCE LLC 144A

BAYLOR SCOTT & WHITE HOLDINGS
BAYLOR SCOTT & WHITE HOLDINGS
BAYLOR SCOTT & WHITE HOLDINGS
BAYLOR SCOTT & WHITE HOLDINGS
BECTON DICKINSON & CO

BECTON DICKINSON & CO

BECTON DICKINSON & CO

BECTON DICKINSON & CO

BECTON DICKINSON & CO

BECTON DICKINSON & CO

BECTON DICKINSON & CO

BECTON DICKINSON & CO

BELL TELEPHONE CO OF CANADA OR
BERKSHIRE HATHAWAY ENERGY CO
BERKSHIRE HATHAWAY ENERGY CO
BERKSHIRE HATHAWAY FINANCE COR
BERKSHIRE HATHAWAY FINANCE COR
BERKSHIRE HATHAWAY FINANCE COR
BERKSHIRE HATHAWAY FINANCE COR
BERKSHIRE HATHAWAY FINANCE COR
BERKSHIRE HATHAWAY FINANCE COR
BERKSHIRE HATHAWAY FINANCE COR
BERKSHIRE HATHAWAY FINANCE COR
BERKSHIRE HATHAWAY FINANCE COR
BERKSHIRE HATHAWAY INC

BERRY GLOBAL INC 144A

BERRY GLOBAL INC 144A

BHP BILLITON FINANCE USA LTD

BHP BILLITON FINANCE USA LTD

BHP BILLITON FINANCE USA LTD
BIOGEN INC

BIOGEN INC

BLACK HILLS CORP

BLACK HILLS CORP

BLACK HILLS CORP

BLACK HILLS CORP

BLACKROCK INC

BLACKROCK INC

BLACKROCK INC

BLACKROCK INC

BLACKSTONE HOLDINGS FINAN 144A
BLACKSTONE HOLDINGS FINAN 144A
BLACKSTONE HOLDINGS FINAN 144A
BLACKSTONE HOLDINGS FINAN 144A
BLACKSTONE PRIVATE CREDIT FUND
BLACKSTONE PRIVATE CREDIT FUND
BLUE OWL CAPITAL CORP

BLUE OWL CAPITAL CORP

BLUE OWL FINANCE LLC 144A

BMW US CAPITAL LLC 144A

BMW US CAPITAL LLC 144A

BMW US CAPITAL LLC 144A

BMW US CAPITAL LLC 144A
BOARDWALK PIPELINES LP

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

Coupon Rate
0.07
0.03
0.01
0.03
0.02
0.04
0.05
0.04
0.04
0.02
0.04
0.05
0.05
0.02
0.04
0.06
0.02
0.03
0.03
0.06
0.04
0.04
0.04
0.04
0.04
0.03
0.06
0.05
0.05
0.05
0.05
0.02
0.02
0.03
0.04
0.06
0.03
0.02
0.02
0.02
0.02
0.06
0.06
0.02
0.03
0.07
0.07
0.03
0.03
0.04
0.03
0.03
0.05
0.05
0.04
0.04
0.03
0.03
0.06
0.05
0.06
0.03
0.04
0.06
0.02
0.06
0.03
0.03
0.03
0.06

Maturity Date
11/21/2033
11/15/2026
11/15/2025
11/15/2026
11/15/2030

5/20/2050
12/15/2044
12/15/2024
12/15/2024

2/11/2031

8/22/2032

2/8/2029
6/6/2047
2/15/2032
7/15/2030
4/1/2036

3/12/2030
10/15/2050

1/15/2051

1/15/2040

3/15/2052

1/15/2049

5/15/2043

5/15/2043

8/15/2048

3/15/2026

1/15/2034

7/15/2026

9/30/2043

2/28/2028

2/28/2028

5/1/2030
5/1/2030
1/15/2027
5/1/2033

3/15/2028

1/15/2027

1/28/2031

1/28/2031

1/28/2031

1/28/2031

11/3/2027

4/22/2033

8/5/2028

3/30/2032

9/29/2025

9/29/2025

7/15/2026

7/15/2026

10/7/2051

4/1/2027
4/1/2025
8/11/2028
8/11/2025
9/1/2032
2/1/2031
3/1/2028
11/1/2028
5/1/2050
5/1/2027
5/1/2050
2/1/2028
5/1/2049
5/1/2050
6/15/2026
2/15/2040
3/1/2027
3/1/2029
2/1/2035
5/1/2040

Market Value
5,092,800.00
4,708,178.15

976,180.95
2,220,838.75
257,824.35
211,097.75
63,438.90
38,498.07
154,979.41
1,170,096.00
1,606,091.50
3,421,355.20
269,376.00
149,528.10
2,505,485.25
2,124,901.68
704,814.00
584,448.60
844,641.60
3,416,833.20
984,575.25
572,691.20
214,599.65
552,479.95
1,409,707.66
4,042,610.75
2,885,094.00
2,327,832.50
664,739.10
5,820,263.90
2,561,714.78
506,742.00
2,533,710.00
1,091,151.60
393,256.50
4,626,585.60
245,627.20
1,248,855.00
3,376,071.35
1,611,022.95
3,849,803.68
10,266,600.00
8,770,337.05
3,447,615.60
3,448,108.52
2,172,378.20
1,015,130.00
3,194,498.70
3,463,062.75
3,735,723.20
984,594.50
2,940,466.17
1,069,635.40
10,013,789.40
449,821.60
523,843.95
3,048,393.25
2,471,499.00
902,196.00
735,990.00
1,699,927.20
810,048.80
1,617,229.25
541,317.60
1,904,286.00
479,900.00
471,245.10
446,655.00
314,992.00
201,245.10

Accrual
117,361.11
50,405.94
3,296.05
23,776.39
2,114.63
3,713.80
965.63
428.79
1,726.15
3,873.23
7,868.92
24,684.10
4,474.46
508.24
20,894.72
61,127.50
805.52
11,433.25
6,966.67
37,994.72
2,079.00
5,742.22
3,817.44
9,827.89
8,575.93
5,798.61
33,680.28
24,442.71
17,345.83
25,384.79
11,172.79
5,625.00
28,125.00
7,680.75
7,793.75
11,847.11
1,729.00
4,987.50
13,482.88
6,433.88
15,374.80
242,555.56
228,240.08
10,010.00
53,283.38
838.17
391.67
24,332.67
26,378.33
108,779.00
17,681.25
48,750.00
7,286.03
72,138.89
1,545.00
3,594.79
9,005.21
38,812.50
22,978.13
15,750.00
43,295.63
4,766.67
36,968.75
13,786.88
13,581.25
3,753.47
1,190.00
1,333.33
2,166.67
4,991.88

Shares
5,000,000.00
5,035,000.00
1,055,000.00
2,375,000.00

315,000.00
269,000.00
70,000.00
39,000.00
157,000.00
1,425,000.00
1,690,000.00
3,440,000.00
300,000.00
185,000.00
2,675,000.00
1,996,000.00
825,000.00
870,000.00
1,320,000.00
3,130,000.00
1,215,000.00
640,000.00
235,000.00
605,000.00
1,598,000.00
4,175,000.00
2,900,000.00
2,375,000.00
690,000.00
5,830,000.00
2,566,000.00
600,000.00
3,000,000.00
1,155,000.00
430,000.00
4,480,000.00
260,000.00
1,500,000.00
4,055,000.00
1,935,000.00
4,624,000.00
10,000,000.00
8,335,000.00
3,960,000.00
4,156,000.00
2,140,000.00
1,000,000.00
3,390,000.00
3,675,000.00
5,456,000.00
1,025,000.00
3,000,000.00
1,060,000.00
10,000,000.00
515,000.00
595,000.00
3,325,000.00
2,700,000.00
950,000.00
750,000.00
1,790,000.00
880,000.00
2,275,000.00
570,000.00
2,050,000.00
500,000.00
510,000.00
500,000.00
400,000.00
210,000.00

Base Cost % of MV

5,057,900.57 0.0083%
4,810,104.01 0.0077%
992,642.66 0.0016%
2,276,895.32 0.0036%
315,000.00 0.0004%
299,216.49 0.0003%
69,033.67 0.0001%
39,000.00 0.0001%
157,180.89 0.0003%
1,286,206.17 0.0019%
1,693,287.46 0.0026%
3,440,000.00 0.0056%
354,171.80 0.0004%
160,655.05 0.0002%
2,502,650.50 0.0041%
2,090,058.44 0.0035%
824,492.48 0.0012%
746,295.32 0.0010%
1,033,484.84 0.0014%
3,102,609.24 0.0056%
1,210,874.78 0.0016%
634,094.91 0.0009%
242,741.07 0.0004%
603,833.27 0.0009%
1,538,008.46 0.0023%
4,225,781.41 0.0066%
2,891,835.43 0.0047%
2,430,866.06 0.0038%
728,224.60 0.0011%
5,806,648.61 0.0095%
2,555,722.38 0.0042%
599,897.66 0.0008%
2,999,488.26 0.0041%
1,160,661.74 0.0018%
428,663.64 0.0006%
4,468,319.79 0.0076%
261,431.07 0.0004%
1,496,491.66 0.0020%
4,052,766.36 0.0055%
1,930,474.29 0.0026%
4,686,604.50 0.0063%
9,984,754.21 0.0168%
8,535,734.66 0.0144%
3,941,630.64 0.0056%
4,041,479.02 0.0056%
2,131,741.50 0.0036%
995,764.18 0.0017%
3,430,657.86 0.0052%
3,718,909.94 0.0057%
4,719,447.37 0.0061%
1,017,611.18 0.0016%
2,999,060.49 0.0048%
1,059,709.44 0.0018%
9,999,591.88 0.0164%
514,588.73 0.0007%
628,694.07 0.0009%
3,158,256.32 0.0050%
2,585,858.19 0.0040%
1,276,570.10 0.0015%
812,330.41 0.0012%
1,728,468.55 0.0028%
823,088.24 0.0013%
2,239,923.77 0.0026%
570,000.00 0.0009%
1,994,247.32 0.0031%
606,893.55 0.0008%
479,841.38 0.0008%
458,762.25 0.0007%
327,865.41 0.0005%
254,344.45 0.0003%



Mellon Security ID
097023CY9
097023DG7
097023CV5
097023CW3
097023CV5
097023CM5
097023CJ2
097023CQ6
097023DG7
097023CY9
097023CM5
097023CV5
097023CW3
097023DG7
097023CM5
097023CU7
097023CY9
097023DG7
097023CM5
09857LAR9
09857LAR9
10112RBD5
10112RBG8
10112RBFO
10112RAY0
10373QBK5
10373QBT6
10373QBG4
10373QBL3
10373QAC4
10373QBN9
10373QBQ2
10373QBT6
10373QBU3
10373QAT7
10373QBG4
10373QBL3
10373QBW9
10373QBP4
10373QBRO
10373QAT7
10373QAV2
10373QBP4
10373QBU3
10373QBV1
10373QBX7
10373QBE9
10373QAV2
10373QBX7
10373QBT6
10373QBW9
05565QDH8
05565QDH8
05565QDU9
05565QDH8
105340AN3
105340AP8
105340AQ6
105340AR4
10620NCLO
106230AB1
10921U2E7
10921U2C1
110122DES
110122DU9
110122EBO
110122EH7
110122DW5
110122CP1
110122DH8

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOEING CO/THE

BOOKING HOLDINGS INC

BOOKING HOLDINGS INC

BOSTON PROPERTIES LP

BOSTON PROPERTIES LP

BOSTON PROPERTIES LP

BOSTON PROPERTIES LP

BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS PLC

BP CAPITAL MARKETS PLC

BP CAPITAL MARKETS PLC

BP CAPITAL MARKETS PLC
BRANDYWINE OPERATING PARTNERSH
BRANDYWINE OPERATING PARTNERSH
BRANDYWINE OPERATING PARTNERSH
BRANDYWINE OPERATING PARTNERSH
BRAZOS HIGHER EDUCATION A 2 A3
BRAZOS SECURITIZATION LLC 144A
BRIGHTHOUSE FINANCIAL GLO 144A
BRIGHTHOUSE FINANCIAL GLO 144A
BRISTOL-MYERS SQUIBB CO
BRISTOL-MYERS SQUIBB CO
BRISTOL-MYERS SQUIBB CO
BRISTOL-MYERS SQUIBB CO
BRISTOL-MYERS SQUIBB CO
BRISTOL-MYERS SQUIBB CO
BRISTOL-MYERS SQUIBB CO

Coupon Rate
0.05
0.02
0.06
0.06
0.06
0.03
0.04
0.04
0.02
0.05
0.03
0.06
0.06
0.02
0.03
0.05
0.05
0.02
0.03
0.05
0.05
0.03
0.07
0.02
0.03
0.04
0.03
0.03
0.04
0.04
0.03
0.03
0.03
0.05
0.03
0.03
0.04
0.05
0.03
0.03
0.03
0.03
0.03
0.05
0.05
0.05
0.03
0.03
0.05
0.03
0.05
0.04
0.04
0.04
0.04
0.04
0.05
0.04
0.08
0.07
0.05
0.02
0.02
0.04
0.03
0.06
0.05
0.04
0.03
0.05

Maturity Date
5/1/2030
2/4/2026
5/1/2040
5/1/2050
5/1/2040
2/1/2027
5/1/2034
2/1/2050
2/4/2026
5/1/2030
2/1/2027
5/1/2040
5/1/2050
2/4/2026
2/1/2027
5/1/2027
5/1/2030
2/4/2026
2/1/2027

4/13/2030
4/13/2030
1/30/2031
12/1/2027
10/1/2033
10/1/2026
4/6/2027
1/12/2032
2/24/2050
4/6/2030
9/21/2028
11/10/2050
2/8/2061
1/12/2032
2/13/2033
5/4/2026
2/24/2050
4/6/2030
4/10/2034
6/4/2051
6/17/2041
5/4/2026
1/16/2027
6/4/2051
2/13/2033
9/11/2033
4/10/2029
2/11/2026
1/16/2027
4/10/2029
1/12/2032
4/10/2034
11/28/2028
11/28/2028
12/31/2049
11/28/2028
10/1/2024
10/1/2029
11/15/2027
3/15/2028
10/27/2036
3/1/2043
6/28/2028
5/24/2026
2/20/2028
3/15/2032
11/15/2053
2/22/2034
3/15/2052
7/26/2029
5/15/2044

Market Value
939,658.40
477,584.40

9,164,318.53
5,854,777.20
862,479.00
2,119,611.00
3,858,756.00
815,256.00
1,254,829.60
2,707,572.40
1,216,472.40
560,611.35
2,220,351.84
2,809,320.00
949,217.10
39,252.80
513,421.60
37,457.60
4,031,868.75
1,343,612.00
2,385,899.25
572,677.38
1,375,827.00
387,944.35
2,732,793.42
4,819,850.00
3,658,527.50
78,623.20
4,571,319.00
1,249,313.40
977,589.10
1,289,649.60
2,470,582.10
1,974,900.00
1,348,942.00
922,968.00
1,074,495.60
3,877,594.40
2,845,863.90
3,624,702.50
1,002,071.20
214,839.00
547,153.20
5,529,720.00
436,832.00
3,482,182.40
4,861,720.10
4,774,196.90
1,386,886.40
6,575,880.37
2,952,168.52
454,632.00
478,560.00
391,988.00
1,722,816.00
132,477.76
188,269.92
653,587.10
1,812,596.10
514,186.44
3,038,460.00
2,103,938.80
3,365,741.95
2,137,388.00
458,939.25
1,714,681.60
3,014,946.72
1,238,267.10
203,899.71
276,276.00

Accrual
20,814.58
1,773.27
227,320.47
149,115.94
21,393.75
10,350.00
69,750.00
7,312.50
4,659.18
59,976.04
5,940.00
13,905.94
56,550.38
10,431.00
4,635.00
840.00
11,372.92
139.08
19,687.50
29,353.33
52,123.75
3,684.15
29,812.50
6,308.75
40,328.75
86,114.58
25,377.10
354.58
85,653.02
1,410.76
16,394.07
9,252.83
17,137.01
12,832.00
17,830.28
4,162.50
20,132.88
43,553.97
40,738.21
42,211.00
13,245.35
1,414.22
7,832.44
35,929.60
1,196.07
36,898.90
23,680.56
31,427.08
14,696.12
45,613.11
33,159.39
6,042.12
6,360.13
437.50
22,896.45
2,747.00
4,914.00
10,908.14
6,386.33
6,337.46
13,107.50
12,606.67
20,106.04
9,771.67
688.33
36,416.67
16,714.10
2,647.56
1,332.14
5,241.67

Shares

970,000.00
510,000.00
9,563,000.00
6,165,000.00
900,000.00
2,300,000.00
4,650,000.00
1,170,000.00
1,340,000.00
2,795,000.00
1,320,000.00
585,000.00
2,338,000.00
3,000,000.00
1,030,000.00
40,000.00
530,000.00
40,000.00
4,375,000.00
1,360,000.00
2,415,000.00
669,000.00
1,325,000.00
515,000.00
2,933,000.00
5,000,000.00
4,250,000.00
115,000.00
4,850,000.00
1,290,000.00
1,510,000.00
1,860,000.00
2,870,000.00
2,000,000.00
1,400,000.00
1,350,000.00
1,140,000.00
3,880,000.00
4,265,000.00
4,775,000.00
1,040,000.00
225,000.00
820,000.00
5,600,000.00
440,000.00
3,490,000.00
5,000,000.00
5,000,000.00
1,390,000.00
7,639,000.00
2,954,000.00
475,000.00
500,000.00
400,000.00
1,800,000.00
134,000.00
216,000.00
731,000.00
1,785,000.00
514,186.44
3,000,000.00
2,440,000.00
3,677,000.00
2,200,000.00
525,000.00
1,520,000.00
2,967,000.00
1,610,000.00
217,000.00
300,000.00

Base Cost

% of MV
1,034,792.52 0.0015%
511,625.08 0.0008%
9,450,117.98 0.0150%
5,891,583.66 0.0096%
1,130,694.67 0.0014%
2,311,312.11 0.0035%
3,932,374.39 0.0063%
1,161,005.24 0.0013%
1,340,000.00 0.0021%
2,794,726.45 0.0044%
1,318,583.23 0.0020%
585,000.00 0.0009%
2,276,517.78 0.0036%
2,838,749.50 0.0046%
1,028,894.44 0.0016%
40,000.00 0.0001%
530,000.00 0.0008%
38,063.89 0.0001%
4,453,225.45 0.0066%
1,525,619.00 0.0022%
2,383,133.53 0.0039%
668,334.40 0.0009%
1,324,426.63 0.0023%
514,826.92 0.0006%
2,689,639.27 0.0045%
4,891,062.19 0.0079%
3,623,043.36 0.0060%
112,478.35 0.0001%
5,153,769.74 0.0075%
1,345,110.66 0.0020%
1,509,909.67 0.0016%
1,860,000.00 0.0021%
2,870,000.00 0.0040%
2,000,000.00 0.0032%
1,380,312.44 0.0022%
1,045,543.59 0.0015%
1,079,753.38 0.0018%
3,879,169.31 0.0063%
3,424,492.42 0.0047%
4,050,311.49 0.0059%
1,025,374.99 0.0016%
219,883.21 0.0004%
820,000.00 0.0009%
5,600,000.00 0.0091%
439,995.04 0.0007%
3,489,340.20 0.0057%
4,944,967.43 0.0080%
4,846,297.93 0.0078%
1,389,737.22 0.0023%
7,577,339.43 0.0108%
2,953,367.56 0.0048%
470,102.01 0.0007%
501,405.55 0.0008%
386,267.66 0.0006%
1,795,672.77 0.0028%
134,854.68 0.0002%
228,793.84 0.0003%
725,551.26 0.0011%
1,771,820.07 0.0030%
514,186.48 0.0008%
3,000,000.00 0.0050%
2,438,228.22 0.0034%
3,686,290.23 0.0055%
2,400,721.53 0.0035%
523,447.89 0.0008%
1,515,718.02 0.0028%
2,966,323.23 0.0049%
1,603,307.78 0.0020%
241,079.35 0.0003%
298,853.29 0.0005%



Mellon Security ID
110122EG9
110122EH7
110122EKO
110122EL8
110122DH8
110122EKO
110122DR6
110122EG9
110122ED6
110122EF1
110122DES
110122DN5
110122EG9
111021AE1
11120VAC7
11120VAH6
11120VAL7
11120VAAL
11120VAH6
11134LAH2
11135FASO
11135FAQ4
11135FAQ4
11135FAQ4
11135FBA8
11135FASO
11135FBL4
11135FBV2
11135FBT7
11135FBP5
11135FBR1
11135FBV2
11135FBT7
11135FBV2
11135FBV2
11135FBJ9
11135FBP5
11135FBV2
11135EAA2
11272BAA1
11271LAH5
11271LAJ1
11271LAK8
11271LAL6
11271LAH5
114259AX2
117043AW9
117043AW9
12189LBC4
12189LAW1
12189LAG6
12189TAJ3
12189LAK7
12189LBJ9
12189LAZ4
13034VAD6
133131AX0
133131AZ5
133131AX0
133131AZ5
133131AX0
13342BAF2
134429BP3
13607HR53
13607GAP9
13607HR46
136385AG6
136385AX9
136385AX9
13645RBFO

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

NON-USD FIXED INCOME

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl
BRISTOL-MYERS SQUIBB CO
BRISTOL-MYERS SQUIBB CO
BRISTOL-MYERS SQUIBB CO
BRISTOL-MYERS SQUIBB CO
BRISTOL-MYERS SQUIBB CO
BRISTOL-MYERS SQUIBB CO
BRISTOL-MYERS SQUIBB CO
BRISTOL-MYERS SQUIBB CO
BRISTOL-MYERS SQUIBB CO
BRISTOL-MYERS SQUIBB CO
BRISTOL-MYERS SQUIBB CO
BRISTOL-MYERS SQUIBB CO
BRISTOL-MYERS SQUIBB CO
BRITISH TELECOMMUNICATIONS PLC
BRIXMOR OPERATING PARTNERSHIP
BRIXMOR OPERATING PARTNERSHIP
BRIXMOR OPERATING PARTNERSHIP
BRIXMOR OPERATING PARTNERSHIP
BRIXMOR OPERATING PARTNERSHIP
BROADCOM CORP / BROADCOM CAYMA
BROADCOM INC

BROADCOM INC

BROADCOM INC

BROADCOM INC

BROADCOM INC

BROADCOM INC

BROADCOM INC 144A

BROADCOM INC 144A

BROADCOM INC 144A

BROADCOM INC 144A

BROADCOM INC 144A

BROADCOM INC 144A

BROADCOM INC 144A

BROADCOM INC 144A

BROADCOM INC 144A

BROADCOM INC 144A

BROADCOM INC 144A

BROADCOM INC 144A

BROADSTONE NET LEASE LLC

NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME

BROOKFIELD FINANCE | UK PLC/

BROOKFIELD FINANCE INC
BROOKFIELD FINANCE INC
BROOKFIELD FINANCE INC
BROOKFIELD FINANCE INC
BROOKFIELD FINANCE INC

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME

BROOKLYN UNION GAS CO/THE 144A
BRUNSWICK CORP/DE

BRUNSWICK CORP/DE

BURLINGTON NORTHERN SANTA FE L
BURLINGTON NORTHERN SANTA FE L
BURLINGTON NORTHERN SANTA FE L
BURLINGTON NORTHERN SANTA FE L
BURLINGTON NORTHERN SANTA FE L
BURLINGTON NORTHERN SANTA FE L
BURLINGTON NORTHERN SANTA FE L
CALIFORNIA INSTITUTE OF TECHNO
CAMDEN PROPERTY TRUST

CAMDEN PROPERTY TRUST

CAMDEN PROPERTY TRUST

CAMDEN PROPERTY TRUST

CAMDEN PROPERTY TRUST
CAMERON INTERNATIONAL CORP
CAMPBELL SOUP CO

CANADIAN IMPERIAL BANK OF COMM
CANADIAN IMPERIAL BANK OF COMM
CANADIAN IMPERIAL BANK OF COMM
CANADIAN NATURAL RESOURCES LTD
CANADIAN NATURAL RESOURCES LTD
CANADIAN NATURAL RESOURCES LTD
CANADIAN PACIFIC RAILWAY CO

Coupon Rate
0.05
0.05
0.06
0.06
0.05
0.06
0.02
0.05
0.05
0.05
0.04
0.01
0.05
0.10
0.04
0.04
0.03
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.05
0.04
0.03
0.05
0.04
0.03
0.04
0.05
0.04
0.05
0.05
0.04
0.03
0.05
0.03
0.02
0.03
0.04
0.06
0.06
0.03
0.06
0.06
0.06
0.04
0.04
0.05
0.07
0.04
0.04
0.04
0.04
0.03
0.03
0.03
0.03
0.03
0.06
0.05
0.04
0.03
0.03
0.06
0.04
0.04
0.02

Maturity Date
2/22/2031
2/22/2034
2/22/2054
2/22/2064
5/15/2044
2/22/2054

11/13/2040
2/22/2031
2/20/2026
2/22/2029
2/20/2028

11/13/2025
2/22/2031

12/15/2030
6/15/2026
5/15/2029
8/16/2031

2/1/2025
5/15/2029
1/15/2027

11/15/2032

11/15/2030

11/15/2030

11/15/2030
4/15/2029

11/15/2032
4/15/2034
5/15/2037
4/15/2032

11/15/2035
4/15/2029
5/15/2037
4/15/2032
5/15/2037
5/15/2037
2/15/2041

11/15/2035
5/15/2037
9/15/2031
1/30/2032
4/15/2031
2/15/2052

1/5/2034
3/4/2054
4/15/2031
9/15/2033
3/18/2029
3/18/2029
6/15/2048
4/1/2045
9/15/2041
8/1/2028
9/1/2042
1/15/2053
8/1/2046
9/1/2119
7/1/2029
5/15/2030
7/1/2029
5/15/2030
7/1/2029
6/1/2041
3/21/2034
4/7/2032
4/2/2024
4/7/2025
2/1/2035
6/1/2027
6/1/2027
12/2/2031

Market Value
576,024.90
1,615,694.40
340,903.20
257,932.50
4,346,742.40
5,216,852.00
546,944.00
4,123,125.60
5,000,054.45
1,798,860.50
2,744,600.50
4,626,517.50
4,668,833.40
257,676.30
797,665.05
807,045.36
787,632.00
1,179,372.00
2,157,149.28
4,846,300.00
7,549,518.75
1,646,631.60
1,113,842.18
2,140,621.08
6,549,166.32
2,389,505.00
4,183,383.75
2,420,218.65
1,178,991.80
1,211,955.00
1,906,040.00
2,852,910.00
371,336.00
1,759,294.50
2,999,359.38
1,045,145.70
2,520,866.40
1,116,438.78
2,866,683.60
2,033,500.00
1,700,760.00
1,781,901.00
10,717,299.60
2,304,632.75
5,131,192.92
8,910,321.60
5,052,250.00
704,283.65
417,075.00
179,445.00
2,971,004.10
74,939.90
555,520.00
1,811,540.40
73,767.60
639,887.60
5,511,067.50
2,260,294.50
4,573,500.00
394,443.55
1,381,197.00
171,750.25
2,392,964.64
1,810,700.00
5,000,000.00
9,787,136.40
448,972.80
1,060,774.00
414,666.20
4,496,300.00

Accrual
3,149.25
8,957.00
1,984.13
1,530.21

82,468.89
30,363.13
7,206.67
22,542.00
26,812.50
9,501.92
12,547.71
14,231.25
25,525.50
5,951.46
9,947.44
13,339.33
3,000.00
7,700.00
35,654.67
40,902.78
130,361.67
27,279.33
18,452.74
35,463.13
145,259.22
41,260.89
77,980.23
47,360.75
24,302.86
17,776.33
36,888.89
55,828.00
7,654.44
34,427.27
58,693.84
6,015.14
36,974.77
21,847.36
4,194.67
9,912.50
25,121.33
11,394.58
207,819.63
9,959.10
75,791.06
24,473.14
10,562.50
1,472.41
5,962.50
4,357.50
6,798.00
781.67
2,260.42
19,164.67
585.00
2,798.33
47,446.88
26,973.33
39,375.00
4,707.11
11,891.25
3,470.83
3,564.00
34,800.00
77,069.44
159,500.00
4,329.00
14,116.67
5,518.33
40,493.06

Shares
570,000.00
1,590,000.00
330,000.00
250,000.00
4,720,000.00
5,050,000.00
800,000.00
4,080,000.00
5,000,000.00
1,790,000.00
2,825,000.00
4,950,000.00
4,620,000.00
210,000.00
819,000.00
856,000.00
960,000.00
1,200,000.00
2,288,000.00
5,000,000.00
8,025,000.00
1,740,000.00
1,177,000.00
2,262,000.00
6,632,000.00
2,540,000.00
4,875,000.00
2,545,000.00
1,270,000.00
1,500,000.00
2,000,000.00
3,000,000.00
400,000.00
1,850,000.00
3,154,000.00
1,345,000.00
3,120,000.00
1,174,000.00
3,630,000.00
2,500,000.00
2,000,000.00
2,460,000.00
10,070,000.00
2,225,000.00
6,034,000.00
8,620,000.00
5,000,000.00
697,000.00
500,000.00
210,000.00
3,090,000.00
70,000.00
620,000.00
2,040,000.00
90,000.00
920,000.00
6,025,000.00
2,550,000.00
5,000,000.00
445,000.00
1,510,000.00
175,000.00
2,376,000.00
2,000,000.00
5,000,000.00
10,000,000.00
444,000.00
1,100,000.00
430,000.00
5,000,000.00

Base Cost % of MV
569,116.61 0.0009%
1,589,637.32 0.0026%
328,711.52 0.0006%
248,938.27 0.0004%
5,763,153.41 0.0071%
5,030,282.41 0.0085%
798,470.12 0.0009%
4,073,676.76 0.0067%
4,997,539.62 0.0082%
1,786,312.66 0.0029%
3,057,533.23 0.0045%
4,938,219.23 0.0076%
4,612,839.86 0.0076%
262,681.46 0.0004%
826,897.10 0.0013%
881,817.11 0.0013%
855,903.93 0.0013%
1,208,245.28 0.0019%
2,024,851.25 0.0035%
4,868,707.11 0.0079%
7,296,706.45 0.0124%
1,874,676.29 0.0027%
1,282,637.66 0.0018%
2,252,832.88 0.0035%
7,124,991.51 0.0107%
2,286,924.29 0.0039%
4,441,107.04 0.0068%
2,323,594.16 0.0040%
1,267,683.14 0.0019%
1,491,938.45 0.0020%
1,999,271.16 0.0031%
2,790,988.42 0.0047%
370,072.86 0.0006%
1,740,334.31 0.0029%
3,005,867.06 0.0049%
1,371,321.73 0.0017%
3,057,114.45 0.0041%
1,173,518.92 0.0018%
3,630,549.95 0.0047%
2,500,000.00 0.0033%
2,000,000.00 0.0028%
1,501,346.49 0.0029%
10,256,663.13 0.0175%
2,225,000.00 0.0038%
5,985,578.03 0.0084%
8,819,287.46 0.0146%
4,991,507.20 0.0083%
695,816.10 0.0012%
486,653.69 0.0007%
222,032.48 0.0003%
3,435,477.02 0.0049%
72,485.00 0.0001%
748,560.39 0.0009%
2,029,059.88 0.0030%
89,396.84 0.0001%
917,888.44 0.0010%
5,805,188.63 0.0090%
2,626,654.46 0.0037%
4,993,067.90 0.0075%
444,800.67 0.0006%
1,509,897.79 0.0023%
196,429.16 0.0003%
2,367,323.85 0.0039%
1,994,073.44 0.0030%
5,000,292.16 0.0082%
9,998,170.64 0.0160%
452,440.46 0.0007%
1,132,999.81 0.0017%
455,325.14 0.0007%
4,998,622.50 0.0074%



Mellon Security ID
13645RBH6
13648TAAS
13648TAHO
138616AM9
14040HCU7
14040HBW4
14040HCH6
14040HCM5
14040HCN3
14040HCU7
14040HCV5
14040HCX1
14040HCY9
14040HCVS5
14040HCTO
14040HCY9
14040HDAO
14040HDE2
14040HBW4
14040HCS2
14040HDC6
14040HCG8
14040HCH6
14040HCN3
14040HCTO
14040HCX1
14040HCZ6
14040HDB8
14040HCH6
14040HCN3
14040HCS2
14040HCTO
14040HCX1
14040HBGY
14040HCE3
14149YBD9
141781BY9
141781BJ2
141781BY9
141781CB8
14448CBC7
14448CBD5
14448CAP9
14448CBC7
14448CBC7
14913R2Z9
14913UAA8
14913R2Y2
14913UAB6
14913UAF7
149123CJ8
149123CC3
149123CH2
12503MAC2
15089QAW4
15089QAX2
15089QAY0
15089QAM6
151191AZ6
151191BB8
03073EAU9
03073EAPO
15135UAP4
15135UARO
15135UAX7
15135BAR2
15189XAU2
15189XAT5
15189XBE7
15189XAQ1

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
USD FIXED INCOME

USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

CANADIAN PACIFIC RAILWAY CO
CANADIAN PACIFIC RAILWAY CO
CANADIAN PACIFIC RAILWAY CO
CANTOR FITZGERALD LP 144A
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE FINANCIAL CORP
CARDINAL HEALTH INC

CARGILL INC 144A

CARGILL INC 144A

CARGILL INC 144A

CARGILL INC 144A

CARRIER GLOBAL CORP

CARRIER GLOBAL CORP

CARRIER GLOBAL CORP

CARRIER GLOBAL CORP

CARRIER GLOBAL CORP
CATERPILLAR FINANCIAL SERVICES
CATERPILLAR FINANCIAL SERVICES
CATERPILLAR FINANCIAL SERVICES
CATERPILLAR FINANCIAL SERVICES
CATERPILLAR FINANCIAL SERVICES
CATERPILLAR INC

CATERPILLAR INC

CATERPILLAR INC

CBOE GLOBAL MARKETS INC
CELANESE US HOLDINGS LLC
CELANESE US HOLDINGS LLC
CELANESE US HOLDINGS LLC
CELANESE US HOLDINGS LLC
CELULOSA ARAUCO Y CONSTITUCION
CELULOSA ARAUCO Y CONSTITUCION
CENCORA INC

CENCORA INC

CENOVUS ENERGY INC

CENOVUS ENERGY INC

CENOVUS ENERGY INC

CENTENE CORP

CENTERPOINT ENERGY HOUSTON ELE
CENTERPOINT ENERGY HOUSTON ELE
CENTERPOINT ENERGY HOUSTON ELE
CENTERPOINT ENERGY HOUSTON ELE

Coupon Rate

0.03
0.02
0.04
0.07
0.05
0.04
0.02
0.03
0.03
0.05
0.05
0.05
0.06
0.05
0.05
0.06
0.06
0.06
0.04
0.05
0.08
0.02
0.02
0.03
0.05
0.05
0.06
0.07
0.02
0.03
0.05
0.05
0.05
0.03
0.04
0.05
0.05
0.04
0.05
0.05
0.06
0.06
0.02
0.06
0.06
0.04
0.04
0.05
0.05
0.05
0.03
0.03
0.03
0.02
0.06
0.07
0.07
0.06
0.05
0.04
0.05
0.03
0.05
0.05
0.04
0.04
0.03
0.04
0.05
0.02

Maturity Date

12/2/2051
3/5/2030
11/15/2069
12/12/2028
712412026
1/31/2028
11/2/2027
3/3/2026
3/1/2030
712412026
7/26/2030
2/1/2029
2/1/2034
7/26/2030
5/10/2033
2/1/2034
6/8/2034
2/1/2030
1/31/2028
5/10/2028
10/30/2031
7/29/2032
11/2/2027
3/1/2030
5/10/2033
2/1/2029
6/8/2029
10/29/2027
11/2/2027
3/1/2030
5/10/2028
5/10/2033
2/1/2029
2/5/2025
5/11/2027
9/15/2045
10/10/2025
5/23/2049
10/10/2025
4/24/2033
3/15/2034
3/15/2054
2/15/2027
3/15/2034
3/15/2034
8/12/2025
5/15/2026
1/17/2025
8/11/2025
2/27/2026
4/9/2050
5/15/2024
4/9/2030
12/15/2030
11/15/2028
11/15/2030
11/15/2033
7/15/2027
8/1/2024
11/2/2027
2/15/2034
12/15/2027
6/15/2037
6/15/2047
2/15/2052
12/15/2027
7/1/2050
2/1/2049
3/1/2034
9/1/2026

Market Value
316,503.00
212,475.00

3,312,604.02
1,040,476.50
3,030,297.00
672,243.88
3,203,095.00
904,987.86
1,072,531.23
1,730,746.68
2,215,417.50
1,675,513.93
2,747,460.56
817,242.90
992,981.50
149,916.00
1,890,743.40
680,602.50
1,426,260.00
1,969,380.00
1,022,088.00
2,786,386.40
237,944.20
2,278,340.90
1,622,197.50
1,165,940.10
1,415,780.16
7,286,993.49
1,240,055.35
1,044,614.80
896,067.90
324,439.50
587,952.70
1,140,628.20
3,616,072.78
1,254,495.60
2,467,748.25
3,479,043.00
2,991,220.20
2,189,211.60
296,463.78
323,597.99
1,739,019.25
353,233.44
4,671,932.76
14,703,361.95
14,840,490.45
19,944,203.20
10,008,906.10
15,025,105.50
651,280.00
249,370.00
523,241.55
3,201,429.80
1,270,516.06
1,306,658.52
774,569.40
2,864,809.36
971,909.83
209,484.80
3,978,663.85
1,106,936.40
834,852.80
406,501.96
552,772.50
767,970.00
1,251,393.75
2,787,601.52
2,540,210.40
1,263,928.20

Accrual
4,713.72
370.14
66,354.40
21,909.00
28,296.80
4,477.67
27,204.92
1,908.76
3,248.45
16,161.65
21,315.94
14,408.18
26,651.56
7,863.21
20,839.33
1,454.25
36,430.38
6,412.50
9,500.00
38,594.83
29,384.17
14,707.05
2,020.94
6,900.58
34,044.45
10,662.60
27,262.23
208,512.50
10,532.19
3,163.90
17,560.65
6,808.89
5,376.87
5,799.11
53,669.19
3,038.00
57,311.72
59,933.33
69,468.75
46,360.79
739.47
807.38
5,940.96
881.07
11,653.16
74,520.83
246,500.00
201,444.44
70,097.22
71,541.67
13,586.81
3,211.11
7,267.00
18,708.26
29,410.38
30,732.60
18,375.87
36,598.18
7,327.50
3,592.56
30,634.69
11,834.46
13,479.67
6,852.90
3,593.75
10,073.68
13,593.75
23,360.83
11,536.00
2,680.00

Shares

460,000.00
250,000.00
4,182,000.00
1,005,000.00
3,050,000.00
707,000.00
3,500,000.00
931,000.00
1,191,000.00
1,742,000.00
2,250,000.00
1,581,000.00
2,749,000.00
830,000.00
1,010,000.00
150,000.00
1,820,000.00
675,000.00
1,500,000.00
2,000,000.00
925,000.00
3,620,000.00
260,000.00
2,530,000.00
1,650,000.00
1,170,000.00
1,376,000.00
7,000,000.00
1,355,000.00
1,160,000.00
910,000.00
330,000.00
590,000.00
1,165,000.00
3,781,000.00
1,395,000.00
2,475,000.00
4,350,000.00
3,000,000.00
2,238,000.00
282,000.00
293,000.00
1,865,000.00
336,000.00
4,444,000.00
15,000,000.00
15,000,000.00
20,000,000.00
10,000,000.00
15,000,000.00
875,000.00
250,000.00
585,000.00
3,910,000.00
1,226,000.00
1,242,000.00
726,000.00
2,812,000.00
977,000.00
224,000.00
3,985,000.00
1,165,000.00
872,000.00
431,000.00
750,000.00
805,000.00
1,875,000.00
3,298,000.00
2,520,000.00
1,340,000.00

Base Cost % of MV

485,855.73 0.0005%
220,858.74 0.0003%
3,365,015.12 0.0054%
1,003,151.40 0.0017%
3,016,073.04 0.0050%
706,407.46 0.0011%
3,500,000.00 0.0052%
931,000.00 0.0015%
1,191,000.00 0.0018%
1,742,494.63 0.0028%
2,248,639.81 0.0036%
1,581,000.00 0.0026%
2,749,000.00 0.0045%
830,000.00 0.0013%
1,010,000.00 0.0016%
150,000.00 0.0002%
1,817,894.82 0.0031%
675,000.00 0.0011%
1,551,138.33 0.0023%
1,947,930.21 0.0032%
925,000.00 0.0017%
3,302,643.68 0.0046%
260,000.00 0.0004%
2,432,923.80 0.0037%
1,650,000.00 0.0027%
1,170,000.00 0.0019%
1,376,000.00 0.0023%
7,000,000.00 0.0119%
1,355,000.00 0.0020%
1,160,000.00 0.0017%
910,000.00 0.0015%
330,000.00 0.0005%
590,000.00 0.0010%
1,185,005.46 0.0019%
3,832,938.49 0.0059%
1,393,877.42 0.0021%
2,470,408.76 0.0040%
4,526,439.22 0.0057%
2,998,658.39 0.0049%
2,231,981.43 0.0036%
281,568.84 0.0005%
292,518.43 0.0005%
1,890,230.00 0.0028%
335,486.27 0.0006%
4,437,205.23 0.0076%
14,991,736.97 0.0241%
14,995,015.40 0.0243%
20,065,811.38 0.0326%
9,999,249.74 0.0164%
14,996,711.16 0.0246%
930,783.71 0.0011%
249,967.93 0.0004%
583,001.76 0.0009%
3,893,730.16 0.0052%
1,221,140.93 0.0021%
1,236,976.31 0.0021%
723,602.11 0.0013%
2,796,666.54 0.0047%
985,098.58 0.0016%
234,554.51 0.0003%
3,979,761.72 0.0065%
1,163,851.05 0.0018%
806,118.44 0.0014%
451,061.44 0.0007%
741,288.40 0.0009%
769,896.04 0.0013%
1,871,556.10 0.0020%
3,464,313.16 0.0046%
2,512,477.67 0.0042%
1,339,606.88 0.0021%



Mellon Security ID
15189XAR9
15189XAV0
15189XAY4
15189XAU2
15189XBD9
15189XBE7
15189XBC1
15189XAZ1
15189XAX6
15189XBD9
15189XBE7
15189XAR9
15189XBE7
15189TBA4
15189YAF3
12527GAE3
12527GAF0
808513AQ8
808513BV6
808513BX2
808513AU9
808513CE3
808513AL9
808513CJ2
808513CE3
808513AX3
808513BW4
808513CD5
808513CJ2
808513BP9
808513BX2
808513CD5
808513CJ2
808513CD5
808513CJ2
808513BP9
808513BW4
808513CD5
161175CP7
161175BZ6
161175BA1
161175BL7
161175BN3
161175CJ1
161175CK8
161175CL6
161175CE2
161175BA1
161175BJ2
161175BL7
161175BM5
161175BN3
161175BS2
161175BTO
161175CE2
161175CJ1
161175CL6
161175CJ1
161175BM5
161175BN3
161175BTO
161175BU7
161175AZ7
161175CA0
161175CJ1
161175BN3
161175BX1
161175CJ1
16412XAJ4
16411RAK5

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

CENTERPOINT ENERGY HOUSTON ELE
CENTERPOINT ENERGY HOUSTON ELE
CENTERPOINT ENERGY HOUSTON ELE
CENTERPOINT ENERGY HOUSTON ELE
CENTERPOINT ENERGY HOUSTON ELE
CENTERPOINT ENERGY HOUSTON ELE
CENTERPOINT ENERGY HOUSTON ELE
CENTERPOINT ENERGY HOUSTON ELE
CENTERPOINT ENERGY HOUSTON ELE
CENTERPOINT ENERGY HOUSTON ELE
CENTERPOINT ENERGY HOUSTON ELE
CENTERPOINT ENERGY HOUSTON ELE
CENTERPOINT ENERGY HOUSTON ELE
CENTERPOINT ENERGY INC
CENTERPOINT ENERGY RESOURCES C
CF INDUSTRIES INC

CF INDUSTRIES INC

CHARLES SCHWAB CORP/THE
CHARLES SCHWAB CORP/THE
CHARLES SCHWAB CORP/THE
CHARLES SCHWAB CORP/THE
CHARLES SCHWAB CORP/THE
CHARLES SCHWAB CORP/THE
CHARLES SCHWAB CORP/THE
CHARLES SCHWAB CORP/THE
CHARLES SCHWAB CORP/THE
CHARLES SCHWAB CORP/THE
CHARLES SCHWAB CORP/THE
CHARLES SCHWAB CORP/THE
CHARLES SCHWAB CORP/THE
CHARLES SCHWAB CORP/THE
CHARLES SCHWAB CORP/THE
CHARLES SCHWAB CORP/THE
CHARLES SCHWAB CORP/THE
CHARLES SCHWAB CORP/THE
CHARLES SCHWAB CORP/THE
CHARLES SCHWAB CORP/THE
CHARLES SCHWAB CORP/THE
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHARTER COMMUNICATIONS OPERATI
CHENIERE CORPUS CHRISTI HOLDIN
CHENIERE ENERGY INC

Coupon Rate
0.03
0.02
0.04
0.03
0.05
0.05
0.05
0.04
0.03
0.05
0.05
0.03
0.05
0.01
0.02
0.05
0.05
0.03
0.04
0.03
0.03
0.06
0.03
0.06
0.06
0.04
0.03
0.06
0.06
0.02
0.03
0.06
0.06
0.06
0.06
0.02
0.03
0.06
0.07
0.04
0.06
0.05
0.06
0.04
0.05
0.06
0.04
0.06
0.04
0.05
0.05
0.06
0.05
0.05
0.04
0.04
0.06
0.04
0.05
0.06
0.05
0.03
0.06
0.04
0.04
0.06
0.02
0.04
0.04
0.05

Maturity Date
2/1/2027
4/1/2031
3/1/2052
7/1/2050

10/1/2028
3/1/2034
4/1/2053

10/1/2032
3/1/2032

10/1/2028
3/1/2034
2/1/2027
3/1/2034
6/1/2026

10/1/2030

3/15/2044

3/15/2034
3/2/2027
4/1/2025

10/1/2029

1/25/2028

5/19/2034

3/10/2025

11/17/2029

5/19/2034

5/21/2025
4/1/2027

5/19/2029

11/17/2029

3/20/2028

10/1/2029

5/19/2029

11/17/2029
5/19/2029
11/17/2029

3/20/2028
4/1/2027

5/19/2029
2/1/2034
6/1/2041

10/23/2045
5/1/2047
4/1/2048
4/1/2033
4/1/2053
4/1/2063
3/1/2042
10/23/2045

2/15/2028
5/1/2047
4/1/2038
4/1/2048
7/1/2049
3/1/2050
3/1/2042
4/1/2033
4/1/2063
4/1/2033
4/1/2038
4/1/2048
3/1/2050
4/1/2031

10/23/2035
6/1/2052
4/1/2033
4/1/2048
2/1/2032
4/1/2033
11/15/2029
10/15/2028

Market Value
2,063,387.90
2,466,545.10

950,775.00
667,410.00
1,333,029.80
2,731,734.20
184,927.85
1,187,858.00
435,425.00
1,516,194.20
635,052.60
3,738,820.84
1,941,446.52
5,112,956.25
698,564.00
188,210.00
1,968,960.00
1,927,962.00
884,430.00
399,396.40
3,193,348.00
563,557.50
1,955,760.00
2,651,566.50
3,678,493.50
983,140.00
3,236,050.14
4,376,033.20
7,928,703.75
2,241,950.00
1,534,759.20
1,024,998.50
1,320,584.10
974,256.00
1,330,982.40
2,521,745.36
4,083,881.94
3,192,718.10
1,950,027.00
218,533.25
2,092,234.10
2,436,173.60
852,753.10
1,172,136.51
1,309,110.92
1,707,604.68
3,011,907.85
394,323.50
2,075,964.80
32,267.20
622,142.95
709,220.40
108,383.80
1,678,733.10
100,285.50
4,835,839.50
149,376.10
3,464,058.24
3,611,039.50
3,377,240.00
2,018,916.90
5,410,813.80
2,898,883.40
1,926,622.50
1,730,254.50
214,454.74
2,430,288.00
2,417,919.75
2,015,722.92
3,367,985.11

Accrual
10,850.00
34,192.50

3,750.00
7,250.00
36,519.89
12,405.78
4,902.50
27,590.00
1,250.00
41,537.89
2,884.00
19,660.00
8,816.80
26,752.50
7,437.50
477.78
4,577.78
5,220.00
16,312.50
6,118.75
19,946.67
11,714.13
3,500.00
58,810.37
76,461.32
13,902.78
56,050.50
88,543.69
175,854.53
1,527.78
23,512.50
20,739.59
29,289.87
19,712.88
29,520.50
1,718.44
70,735.50
64,600.75
49,487.08
3,791.67
64,171.79
67,635.42
29,037.50
29,062.00
43,338.75
59,730.00
13,139.58
12,094.46
10,733.33
895.83
19,215.63
24,150.00
1,793.75
9,080.00
437.50
119,900.00
5,225.00
85,888.00
111,531.25
115,000.00
10,920.00
92,540.00
82,094.69
39,325.00
42,900.00
7,302.50
12,075.00
59,950.00
30,275.87
74,194.51

Shares
2,170,000.00
2,910,000.00
1,250,000.00
1,000,000.00
1,310,000.00
2,710,000.00

185,000.00
1,240,000.00
500,000.00
1,490,000.00
630,000.00
3,932,000.00
1,926,000.00
5,535,000.00
850,000.00
200,000.00
2,000,000.00
2,025,000.00
900,000.00
445,000.00
3,400,000.00
550,000.00
2,000,000.00
2,550,000.00
3,590,000.00
1,000,000.00
3,397,000.00
4,312,000.00
7,625,000.00
2,500,000.00
1,710,000.00
1,010,000.00
1,270,000.00
960,000.00
1,280,000.00
2,812,000.00
4,287,000.00
3,146,000.00
1,900,000.00
325,000.00
2,255,000.00
3,020,000.00
1,010,000.00
1,321,000.00
1,651,000.00
2,172,000.00
4,505,000.00
425,000.00
2,240,000.00
40,000.00
715,000.00
840,000.00
140,000.00
2,270,000.00
150,000.00
5,450,000.00
190,000.00
3,904,000.00
4,150,000.00
4,000,000.00
2,730,000.00
6,610,000.00
2,930,000.00
3,025,000.00
1,950,000.00
254,000.00
3,150,000.00
2,725,000.00
2,166,000.00
3,479,000.00

Base Cost

% of MV
2,165,640.10 0.0034%
2,901,070.12 0.0040%
1,234,368.75 0.0016%
998,163.25 0.0011%
1,308,676.70 0.0022%
2,700,635.17 0.0045%
184,861.65 0.0003%
1,236,164.17 0.0019%
498,115.89 0.0007%
1,488,494.86 0.0025%
627,822.93 0.0010%
3,991,635.77 0.0061%
1,920,250.49 0.0032%
5,507,929.48 0.0084%
849,687.50 0.0011%
199,589.31 0.0003%
2,349,670.74 0.0032%
2,006,404.79 0.0032%
923,569.66 0.0014%
415,988.46 0.0007%
3,401,215.22 0.0052%
550,000.00 0.0009%
1,999,154.37 0.0032%
2,646,773.63 0.0043%
3,601,132.40 0.0060%
1,003,448.22 0.0016%
3,590,595.56 0.0053%
4,310,371.59 0.0072%
7,625,000.00 0.0130%
2,510,114.11 0.0037%
1,799,768.76 0.0025%
1,010,000.00 0.0017%
1,270,000.00 0.0022%
960,000.00 0.0016%
1,280,000.00 0.0022%
2,700,426.08 0.0041%
4,531,316.77 0.0067%
3,144,812.72 0.0052%
1,925,070.75 0.0032%
323,683.57 0.0004%
2,580,291.39 0.0034%
2,723,538.50 0.0040%
1,232,364.71 0.0014%
1,316,907.60 0.0019%
1,639,774.41 0.0021%
2,156,057.44 0.0028%
3,289,610.71 0.0049%
440,078.01 0.0006%
2,321,611.06 0.0034%
35,562.11 0.0001%
738,035.88 0.0010%
855,383.70 0.0012%
120,087.48 0.0002%
1,752,661.97 0.0027%
147,183.36 0.0002%
5,039,048.14 0.0079%
192,011.40 0.0002%
3,462,443.93 0.0057%
3,532,426.78 0.0059%
3,990,435.84 0.0055%
2,041,043.40 0.0033%
5,984,900.61 0.0089%
3,456,516.65 0.0047%
2,946,906.12 0.0032%
1,943,958.98 0.0028%
242,203.86 0.0004%
2,413,581.13 0.0040%
2,716,558.02 0.0040%
2,275,605.87 0.0033%
3,350,792.57 0.0055%



Mellon Security ID
16411RAK5
16411RAL3
16411RAL3
166764BL3
166764CA6
166764BL3
166756AP1
00440EAR8
00440EAV9
171239AG1
125491AP5
125523CB4
125523AJ9
125523AK6
125523CL2
125523CP3
125523CU2
125523CS7
125523AH3
125523AK6
125523AH3
125523AK6
125523CJ7
125523CK4
125523CJ7
125523CL2
125509BW8
172062AE1
17252MAQ3
17275RBT8
17275RBC5
17275RBR2
17275RBQ4
17325FBB3
17325FBB3
17325FBAS
17325FBA5
172967HBO
172967JL6
17327CAR4
17327CAR4
17327CAR4
172967HS3
172967KR1
17327CAR4
172967JL6
172967KA8
172967KR1
172967MY4
172967MQ1
17308CC53
17327CAQ6
172967NN7
172967NU1
172967MY4
172967NU1
172967ML2
172967MS7
172967NE7
172967LW9
17327CAQ6
172967ML2
172967NU1
172967PA3
17296 7EW7
172967ME8
172967JU6
172967MDO
172967MMO
172967MP3

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

NON-USD FIXED INCOME

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Coupon Rate

Security Descriptionl

CHENIERE ENERGY INC
CHENIERE ENERGY INC 144A
CHENIERE ENERGY INC 144A

CHEVRON CORP
CHEVRON CORP
CHEVRON CORP
CHEVRON USA INC

CHUBB INA HOLDINGS LLC
CHUBB INA HOLDINGS LLC
CHUBB INA HOLDINGS LLC

CI FINANCIAL CORP
CIGNA GROUP/THE
CIGNA GROUP/THE
CIGNA GROUP/THE
CIGNA GROUP/THE
CIGNA GROUP/THE
CIGNA GROUP/THE
CIGNA GROUP/THE
CIGNA GROUP/THE
CIGNA GROUP/THE
CIGNA GROUP/THE
CIGNA GROUP/THE
CIGNA GROUP/THE
CIGNA GROUP/THE
CIGNA GROUP/THE
CIGNA GROUP/THE
CIGNA HOLDING CO

CINCINNATI FINANCIAL CORP

CINTAS CORP NO 2
CISCO SYSTEMS INC
CISCO SYSTEMS INC
CISCO SYSTEMS INC
CISCO SYSTEMS INC
CITIBANK NA
CITIBANK NA
CITIBANK NA
CITIBANK NA
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC

0.05
0.06
0.06
0.03
0.03
0.03
0.04
0.03
0.03
0.01
0.04
0.03
0.05
0.05
0.02
0.01
0.05
0.05
0.04
0.05
0.04
0.05
0.03
0.03
0.03
0.02
0.04
0.06
0.04
0.05
0.03
0.05
0.05
0.06
0.06
0.06
0.06
0.06
0.04
0.06
0.06
0.06
0.05
0.05
0.06
0.04
0.04
0.05
0.03
0.03
0.03
0.03
0.04
0.05
0.03
0.05
0.03
0.03
0.03
0.04
0.03
0.03
0.05
0.06
0.08
0.04
0.05
0.05
0.05
0.04

Maturity Date

10/15/2028
4/15/2034
4/15/2034
5/16/2026
5/11/2050
5/16/2026
11/15/2024
5/15/2024
5/3/2026
9/15/2030
6/15/2051
3/1/2027
8/15/2038
12/15/2048
3/15/2030
3/15/2026
5/15/2031
3/15/2033
10/15/2028
12/15/2048
10/15/2028
12/15/2048
3/15/2040
3/15/2050
3/15/2040
3/15/2030
10/15/2047
11/1/2034
5/1/2032
2/26/2034
2/28/2026
2/26/2029
2/26/2027
9/29/2028
9/29/2028
9/29/2025
9/29/2025
9/13/2025
3/26/2025
5/25/2034
5/25/2034
5/25/2034
5/6/2044
5/18/2046
5/25/2034
3/26/2025
9/29/2027
5/18/2046
5/1/2032
4/8/2026
11/5/2030
1/25/2033
3/17/2033
5/24/2033
5/1/2032
5/24/2033
1/29/2031
6/3/2031
11/3/2032
4/23/2029
1/25/2033
1/29/2031
5/24/2033
11/17/2033
7/15/2039
3/20/2030
7/30/2045
7/23/2048
3/26/2041
3/31/2031

Market Value
2,578,023.67
2,867,765.12
2,192,108.38

693,345.60
50,248.80
4,814,892.60
1,015,723.75
1,993,760.00
1,169,162.50
170,923.20
2,653,896.25
4,793,800.00
2,940,781.25
1,026,157.50
2,981,628.00
1,227,281.25
1,156,951.95
8,150,560.00
976,240.00
912,140.00
1,698,657.60
2,371,564.00
382,855.65
576,630.90
1,250,914.50
1,652,426.88
2,463,300.00
2,014,950.00
339,066.00
948,417.25
1,447,995.00
2,701,064.80
7,013,296.71
1,956,357.90
3,519,374.00
15,143,749.80
5,047,916.60
2,976,225.98
2,063,943.00
1,378,515.24
441,246.60
2,307,669.00
1,140,754.23
62,246.10
3,466,068.12
525,814.05
2,685,424.80
137,830.65
4,167,300.00
6,384,940.00
11,969,438.25
4,692,382.50
7,152,480.00
1,868,406.42
1,791,939.00
226,561.15
940,261.00
1,494,325.00
935,335.80
1,245,244.00
1,698,600.00
1,733,200.00
3,856,360.00
3,167,220.00
460,551.60
310,932.60
164,611.72
244,701.00
456,609.80
476,725.00

Accrual
56,792.17
5,363.73
4,100.02
7,975.80
837.90
55,387.50
15,101.67
25,311.11
16,664.39
128.33
51,488.03
14,166.67
19,166.67
16,231.25
3,680.00
736.11
7,892.50
19,200.00
20,173.61
14,427.78
35,102.08
37,512.22
718.22
1,224.00
2,346.67
2,039.47
62,538.19
48,489.58
6,000.00
4,590.59
4,056.25
12,636.94
32,666.67
609.32
1,096.12
444,686.67
148,228.89
8,186.75
1,130.21
28,900.49
9,250.71
48,380.15
25,040.29
1,228.40
72,665.92
287.93
682.33
2,720.03
53,354.17
97,765.66
162,634.27
30,964.86
11,775.56
33,568.85
22,942.29
4,070.53
4,981.72
14,753.28
11,810.40
23,250.14
11,209.00
9,182.89
69,285.56
70,015.00
6,175.00
401.32
1,434.01
2,371.50
339.63
11,091.28

Shares
2,663,000.00
2,848,000.00
2,177,000.00

720,000.00
70,000.00
5,000,000.00
1,025,000.00
2,000,000.00
1,210,000.00
210,000.00
4,265,000.00
5,000,000.00
3,125,000.00
1,125,000.00
3,450,000.00
1,325,000.00
1,155,000.00
8,000,000.00
1,000,000.00
1,000,000.00
1,740,000.00
2,600,000.00
505,000.00
810,000.00
1,650,000.00
1,912,000.00
3,500,000.00
1,900,000.00
360,000.00
935,000.00
1,500,000.00
2,680,000.00
7,000,000.00
1,890,000.00
3,400,000.00
15,000,000.00
5,000,000.00
2,977,000.00
2,100,000.00
1,359,000.00
435,000.00
2,275,000.00
1,173,000.00
70,000.00
3,417,000.00
535,000.00
2,760,000.00
155,000.00
5,000,000.00
6,550,000.00
13,475,000.00
5,525,000.00
8,000,000.00
1,938,000.00
2,150,000.00
235,000.00
1,085,000.00
1,750,000.00
1,140,000.00
1,300,000.00
2,000,000.00
2,000,000.00
4,000,000.00
3,000,000.00
360,000.00
330,000.00
182,000.00
270,000.00
460,000.00
500,000.00

Base Cost % of MV

2,556,155.25 0.0042%
2,842,007.36 0.0047%
2,172,419.25 0.0036%
715,875.64 0.0011%
79,912.85 0.0001%
4,926,618.18 0.0079%
1,045,717.58 0.0017%
2,000,129.89 0.0033%
1,210,764.75 0.0019%
179,619.95 0.0003%
2,809,427.13 0.0043%
4,791,251.04 0.0078%
3,369,934.20 0.0048%
1,071,703.17 0.0017%
3,490,124.37 0.0049%
1,318,805.46 0.0020%
1,145,666.17 0.0019%
7,993,129.79 0.0133%
1,055,482.48 0.0016%
1,133,741.27 0.0015%
1,803,942.94 0.0028%
2,493,601.85 0.0039%
524,809.24 0.0006%
852,930.68 0.0009%
1,731,758.69 0.0020%
1,768,477.52 0.0027%
3,010,757.11 0.0040%
1,990,414.18 0.0033%
354,552.95 0.0006%
934,062.71 0.0016%
1,509,355.80 0.0024%
2,679,078.08 0.0044%
6,991,191.55 0.0115%
1,900,640.53 0.0032%
3,525,218.52 0.0058%
15,000,000.00 0.0248%
5,000,000.00 0.0083%
3,041,526.51 0.0049%
2,099,665.54 0.0034%
1,359,000.00 0.0023%
435,000.00 0.0007%
2,275,000.00 0.0038%
1,232,795.71 0.0019%
70,285.68 0.0001%
3,445,636.70 0.0057%
535,498.03 0.0009%
2,745,180.96 0.0044%
164,077.99 0.0002%
4,251,657.67 0.0068%
6,334,709.61 0.0104%
12,362,082.39 0.0196%
5,055,909.71 0.0077%
7,432,491.96 0.0117%
1,942,219.85 0.0031%
1,790,455.08 0.0029%
235,000.00 0.0004%
1,093,256.37 0.0015%
1,750,000.00 0.0024%
1,140,000.00 0.0015%
1,284,365.38 0.0020%
1,801,595.82 0.0028%
1,679,362.24 0.0028%
3,898,694.34 0.0063%
3,075,861.04 0.0052%
483,948.71 0.0008%
330,000.00 0.0005%
184,761.30 0.0003%
270,298.63 0.0004%
592,974.42 0.0007%
500,000.00 0.0008%



Mellon Security ID
172967NE7
172967NN7
172967NS6
172967NU1
172967MMO
172967KY6
172967LS8
172967MY4
172967LP4
172967LS8
172967LW9
172967MS7
172967NA5
172967NE7
17296 7NG2
17327CAQ6
172967NU1
172967KG5
172967KNO
172967KY6
172967NL1
172967KY6
172967LP4
172967NA5
17296 7NG2
172967NL1
17296 7NN7
172967KY6
172967LS8
172967ML2
172967MY4
17308CC53
17327CAQ6
172967JP7
172967NQO
17330CBC1
75524KPG3
17401QAUS
75524KPG3
75524KNH3
75524KNQ3
75524KPG3
174610BF1
174610BF1
174610BF1
174610BF1
12572QAJ4
12572QAF2
12572QAJ4
125896BN9
126117AV2
126117AW0
126117AY6
126117AW0
12592BAS3
12592BAS3
12592BAS3
12592BAQ7
12592BAR5
12594KAB8
12621EAL7
18977W2C3
18977W2C3
191216CR9
191216CT5
191216CW8
191216DC1
194162AP8
194162AQ6
19828TAA4

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

NON-USD FIXED INCOME

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP MORTGAG J1 A5IX 144A
CITIZENS BANK NA/PROVIDENCE RI
CITIZENS BANK NA/PROVIDENCE RI
CITIZENS BANK NA/PROVIDENCE RI
CITIZENS BANK NA/PROVIDENCE RI
CITIZENS BANK NA/PROVIDENCE RI
CITIZENS BANK NA/PROVIDENCE RI
CITIZENS FINANCIAL GROUP INC
CITIZENS FINANCIAL GROUP INC
CITIZENS FINANCIAL GROUP INC
CITIZENS FINANCIAL GROUP INC
CME GROUP INC

CME GROUP INC

CME GROUP INC

CMS ENERGY CORP

CNA FINANCIAL CORP

CNA FINANCIAL CORP

CNA FINANCIAL CORP

CNA FINANCIAL CORP

CNH INDUSTRIAL CAPITAL LLC

CNH INDUSTRIAL CAPITAL LLC

CNH INDUSTRIAL CAPITAL LLC

CNH INDUSTRIAL CAPITAL LLC

CNH INDUSTRIAL CAPITAL LLC

CNH INDUSTRIAL NV

CNO FINANCIAL GROUP INC

CNO GLOBAL FUNDING 144A

CNO GLOBAL FUNDING 144A
COCA-COLA COI/THE

COCA-COLA CO/THE

COCA-COLA COI/THE

COCA-COLA CO/THE
COLGATE-PALMOLIVE CO
COLGATE-PALMOLIVE CO
COLUMBIA PIPELINES OPERAT 144A

Coupon Rate

0.03
0.04
0.05
0.05
0.05
0.03
0.04
0.03
0.04
0.04
0.04
0.03
0.01
0.03
0.03
0.03
0.05
0.04
0.03
0.03
0.03
0.03
0.04
0.01
0.03
0.03
0.04
0.03
0.04
0.03
0.03
0.03
0.03
0.03
0.04
0.00
0.05
0.04
0.05
0.02
0.04
0.05
0.06
0.06
0.06
0.06
0.04
0.05
0.04
0.05
0.04
0.02
0.05
0.02
0.05
0.05
0.05
0.05
0.06
0.04
0.05
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.05
0.06

Maturity Date

11/3/2032
3/17/2033
5/24/2028
5/24/2033
3/26/2041
10/21/2026
10/27/2028
5/1/2032
712412028
10/27/2028
4/23/2029
6/3/2031
6/9/2027
11/3/2032
2/24/2028
1/25/2033
5/24/2033
1/12/2026
5/1/2026
10/21/2026
3/17/2026
10/21/2026
712412028
6/9/2027
2/24/2028
3/17/2026
3/17/2033
10/21/2026
10/27/2028
1/29/2031
5/1/2032
11/5/2030
1/25/2033
412712025
5/24/2025
2/25/2052
8/9/2028
2/18/2026
8/9/2028
4/28/2025
5/23/2025
8/9/2028
1/23/2030
1/23/2030
1/23/2030
1/23/2030
6/15/2028
9/15/2043
6/15/2028
3/1/2044
5/1/2029
8/15/2030
2/15/2034
8/15/2030
4/20/2029
4/20/2029
4/20/2029
4/10/2028
1/12/2029
11/15/2027
5/30/2029
1/6/2029
1/6/2029
3/25/2027
3/25/2030
6/1/2040
3/15/2051
8/15/2032
3/2/2026
8/15/2030

Market Value

2,584,480.50
1,046,050.20
167,475.50
5,736,335.50
2,635,177.02
666,715.00
1,981,161.00
4,542,357.00
2,472,652.00
1,471,719.60
1,283,559.20
3,671,770.00
1,451,482.80
1,165,067.40
715,046.00
356,706.00
67,486.30
4,870,059.25
4,814,845.95
4,762,226.25
24,436,492.25
1,523,920.00
2,377,550.00
1,166,698.20
2,314,491.00
469,180.80
724,188.60
3,119,273.75
4,819,881.69
1,130,913.00
383,391.60
430,810.95
632,728.50
2,935,385.64
9,971,420.90
44,267.18
2,872,350.00
1,208,050.00
1,254,259.50
503,267.21
3,287,229.00
1,177,663.50
1,821,514.25
4,685,034.46
519,006.80
3,067,130.57
3,346,776.00
510,700.00
1,843,152.00
334,785.60
1,420,290.00
3,246,746.25
3,557,690.16
2,995,385.25
6,994,025.15
2,323,033.30
2,003,990.10
1,999,710.00
2,268,860.25
1,057,045.00
747,111.69
4,895,469.02
3,289,497.25
920,635.50
545,635.00
29,127.20
684,806.40
1,310,350.50
7,023,179.80
358,377.63

Accrual

32,634.00
1,722.18
2,793.51

103,062.26
1,885.70
9,955.56

31,621.33

58,156.04

17,749.04

23,490.13

23,965.53

36,250.91
7,186.54

14,711.20
2,398.01
2,353.89
1,212.50

40,597.22

70,833.33

71,111.11

31,986.11

22,755.56

17,066.39
5,776.52
7,761.98

614.13
1,192.28

46,577.78

76,930.19
5,991.84
4,908.58
5,853.63
4,175.35

42,350.00

146,050.00
685.38

19,825.00
5,598.96
8,656.92
5,001.19

48,329.60
8,128.25

20,135.23

51,788.90
5,737.16

33,904.41

38,093.75
1,177.78

20,979.17
1,462.50

24,375.00

10,150.35

27,064.56
9,364.51
9,937.92
3,300.83
2,847.50

44,089.50

26,975.21

15,998.89

13,534.35

35,151.51

23,619.97

534.38
333.50
333.33
1,200.00
6,021.53

27,066.67

2,643.11

Shares

3,150,000.00
1,170,000.00
170,000.00
5,950,000.00
2,554,000.00
700,000.00
2,100,000.00
5,450,000.00
2,600,000.00
1,560,000.00
1,340,000.00
4,300,000.00
1,580,000.00
1,420,000.00
760,000.00
420,000.00
70,000.00
5,000,000.00
5,000,000.00
5,000,000.00
25,000,000.00
1,600,000.00
2,500,000.00
1,270,000.00
2,460,000.00
480,000.00
810,000.00
3,275,000.00
5,109,000.00
1,305,000.00
460,000.00
485,000.00
745,000.00
3,000,000.00
10,000,000.00
5,288,790.89
3,000,000.00
1,250,000.00
1,310,000.00
523,000.00
3,300,000.00
1,230,000.00
1,825,000.00
4,694,000.00
520,000.00
3,073,000.00
3,450,000.00
500,000.00
1,900,000.00
360,000.00
1,500,000.00
3,875,000.00
3,656,000.00
3,575,000.00
7,015,000.00
2,330,000.00
2,010,000.00
2,040,000.00
2,235,000.00
1,100,000.00
767,000.00
5,618,000.00
3,775,000.00
950,000.00
580,000.00
40,000.00
1,080,000.00
1,450,000.00
7,000,000.00
349,000.00

Base Cost % of MV

3,154,712.81 0.0042%
1,116,365.86 0.0017%
170,000.00 0.0003%
5,777,542.32 0.0094%
3,323,857.93 0.0041%
688,408.42 0.0011%
2,100,000.00 0.0032%
5,034,376.59 0.0074%
2,687,520.06 0.0040%
1,631,084.09 0.0024%
1,393,353.88 0.0021%
3,825,103.03 0.0060%
1,580,000.00 0.0024%
1,420,000.00 0.0019%
760,000.00 0.0012%
420,000.00 0.0006%
70,000.00 0.0001%
4,788,256.13 0.0080%
4,732,840.11 0.0079%
4,649,945.78 0.0078%
25,000,000.00 0.0400%
1,640,969.42 0.0025%
2,667,675.28 0.0039%
1,270,000.00 0.0019%
2,460,000.00 0.0038%
480,000.00 0.0008%
810,000.00 0.0012%
3,295,608.21 0.0051%
4,861,775.56 0.0079%
1,146,714.36 0.0019%
379,878.19 0.0006%
426,715.86 0.0007%
580,976.40 0.0010%
2,921,541.58 0.0048%
9,906,249.30 0.0163%
42,145.17 0.0001%
2,932,126.47 0.0047%
1,258,669.86 0.0020%
1,310,000.00 0.0021%
496,495.84 0.0008%
3,305,555.47 0.0054%
1,230,000.00 0.0019%
1,814,927.34 0.0030%
4,695,158.53 0.0077%
520,000.00 0.0008%
3,073,000.00 0.0050%
3,312,846.93 0.0055%
580,865.67 0.0008%
1,912,267.07 0.0030%
359,454.28 0.0005%
1,571,984.04 0.0023%
3,854,925.27 0.0053%
3,592,773.62 0.0058%
3,545,859.72 0.0049%
6,956,175.17 0.0114%
2,310,461.60 0.0038%
1,993,144.99 0.0033%
2,020,858.16 0.0033%
2,222,814.29 0.0037%
1,026,717.97 0.0017%
735,810.86 0.0012%
5,612,266.88 0.0080%
3,729,056.89 0.0054%
949,918.64 0.0015%
578,763.64 0.0009%
40,623.06 0.0000%
793,558.84 0.0011%
1,439,082.68 0.0021%
6,994,393.84 0.0115%
348,994.22 0.0006%



Mellon Security ID
19828TAE6
19828TAB2
19828TACO
19828TAD8
19828TAB2
19828TACO
19828TAA4
19828TACO
19828TAA4
20030NCT6
20030NBWO
20030NBY6
20030NCA7
20030NCM1
20030NDH1
20030NCS8
20030NCT6
20030NCZ2
20030NDK4
20030NAX9
20030NBG5
20030NCA7
20030NCJ8
20030NDG3
20030NDH1
20030NDK4
20030NDL2
20030NDA6
20030NDN8
20030NEF4
20030NACS5
20030NBP5
20030NBU4
20030NBZ3
20030NCC3
20030NCE9
20030NCG4
20030NCJ8
20030NCK5
20030NCN9
20030NCY5
20030NCS8
20030NCT6
20030NCU3
20030NCZ2
20030NDG3
20030NDH1
20030NDL2
20030NDS7
20030NDU2
20030NDS7
20030NCT6
20030NCU3
20030NDS7
20030NCL3
20030NDG3
20030NDMO
20030NCK5
20030NCS8
20030NDA6
20030NDMO
200339EX3
20034DJA8
200339EX3
200340AW7
20268JAF0
20268JAM5
20268JAB9
20268JAF0
202795JE1

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

COLUMBIA PIPELINES OPERAT 144A
COLUMBIA PIPELINES OPERAT 144A
COLUMBIA PIPELINES OPERAT 144A
COLUMBIA PIPELINES OPERAT 144A
COLUMBIA PIPELINES OPERAT 144A
COLUMBIA PIPELINES OPERAT 144A
COLUMBIA PIPELINES OPERAT 144A
COLUMBIA PIPELINES OPERAT 144A
COLUMBIA PIPELINES OPERAT 144A
COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMERICA BANK

COMERICA BANK

COMERICA BANK

COMERICA INC

COMMONSPIRIT HEALTH
COMMONSPIRIT HEALTH
COMMONSPIRIT HEALTH
COMMONSPIRIT HEALTH
COMMONWEALTH EDISON CO

Coupon Rate
0.06
0.06
0.07
0.07
0.06
0.07
0.06
0.07
0.06
0.04
0.02
0.03
0.03
0.05
0.04
0.04
0.04
0.03
0.03
0.06
0.05
0.03
0.04
0.03
0.04
0.03
0.03
0.03
0.02
0.05
0.07
0.04
0.03
0.04
0.04
0.04
0.04
0.04
0.04
0.05
0.03
0.04
0.04
0.04
0.03
0.03
0.04
0.03
0.03
0.03
0.03
0.04
0.04
0.03
0.05
0.03
0.02
0.04
0.04
0.03
0.02
0.05
0.03
0.05
0.06
0.03
0.06
0.03
0.03
0.03

Maturity Date

8/15/2043
11/15/2033
11/15/2053
8/15/2063
11/15/2033
11/15/2053
8/15/2030
11/15/2053
8/15/2030
10/15/2028
1/15/2027
2/1/2027
2/15/2028
10/15/2048
4/1/2040
10/15/2025
10/15/2028
2/1/2050
4/1/2027
5/15/2038
1/15/2043
2/15/2028
3/1/2038
4/1/2030
4/1/2040
4/1/2027
1/15/2051
2/1/2030
2/15/2031
5/15/2053
3/15/2033
8/15/2035
7/15/2046
8/15/2047
11/1/2047
11/1/2049
11/1/2052
3/1/2038
3/1/2048
10/15/2058
11/1/2039
10/15/2025
10/15/2028
10/15/2030
2/1/2050
4/1/2030
4/1/2040
1/15/2051
11/1/2051
11/1/2056
11/1/2051
10/15/2028
10/15/2030
11/1/2051
10/15/2038
4/1/2030
1/15/2031
3/1/2048
10/15/2025
2/1/2030
1/15/2031
8/25/2033
7/23/2024
8/25/2033
1/30/2030
10/1/2030
11/1/2052
10/1/2029
10/1/2030
11/1/2024

Market Value
301,456.80
974,582.60
549,273.12
333,012.15

1,845,486.20
455,918.40
852,302.10
384,274.08
1,874,037.75
4,883,900.00
3,041,415.00
668,876.05
3,823,645.50
1,008,623.00
83,188.00
786,792.00
3,687,344.50
401,940.00
693,962.75
1,080,900.00
789,730.10
4,720,550.00
147,415.32
6,738,449.12
80,692.36
257,484.11
1,686,294.60
2,661,129.90
977,680.00
1,688,950.00
79,338.70
347,504.00
59,818.40
56,836.50
156,824.85
40,430.00
1,097,220.80
1,866,679.20
56,877.80
56,244.60
23,495.10
265,542.30
6,632,336.20
2,116,394.10
146,160.00
203,746.40
216,288.80
307,180.80
1,288,821.60
128,291.94
2,660,310.04
947,476.60
318,908.70
57,931.88
1,121,568.00
1,250,262.00
3,843,375.00
223,448.50
3,602,523.87
2,064,823.20
4,133,394.00
2,730,450.00
1,384,040.00
1,283,311.50
3,190,981.60
3,769,810.86
2,888,056.20
917,810.00
389,740.98
1,478,355.00

Accrual
2,332.78
36,722.35
21,431.24
2,599.44
69,538.07
17,788.77
6,285.91
14,993.39
13,821.43
95,680.56
16,123.61
3,833.50
16,301.25
23,839.44
1,875.00
14,571.11
72,238.82
3,162.50
11,962.50
24,177.78
8,502.50
20,125.00
549.25
123,692.00
1,818.75
4,438.50
15,575.78
13,205.83
2,319.17
34,358.89
219.33
2,080.22
574.22
357.78
3,224.81
833.13
22,944.33
6,955.00
233.33
1,369.50
406.25
4,917.75
129,934.19
42,917.92
1,150.00
3,740.00
4,875.00
2,837.33
23,817.75
2,484.21
49,163.20
18,562.03
6,467.08
1,070.60
25,453.33
22,950.00
19,039.58
916.67
66,717.48
10,246.67
20,476.30
15,996.00
6,611.11
7,518.12
32,739.82
60,411.13
67,571.29
16,735.00
6,245.59
19,375.00

Shares

281,000.00
940,000.00
506,000.00
303,000.00
1,780,000.00
420,000.00
830,000.00
354,000.00
1,825,000.00
5,000,000.00
3,250,000.00
697,000.00
4,050,000.00
1,100,000.00
100,000.00
800,000.00
3,775,000.00
550,000.00
725,000.00
1,000,000.00
895,000.00
5,000,000.00
169,000.00
7,276,000.00
97,000.00
269,000.00
2,635,000.00
2,990,000.00
1,210,000.00
1,700,000.00
70,000.00
370,000.00
80,000.00
70,000.00
195,000.00
50,000.00
1,360,000.00
2,140,000.00
70,000.00
60,000.00
30,000.00
270,000.00
6,790,000.00
2,190,000.00
200,000.00
220,000.00
260,000.00
480,000.00
1,980,000.00
203,000.00
4,087,000.00
970,000.00
330,000.00
89,000.00
1,200,000.00
1,350,000.00
4,625,000.00
275,000.00
3,663,000.00
2,320,000.00
4,974,000.00
3,000,000.00
1,400,000.00
1,410,000.00
3,230,000.00
4,343,000.00
2,510,000.00
1,000,000.00
449,000.00
1,500,000.00

Base Cost % of MV

280,994.78 0.0005%
939,099.69 0.0016%
505,792.29 0.0009%
302,994.25 0.0005%
1,788,797.31 0.0030%
423,683.79 0.0007%
829,986.23 0.0014%
353,854.69 0.0006%
1,824,969.73 0.0031%
4,956,351.09 0.0080%
3,081,967.52 0.0050%
682,203.59 0.0011%
4,068,751.62 0.0063%
1,392,620.79 0.0017%
106,922.41 0.0001%
831,737.30 0.0013%
3,696,004.05 0.0060%
586,305.07 0.0007%
724,126.37 0.0011%
1,175,767.79 0.0018%
1,029,355.47 0.0013%
5,160,191.84 0.0077%
157,302.47 0.0002%
7,433,316.63 0.0110%
96,549.72 0.0001%
268,675.86 0.0004%
2,025,403.56 0.0028%
2,970,246.57 0.0044%
1,056,860.85 0.0016%
1,755,967.28 0.0028%
84,743.28 0.0001%
429,853.59 0.0006%
85,702.00 0.0001%
69,534.88 0.0001%
197,936.94 0.0003%
44,252.71 0.0001%
1,221,727.18 0.0018%
2,025,069.13 0.0031%
78,283.30 0.0001%
61,777.87 0.0001%
30,453.61 0.0000%
269,585.44 0.0004%
6,722,716.99 0.0109%
2,156,746.56 0.0035%
193,901.30 0.0002%
219,752.48 0.0003%
269,911.48 0.0004%
441,432.76 0.0005%
1,432,180.63 0.0021%
199,155.46 0.0002%
4,017,498.98 0.0044%
969,766.13 0.0016%
329,889.36 0.0005%
65,410.95 0.0001%
1,175,390.34 0.0018%
1,348,481.06 0.0020%
4,087,455.86 0.0063%
301,781.69 0.0004%
3,743,717.78 0.0059%
2,349,074.71 0.0034%
4,963,847.93 0.0068%
3,000,000.00 0.0045%
1,399,921.86 0.0023%
1,410,000.00 0.0021%
3,230,000.00 0.0052%
3,780,137.19 0.0062%
2,510,000.00 0.0047%
1,004,661.44 0.0015%
449,000.00 0.0006%
1,500,192.33 0.0024%



Mellon Security ID
202795JG6
202795HTO
202795330
202795JL5
202795HK9
202795JV3
202795JY7
202795JK7
202795JR2
202795JK7
20602DAB7
20602DAC5
20602DACS
20605PAK7
207597EG6
207597DV4
207597EP6
207597ER2
207597DV4
207597EN1
207597ER2
20825UAC8
20825CAP9
20826FBGO
208251AE8
20826FBES
20826FBC9
20826FBF2
209111GF4
209111FA6
209111FT5
209111FX6
209111FY4
209111GE7
209111FVO
209111FY4
209111FX6
209111FY4
209111FX6
209111FY4
209111GF4
209111FG3
209111FK4
209111FY4
209111FT5
209111GF4
21036PAY4
21036PBL1
21036PBHO
21036PBHO
21036PBK3
21036PBM9
21036PBN7
21071BAA3
21071BAB1
210518DS2
210518CZ7
210518Cz7
210518CU8
210518DA1
210518DW3
210518DV5
210518DF0
210518DJ2
210518DS2
210518DC7
210518DS2
210795QB9
210795QB9
210795QB9

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
cORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

NON-USD FIXED INCOME

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl
COMMONWEALTH EDISON CO
COMMONWEALTH EDISON CO
COMMONWEALTH EDISON CO
COMMONWEALTH EDISON CO
COMMONWEALTH EDISON CO
COMMONWEALTH EDISON CO
COMMONWEALTH EDISON CO
COMMONWEALTH EDISON CO
COMMONWEALTH EDISON CO
COMMONWEALTH EDISON CO
CONCENTRIX CORP

CONCENTRIX CORP

CONCENTRIX CORP

CONCHO RESOURCES INC
CONNECTICUT LIGHT AND POWER CO
CONNECTICUT LIGHT AND POWER CO
CONNECTICUT LIGHT AND POWER CO
CONNECTICUT LIGHT AND POWER CO
CONNECTICUT LIGHT AND POWER CO
CONNECTICUT LIGHT AND POWER CO
CONNECTICUT LIGHT AND POWER CO
CONOCO FUNDING CO
CONOCOPHILLIPS

CONOCOPHILLIPS CO
CONOCOPHILLIPS CO
CONOCOPHILLIPS CO
CONOCOPHILLIPS CO
CONOCOPHILLIPS CO
CONSOLIDATED EDISON CO OF NEW
CONSOLIDATED EDISON CO OF NEW
CONSOLIDATED EDISON CO OF NEW
CONSOLIDATED EDISON CO OF NEW
CONSOLIDATED EDISON CO OF NEW
CONSOLIDATED EDISON CO OF NEW
CONSOLIDATED EDISON CO OF NEW
CONSOLIDATED EDISON CO OF NEW
CONSOLIDATED EDISON CO OF NEW
CONSOLIDATED EDISON CO OF NEW
CONSOLIDATED EDISON CO OF NEW
CONSOLIDATED EDISON CO OF NEW
CONSOLIDATED EDISON CO OF NEW
CONSOLIDATED EDISON CO OF NEW
CONSOLIDATED EDISON CO OF NEW
CONSOLIDATED EDISON CO OF NEW
CONSOLIDATED EDISON CO OF NEW
CONSOLIDATED EDISON CO OF NEW
CONSTELLATION BRANDS INC
CONSTELLATION BRANDS INC
CONSTELLATION BRANDS INC
CONSTELLATION BRANDS INC
CONSTELLATION BRANDS INC
CONSTELLATION BRANDS INC
CONSTELLATION BRANDS INC
CONSUMERS 2023 SECURITIZATION
CONSUMERS 2023 SECURITIZATION
CONSUMERS ENERGY CO
CONSUMERS ENERGY CO
CONSUMERS ENERGY CO
CONSUMERS ENERGY CO
CONSUMERS ENERGY CO
CONSUMERS ENERGY CO
CONSUMERS ENERGY CO
CONSUMERS ENERGY CO
CONSUMERS ENERGY CO
CONSUMERS ENERGY CO
CONSUMERS ENERGY CO
CONSUMERS ENERGY CO
CONTINENTAL AIRLINES 2012-2 CL
CONTINENTAL AIRLINES 2012-2 CL
CONTINENTAL AIRLINES 2012-2 CL

Coupon Rate
0.04
0.06
0.04
0.04
0.06
0.04
0.05
0.03
0.02
0.03
0.07
0.07
0.07
0.04
0.04
0.06
0.05
0.05
0.06
0.02
0.05
0.07
0.06
0.06
0.07
0.05
0.04
0.05
0.06
0.06
0.05
0.03
0.04
0.05
0.04
0.04
0.03
0.04
0.03
0.04
0.06
0.05
0.04
0.04
0.05
0.06
0.04
0.05
0.02
0.02
0.04
0.04
0.05
0.06
0.05
0.05
0.03
0.03
0.04
0.04
0.05
0.05
0.03
0.03
0.05
0.04
0.05
0.04
0.04
0.04

Maturity Date

11/15/2045
1/15/2038
6/15/2046
8/15/2047
3/15/2036
3/15/2052
2/1/2053
8/15/2027
3/1/2030
8/15/2027
8/2/2028
8/2/2033
8/2/2033
8/15/2028
4/15/2044
6/1/2036
1/15/2053
1/1/2029
6/1/2036
7/1/2031
1/1/2029
10/15/2031
5/15/2038
3/15/2054
4/15/2029
5/15/2053
3/15/2042
9/15/2033
3/15/2034
6/15/2040
12/1/2048
4/1/2030
4/1/2050
3/1/2033
5/15/2049
4/1/2050
4/1/2030
4/1/2050
4/1/2030
4/1/2050
3/15/2034
12/1/2045
12/1/2056
4/1/2050
12/1/2048
3/15/2034
2/15/2028
5/9/2032
8/1/2031
8/1/2031
5/9/2027
5/9/2024
2/2/2026
3/1/2028
9/1/2031
3/1/2028
8/15/2046
8/15/2046
5/15/2043
7/15/2047
5/30/2029
2/15/2029
8/15/2050
5/1/2060
3/1/2028
11/15/2028
3/1/2028
4/29/2026
4/29/2026
4/29/2026

Market Value
1,281,795.00
220,168.00
341,564.20
742,627.10
1,671,610.50
1,484,643.00
1,130,804.36
1,465,713.60
1,715,660.00
4,298,487.00
2,356,049.40
3,481,268.16
2,661,152.16
576,912.00
750,357.60
3,274,465.20
1,252,062.00
2,554,200.00
1,452,908.40
2,094,873.60
2,088,900.00
11,426.10
275,568.80
3,791,073.30
225,389.30
1,567,755.00
303,647.15
1,842,720.75
1,085,017.50
2,240,348.00
5,031,292.35
123,506.46
190,930.45
10,171,700.00
1,850,397.60
654,038.35
1,382,535.00
649,976.00
184,338.00
162,494.00
3,825,461.70
1,208,176.20
78,229.65
248,615.82
2,862,585.90
2,939,880.75
5,272,944.00
48,897.50
1,796,136.75
107,355.30
548,430.40
199,526.00
941,005.49
1,002,860.00
6,083,245.15
6,959,470.00
749,450.00
2,881,635.25
250,524.00
158,218.70
1,077,465.00
2,365,923.60
324,058.59
179,443.68
2,982,630.00
1,928,112.60
1,541,025.50
263,207.19
446,955.60
5,259,177.60

Accrual

24,650.00
2,723.33
4,782.51
4,576.04
4,130.00
3,268.22
10,131.83
5,880.33
3,666.67
17,245.21
25,202.83
39,314.81
30,053.04
3,296.67
17,250.17
63,923.33
13,965.00
22,661.00
28,363.33
13,120.00
18,532.83
334.31
5,795.11
9,052.67
6,569.68
31,535.00
609.63
4,096.11
2,566.67
36,923.33
87,776.50
2,244.50
4,641.25
43,333.33
35,218.33
15,898.75
25,125.00
15,800.00
3,350.00
3,950.00
9,049.33
20,700.00
1,361.67
6,043.50
49,941.00
6,954.44
25,530.00
936.81
8,156.25
487.50
9,608.67
2,840.00
7,760.14
16,804.17
94,727.21
27,125.00
4,152.78
15,967.43
4,476.67
1,584.39
11,420.78
14,776.22
1,818.15
3,250.00
11,625.00
28,854.67
6,006.25
4,500.59
7,642.51
89,926.87

Shares
1,500,000.00
200,000.00
445,000.00
955,000.00
1,575,000.00
1,910,000.00
1,147,000.00
1,560,000.00
2,000,000.00
4,575,000.00
2,330,000.00
3,502,000.00
2,677,000.00
600,000.00
870,000.00
3,020,000.00
1,260,000.00
2,580,000.00
1,340,000.00
2,560,000.00
2,110,000.00
10,000.00
260,000.00
3,670,000.00
205,000.00
1,575,000.00
365,000.00
1,825,000.00
1,050,000.00
2,200,000.00
5,663,000.00
134,000.00
235,000.00
10,000,000.00
2,260,000.00
805,000.00
1,500,000.00
800,000.00
200,000.00
200,000.00
3,702,000.00
1,380,000.00
95,000.00
306,000.00
3,222,000.00
2,845,000.00
5,550,000.00
50,000.00
2,175,000.00
130,000.00
560,000.00
200,000.00
947,000.00
1,000,000.00
6,005,000.00
7,000,000.00
1,000,000.00
3,845,000.00
300,000.00
190,000.00
1,090,000.00
2,360,000.00
459,000.00
312,000.00
3,000,000.00
2,010,000.00
1,550,000.00
266,482.26
452,517.04
5,324,617.15

Base Cost % of MV

1,693,336.65 0.0021%
245,101.81 0.0004%
442,594.70 0.0006%
952,942.43 0.0012%

1,692,263.01 0.0027%

1,906,748.55 0.0024%

1,187,704.33 0.0019%

1,508,597.94 0.0024%

1,723,684.13 0.0028%

4,651,398.89 0.0070%

2,347,179.54 0.0039%

3,499,578.50 0.0057%

2,675,150.62 0.0044%
596,902.73 0.0009%
940,646.45 0.0012%

3,251,901.32 0.0054%

1,257,389.36 0.0020%

2,574,846.57 0.0042%

1,442,896.61 0.0024%

2,080,006.89 0.0034%

2,105,785.37 0.0034%

10,220.38 0.0000%
258,588.28 0.0005%

3,660,725.08 0.0062%
207,055.40 0.0004%

1,565,308.37 0.0026%
361,612.42 0.0005%

1,821,655.95 0.0030%

1,043,901.03 0.0018%

2,525,730.20 0.0037%

6,683,032.95 0.0082%
133,805.59 0.0002%
233,562.84 0.0003%

9,975,229.13 0.0166%

2,259,287.29 0.0030%
800,077.05 0.0011%

1,497,823.62 0.0023%
795,107.62 0.0011%
199,709.81 0.0003%
198,776.89 0.0003%

3,680,496.77 0.0063%

1,581,615.52 0.0020%

94,241.22 0.0001%
304,128.69 0.0004%

3,438,916.61 0.0047%

2,828,474.69 0.0048%

5,527,120.33 0.0086%

50,749.53 0.0001%

1,956,183.28 0.0029%
112,167.37 0.0002%
557,940.32 0.0009%
199,994.62 0.0003%
945,985.16 0.0015%
999,914.68 0.0016%

6,002,544.45 0.0100%

6,989,937.93 0.0114%
984,635.99 0.0012%

3,802,788.07 0.0047%
299,642.32 0.0004%
189,320.70 0.0003%

1,087,568.66 0.0018%

2,358,951.55 0.0039%
456,056.63 0.0005%
309,503.23 0.0003%

2,995,687.68 0.0049%

2,004,770.88 0.0032%

1,547,771.97 0.0025%
266,482.26 0.0004%
456,928.05 0.0007%

5,246,068.29 0.0086%



Mellon Security ID
212015AT8
212015AT8
212015AU5
212015AQ4
212015AS0
212015AS0
212015AQ4
22003BAM8
22003BAM8
22003BAN6
22003BAP1
22003BAP1
21871XAD1
21871XAD1
21871XAH2
21871XAS8
21871XAH2
21871XAQ2
21871XAQ2
00138CAU2
00138CAVO
00138CAX6
00138CAVO
00138CAX6
219350BP9
22160KAN5
22160KAPO
22160KAQ8
22160KAPO
22160KAN5
22160KAQ8
22160KAPO
127097AG8
127097AK9
127097AG8
127097AG8
224044CL9
224044CR6
224044Cs4
22550L2C4
22550L2C4
22550L2K6
225500239
22546QAP2
22550L2C4
22550L.2G5
22550L2K6
22546QAP2
22550UAF8
22541LAE3
22822VAV3
22822VAZ4
22822VAR2
22822VBD2
22822VAW1
22822VAR2
22822VBC4
228925AA1
228925AA1
126408HS5
126408HV8
126408GK3
22966RAJ5
22966RAH9
22966RAH9
22966RAE6
231021AV8
231021AW6
231021AX4
231021AV8

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

CONTINENTAL RESOURCES INC 144A
CONTINENTAL RESOURCES INC 144A
CONTINENTAL RESOURCES INC 144A
CONTINENTAL RESOURCES INC/OK
CONTINENTAL RESOURCES INC/OK
CONTINENTAL RESOURCES INC/OK
CONTINENTAL RESOURCES INC/OK
COPT DEFENSE PROPERTIES LP
COPT DEFENSE PROPERTIES LP
COPT DEFENSE PROPERTIES LP
COPT DEFENSE PROPERTIES LP
COPT DEFENSE PROPERTIES LP
COREBRIDGE FINANCIAL INC
COREBRIDGE FINANCIAL INC
COREBRIDGE FINANCIAL INC
COREBRIDGE FINANCIAL INC
COREBRIDGE FINANCIAL INC
COREBRIDGE FINANCIAL INC 144A
COREBRIDGE FINANCIAL INC 144A
COREBRIDGE GLOBAL FUNDING 144A
COREBRIDGE GLOBAL FUNDING 144A
COREBRIDGE GLOBAL FUNDING 144A
COREBRIDGE GLOBAL FUNDING 144A
COREBRIDGE GLOBAL FUNDING 144A
CORNING INC

COSTCO WHOLESALE CORP
COSTCO WHOLESALE CORP
COSTCO WHOLESALE CORP
COSTCO WHOLESALE CORP
COSTCO WHOLESALE CORP
COSTCO WHOLESALE CORP
COSTCO WHOLESALE CORP
COTERRA ENERGY INC

COTERRA ENERGY INC

COTERRA ENERGY INC

COTERRA ENERGY INC

COX COMMUNICATIONS INC 144A
COX COMMUNICATIONS INC 144A
COX COMMUNICATIONS INC 144A
CREDIT SUISSE AG/NEW YORK NY
CREDIT SUISSE AG/NEW YORK NY
CREDIT SUISSE AG/NEW YORK NY
CREDIT SUISSE AG/NEW YORK NY
CREDIT SUISSE AG/NEW YORK NY
CREDIT SUISSE AG/NEW YORK NY
CREDIT SUISSE AG/NEW YORK NY
CREDIT SUISSE AG/NEW YORK NY
CREDIT SUISSE AG/NEW YORK NY
CREDIT SUISSE AG/NEW YORK NY
CREDIT SUISSE USA INC

CROWN CASTLE INC

CROWN CASTLE INC

CROWN CASTLE INC

CROWN CASTLE INC

CROWN CASTLE INC

CROWN CASTLE INC

CROWN CASTLE INC

CRSO TR 2023-BRND 144A

CRSO TR 2023-BRND 144A

CSX CORP

CSX CORP

CSX CORP

CUBESMART LP

CUBESMART LP

CUBESMART LP

CUBESMART LP

CUMMINS INC

CUMMINS INC

CUMMINS INC

CUMMINS INC

Coupon Rate

0.06
0.06
0.02
0.05
0.04
0.04
0.05
0.03
0.03
0.02
0.03
0.03
0.04
0.04
0.04
0.06
0.04
0.06
0.06
0.06
0.06
0.05
0.06
0.05
0.04
0.01
0.02
0.02
0.02
0.01
0.02
0.02
0.04
0.04
0.04
0.04
0.02
0.05
0.06
0.03
0.03
0.05
0.05
0.04
0.03
0.01
0.05
0.04
0.07
0.07
0.01
0.03
0.03
0.06
0.02
0.03
0.05
0.00
0.00
0.04
0.05
0.06
0.03
0.02
0.02
0.04
0.05
0.05
0.05
0.05

Maturity Date

1/15/2031
1/15/2031
11/15/2026
6/1/2044
1/15/2028
1/15/2028
6/1/2044
4/15/2031
4/15/2031
1/15/2029
12/1/2033
12/1/2033
4/5/2027
41512027
4/5/2032
1/15/2034
4/5/2032
9/15/2033
9/15/2033
71212026
9/19/2028
1/12/2029
9/19/2028
1/12/2029
11/15/2049
6/20/2027
4/20/2030
4/20/2032
4/20/2030
6/20/2027
4/20/2032
4/20/2030
5/15/2027
3/15/2029
5/15/2027
5/15/2027
10/1/2030
9/15/2028
6/15/2033
4/9/2025
4/9/2025
71912027
8/9/2024
9/9/2024
4/9/2025
8/7/2026
71912027
9/9/2024
2/21/2025
7/15/2032
7/15/2026
3/15/2027
7/1/2030
6/1/2029
4/1/2031
7/1/2030
5/1/2033
7/10/2040
7/10/2040
4/15/2050
11/15/2052
5/1/2037
2/15/2032
12/15/2028
12/15/2028
2/15/2029
2/20/2029
2/20/2034
2/20/2054
2/20/2029

Market Value

1,602,397.26
1,253,271.60
621,668.25
919,435.00
483,440.00
319,070.40
560,019.50
494,514.00
618,142.50
1,178,556.15
1,338,356.80
875,230.40
954,750.00
907,967.25
4,692,155.12
1,254,398.91
2,525,229.30
510,557.85
5,157,150.00
10,013,100.00
1,772,731.00
3,105,828.00
1,229,640.00
2,093,929.20
78,845.00
362,080.00
1,368,997.50
506,537.50
1,263,690.00
389,236.00
1,231,899.20
1,019,376.60
1,261,464.50
1,251,198.00
423,698.00
616,288.00
1,926,048.00
4,051,320.00
1,731,528.90
3,237,186.75
7,788,720.00
1,462,197.00
727,342.80
8,410,533.60
876,231.00
4,561,250.00
2,973,960.00
738,026.80
2,662,190.00
1,625,870.50
3,114,147.00
383,591.90
2,116,819.60
2,880,242.80
2,182,653.55
435,815.80
925,186.00
4,182,916.50
11,411,289.75
50,523.85
2,901,224.25
43,701.60
796,575.00
3,277,275.36
1,395,892.80
1,150,716.00
3,195,574.00
1,206,280.80
2,141,205.00
19,123.12

Accrual

19,555.75
15,295.00
5,783.40
17,966.67
4,618.06
3,047.92
10,943.33
7,608.33
9,510.42
5,932.22
16,481.67
10,778.33
17,844.44
16,970.07
99,375.47
22,145.65
53,482.00
1,331.00
13,444.44
142,152.78
3,402.33
35,374.44
2,360.00
23,849.22
1,473.33
1,543.06
11,627.78
4,891.49
10,733.33
1,658.78
11,896.11
8,658.22
19,300.67
2,527.78
6,482.67
9,429.33
21,600.00
9,688.89
28,699.50
46,864.03
112,756.56
16,798.61
5,008.61
18,807.71
12,685.00
9,375.00
34,166.67
1,650.38
18,505.89
21,810.42
7,592.08
528.44
19,635.00
50,804.44
28,297.50
4,042.50
20,187.50
33.25
62,507.11
1,138.94
55,675.00
1,025.00
3,114.58
24,731.13
10,533.75
6,708.33
17,718.26
7,009.01
12,972.51
100.58

Shares

1,611,000.00
1,260,000.00
675,000.00
1,100,000.00
500,000.00
330,000.00
670,000.00
600,000.00
750,000.00
1,405,000.00
1,705,000.00
1,115,000.00
1,000,000.00
951,000.00
5,212,000.00
1,227,000.00
2,805,000.00
495,000.00
5,000,000.00
10,000,000.00
1,730,000.00
3,100,000.00
1,200,000.00
2,090,000.00
100,000.00
400,000.00
1,625,000.00
625,000.00
1,500,000.00
430,000.00
1,520,000.00
1,210,000.00
1,310,000.00
1,300,000.00
440,000.00
640,000.00
2,400,000.00
4,000,000.00
1,710,000.00
3,325,000.00
8,000,000.00
1,475,000.00
730,000.00
8,490,000.00
900,000.00
5,000,000.00
3,000,000.00
745,000.00
2,650,000.00
1,450,000.00
3,425,000.00
410,000.00
2,380,000.00
2,840,000.00
2,695,000.00
490,000.00
950,000.00
3,990,000.00
10,885,000.00
65,000.00
3,275,000.00
40,000.00
975,000.00
3,733,000.00
1,590,000.00
1,200,000.00
3,175,000.00
1,195,000.00
2,090,000.00
19,000.00

Base Cost % of MV

1,599,187.90 0.0026%
1,337,227.34 0.0021%
675,000.00 0.0010%
881,411.80 0.0015%
484,194.66 0.0008%
352,167.79 0.0005%
552,822.16 0.0009%
579,438.90 0.0008%
744,311.30 0.0010%
1,404,753.04 0.0019%
1,698,305.63 0.0022%
1,110,622.14 0.0014%
952,211.96 0.0016%
920,503.50 0.0015%
4,574,414.35 0.0077%
1,224,702.94 0.0021%
2,460,391.14 0.0041%
493,314.62 0.0008%
4,982,976.03 0.0084%
9,992,370.30 0.0164%
1,730,725.90 0.0029%
3,098,450.84 0.0051%
1,200,495.82 0.0020%
2,088,955.56 0.0034%
99,743.48 0.0001%
399,587.34 0.0006%
1,503,305.40 0.0022%
624,112.28 0.0008%
1,498,364.53 0.0021%
429,897.87 0.0006%
1,559,059.54 0.0020%
1,167,580.09 0.0017%
1,273,741.33 0.0021%
1,332,310.95 0.0020%
439,611.26 0.0007%
639,434.56 0.0010%
1,919,654.93 0.0032%
3,992,146.41 0.0066%
1,727,818.78 0.0028%
3,382,995.06 0.0053%
7,997,107.53 0.0127%
1,389,786.23 0.0024%
722,935.02 0.0012%
8,483,773.21 0.0138%
869,503.93 0.0014%
4,994,588.36 0.0075%
2,915,514.58 0.0049%
745,657.19 0.0012%
2,626,042.08 0.0044%
1,950,247.60 0.0027%
3,151,679.66 0.0051%
397,978.50 0.0006%
2,423,065.58 0.0035%
2,830,864.10 0.0047%
2,272,421.80 0.0036%
487,402.11 0.0007%
951,831.34 0.0015%
3,994,778.12 0.0068%
10,898,035.08 0.0187%
64,722.12 0.0001%
2,857,216.71 0.0047%
39,965.70 0.0001%
968,971.67 0.0013%
3,353,025.38 0.0054%
1,441,549.71 0.0023%
1,142,545.29 0.0019%
3,169,150.64 0.0052%
1,191,067.09 0.0020%
2,076,873.74 0.0035%
18,965.01 0.0000%



Mellon Security ID
231021AW6
126650CY4
126650CZ1
126650DJ6
126650DQ0
126650DHO
126650DW7
126650DX5
126650CZ1
126650DP2
126650DR8
126650DU1
126650DX5
126650CF5
126650CY4
126650DG2
126650CN8
126650CX6
126650CY4
126650CZ1
126650DQ0
126650DJ6
126650DK3
126650DL1
126650DR8
126650DP2
126650DZ0
126650CN8
126650CX6
126650CZ1
126650DN7
126650DU1
126650CY4
126650DG2
126650DL1
126650CX6
126650DN7
126650DT4
126650CL2
126650BC3
126650BV1
12665VAAQ
233853AW0
233853AF7
233853AG5
233853AH3
233853AN0
233853AT7
233853AF7
233853AG5
233853AT7
233853AF7
233853AM2
233853AT7
235851AW2
237194AN5
24022FAA8
23311VAHO
244199BH7
244199BJ3
244199BJ3
244199BK0
244199BJ3
244199BJ3
24703DBJ9
24703DBL4
24703DBH3
24703DBL4
24703TAK2
247109BT7

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

CUMMINS INC

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CVS PASS-THROUGH TRUST

CVS PASS-THROUGH TRUST 144A
CVS PASS-THROUGH TRUST SE 144A
DAIMLER TRUCK FINANCE NOR 144A
DAIMLER TRUCK FINANCE NOR 144A
DAIMLER TRUCK FINANCE NOR 144A
DAIMLER TRUCK FINANCE NOR 144A
DAIMLER TRUCK FINANCE NOR 144A
DAIMLER TRUCK FINANCE NOR 144A
DAIMLER TRUCK FINANCE NOR 144A
DAIMLER TRUCK FINANCE NOR 144A
DAIMLER TRUCK FINANCE NOR 144A
DAIMLER TRUCK FINANCE NOR 144A
DAIMLER TRUCK FINANCE NOR 144A
DAIMLER TRUCK FINANCE NOR 144A
DANAHER CORP

DARDEN RESTAURANTS INC

DC TRUST 2024-HLTN HLTN A 144A
DCP MIDSTREAM OPERATING LP
DEERE & CO

DEERE & CO

DEERE & CO

DEERE & CO

DEERE & CO

DEERE & CO

DELL INTERNATIONAL LLC / EMC C
DELL INTERNATIONAL LLC/EMC C
DELL INTERNATIONAL LLC / EMC C
DELL INTERNATIONAL LLC/EMC C
DELL INTERNATIONAL LLC / EMC C
DELMARVA POWER & LIGHT CO

Coupon Rate

0.05
0.05
0.05
0.04
0.02
0.04
0.05
0.05
0.05
0.03
0.02
0.05
0.05
0.03
0.05
0.03
0.05
0.04
0.05
0.05
0.02
0.04
0.04
0.04
0.02
0.03
0.06
0.05
0.04
0.05
0.02
0.05
0.05
0.03
0.04
0.04
0.02
0.05
0.04
0.06
0.06
0.04
0.05
0.02
0.02
0.03
0.05
0.05
0.02
0.02
0.05
0.02
0.04
0.05
0.03
0.06
0.06
0.05
0.03
0.03
0.03
0.04
0.03
0.03
0.05
0.06
0.03
0.06
0.08
0.04

Maturity Date
2/20/2034
3/25/2038
3/25/2048

4/1/2030
2/28/2031
4/1/2027
1/30/2029
1/30/2031
3/25/2048
8/21/2040
9/15/2031
2/21/2033
1/30/2031
8/12/2024
3/25/2038
8/15/2029
7/20/2045
3/25/2028
3/25/2038
3/25/2048
2/28/2031
4/1/2030
4/1/2040
4/1/2050
9/15/2031
8/21/2040
6/1/2053
7/20/2045
3/25/2028
3/25/2048
8/21/2030
2/21/2033
3/25/2038
8/15/2029
4/1/2050
3/25/2028
8/21/2030
2/21/2030
7/20/2025
1/10/2028
1/10/2033
8/11/2036
1/18/2034
12/14/2026
12/14/2028
12/14/2031
1/17/2025
9/20/2028
12/14/2026
12/14/2028
9/20/2028
12/14/2026
4/7/2027
9/20/2028
12/10/2051
10/10/2033
4/13/2028
5/15/2029
4/15/2025
4/15/2030
4/15/2030
4/15/2050
4/15/2030
4/15/2030
2/1/2028
2/1/2033
12/15/2051
2/1/2033
7/15/2046
5/15/2045

Market Value
3,952,967.04
2,798,367.00

136,269.00
736,169.40
795,083.25
97,191.29
966,139.38
398,084.95
408,807.00
2,138,385.75
1,490,185.50
2,357,190.15
393,045.90
1,289,197.00
1,625,365.56
917,710.00
332,089.20
763,419.68
2,617,976.40
1,498,959.00
73,392.30
400,699.80
109,627.70
625,016.70
244,962.00
2,781,640.00
2,247,754.95
710,301.90
2,728,590.80
1,460,803.68
2,509,597.80
1,881,748.40
1,198,903.68
3,001,829.41
236,207.61
1,380,403.36
1,230,195.00
2,550,134.60
360,162.79
1,827,180.83
3,710,380.99
3,667,960.30
7,584,128.20
3,678,600.00
1,037,362.60
1,291,240.90
2,854,829.25
2,536,950.00
827,685.00
1,344,564.40
4,343,258.40
1,986,444.00
805,652.40
1,400,396.40
309,208.30
4,637,033.50
2,056,703.50
948,156.51
146,317.50
365,540.00
73,108.00
1,094,121.60
365,540.00
5,686,888.55
1,734,789.36
2,071,720.00
141,682.80
2,519,211.52
72,312.24
69,378.70

Accrual
22,968.43
2,409.92
126.25
14,812.50
1,675.78
1,830.63
8,158.75
3,513.85
378.75
9,225.00
1,723.61
13,737.50
3,469.38
5,971.88
1,399.74
4,152.78
3,638.75
560.43
2,254.57
1,388.75
154.69
8,062.50
2,681.25
16,362.50
283.33
12,000.00
43,181.25
7,782.88
2,003.08
1,353.40
5,950.00
10,966.67
1,032.48
13,583.74
6,183.75
1,013.37
2,916.67
14,463.89
2,804.75
6,389.85
12,611.42
10,174.70
82,126.27
23,777.78
8,223.77
11,554.51
30,623.67
4,125.00
5,350.00
10,659.13
7,062.00
12,840.00
14,819.00
2,277.00
4,057.67
133,166.25
978.36
18,412.42
1,902.08
5,717.78
1,143.56
22,825.00
5,717.78
88,954.33
14,988.75
19,166.67
2,051.98
23,306.67
987.16
1,332.61

Shares
3,916,000.00
3,025,000.00

150,000.00
790,000.00
975,000.00
101,000.00
963,000.00
395,000.00
450,000.00
3,075,000.00
1,825,000.00
2,355,000.00
390,000.00
1,300,000.00
1,757,000.00
1,000,000.00
360,000.00
782,000.00
2,830,000.00
1,650,000.00
90,000.00
430,000.00
130,000.00
770,000.00
300,000.00
4,000,000.00
2,205,000.00
770,000.00
2,795,000.00
1,608,000.00
3,060,000.00
1,880,000.00
1,296,000.00
3,271,000.00
291,000.00
1,414,000.00
1,500,000.00
2,540,000.00
367,000.00
1,862,930.47
3,744,946.85
4,189,847.74
7,535,000.00
4,000,000.00
1,165,000.00
1,555,000.00
2,865,000.00
2,500,000.00
900,000.00
1,510,000.00
4,280,000.00
2,160,000.00
840,000.00
1,380,000.00
470,000.00
4,450,000.00
2,050,000.00
951,000.00
150,000.00
400,000.00
80,000.00
1,320,000.00
400,000.00
6,223,000.00
1,713,000.00
2,000,000.00
202,000.00
2,432,000.00
56,000.00
85,000.00

Base Cost % of MV

3,903,111.92 0.0065%
2,888,554.07 0.0046%
175,036.96 0.0002%
819,301.10 0.0012%
835,043.38 0.0013%
101,101.71 0.0002%
960,007.83 0.0016%
393,722.53 0.0007%
382,932.88 0.0007%
2,252,917.40 0.0035%
1,618,091.69 0.0024%
2,351,198.44 0.0039%
388,738.71 0.0006%
1,300,051.65 0.0021%
1,803,602.78 0.0027%
1,006,049.37 0.0015%
367,642.79 0.0005%
759,408.76 0.0012%
2,708,243.21 0.0043%
1,774,909.78 0.0025%
81,231.07 0.0001%
429,385.76 0.0007%
128,115.98 0.0002%
871,053.92 0.0010%
298,562.94 0.0004%
3,945,777.02 0.0046%
2,193,721.39 0.0037%
769,448.11 0.0012%
2,931,108.64 0.0045%
1,857,504.70 0.0024%
3,035,207.94 0.0041%
1,876,965.19 0.0031%
1,432,457.22 0.0020%
3,049,359.25 0.0049%
290,954.20 0.0004%
1,490,067.37 0.0023%
1,473,583.92 0.0020%
2,525,376.16 0.0042%
368,930.70 0.0006%
1,935,826.15 0.0030%
4,283,328.91 0.0061%
4,611,265.24 0.0060%
7,548,704.47 0.0124%
3,990,406.98 0.0060%
1,162,537.48 0.0017%
1,545,944.52 0.0021%
2,864,010.39 0.0047%
2,497,739.39 0.0042%
897,841.59 0.0014%
1,506,808.26 0.0022%
4,276,129.84 0.0071%
2,154,819.78 0.0033%
838,960.84 0.0013%
1,378,752.14 0.0023%
467,305.51 0.0005%
4,457,116.20 0.0076%
2,049,847.69 0.0034%
936,923.99 0.0016%
149,957.65 0.0002%
405,702.30 0.0006%
79,904.29 0.0001%
1,384,687.04 0.0018%
369,573.14 0.0006%
6,388,602.99 0.0093%
1,712,401.46 0.0028%
1,996,154.66 0.0034%
201,928.54 0.0002%
2,433,602.37 0.0041%
85,836.41 0.0001%
85,315.08 0.0001%



Mellon Security ID
830867AA5
830867AB3
830867AA5
251526CU1L
251526CN7
251526CP2
25179MBF9
25179MAL7
25179MAN3
25179MAU7
25179MAV5
25179MBF9
25179MBD4
25179MAL7
23291KAJ4
25243YBE8
25243YBDO
25243YBE8
25278XAN9
25278XAR0
25278XAM1
25278XAQ2
25278XAN9
25278XAM1
25278XAN9
25278XAQ2
25278XAR0
25278XAV1
25389JAR7
25389JAT3
25389JAT3
25466AAJ0
254709AP3
254709AS7
254709AL2
254709AS7
25470DAR0O
25470DAT6
25470DBJ7
25470DAT6
25470DBG3
25470DAT6
256746AJ7
25746UDF3
25746UDG1
837004CE8
837004CG3
25731VAA2
25731VABO
25731VAA2
260543CE1
23338VAN6
23338VAM8
23338VALO
23338VAG1
23338VAS5
23338VAG1
23338VAMS8
23338VAR7
23338VAT3
23338VAN6
23338VAM8
23338VAK2
23346TAB7
23346TAA9
233331BK2
233331BJ5
233331BJ5
26442CAS3
26442CAU8

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

DELTA AIR LINES INC / SKY 144A
DELTA AIR LINES INC / SKY 144A
DELTA AIR LINES INC / SKY 144A
DEUTSCHE BANK AG/NEW YORK NY
DEUTSCHE BANK AG/NEW YORK NY
DEUTSCHE BANK AG/NEW YORK NY
DEVON ENERGY CORP

DEVON ENERGY CORP

DEVON ENERGY CORP

DEVON ENERGY CORP

DEVON ENERGY CORP

DEVON ENERGY CORP

DEVON ENERGY CORP

DEVON ENERGY CORP

DH EUROPE FINANCE Il SARL
DIAGEO CAPITAL PLC

DIAGEO CAPITAL PLC

DIAGEO CAPITAL PLC
DIAMONDBACK ENERGY INC
DIAMONDBACK ENERGY INC
DIAMONDBACK ENERGY INC
DIAMONDBACK ENERGY INC
DIAMONDBACK ENERGY INC
DIAMONDBACK ENERGY INC
DIAMONDBACK ENERGY INC
DIAMONDBACK ENERGY INC
DIAMONDBACK ENERGY INC
DIAMONDBACK ENERGY INC
DIGITAL REALTY TRUST LP

DIGITAL REALTY TRUST LP

DIGITAL REALTY TRUST LP
DISCOVER BANK

DISCOVER FINANCIAL SERVICES
DISCOVER FINANCIAL SERVICES
DISCOVER FINANCIAL SERVICES
DISCOVER FINANCIAL SERVICES
DISCOVERY COMMUNICATIONS LLC
DISCOVERY COMMUNICATIONS LLC
DISCOVERY COMMUNICATIONS LLC
DISCOVERY COMMUNICATIONS LLC
DISCOVERY COMMUNICATIONS LLC
DISCOVERY COMMUNICATIONS LLC
DOLLAR TREE INC

DOMINION ENERGY INC

DOMINION ENERGY INC

DOMINION ENERGY SOUTH CAROLINA
DOMINION ENERGY SOUTH CAROLINA
DOMINION ENERGY SOUTH CAROLINA
DOMINION ENERGY SOUTH CAROLINA
DOMINION ENERGY SOUTH CAROLINA
DOW CHEMICAL CO/THE

DTE ELECTRIC CO

DTE ELECTRIC CO

DTE ELECTRIC CO

DTE ELECTRIC CO

DTE ELECTRIC CO

DTE ELECTRIC CO

DTE ELECTRIC CO

DTE ELECTRIC CO

DTE ELECTRIC CO

DTE ELECTRIC CO

DTE ELECTRIC CO

DTE ELECTRIC CO

DTE ELECTRIC SECURITIZATION FU
DTE ELECTRIC SECURITIZATION FU
DTE ENERGY CO

DTE ENERGY CO

DTE ENERGY CO

DUKE ENERGY CAROLINAS LLC
DUKE ENERGY CAROLINAS LLC

Coupon Rate

0.05
0.05
0.05
0.07
0.07
0.02
0.05
0.06
0.05
0.05
0.06
0.05
0.05
0.06
0.03
0.02
0.02
0.02
0.04
0.03
0.03
0.04
0.04
0.03
0.04
0.04
0.03
0.06
0.04
0.04
0.04
0.03
0.05
0.07
0.04
0.07
0.04
0.05
0.04
0.05
0.05
0.05
0.03
0.04
0.03
0.05
0.05
0.02
0.06
0.02
0.05
0.02
0.03
0.03
0.04
0.05
0.04
0.03
0.04
0.05
0.02
0.03
0.02
0.06
0.06
0.05
0.05
0.05
0.03
0.04

Maturity Date

10/20/2025
10/20/2028
10/20/2025
11/20/2029
11/16/2027
11/16/2027
1/15/2030
7/15/2041
5/15/2042
6/15/2045
12/15/2025
1/15/2030
10/15/2027
7/15/2041
11/15/2039
4/29/2032
4/29/2030
4/29/2032
12/1/2029
3/24/2031
12/1/2026
3/24/2051
12/1/2029
12/1/2026
12/1/2029
3/24/2051
3/24/2031
3/15/2033
8/15/2027
7115/2028
7/15/2028
712712026
1/30/2026
11/29/2032
3/4/2025
11/29/2032
3/20/2028
9/20/2047
5/15/2030
9/20/2047
5/15/2049
9/20/2047
12/1/2031
3/15/2027
4/1/2030
2/1/2041
6/15/2043
12/1/2031
10/15/2053
12/1/2031
11/15/2041
4/1/2028
3/1/2031
3/1/2050
8/15/2047
4/1/2033
8/15/2047
3/1/2031
3/1/2052
4/1/2053
4/1/2028
3/1/2031
3/1/2030
9/1/2038
3/1/2033
3/1/2029
6/1/2028
6/1/2028
12/1/2026
3/15/2048

Market Value

926,990.49
953,803.50
4,045,836.99
355,680.80
1,212,321.25
845,292.75
3,010,906.25
1,051,163.30
17,433.00
1,883,662.40
773,927.00
48,174.50
204,218.28
626,840.50
404,285.00
3,590,972.00
850,760.00
1,077,291.60
3,054,777.00
443,240.00
1,006,897.50
443,905.55
499,872.60
163,021.50
1,157,112.50
614,000.20
132,972.00
4,000,950.00
1,432,845.00
2,344,810.60
2,170,403.20
237,860.00
795,052.84
454,944.30
569,519.40
152,353.44
7,410,431.50
2,704,001.25
1,632,864.00
3,098,911.20
845,014.05
54,499.25
2,122,982.80
1,441,455.00
645,496.50
263,947.95
357,476.00
2,662,175.88
1,870,934.40
870,534.00
371,264.40
5,553,110.90
865,720.00
1,347,380.00
392,015.00
4,377,610.68
1,591,580.90
2,367,744.20
1,137,540.00
1,514,790.00
3,057,350.88
471,817.40
2,684,507.00
4,739,407.20
2,652,825.60
3,062,669.25
2,454,130.77
6,033,937.00
953,530.00
319,232.00

Accrual

8,309.22
9,133.85
36,265.47
8,436.62
9,575.46
8,016.28
29,687.50
12,886.22
358.89
31,211.11
13,263.25
475.00
4,938.50
7,684.44
6,138.89
39,477.78
8,444.44
11,843.33
38,500.00
303.82
11,375.00
457.72
6,300.00
1,841.67
14,583.33
633.11
91.15
10,416.67
7,091.67
22,734.56
21,043.56
1,533.33
6,168.63
9,763.39
1,631.25
3,269.60
9,444.34
5,124.17
24,992.36
5,872.53
20,122.33
103.28
22,436.67
2,400.00
11,981.25
2,407.08
5,417.78
24,617.67
50,737.85
8,050.00
7,735.00
58,805.00
2,187.50
4,916.67
2,395.83
112,242.00
9,727.08
5,982.81
4,562.50
40,500.00
32,376.00
1,192.19
5,812.50
110,635.00
63,680.00
20,038.75
40,316.25
99,125.00
9,833.33
702.22

Shares

936,250.00
975,000.00
4,086,250.00
340,000.00
1,225,000.00
925,000.00
3,125,000.00
1,090,000.00
20,000.00
2,120,000.00
770,000.00
50,000.00
204,000.00
650,000.00
500,000.00
4,400,000.00
1,000,000.00
1,320,000.00
3,300,000.00
500,000.00
1,050,000.00
535,000.00
540,000.00
170,000.00
1,250,000.00
740,000.00
150,000.00
3,750,000.00
1,500,000.00
2,420,000.00
2,240,000.00
250,000.00
809,000.00
430,000.00
580,000.00
144,000.00
7,825,000.00
3,225,000.00
1,825,000.00
3,696,000.00
1,005,000.00
65,000.00
2,540,000.00
1,500,000.00
710,000.00
265,000.00
400,000.00
3,211,000.00
1,670,000.00
1,050,000.00
390,000.00
6,190,000.00
1,000,000.00
2,000,000.00
500,000.00
4,317,000.00
2,030,000.00
2,735,000.00
1,500,000.00
1,500,000.00
3,408,000.00
545,000.00
3,100,000.00
4,360,000.00
2,560,000.00
3,075,000.00
2,481,000.00
6,100,000.00
1,000,000.00
400,000.00

Base Cost % of MV

928,092.59 0.0015%
930,695.06 0.0016%
4,042,235.61 0.0066%
340,000.00 0.0006%
1,225,000.00 0.0020%
925,000.00 0.0014%
3,038,182.07 0.0049%
1,077,290.82 0.0017%
18,220.76 0.0000%
2,099,656.07 0.0031%
783,209.91 0.0013%
53,225.54 0.0001%
212,149.37 0.0003%
638,366.00 0.0010%
517,901.30 0.0007%
3,605,201.32 0.0059%
996,994.10 0.0014%
1,312,431.73 0.0018%
3,051,325.59 0.0050%
510,055.90 0.0007%
1,035,377.09 0.0016%
405,460.07 0.0007%
539,148.96 0.0008%
176,013.91 0.0003%
1,187,497.91 0.0019%
671,605.52 0.0010%
154,541.62 0.0002%
3,721,744.20 0.0065%
1,463,304.85 0.0023%
2,593,390.17 0.0038%
2,368,660.25 0.0036%
249,929.89 0.0004%
808,630.95 0.0013%
427,917.93 0.0007%
579,932.57 0.0009%
143,302.73 0.0002%
7,212,147.33 0.0121%
2,465,213.80 0.0044%
1,628,016.03 0.0027%
4,288,556.32 0.0051%
1,195,462.40 0.0014%
66,117.48 0.0001%
2,534,591.26 0.0035%
1,497,119.39 0.0024%
755,472.23 0.0011%
312,114.65 0.0004%
398,425.87 0.0006%
2,918,643.26 0.0044%
1,660,603.28 0.0031%
1,049,489.02 0.0014%
389,602.91 0.0006%
5,658,736.91 0.0091%
917,087.65 0.0014%
1,451,385.20 0.0022%
512,929.33 0.0006%
4,378,154.18 0.0072%
2,029,059.56 0.0026%
2,731,959.93 0.0039%
1,491,148.21 0.0019%
1,497,286.95 0.0025%
3,317,558.79 0.0050%
544,394.20 0.0008%
3,112,598.93 0.0044%
4,359,670.28 0.0078%
2,559,147.28 0.0043%
3,068,447.41 0.0050%
2,479,931.00 0.0040%
6,016,216.84 0.0099%
981,981.10 0.0016%
398,338.74 0.0005%



Mellon Security ID
26442CAX2
26442CBG8
26442CBK9
26442CAU8
26442CAP9
26442CAE4
26442CBJ2
26442CAP9
26442CAS3
26442CBB9
26442CABO
26442CAE4
26442CBL7
26442CAY0
26442CBB9
26442CBH6
26442CAZ7
26442CBH6
26442CBJ2
26442CAY0
26442CBG8
26441CBH7
26441CAT2
26441CAY1
26441CBU8
26444HAE1
26444HAR2
26444HAR2
26444HAA9
26444HACS
341099CN7
341099CB3
26444HAK7
26444HACS
26444HAQ4
26444HAQ4
26443TAE6
26443TAD8
693627AY7
26442EAJ9
26442EAH3
26442EAEQ
26442EAJ9
26442RAB7
144141DD7
26442UAP9
26442UAE4
26442UAS3
26442UAG9
26442UAH7
26442UAL8
26442UAN4
26442UAG9
26442UAH7
26442UAL8
26442UAQ7
26078JAD2
27409LAE3
257375AH8
277432AX8
278062AH7
278062AE4
278062AD6
278865AM2
278865BN9
279158AJ8
279158AL3
281020AN7
036752AP8
94973VBJ5

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

NON-USD FIXED INCOME
NON-USD FIXED INCOME

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

DUKE ENERGY CAROLINAS LLC
DUKE ENERGY CAROLINAS LLC
DUKE ENERGY CAROLINAS LLC
DUKE ENERGY CAROLINAS LLC
DUKE ENERGY CAROLINAS LLC
DUKE ENERGY CAROLINAS LLC
DUKE ENERGY CAROLINAS LLC
DUKE ENERGY CAROLINAS LLC
DUKE ENERGY CAROLINAS LLC
DUKE ENERGY CAROLINAS LLC
DUKE ENERGY CAROLINAS LLC
DUKE ENERGY CAROLINAS LLC
DUKE ENERGY CAROLINAS LLC
DUKE ENERGY CAROLINAS LLC
DUKE ENERGY CAROLINAS LLC
DUKE ENERGY CAROLINAS LLC
DUKE ENERGY CAROLINAS LLC
DUKE ENERGY CAROLINAS LLC
DUKE ENERGY CAROLINAS LLC
DUKE ENERGY CAROLINAS LLC
DUKE ENERGY CAROLINAS LLC
DUKE ENERGY CORP

DUKE ENERGY CORP

DUKE ENERGY CORP

DUKE ENERGY CORP

DUKE ENERGY FLORIDA LLC
DUKE ENERGY FLORIDA LLC
DUKE ENERGY FLORIDA LLC
DUKE ENERGY FLORIDA LLC
DUKE ENERGY FLORIDA LLC
DUKE ENERGY FLORIDA LLC
DUKE ENERGY FLORIDA LLC
DUKE ENERGY FLORIDA LLC
DUKE ENERGY FLORIDA LLC
DUKE ENERGY FLORIDA LLC
DUKE ENERGY FLORIDA LLC
DUKE ENERGY INDIANA LLC
DUKE ENERGY INDIANA LLC
DUKE ENERGY INDIANA LLC
DUKE ENERGY OHIO INC

DUKE ENERGY OHIO INC

DUKE ENERGY OHIO INC

DUKE ENERGY OHIO INC

DUKE ENERGY PROGRESS LLC
DUKE ENERGY PROGRESS LLC
DUKE ENERGY PROGRESS LLC
DUKE ENERGY PROGRESS LLC
DUKE ENERGY PROGRESS LLC
DUKE ENERGY PROGRESS LLC
DUKE ENERGY PROGRESS LLC
DUKE ENERGY PROGRESS LLC
DUKE ENERGY PROGRESS LLC
DUKE ENERGY PROGRESS LLC
DUKE ENERGY PROGRESS LLC
DUKE ENERGY PROGRESS LLC
DUKE ENERGY PROGRESS LLC
DUPONT DE NEMOURS INC
EAST OHIO GAS CO/THE 144A

EASTERN ENERGY GAS HOLDINGS LL

EASTMAN CHEMICAL CO
EATON CORP

EATON CORP

EATON CORP

ECOLAB INC

ECOLAB INC
ECOPETROL SA
ECOPETROL SA

EDISON INTERNATIONAL
ELEVANCE HEALTH INC
ELEVANCE HEALTH INC

Coupon Rate
0.04
0.03
0.05
0.04
0.04
0.06
0.05
0.04
0.03
0.03
0.06
0.06
0.05
0.02
0.03
0.04
0.03
0.04
0.05
0.02
0.03
0.02
0.04
0.04
0.05
0.04
0.06
0.06
0.03
0.03
0.06
0.06
0.02
0.03
0.06
0.06
0.05
0.05
0.06
0.05
0.02
0.04
0.05
0.04
0.04
0.04
0.04
0.05
0.04
0.03
0.02
0.03
0.04
0.03
0.02
0.05
0.05
0.03
0.04
0.06
0.04
0.04
0.04
0.06
0.03
0.06
0.05
0.06
0.03
0.04

Maturity Date

11/15/2028
3/15/2032
1/15/2053
3/15/2048
6/1/2045
4/15/2038
1/15/2033
6/1/2045
12/1/2026
4/15/2031
1/15/2038
4/15/2038
1/15/2054
8/15/2029
4/15/2031
3/15/2052
8/15/2049
3/15/2052
1/15/2033
8/15/2029
3/15/2032
6/1/2030
9/1/2046
8/15/2047
8/15/2052
7/15/2028
11/15/2053
11/15/2053
10/1/2046
1/15/2027
4/1/2040
3/1/2033
12/15/2031
1/15/2027
11/15/2033
11/15/2033
3/1/2034
4/1/2053
10/15/2035
4/1/2033
6/1/2030
6/15/2046
4/1/2033
3/30/2044
3/15/2043
4/1/2052
9/15/2047
3/15/2034
9/1/2028
3/15/2029
8/15/2031
4/1/2032
9/1/2028
3/15/2029
8/15/2031
3/15/2033
11/15/2028
6/15/2050
12/15/2024
3/8/2033
3/15/2033
11/2/2042
11/2/2032
12/8/2041
12/15/2051
5/28/2045
6/26/2026
6/15/2027
3/15/2031
8/15/2024

Market Value
1,619,993.00
6,006,910.00
3,194,239.00

538,704.00
487,712.50
47,736.45
1,974,876.50
152,166.30
1,020,277.10
2,592,030.00
869,774.00
625,877.90
1,724,239.10
365,641.29
1,313,295.20
1,247,103.00
1,219,592.50
36,465.00
2,359,902.80
2,478,924.00
909,617.80
3,032,980.50
408,407.40
390,910.40
3,449,498.85
7,414,444.45
4,238,441.82
5,368,252.50
208,950.60
859,356.00
282,158.25
512,355.00
495,181.10
8,669,947.20
470,249.30
4,369,619.90
8,371,961.00
402,980.80
74,394.60
6,430,232.64
846,590.00
312,801.75
369,204.80
557,739.00
1,534,192.00
448,858.60
4,228,936.83
4,001,800.00
1,894,582.80
1,410,225.00
677,670.10
2,682,360.00
1,004,703.00
2,437,808.95
3,363,856.40
1,052,365.60
1,497,840.00
2,534,040.00
1,763,615.40
2,482,944.00
1,849,107.00
1,265,529.60
4,048,643.84
854,114.25
327,017.80
507,810.40
353,998.80
2,987,406.00
3,627,437.40
2,504,825.25

Accrual
24,994.72
8,866.67
36,537.53
1,185.00
7,812.50
1,255.38
20,743.25
2,437.50
10,521.67
35,275.00
10,386.67
16,459.36
19,462.50
1,292.92
17,872.67
2,698.00
7,155.56
78.89
24,787.40
8,765.56
1,342.67
28,787.50
1,687.50
2,548.85
24,309.72
61,811.22
94,129.43
119,220.83
4,845.00
6,080.00
7,768.75
2,458.33
4,169.33
61,340.44
10,312.26
95,822.88
36,312.50
11,070.00
1,975.40
166,871.25
7,083.33
4,412.25
9,581.25
14,297.74
3,352.89
11,300.00
9,057.60
9,633.33
6,105.00
2,300.00
2,121.11
51,000.00
3,237.50
3,975.93
10,528.89
2,426.67
26,775.00
35,333.33
18,974.00
8,963.61
3,596.67
24,734.00
70,990.22
14,242.71
4,014.75
13,649.58
5,106.25
49,945.14
4,811.00
11,292.36

Shares
1,675,000.00
7,000,000.00
3,235,000.00

675,000.00
625,000.00
45,000.00
1,985,000.00
195,000.00
1,070,000.00
3,000,000.00
820,000.00
590,000.00
1,730,000.00
413,000.00
1,520,000.00
1,710,000.00
1,750,000.00
50,000.00
2,372,000.00
2,800,000.00
1,060,000.00
3,525,000.00
540,000.00
505,000.00
3,805,000.00
7,705,000.00
3,849,000.00
4,875,000.00
285,000.00
900,000.00
275,000.00
500,000.00
590,000.00
9,080,000.00
445,000.00
4,135,000.00
8,300,000.00
410,000.00
70,000.00
6,357,000.00
1,000,000.00
405,000.00
365,000.00
650,000.00
1,840,000.00
565,000.00
5,661,000.00
4,000,000.00
1,980,000.00
1,500,000.00
830,000.00
3,000,000.00
1,050,000.00
2,593,000.00
4,120,000.00
1,040,000.00
1,500,000.00
4,000,000.00
1,790,000.00
2,440,000.00
1,950,000.00
1,440,000.00
4,288,000.00
825,000.00
505,000.00
680,000.00
360,000.00
2,950,000.00
4,245,000.00
2,525,000.00

Base Cost % of MV

1,665,272.87 0.0027%
6,996,532.76 0.0098%
3,184,843.53 0.0052%
698,185.04 0.0009%
625,377.65 0.0008%
44,906.69 0.0001%
1,964,871.80 0.0032%
193,693.57 0.0002%
1,067,410.60 0.0017%
2,641,966.40 0.0042%
975,026.61 0.0014%
690,033.80 0.0010%
1,723,791.63 0.0028%
377,632.19 0.0006%
1,290,122.87 0.0021%
1,704,866.97 0.0020%
1,769,236.89 0.0020%
49,849.76 0.0001%
2,404,409.80 0.0039%
2,874,301.11 0.0041%
1,059,474.97 0.0015%
3,082,198.22 0.0050%
574,513.59 0.0007%
503,242.30 0.0006%
3,680,834.47 0.0056%
7,587,760.84 0.0121%
3,825,708.79 0.0069%
4,945,641.85 0.0088%
283,666.30 0.0003%
899,840.01 0.0014%
274,176.84 0.0005%
567,890.92 0.0008%
589,299.05 0.0008%
9,296,353.22 0.0142%
444,218.77 0.0008%
4,127,740.73 0.0072%
8,277,577.08 0.0137%
409,636.74 0.0007%
70,709.59 0.0001%
6,353,743.56 0.0105%
999,599.36 0.0014%
402,638.63 0.0005%
364,813.02 0.0006%
626,987.80 0.0009%
1,707,091.64 0.0025%
482,527.20 0.0007%
5,208,180.88 0.0069%
3,987,049.73 0.0065%
2,130,941.58 0.0031%
1,603,301.93 0.0023%
828,929.23 0.0011%
2,683,294.38 0.0044%
1,049,918.58 0.0016%
2,753,225.61 0.0040%
4,045,299.74 0.0055%
1,060,418.51 0.0017%
1,505,389.29 0.0025%
2,862,576.56 0.0041%
1,793,967.59 0.0029%
2,442,665.16 0.0041%
1,948,799.68 0.0030%
1,353,605.18 0.0021%
4,450,357.21 0.0066%
975,492.36 0.0014%
503,826.32 0.0005%
644,552.85 0.0008%
359,412.34 0.0006%
2,972,406.34 0.0049%
3,594,673.87 0.0059%
2,510,873.63 0.0041%



Mellon Security ID
036752AS2
036752AC7
94973VAY3
28622HAB7
036752AB9
036752AG8
036752AB9
036752AC7
036752ATO
036752AU7
036752AB9
036752AS2
036752ATO
94973VAY3
94973VBF3
036752AP8
036752ATO
036752AN3
532457BV9
532457CLO
532457CM8
532457CN6
532457CM8
532457CJ5
26867LAL4
26867LAL4
291011BL7
291011BQ6
29250NBF1
29250NBF1
29250NAZ8
29250NBR5
29250NBT1
29250NBZ7
29250NBR5
29250NBY0
29250NBR5
29250NBX2
29273RBL2
86765BAV1
29273RBJ7
29278NAD5
29278NAE3
29278NAFO
29278NAG8
29278NAH6
29278NAR4
29279FAA7
86765BAV1
29273VAWO
29278NAQ6
86765BAN9
292480AL4
29273RBJ7
29273VAU4
29278NAE3
29278NAR4
86765BAV1
29278NAF0O
29278NAG8
29279FAA7
29273RAT6
29273RBK4
29278NAN3
29278NAQ6
29279FAA7
86765BAV1
86765BAP4
29273VAU4
86765BAQ2

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl
ELEVANCE HEALTH INC
ELEVANCE HEALTH INC
ELEVANCE HEALTH INC
ELEVANCE HEALTH INC
ELEVANCE HEALTH INC
ELEVANCE HEALTH INC
ELEVANCE HEALTH INC
ELEVANCE HEALTH INC
ELEVANCE HEALTH INC
ELEVANCE HEALTH INC
ELEVANCE HEALTH INC
ELEVANCE HEALTH INC
ELEVANCE HEALTH INC
ELEVANCE HEALTH INC
ELEVANCE HEALTH INC
ELEVANCE HEALTH INC
ELEVANCE HEALTH INC
ELEVANCE HEALTH INC
ELILILLY & CO
ELILILLY & CO
ELILILLY & CO
ELILILLY & CO
ELILILLY & CO
ELILILLY & CO

EMD FINANCE LLC 144A
EMD FINANCE LLC 144A
EMERSON ELECTRIC CO
EMERSON ELECTRIC CO
ENBRIDGE INC
ENBRIDGE INC
ENBRIDGE INC
ENBRIDGE INC
ENBRIDGE INC
ENBRIDGE INC
ENBRIDGE INC
ENBRIDGE INC
ENBRIDGE INC
ENBRIDGE INC
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP
ENERGY TRANSFER LP

Coupon Rate
0.04
0.03
0.05
0.05
0.04
0.04
0.04
0.03
0.04
0.05
0.04
0.04
0.04
0.05
0.05
0.03
0.04
0.02
0.03
0.05
0.05
0.05
0.05
0.05
0.03
0.03
0.02
0.02
0.03
0.03
0.03
0.06
0.09
0.07
0.06
0.06
0.06
0.06
0.05
0.05
0.06
0.06
0.06
0.05
0.05
0.05
0.05
0.06
0.05
0.06
0.04
0.04
0.05
0.06
0.07
0.06
0.05
0.05
0.05
0.05
0.06
0.05
0.04
0.06
0.04
0.06
0.05
0.05
0.07
0.05

Maturity Date
3/15/2051
12/1/2024
5/15/2042
2/15/2033
12/1/2027

3/1/2028
12/1/2027
12/1/2024
5/15/2032
5/15/2052
12/1/2027
3/15/2051
5/15/2032
5/15/2042
1/15/2044
3/15/2031
5/15/2032
5/15/2030
3/15/2029

2/9/2034

2/9/2054

2/9/2064

2/9/2054

2/9/2027
3/19/2025
3/19/2025

10/15/2027
12/21/2028
8/1/2033
8/1/2033
11/15/2029

3/8/2033

1/15/2084
11/15/2053
3/8/2033
11/15/2030
3/8/2033
11/15/2028
4/15/2047
10/1/2047
12/15/2045
6/15/2038
6/15/2048
6/15/2028
4/15/2029
4/15/2024
5/15/2050
4/15/2049
10/1/2047
5/15/2054
5/15/2030

4/1/2024

5/15/2028
12/15/2045
12/1/2033
6/15/2048
5/15/2050
10/1/2047
6/15/2028
4/15/2029
4/15/2049

2/1/2043
4/15/2027

6/1/2027
5/15/2030
4/15/2049
10/1/2047

4/1/2044
12/1/2033
5/15/2045

Market Value

150,104.00
4,239,241.00
1,509,703.60
1,078,170.60
1,330,285.60
1,084,660.85
334,964.00
167,597.90
1,319,816.40
236,871.00
789,558.00
506,601.00
2,485,186.20
81,851.40
47,525.50
12,817.80
84,243.60
4,156,300.83
356,511.92
1,462,473.60
169,195.90
1,205,305.20
1,587,455.65
6,984,010.04
606,434.40
2,975,441.04
903,860.00
8,612,632.00
270,334.95
1,250,803.50
1,187,394.00
2,969,020.00
429,214.90
4,219,680.00
2,856,402.00
2,109,539.30
494,495.40
2,340,405.00
136,582.50
387,332.40
100,646.00
352,484.88
99,530.00
630,581.28
351,470.34
215,881.20
2,987,512.00
180,875.20
307,099.26
1,649,389.50
1,637,206.75
725,000.00
1,155,971.25
327,099.50
1,5632,788.40
1,154,548.00
1,944,518.84
691,665.00
694,036.00
1,702,278.00
770,775.00
2,700,997.40
491,248.85
281,764.00
839,356.70
483,019.00
202,888.40
745,548.30
1,339,850.00
3,483,834.25

Accrual
320.00
48,016.67
29,003.89
6,706.74
16,911.67
3,810.51
4,258.33
1,898.33
21,839.33
4,641.00
10,037.50
1,080.00
41,123.00
1,5672.50
538.33
17.00
1,394.00
41,318.50
564.00
9,979.67
1,227.78
8,913.67
11,519.44
45,500.00
671.67
3,295.50
8,300.00
53,822.22
1,395.83
6,458.33
15,347.22
10,560.83
6,994.79
98,443.47
10,160.25
48,666.56
1,758.93
53,250.00
3,665.83
11,340.00
1,803.47
6,045.53
1,766.67
9,269.70
8,497.13
4,482.00
64,222.22
5,072.22
8,991.00
17,998.75
25,145.83
15,406.25
21,785.50
5,861.28
31,221.67
20,493.33
41,801.11
20,250.00
10,202.50
41,154.17
21,614.58
25,921.67
9,780.17
5,133.33
12,891.67
13,545.14
5,940.00
21,465.00
27,291.67
76,296.94

Shares

200,000.00
4,300,000.00
1,660,000.00
1,105,000.00
1,390,000.00
1,115,000.00
350,000.00
170,000.00
1,410,000.00
270,000.00
825,000.00
675,000.00
2,655,000.00
90,000.00
50,000.00
15,000.00
90,000.00
4,861,000.00
376,000.00
1,470,000.00
170,000.00
1,210,000.00
1,595,000.00
7,000,000.00
620,000.00
3,042,000.00
1,000,000.00
9,688,000.00
335,000.00
1,550,000.00
1,300,000.00
2,900,000.00
395,000.00
3,725,000.00
2,790,000.00
1,990,000.00
483,000.00
2,250,000.00
150,000.00
420,000.00
100,000.00
354,000.00
100,000.00
636,000.00
351,000.00
216,000.00
3,400,000.00
176,000.00
333,000.00
1,650,000.00
1,775,000.00
725,000.00
1,165,000.00
325,000.00
1,430,000.00
1,160,000.00
2,213,000.00
750,000.00
700,000.00
1,700,000.00
750,000.00
3,020,000.00
505,000.00
280,000.00
910,000.00
470,000.00
220,000.00
810,000.00
1,250,000.00
3,775,000.00

Base Cost % of MV

219,238.81 0.0002%
4,299,900.27 0.0069%
2,001,798.56 0.0025%
1,082,739.90 0.0018%
1,388,882.96 0.0022%
1,126,977.52 0.0018%

343,062.68 0.0005%

169,996.07 0.0003%
1,366,013.25 0.0022%

267,482.28 0.0004%

824,337.04 0.0013%

672,691.00 0.0008%
2,428,727.50 0.0041%

89,521.34 0.0001%
52,150.72 0.0001%
14,958.32 0.0000%
89,826.16 0.0001%
4,939,167.52 0.0068%

375,696.27 0.0006%
1,469,534.91 0.0024%

169,034.71 0.0003%
1,208,413.38 0.0020%
1,585,943.32 0.0026%
6,996,466.80 0.0114%

632,643.32 0.0010%
3,100,607.66 0.0049%

999,561.70 0.0015%
9,610,300.80 0.0141%

287,003.63 0.0004%
1,384,561.32 0.0020%
1,299,402.01 0.0019%
3,000,008.30 0.0049%

395,000.00 0.0007%
3,720,180.24 0.0069%
2,786,725.01 0.0047%
1,986,774.95 0.0035%

482,433.03 0.0008%
2,249,491.82 0.0038%

139,057.42 0.0002%

419,271.49 0.0006%

94,527.21 0.0002%

352,986.51 0.0006%

94,541.85 0.0002%

635,460.75 0.0010%

350,613.35 0.0006%

216,000.00 0.0004%
2,849,548.07 0.0049%

175,764.14 0.0003%

311,983.84 0.0005%
1,650,095.45 0.0027%
1,782,299.49 0.0027%

725,000.00 0.0012%
1,160,649.09 0.0019%

382,112.26 0.0005%
1,428,434.13 0.0025%
1,148,320.98 0.0019%
2,021,548.46 0.0032%

749,108.22 0.0011%

694,665.25 0.0011%
1,712,065.88 0.0028%

748,994.77 0.0013%
2,712,773.57 0.0044%

529,537.65 0.0008%

307,732.38 0.0005%

878,846.92 0.0014%

532,327.54 0.0008%

261,705.32 0.0003%

932,009.45 0.0012%
1,248,631.24 0.0022%
3,633,526.85 0.0057%



Mellon Security ID
29278NAFO
29273RBJ7
29273VAT7
29273VAU4
29279FAAT
29273VAT7
29273VAWO
29273VAY6
29278NAR4
86765BAU3
29273VAS9
292480AL4
226373AT5
29359UAC3
29359UAC3
29364DAV2
29366MADO
29366MADO
29364DAV2
29364GAL7
29364WBK3
29364WBHO0
29364WAV0
29364WAW8
29364WBM9
29364WBN7
29364WBM9
29364WAK4
29364NAT5
29365TAJ3
29365TAKO
29379VBX0
29379VAY9
29379VBV4
29379VBW2
29379VAQ6
29379VBQ5
29379VCB7
29379VBE2
29379VBJ1
29379VBT9
293791AP4
29379VBT9
29379VBU6
29379VBW2
29379VBX0
29379VBY8
29379VBZ5
29379VAQ6
29379VAM5
29379VAW3
29379VBF9
29379VBT9
29379VBV4
29379VBX0
29379VAY9
29379VBC6
29379VBQ5
29379VCD3
29379VBT9
29379VBV4
26875PAN1
26875PAT8
26875PAUS
26875PAN1
26875PAUS
26884UAF6
26884LAH2
26884LAG4
294429AT2

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

NON-USD FIXED INCOME
NON-USD FIXED INCOME

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

ENERGY TRANSFER LP

ENERGY TRANSFER LP

ENERGY TRANSFER LP

ENERGY TRANSFER LP

ENERGY TRANSFER LP

ENERGY TRANSFER LP

ENERGY TRANSFER LP

ENERGY TRANSFER LP

ENERGY TRANSFER LP

ENERGY TRANSFER LP

ENERGY TRANSFER LP

ENERGY TRANSFER LP

ENERGY TRANSFER LP 144A

ENSTAR GROUP LTD

ENSTAR GROUP LTD

ENTERGY ARKANSAS LLC

ENTERGY ARKANSAS LLC

ENTERGY ARKANSAS LLC

ENTERGY ARKANSAS LLC

ENTERGY CORP

ENTERGY LOUISIANA LLC

ENTERGY LOUISIANA LLC

ENTERGY LOUISIANA LLC

ENTERGY LOUISIANA LLC

ENTERGY LOUISIANA LLC

ENTERGY LOUISIANA LLC

ENTERGY LOUISIANA LLC

ENTERGY LOUISIANA LLC

ENTERGY MISSISSIPPI LLC

ENTERGY TEXAS INC

ENTERGY TEXAS INC

ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
EOG RESOURCES INC

EOG RESOURCES INC

EOG RESOURCES INC

EOG RESOURCES INC

EOG RESOURCES INC

EPR PROPERTIES

EQT CORP

EQT CORP

EQUIFAX INC

Coupon Rate
0.05
0.06
0.06
0.07
0.06
0.06
0.06
0.06
0.05
0.04
0.06
0.05
0.07
0.03
0.03
0.04
0.05
0.05
0.04
0.03
0.01
0.02
0.05
0.03
0.05
0.06
0.05
0.05
0.03
0.04
0.02
0.03
0.04
0.03
0.04
0.06
0.04
0.03
0.04
0.05
0.04
0.07
0.04
0.05
0.04
0.03
0.04
0.04
0.06
0.08
0.05
0.05
0.04
0.03
0.03
0.04
0.05
0.04
0.05
0.04
0.03
0.04
0.05
0.04
0.04
0.04
0.04
0.06
0.08
0.02

Maturity Date

6/15/2028
12/15/2045
12/1/2030
12/1/2033
4/15/2049
12/1/2030
5/15/2054
5/15/2034
5/15/2050
10/1/2027
12/1/2028
5/15/2028
2/1/2031
9/1/2031
9/1/2031
6/1/2028
1/15/2033
1/15/2033
6/1/2028
6/15/2030
10/1/2024
6/15/2032
1/15/2045
4/1/2028
3/15/2034
3/15/2054
3/15/2034
11/1/2024
6/1/2028
9/30/2049
3/15/2031
1/31/2030
2/15/2043
7/31/2029
1/31/2050
9/1/2040
2/15/2048
2/15/2053
2/15/2025
5/15/2046
10/16/2028
10/15/2034
10/16/2028
2/1/2049
1/31/2050
1/31/2030
1/31/2051
1/31/2060
9/1/2040
4/15/2038
8/15/2042
10/15/2054
10/16/2028
7/31/2029
1/31/2030
2/15/2043
2/15/2045
2/15/2048
1/31/2033
10/16/2028
7/31/2029
4/1/2035
4/15/2050
4/15/2030
4/1/2035
4/15/2030
8/15/2029
2/1/2025
2/1/2030
9/15/2031

Market Value

664,291.60
30,193.80
179,336.40
101,828.60
3,879,567.50
2,500,160.40
553,795.02
224,683.20
2,416,370.00
1,168,258.95
1,482,495.30
1,299,847.50
4,441,869.41
3,218,369.40
2,573,863.90
4,957,009.20
1,836,002.40
2,937,603.84
2,830,926.00
873,800.00
2,614,143.75
3,517,376.76
2,076,367.50
419,465.90
6,942,891.60
4,642,171.20
4,335,539.40
3,045,425.00
818,177.00
819,427.50
645,216.00
3,671,960.00
1,970,220.35
414,909.00
2,074,415.00
443,580.00
801,416.55
2,842,680.00
986,440.00
242,775.00
972,870.00
468,867.00
3,648,262.50
55,251.60
550,355.00
1,432,960.00
2,200,066.95
15,559.80
3,315,760.50
2,396,280.00
313,117.80
93,461.00
4,669,776.00
1,290,828.00
492,580.00
539,920.43
480,605.00
59,999.10
3,584,727.90
1,556,592.00
2,305,050.00
464,416.20
1,505,218.60
1,546,488.20
295,951.50
3,293,628.35
6,047,489.05
620,750.20
4,325,325.06
1,950,705.20

Accrual
9,765.25
541.04
3,626.67
2,074.17
108,793.40
50,560.00
6,043.22
2,279.20
51,944.44
24,300.00
29,076.67
24,497.00
52,153.54
9,997.50
7,995.42
68,640.00
19,896.17
31,833.87
39,200.00
8,244.44
12,706.25
29,850.48
23,512.50
7,231.25
23,618.76
16,606.00
14,748.91
68,625.00
8,455.00
20,079.69
622.22
19,133.33
12,594.74
2,343.75
17,150.00
2,150.00
5,077.57
16,866.67
4,791.67
4,812.89
19,020.83
12,878.83
71,328.13
480.00
4,550.00
7,466.67
17,544.17
131.67
16,071.25
69,627.78
2,076.07
2,282.50
91,300.00
7,291.67
2,566.67
3,451.47
3,258.33
380.14
31,297.50
30,433.33
13,020.83
9,945.00
36,063.50
31,874.31
6,337.50
67,884.20
32,798.96
6,329.17
56,017.50
2,464.89

Shares

670,000.00
30,000.00
170,000.00
95,000.00
3,775,000.00
2,370,000.00
554,000.00
224,000.00
2,750,000.00
1,215,000.00
1,430,000.00
1,310,000.00
4,243,000.00
3,870,000.00
3,095,000.00
5,148,000.00
1,830,000.00
2,928,000.00
2,940,000.00
1,000,000.00
2,675,000.00
4,314,000.00
2,250,000.00
445,000.00
6,910,000.00
4,560,000.00
4,315,000.00
3,050,000.00
890,000.00
1,125,000.00
800,000.00
4,100,000.00
2,215,000.00
450,000.00
2,450,000.00
400,000.00
935,000.00
4,000,000.00
1,000,000.00
260,000.00
1,000,000.00
420,000.00
3,750,000.00
60,000.00
650,000.00
1,600,000.00
2,845,000.00
20,000.00
2,990,000.00
2,000,000.00
335,000.00
100,000.00
4,800,000.00
1,400,000.00
550,000.00
607,000.00
500,000.00
70,000.00
3,510,000.00
1,600,000.00
2,500,000.00
510,000.00
1,580,000.00
1,580,000.00
325,000.00
3,365,000.00
6,845,000.00
620,000.00
4,074,000.00
2,360,000.00

Base Cost % of MV

669,431.95 0.0011%
33,530.62 0.0000%
169,860.24 0.0003%
94,895.96 0.0002%
4,032,827.01 0.0063%
2,367,439.46 0.0041%
551,364.02 0.0009%
223,249.09 0.0004%
2,828,726.14 0.0040%
1,211,060.24 0.0019%
1,428,527.03 0.0024%
1,405,500.61 0.0021%
4,453,143.94 0.0073%
3,823,007.32 0.0053%
3,096,180.49 0.0042%
5,147,323.57 0.0081%
1,824,609.19 0.0030%
2,956,904.24 0.0048%
3,140,188.28 0.0046%
994,936.54 0.0014%
2,621,938.36 0.0043%
3,536,219.62 0.0058%
2,449,471.37 0.0034%
444,985.44 0.0007%
6,897,762.80 0.0114%
4,553,439.47 0.0076%
4,307,358.39 0.0071%
3,100,848.12 0.0050%
812,336.99 0.0013%
1,140,741.64 0.0013%
719,796.06 0.0011%
3,625,316.40 0.0060%
2,244,057.60 0.0032%
427,506.93 0.0007%
2,174,251.50 0.0034%
418,145.09 0.0007%
933,885.56 0.0013%
3,968,415.45 0.0047%
999,105.92 0.0016%
284,208.09 0.0004%
1,002,021.37 0.0016%
450,972.39 0.0008%
3,713,842.33 0.0060%
73,892.02 0.0001%
558,734.77 0.0009%
1,558,666.66 0.0023%
2,491,415.66 0.0036%
22,226.67 0.0000%
3,577,267.60 0.0054%
2,235,906.00 0.0039%
333,834.37 0.0005%
102,859.54 0.0002%
4,762,424.97 0.0076%
1,479,836.82 0.0021%
575,191.30 0.0008%
618,907.10 0.0009%
499,364.40 0.0008%
69,916.36 0.0001%
3,566,706.63 0.0059%
1,605,791.08 0.0025%
2,642,565.81 0.0038%
565,682.42 0.0008%
1,800,202.74 0.0025%
1,590,645.60 0.0025%
324,111.89 0.0005%
3,640,326.13 0.0054%
6,388,029.47 0.0099%
625,755.32 0.0010%
4,256,669.64 0.0071%
2,003,594.16 0.0032%



Mellon Security ID
294429AV7
294429AW5
294429AT2
294429AV7
29444UBU9
29444UBJ4
29444UBS4
29446MAK8
29446MAK8
29446MAJ1
29446MAK8
29446MAC6
29446MAH5
29446MAJ1
29446MAJ1
29449WAF4
29449WAP2
26884TAV4
26884TAY8
26884TAS1
26882PBE1
26884TAP7
26884ABL6
26884ABD4
26884ABM4
26884ABF9
26884ABK8
26884ABK8
29670VAA7
29670VAA7
29670GAE2
29670GAG7
29717PAV9
29717PBA4
29717PBA4
29736RAS9
29736RAJ9
29736RAP5
299808AJ4
30036FAB7
30036FAB7
30036FAA9
95709TAL4
485134BS8
30037DAA3
30037DAB1
30037DAA3
30037FAA8
30037FAA8
30037EAAL
30037HAA4
30040WAT5
30161NAX9
30161NBB6
30161NBEO
30161NBH3
30161NAC5
30161NBEO
30161NBJ9
302154DY2
302155BA3
302155BH8
302155BJ4
30225VAHO
30225VAK3
30225VAHO
30225VAG2
30225VAN7
30225VAR8
30225VAF4

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME

March 2024 Holdings

Coupon Rate

Security Descriptionl
EQUIFAX INC
EQUIFAX INC
EQUIFAX INC
EQUIFAX INC
EQUINIX INC
EQUINIXINC
EQUINIX INC
EQUINOR ASA
EQUINOR ASA
EQUINOR ASA
EQUINOR ASA
EQUINOR ASA
EQUINOR ASA
EQUINOR ASA

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

NON-USD FIXED INCOME

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

EQUINOR ASA

EQUITABLE FINANCIAL LIFE 144A
EQUITABLE FINANCIAL LIFE 144A
ERAC USA FINANCE LLC 144A
ERAC USA FINANCE LLC 144A
ERAC USA FINANCE LLC 144A
ERAC USA FINANCE LLC 144A
ERAC USA FINANCE LLC 144A

ERP OPERATING LP

ERP OPERATING LP

ERP OPERATING LP

ERP OPERATING LP

ERP OPERATING LP

ERP OPERATING LP

ESSENTIAL PROPERTIES LP
ESSENTIAL PROPERTIES LP
ESSENTIAL UTILITIES INC
ESSENTIAL UTILITIES INC

ESSEX PORTFOLIO LP

ESSEX PORTFOLIO LP

ESSEX PORTFOLIO LP

ESTEE LAUDER COS INC/THE
ESTEE LAUDER COS INC/THE
ESTEE LAUDER COS INC/THE
EVEREST REINSURANCE HOLDINGS |
EVERGY KANSAS CENTRAL INC
EVERGY KANSAS CENTRAL INC
EVERGY KANSAS CENTRAL INC
EVERGY KANSAS CENTRAL INC
EVERGY METRO INC

EVERGY METRO INC

EVERGY METRO INC

EVERGY METRO INC

EVERGY MISSOURI WEST INC 144A
EVERGY MISSOURI WEST INC 144A
EVERGY MISSOURI WEST INC 144A
EVERGY MISSOURI WEST STORM FUN
EVERSOURCE ENERGY

EXELON CORP

EXELON CORP

EXELON CORP

EXELON CORP

EXELON CORP

EXELON CORP

EXELON CORP

EXPORT-IMPORT BANK OF KOREA
EXPORT-IMPORT BANK OF THE UNIT
EXPORT-IMPORT BANK OF THE UNIT
EXPORT-IMPORT BANK OF THE UNIT
EXTRA SPACE STORAGE LP
EXTRA SPACE STORAGE LP
EXTRA SPACE STORAGE LP
EXTRA SPACE STORAGE LP
EXTRA SPACE STORAGE LP
EXTRA SPACE STORAGE LP
EXTRA SPACE STORAGE LP

0.05
0.05
0.02
0.05
0.04
0.03
0.03
0.02
0.02
0.02
0.02
0.03
0.04
0.02
0.02
0.02
0.06
0.05
0.05
0.04
0.07
0.04
0.03
0.03
0.03
0.03
0.04
0.04
0.03
0.03
0.03
0.05
0.03
0.06
0.06
0.04
0.03
0.02
0.03
0.06
0.06
0.03
0.03
0.04
0.02
0.05
0.02
0.05
0.05
0.04
0.05
0.05
0.04
0.03
0.03
0.04
0.06
0.03
0.05
0.05
0.03
0.02
0.03
0.04
0.06
0.04
0.02
0.04
0.06
0.03

Maturity Date

12/15/2027
6/1/2028
9/15/2031
12/15/2027
4/15/2032
7/15/2050
5/15/2031
5/22/2030
5/22/2030
1/22/2026
5/22/2030
11/18/2049
4/6/2050
1/22/2026
1/22/2026
3/8/2028
12/2/2025
5/1/2028
2/15/2029
11/1/2046
10/15/2037
11/1/2025
71172029
6/1/2025
2/15/2030
11/1/2026
12/1/2028
12/1/2028
7/15/2031
7/15/2031
4/15/2050
5/1/2052
3/15/2032
4/1/2034
4/1/2034
5/15/2028
3/15/2027
12/1/2029
10/15/2052
3/15/2053
3/15/2053
4/15/2050
12/1/2025
4/1/2049
6/1/2030
4/15/2033
6/1/2030
12/15/2027
12/15/2027
3/15/2032
12/1/2040
3/1/2028
4/15/2030
3/15/2027
3/15/2032
3/15/2052
6/15/2035
3/15/2032
3/15/2028
9/18/2028
11/12/2026
1/14/2027
4/29/2026
4/1/2029
7/1/2030
4/1/2029
3/15/2032
6/15/2029
1/15/2031
6/1/2031

Market Value

940,141.00
1,412,904.60
578,599.00
1,000,150.00
1,809,660.00
2,117,006.60
325,135.20
4,381,550.00
2,563,206.75
375,307.92
2,190,775.00
778,073.40
938,188.20
4,159,584.00
3,568,734.00
4,404,600.00
997,883.65
3,951,040.00
2,716,449.80
3,079,807.77
28,545.50
2,658,579.57
1,135,775.00
4,883,100.00
875,750.00
710,415.00
3,582,745.90
2,288,303.20
592,577.50
3,056,238.75
539,384.50
1,012,035.60
1,274,011.20
4,284,313.67
716,222.65
3,274,127.50
958,040.00
2,112,288.00
1,193,166.40
900,564.30
2,023,740.00
1,782,100.00
1,596,589.50
500,075.00
451,994.60
895,212.50
938,102.00
659,835.00
1,349,662.50
2,410,426.00
1,252,817.82
1,670,740.50
4,719,600.00
262,259.20
299,377.68
200,067.08
472,714.35
353,248.00
812,041.20
5,599,880.00
702,462.21
329,434.51
648,105.06
1,886,160.00
382,105.08
1,886,160.00
141,730.98
1,368,336.00
1,221,795.60
830,770.00

Accrual
14,115.67
23,970.00

731.11
15,016.67
35,966.67
20,456.67

3,683.33
42,552.08
24,892.97

1,331.60
21,276.04
12,799.40
21,313.54
14,758.33
12,661.98

5,750.00
18,180.56
76,666.67
19,948.61
63,927.50

806.94

43,177.50
9,375.00
56,250.00
3,194.44
8,906.25
51,114.17
32,646.67
4,546.28
23,447.58
11,975.17
23,850.00
1,813.78
11,108.32
1,857.01
54,954.86
1,400.00
19,000.00
26,513.89
2,254.67
5,066.67
39,770.83
17,875.00
12,890.63
3,975.00
20,770.75
8,250.00
10,008.17
20,471.25
4,541.67
6,691.34
7,493.75
93,375.00

342.22

504.73

457.38

7,701.56
595.56
1,854.00
10,178.82
2,620.32
1,774.65
3,035.22
39,000.00
5,139.75
39,000.00

184.87
17,077.78
23,206.67

8,500.00

Shares

940,000.00
1,410,000.00
700,000.00
1,000,000.00
2,000,000.00
3,230,000.00
390,000.00
5,000,000.00
2,925,000.00
397,000.00
2,500,000.00
1,066,000.00
1,185,000.00
4,400,000.00
3,775,000.00
5,000,000.00
1,000,000.00
4,000,000.00
2,710,000.00
3,653,000.00
25,000.00
2,727,000.00
1,250,000.00
5,000,000.00
1,000,000.00
750,000.00
3,695,000.00
2,360,000.00
730,000.00
3,765,000.00
775,000.00
1,080,000.00
1,540,000.00
4,277,000.00
715,000.00
3,325,000.00
1,000,000.00
2,400,000.00
1,840,000.00
890,000.00
2,000,000.00
2,500,000.00
1,650,000.00
625,000.00
530,000.00
910,000.00
1,100,000.00
660,000.00
1,350,000.00
2,725,000.00
1,242,000.00
1,650,000.00
5,000,000.00
280,000.00
339,000.00
251,000.00
465,000.00
400,000.00
810,000.00
5,500,000.00
732,547.96
356,249.40
670,874.54
2,000,000.00
378,000.00
2,000,000.00
177,000.00
1,450,000.00
1,180,000.00
1,000,000.00

Base Cost % of MV

939,389.23 0.0015%
1,406,481.24 0.0023%
573,539.07 0.0009%
999,350.27 0.0016%
1,991,273.19 0.0030%
2,118,643.77 0.0035%
388,614.53 0.0005%
4,474,621.30 0.0072%
2,576,649.32 0.0042%
396,481.55 0.0006%
2,490,809.12 0.0036%
1,050,663.37 0.0013%
1,176,975.62 0.0015%
4,444,907.04 0.0068%
3,818,049.95 0.0058%
4,402,096.79 0.0072%
999,861.78 0.0016%
3,987,530.21 0.0065%
2,707,994.51 0.0044%
4,090,319.78 0.0050%
24,840.57 0.0000%
2,832,421.34 0.0044%
1,116,098.20 0.0019%
4,996,586.70 0.0080%
969,472.92 0.0014%
767,972.02 0.0012%
3,784,588.31 0.0059%
2,392,801.63 0.0037%
705,123.80 0.0010%
2,817,246.48 0.0050%
775,000.00 0.0009%
1,070,842.39 0.0017%
1,389,808.68 0.0021%
4,274,278.42 0.0070%
713,233.55 0.0012%
3,269,602.08 0.0054%
999,899.34 0.0016%
2,386,424.79 0.0035%
1,802,805.39 0.0020%
884,874.82 0.0015%
1,988,482.74 0.0033%
2,490,613.05 0.0029%
1,696,997.73 0.0026%
621,912.42 0.0008%
533,998.69 0.0007%
908,937.33 0.0015%
938,839.35 0.0015%
666,048.60 0.0011%
1,333,102.00 0.0022%
2,722,959.83 0.0039%
1,241,920.25 0.0021%
1,687,364.02 0.0027%
4,643,881.94 0.0077%
279,775.67 0.0004%
338,809.53 0.0005%
250,829.96 0.0003%
456,722.18 0.0008%
367,668.64 0.0006%
808,918.49 0.0013%
5,492,844.46 0.0092%
745,059.18 0.0011%
356,249.43 0.0005%
660,590.63 0.0011%
1,998,302.51 0.0031%
383,676.30 0.0006%
1,951,170.70 0.0031%
176,719.83 0.0002%
1,327,921.70 0.0022%
1,176,738.16 0.0020%
832,963.93 0.0014%



Mellon Security ID
30225VAM9
30231GBH4
30231GAT9
30231GAW2
30231GBE1
30231GBG6
30231GBH4
30231GBK7
30231GBN1
30231GBF8
30231GBM3
30231GAT9
30231GBG6
30231GBK7
30190AAC8
30321L2D3
30321L2C5
30321L2A9
303075AA3
303075AB1
303075AA3
30958QAA9
309601AA0
313747AV9
313747BA4
313747BB2
313747BCO
313747AY3
313747BCO
31428XBA3
31428XBV7
31428XCE4
316773DK3
316773DE7
316773DF4
316773DE7
316773DF4
316773DG2
316773DL1
316773DE7
316773DG2
316773DJ6
316773DE7
316773DF4
31677QBMO
337932AL1
591894CE8
591894CE8
337738AU2
337738AR9
337738AU2
337738BD9
337738BE7
337738AU2
337738BG2
33830GAA9
340711BA7
340711AY6
340711BA7
340711AW0
340711AY6
341081GP6
341081FD4
341081FZ5
341081FF9
341081GG6
341081GK7
341081GQ4
341081FU6
341081FZ5

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

EXTRA SPACE STORAGE LP

EXXON MOBIL CORP

EXXON MOBIL CORP

EXXON MOBIL CORP

EXXON MOBIL CORP

EXXON MOBIL CORP

EXXON MOBIL CORP

EXXON MOBIL CORP

EXXON MOBIL CORP

EXXON MOBIL CORP

EXXON MOBIL CORP

EXXON MOBIL CORP

EXXON MOBIL CORP

EXXON MOBIL CORP

F&G ANNUITIES & LIFE INC

F&G GLOBAL FUNDING 144A

F&G GLOBAL FUNDING 144A

F&G GLOBAL FUNDING 144A
FACTSET RESEARCH SYSTEMS INC
FACTSET RESEARCH SYSTEMS INC
FACTSET RESEARCH SYSTEMS INC
FARMERS EXCHANGE CAPITAL 144A
FARMERS INSURANCE EXCHANG 144A
FEDERAL REALTY OP LP

FEDERAL REALTY OP LP

FEDERAL REALTY OP LP

FEDERAL REALTY OP LP

FEDERAL REALTY OP LP

FEDERAL REALTY OP LP

FEDEX CORP

FEDEX CORP

FEDEX CORP

FIFTH THIRD BANCORP

FIFTH THIRD BANCORP

FIFTH THIRD BANCORP

FIFTH THIRD BANCORP

FIFTH THIRD BANCORP

FIFTH THIRD BANCORP

FIFTH THIRD BANCORP

FIFTH THIRD BANCORP

FIFTH THIRD BANCORP

FIFTH THIRD BANCORP

FIFTH THIRD BANCORP

FIFTH THIRD BANCORP

FIFTH THIRD BANK NA
FIRSTENERGY CORP
FIRSTENERGY PENNSYLVANIA 144A
FIRSTENERGY PENNSYLVANIA 144A
FISERV INC

FISERV INC

FISERV INC

FISERV INC

FISERV INC

FISERV INC

FISERV INC

FIVE CORNERS FUNDING TRUS 144A
FLORIDA GAS TRANSMISSION 144A
FLORIDA GAS TRANSMISSION 144A
FLORIDA GAS TRANSMISSION 144A
FLORIDA GAS TRANSMISSION 144A
FLORIDA GAS TRANSMISSION 144A
FLORIDA POWER & LIGHT CO
FLORIDA POWER & LIGHT CO
FLORIDA POWER & LIGHT CO
FLORIDA POWER & LIGHT CO
FLORIDA POWER & LIGHT CO
FLORIDA POWER & LIGHT CO
FLORIDA POWER & LIGHT CO
FLORIDA POWER & LIGHT CO
FLORIDA POWER & LIGHT CO

Coupon Rate

0.04
0.03
0.03
0.04
0.02
0.04
0.03
0.03
0.03
0.04
0.03
0.03
0.04
0.03
0.07
0.02
0.02
0.02
0.03
0.03
0.03
0.05
0.09
0.05
0.04
0.01
0.05
0.03
0.05
0.04
0.03
0.03
0.06
0.04
0.04
0.04
0.04
0.05
0.06
0.04
0.05
0.06
0.04
0.04
0.04
0.03
0.05
0.05
0.04
0.04
0.04
0.05
0.06
0.04
0.05
0.06
0.02
0.03
0.02
0.04
0.03
0.05
0.05
0.03
0.04
0.02
0.05
0.05
0.04
0.03

Maturity Date

12/15/2027
3/19/2025
3/1/2026
3/1/2046
8/16/2029
3/19/2050
3/19/2025
3/19/2030
10/15/2030
3/19/2040
4/15/2051
3/1/2026
3/19/2050
3/19/2030
1/13/2028
4/11/2027
9/20/2028
6/30/2026
3/1/2027
3/1/2032
3/1/2027
10/15/2054
5/1/2024
12/1/2044
6/1/2030
2/15/2026
5/1/2028
7/15/2027
5/1/2028
2/1/2035
8/5/2029
5/15/2041
712712029
4/25/2028
4/25/2033
4/25/2028
4/25/2033
7/28/2030
1/29/2032
4/25/2028
7/28/2030
10/27/2028
4/25/2028
4/25/2033
7/28/2025
3/1/2030
4/1/2028
4/1/2028
7/1/2029
10/1/2028
7/1/2029
3/2/2028
3/2/2033
71172029
8/21/2028
2/15/2033
10/1/2031
7/1/2030
10/1/2031
7/15/2025
7/1/2030
5/15/2030
2/1/2041
4/1/2025
2/1/2042
2/3/2032
4/1/2028
5/15/2033
3/1/2049
4/1/2025

Market Value
1,425,015.00
2,693,652.50

125,923.20
776,754.00
2,137,716.00
264,921.00
940,329.60
329,990.50
168,417.90
3,424,162.50
807,589.50
3,623,682.24
158,952.60
3,205,622.00
4,007,999.04
1,795,960.00
5,041,657.60
5,993,948.00
2,745,997.20
3,379,620.58
3,526,537.50
3,554,370.80
1,501,575.00
1,188,594.00
903,230.00
818,651.55
1,203,924.00
936,500.00
902,943.00
2,187,629.50
1,851,532.00
206,151.00
242,343.75
4,146,436.32
1,215,415.96
1,623,432.00
2,739,480.00
1,242,540.90
621,159.40
1,527,936.00
1,194,380.40
1,504,897.80
3,007,169.04
882,112.56
3,430,210.00
752,045.00
4,006,800.00
2,464,182.00
1,396,725.00
1,476,710.10
1,303,610.00
941,104.20
394,863.84
2,234,760.00
626,460.40
5,153,500.00
1,373,746.65
2,570,402.46
2,593,504.00
2,191,064.20
1,369,968.00
3,295,540.50
2,427,061.25
518,558.67
481,146.15
905,590.75
1,693,910.75
3,080,062.50
1,365,682.00
1,604,504.51

Accrual
17,114.58
2,742.67
329.66
3,085.50
7,259.00
432.70
957.44
406.23
2,286.65
5,283.75
16,952.20
9,486.55
259.62
3,946.27
59,477.50
21,722.22
3,619.61
29,240.07
7,056.67
10,999.75
9,062.50
113,615.91
53,906.25
21,750.00
11,666.67
1,413.54
26,875.00
6,861.11
20,156.25
15,925.00
9,740.89
3,376.39
2,565.53
76,296.18
25,014.37
29,871.83
56,381.00
10,772.79
6,012.66
28,114.67
10,355.24
40,000.09
55,333.18
18,154.68
24,193.75
1,932.29
104,000.00
63,960.00
13,125.00
32,130.00
12,250.00
4,082.96
1,745.80
21,000.00
3,702.78
36,998.06
19,492.50
19,137.75
36,800.00
20,478.83
10,200.00
58,095.14
21,218.75
7,566.75
3,815.63
4,243.26
42,293.75
56,666.67
5,519.50
23,412.75

Shares
1,500,000.00
2,750,000.00

130,000.00

900,000.00
2,380,000.00

300,000.00

960,000.00

350,000.00

190,000.00
3,750,000.00
1,065,000.00
3,741,000.00

180,000.00
3,400,000.00
3,858,000.00
2,000,000.00
5,923,000.00
6,610,000.00
2,920,000.00
3,826,000.00
3,750,000.00
4,310,000.00
1,500,000.00
1,450,000.00
1,000,000.00

885,000.00
1,200,000.00
1,000,000.00

900,000.00
2,450,000.00
2,020,000.00

275,000.00

235,000.00
4,342,000.00
1,331,000.00
1,700,000.00
3,000,000.00
1,290,000.00

620,000.00
1,600,000.00
1,240,000.00
1,470,000.00
3,149,000.00

966,000.00
3,500,000.00

875,000.00
4,000,000.00
2,460,000.00
1,500,000.00
1,530,000.00
1,400,000.00

930,000.00

387,000.00
2,400,000.00

620,000.00
5,000,000.00
1,695,000.00
3,002,000.00
3,200,000.00
2,230,000.00
1,600,000.00
3,325,000.00
2,425,000.00

531,000.00

555,000.00
1,075,000.00
1,675,000.00
3,125,000.00
1,660,000.00
1,643,000.00

Base Cost % of MV

1,446,807.32 0.0023%
2,779,154.68 0.0044%

128,886.72 0.0002%

904,322.81 0.0013%
2,151,786.66 0.0035%

357,764.74 0.0004%

966,260.09 0.0015%

350,000.00 0.0005%

197,448.14 0.0003%
4,299,347.31 0.0056%
1,065,000.00 0.0013%
3,782,865.92 0.0059%

180,000.00 0.0003%
3,044,941.26 0.0052%
3,965,659.67 0.0066%
1,998,682.75 0.0029%
5,841,433.51 0.0083%
6,525,458.33 0.0098%
2,792,488.26 0.0045%
3,309,772.84 0.0055%
3,508,065.78 0.0058%
3,548,226.94 0.0058%
1,507,860.93 0.0025%
1,365,498.26 0.0019%
1,030,175.93 0.0015%

861,706.29 0.0013%
1,193,658.22 0.0020%

932,191.25 0.0015%

895,243.64 0.0015%
2,195,861.32 0.0036%
2,097,525.93 0.0030%

273,265.13 0.0003%

235,000.00 0.0004%
4,084,604.44 0.0068%
1,199,280.21 0.0020%
1,689,364.30 0.0027%
3,000,000.00 0.0045%
1,269,285.50 0.0020%

620,000.00 0.0010%
1,589,989.93 0.0025%
1,240,192.45 0.0020%
1,470,000.00 0.0025%
2,962,323.37 0.0049%

870,401.71 0.0014%
3,500,000.00 0.0056%

874,617.28 0.0012%
3,995,460.24 0.0066%
2,453,163.30 0.0040%
1,544,870.81 0.0023%
1,528,527.61 0.0024%
1,486,790.57 0.0021%

929,028.91 0.0015%

386,248.95 0.0006%
2,527,550.43 0.0037%

618,565.21 0.0010%
5,000,000.00 0.0084%
1,693,956.88 0.0022%
2,592,635.93 0.0042%
2,914,352.13 0.0042%
2,241,465.76 0.0036%
1,373,126.60 0.0022%
3,264,719.55 0.0054%
2,648,644.95 0.0040%

530,889.69 0.0008%

642,834.69 0.0008%

969,878.94 0.0015%
1,696,287.96 0.0028%
3,105,929.43 0.0050%
1,659,210.19 0.0022%
1,642,658.76 0.0026%



Mellon Security ID
341081FX0
341081FG7
341081FP7
341081FU6
341081GM3
341081GP6
341081GP6
341081GN1
341081FK8
302491AU9
302491AT2
302491AU9
345370DA5
345370DB3
345370DB3
345397E25
345397D67
345397ZR7
345397B36
345397B36
345397D59
345397E58
345397A86
345397D42
345397YT4
350930AA1
350930AA1
35137LANS
35671DCFO
35671DBC8
35671DBJ3
35805BAC2
36143L2L8
36143L2L8
36143L2L8
366651AC1
366651AC1
36166NAK9
36164QNA2
36267VAH6
36267VAH6
36267VAK9
36267VAH6
369550BP2
369550BHO
369550BJ6
369550AZ1
36962G3P7
36962GX74
370334CT9
370334CL6
370334CW2
370334CX0
37045VAP5
37045VAPS
37045VAQ3
37045VAZ3
37045VAK6
37045VAPS
37045VAT7
37045VAV2
37045VAZ3
37045VAPS
37045VAF7
37045VAZ3
37045XAZ9
37045XCKO
37045XEG7
37045XCX2
37045XEG7

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

NON-USD FIXED INCOME

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

FLORIDA POWER & LIGHT CO
FLORIDA POWER & LIGHT CO
FLORIDA POWER & LIGHT CO
FLORIDA POWER & LIGHT CO
FLORIDA POWER & LIGHT CO
FLORIDA POWER & LIGHT CO
FLORIDA POWER & LIGHT CO
FLORIDA POWER & LIGHT CO
FLORIDA POWER & LIGHT CO

FMC CORP

FMC CORP

FMC CORP

FORD MOTOR CO

FORD MOTOR CO

FORD MOTOR CO

FORD MOTOR CREDIT CO LLC

FORD MOTOR CREDIT CO LLC

FORD MOTOR CREDIT CO LLC

FORD MOTOR CREDIT CO LLC

FORD MOTOR CREDIT CO LLC

FORD MOTOR CREDIT CO LLC

FORD MOTOR CREDIT CO LLC

FORD MOTOR CREDIT CO LLC

FORD MOTOR CREDIT CO LLC

FORD MOTOR CREDIT CO LLC
FOUNDRY JV HOLDCO LLC 144A
FOUNDRY JV HOLDCO LLC 144A
FOX CORP

FREEPORT-MCMORAN INC
FREEPORT-MCMORAN INC
FREEPORT-MCMORAN INC
FRESENIUS MEDICAL CARE US 144A
GA GLOBAL FUNDING TRUST 144A
GA GLOBAL FUNDING TRUST 144A
GA GLOBAL FUNDING TRUST 144A
GARTNER INC 144A

GARTNER INC 144A

GE CAPITAL FUNDING LLC

GE CAPITAL INTERNATIONAL FUNDI
GE HEALTHCARE TECHNOLOGIES INC
GE HEALTHCARE TECHNOLOGIES INC
GE HEALTHCARE TECHNOLOGIES INC
GE HEALTHCARE TECHNOLOGIES INC
GENERAL DYNAMICS CORP
GENERAL DYNAMICS CORP
GENERAL DYNAMICS CORP
GENERAL DYNAMICS CORP
GENERAL ELECTRIC CO

GENERAL ELECTRIC CO

GENERAL MILLS INC

GENERAL MILLS INC

GENERAL MILLS INC

GENERAL MILLS INC

GENERAL MOTORS CO

GENERAL MOTORS CO

GENERAL MOTORS CO

GENERAL MOTORS CO

GENERAL MOTORS CO

GENERAL MOTORS CO

GENERAL MOTORS CO

GENERAL MOTORS CO

GENERAL MOTORS CO

GENERAL MOTORS CO

GENERAL MOTORS CO

GENERAL MOTORS CO

GENERAL MOTORS FINANCIAL CO IN
GENERAL MOTORS FINANCIAL CO IN
GENERAL MOTORS FINANCIAL CO IN
GENERAL MOTORS FINANCIAL CO IN
GENERAL MOTORS FINANCIAL CO IN

Coupon Rate
0.03
0.04
0.04
0.04
0.05
0.05
0.05
0.04
0.03
0.03
0.03
0.03
0.03
0.06
0.06
0.06
0.07
0.05
0.04
0.04
0.07
0.06
0.04
0.07
0.04
0.06
0.06
0.07
0.04
0.05
0.05
0.02
0.06
0.06
0.06
0.05
0.05
0.05
0.04
0.06
0.06
0.06
0.06
0.02
0.04
0.04
0.03
0.06
0.06
0.05
0.03
0.06
0.05
0.05
0.05
0.05
0.06
0.07
0.05
0.06
0.06
0.06
0.05
0.06
0.06
0.04
0.04
0.06
0.03
0.06

Maturity Date

10/1/2049
6/1/2042
12/1/2047
3/1/2049
4/1/2053
5/15/2030
5/15/2030
5/15/2028
6/1/2024
10/1/2029
10/1/2026
10/1/2029
2/12/2032
8/19/2032
8/19/2032
3/5/2031
11/7/2033
5/3/2029
11/13/2030
11/13/2030
11/7/2028
3/8/2029
8/17/2027
6/10/2030
11/2/2027
1/25/2034
1/25/2034
10/13/2033
3/1/2030
3/15/2043
11/14/2034
12/1/2026
1/8/2029
1/8/2029
1/8/2029
7/1/2028
7/1/2028
5/15/2032
11/15/2035
3/15/2030
3/15/2030
11/22/2032
3/15/2030
6/1/2031
4/1/2040
4/1/2050
11/15/2027
1/14/2038
8/15/2036
3/29/2033
4/15/2030
10/17/2028
1/30/2027
4/1/2038
4/1/2038
4/1/2048
10/15/2032
4/1/2036
4/1/2038
4/1/2049
10/1/2025
10/15/2032
4/1/2038
10/2/2043
10/15/2032
7/13/2025
4/9/2025
4/6/2030
6/20/2025
4/6/2030

Market Value
197,607.20
412,062.50
639,478.80
859,721.50

1,524,894.40
1,972,368.60
2,320,258.74
2,592,490.00
3,285,084.00
2,476,045.00
1,418,040.00
270,114.00
1,996,536.00
1,035,269.40
6,907,885.82
5,374,931.90
2,153,620.00
1,359,456.00
7,167,336.12
1,215,105.60
1,456,924.05
6,623,892.00
692,945.20
2,124,040.00
6,699,177.08
1,403,332.00
2,125,045.60
922,504.50
1,667,476.80
516,817.80
316,499.20
633,178.00
3,867,590.67
7,123,239.87
3,059,707.35
3,666,865.32
2,809,453.32
208,573.65
366,830.10
3,410,716.00
1,937,078.40
1,197,957.60
697,764.80
1,695,800.00
1,230,405.60
654,082.50
1,760,673.00
1,357,964.25
3,093,783.00
544,384.50
1,781,480.00
1,603,095.60
2,975,407.53
281,796.00
699,793.40
872,394.50
2,025,600.00
31,898.70
65,752.40
444,370.50
574,708.20
121,536.00
460,266.80
1,023,670.00
1,083,696.00
1,622,113.83
5,506,260.25
840,883.76
1,551,264.60
2,387,946.60

Accrual
4,410.00
6,412.50
9,990.00
3,474.63

40,280.00
34,769.72
40,902.47
43,550.22
35,750.00
47,437.50
24,000.00
5,175.00
10,616.67
7,259.00
48,436.03
23,289.14
56,976.00
29,428.16
123,004.00
20,853.33
37,932.84
24,456.67
3,680.42
44,000.00
112,865.93
15,079.17
22,834.17
26,390.00
6,233.33
1,308.00
6,576.00
4,375.00
48,807.46
89,892.46
38,612.29
43,301.25
33,176.25
3,695.61
6,509.19
8,525.19
4,841.79
24,121.93
1,744.08
15,000.00
28,900.00
15,937.50
18,841.67
16,021.61
25,504.93
151.25
26,513.89
39,337.22
23,891.67
7,725.00
19,183.75
25,650.00
51,644.44
990.00
1,802.50
13,387.50
17,456.25
3,098.67
12,617.50
31,076.39
27,629.78
15,344.55
115,867.08
23,432.50
12,383.02
66,543.75

Shares

280,000.00
475,000.00
810,000.00
1,045,000.00
1,520,000.00
1,990,000.00
2,341,000.00
2,620,000.00
3,300,000.00
2,750,000.00
1,500,000.00
300,000.00
2,400,000.00
1,020,000.00
6,806,000.00
5,330,000.00
2,000,000.00
1,400,000.00
8,022,000.00
1,360,000.00
1,395,000.00
6,600,000.00
730,000.00
2,000,000.00
7,148,000.00
1,400,000.00
2,120,000.00
870,000.00
1,760,000.00
540,000.00
320,000.00
700,000.00
3,849,000.00
7,089,000.00
3,045,000.00
3,849,000.00
2,949,000.00
215,000.00
390,000.00
3,275,000.00
1,860,000.00
1,140,000.00
670,000.00
2,000,000.00
1,360,000.00
750,000.00
1,900,000.00
1,275,000.00
3,300,000.00
550,000.00
2,000,000.00
1,570,000.00
3,000,000.00
300,000.00
745,000.00
950,000.00
2,000,000.00
30,000.00
70,000.00
450,000.00
570,000.00
120,000.00
490,000.00
1,000,000.00
1,070,000.00
1,647,000.00
5,575,000.00
824,000.00
1,605,000.00
2,340,000.00

Base Cost % of MV

305,014.55 0.0003%
481,720.17 0.0007%
804,439.13 0.0010%
1,044,502.78 0.0014%
1,512,551.40 0.0025%
1,989,274.47 0.0032%
2,340,146.50 0.0038%
2,606,814.55 0.0042%
3,312,908.82 0.0054%
2,581,181.55 0.0041%
1,560,661.18 0.0023%
320,301.89 0.0004%
1,979,978.87 0.0033%
960,759.05 0.0017%
6,785,203.48 0.0113%
5,315,968.88 0.0088%
2,050,495.31 0.0035%
1,311,270.55 0.0022%
7,162,693.65 0.0117%
1,145,475.85 0.0020%
1,395,000.00 0.0024%
6,594,976.38 0.0108%
692,186.61 0.0011%
1,994,285.34 0.0035%
6,497,473.75 0.0110%
1,383,748.09 0.0023%
2,135,564.22 0.0035%
859,677.24 0.0015%
1,643,192.10 0.0027%
529,143.81 0.0008%
308,631.09 0.0005%
698,415.76 0.0010%
3,827,544.15 0.0063%
7,049,483.10 0.0117%
3,028,025.96 0.0050%
3,641,694.74 0.0060%
2,790,168.30 0.0046%
210,221.25 0.0003%
411,186.39 0.0006%
3,340,958.59 0.0056%
1,859,981.99 0.0032%
1,140,000.00 0.0020%
669,993.49 0.0011%
1,998,683.75 0.0028%
1,306,827.61 0.0020%
682,951.81 0.0011%
1,884,130.99 0.0029%
1,500,040.90 0.0022%
2,955,412.43 0.0051%
548,974.00 0.0009%
1,788,323.46 0.0029%
1,562,297.41 0.0026%
2,997,170.50 0.0049%
299,858.89 0.0005%
744,665.42 0.0011%
949,417.13 0.0014%
1,995,789.73 0.0033%
34,609.83 0.0001%
73,279.70 0.0001%
425,326.98 0.0007%
572,654.72 0.0009%
113,350.17 0.0002%
489,779.92 0.0008%
1,329,128.87 0.0017%
1,067,747.49 0.0018%
1,621,076.72 0.0027%
5,584,286.37 0.0090%
822,563.10 0.0014%
1,581,890.10 0.0025%
2,291,268.89 0.0039%



Mellon Security ID
37045XDL7
37045XEN2
37045XEP7
37045XER3
37045XDS2
37045XBT2
37045XEG7
37045XDE3
37045XDP8
37045XDV5
37045XCY0
37045XEB8
37045XDW3
37045XDP8
37045XDV5
37045XEB8
37045XEG7
373334KL4
373334KT7
373334JS1
373334KA8
373334KT7
37331NAH4
37331NAK7
37331NAH4
37331NAJO
37331NAH4
375558BD4
375558BF9
375558BJ1
375558BY8
378272BG2
378272BHO
37959GAF4
37940XAB8
37940XAD4
891027AS3
361841AP4
361841AJ8
361841AP4
38141GFD1
38141GFD1
38141GVR2
38148LAF3
38141GFD1
38141GXG4
38141GZR8
38141GXH2
38141GwWL4
38141GYJ7
38141GYMO
38141GXR0O
38141GYMO
38141GYN8
38141GWV2
38141GYG3
38141GYJ7
38141GXJ8
38141GYN8
38141GZM9
38148YAA6
38141GVS0
38141GWZ3
38141GYC2
38141GYK4
38141GYN8
38141GZR8
38141GZT4
38141GWZ3
38141GXJ8

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

GENERAL MOTORS FINANCIAL CO IN
GENERAL MOTORS FINANCIAL CO IN
GENERAL MOTORS FINANCIAL CO IN
GENERAL MOTORS FINANCIAL CO IN
GENERAL MOTORS FINANCIAL CO IN
GENERAL MOTORS FINANCIAL CO IN
GENERAL MOTORS FINANCIAL CO IN
GENERAL MOTORS FINANCIAL CO IN
GENERAL MOTORS FINANCIAL CO IN
GENERAL MOTORS FINANCIAL CO IN
GENERAL MOTORS FINANCIAL CO IN
GENERAL MOTORS FINANCIAL CO IN
GENERAL MOTORS FINANCIAL CO IN
GENERAL MOTORS FINANCIAL CO IN
GENERAL MOTORS FINANCIAL CO IN
GENERAL MOTORS FINANCIAL CO IN
GENERAL MOTORS FINANCIAL CO IN
GEORGIA POWER CO

GEORGIA POWER CO

GEORGIA POWER CO

GEORGIA POWER CO

GEORGIA POWER CO
GEORGIA-PACIFIC LLC 144A
GEORGIA-PACIFIC LLC 144A
GEORGIA-PACIFIC LLC 144A
GEORGIA-PACIFIC LLC 144A
GEORGIA-PACIFIC LLC 144A

GILEAD SCIENCES INC

GILEAD SCIENCES INC

GILEAD SCIENCES INC

GILEAD SCIENCES INC

GLENCORE FUNDING LLC 144A
GLENCORE FUNDING LLC 144A
GLOBAL ATLANTIC FIN CO 144A
GLOBAL PAYMENTS INC

GLOBAL PAYMENTS INC

GLOBE LIFE INC

GLP CAPITAL LP / GLP FINANCING
GLP CAPITAL LP / GLP FINANCING
GLP CAPITAL LP / GLP FINANCING
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE

Coupon Rate
0.03
0.06
0.06
0.06
0.03
0.04
0.06
0.02
0.02
0.04
0.04
0.06
0.05
0.02
0.04
0.06
0.06
0.03
0.05
0.05
0.04
0.05
0.04
0.02
0.04
0.02
0.04
0.05
0.04
0.04
0.02
0.03
0.03
0.07
0.03
0.03
0.05
0.04
0.05
0.04
0.07
0.07
0.04
0.05
0.07
0.03
0.04
0.04
0.04
0.02
0.02
0.02
0.02
0.03
0.04
0.02
0.02
0.04
0.03
0.03
0.04
0.05
0.04
0.03
0.03
0.03
0.04
0.04
0.04
0.04

Maturity Date

6/10/2031
1/7/2029
1/7/2034
2/8/2031
1/12/2032
1/17/2027
4/6/2030
1/8/2031
10/15/2028
4/6/2029
6/21/2030
1/9/2028
4/9/2027
10/15/2028
4/6/2029
1/9/2028
4/6/2030
9/15/2029
5/17/2033
9/1/2040
3/15/2043
5/17/2033
3/1/2025
4/30/2030
3/1/2025
9/30/2025
3/1/2025
3/1/2046
3/1/2026
9/1/2036
10/1/2030
9/23/2031
9/23/2051
3/15/2054
8/15/2029
5/15/2030
9/15/2028
1/15/2030
6/1/2025
1/15/2030
10/1/2037
10/1/2037
10/21/2025
5/22/2045
10/1/2037
2/7/2030
3/15/2028
3/15/2030
6/5/2028
7/21/2032
10/21/2027
1/27/2032
10/21/2027
10/21/2032
4/23/2029
9/10/2027
7/21/2032
4/1/2025
10/21/2032
2/24/2033
10/31/2038
10/21/2045
5/1/2029
4/22/2042
7/21/2042
10/21/2032
3/15/2028
6/15/2027
5/1/2029
4/1/2025

Market Value

454,644.45
2,076,230.40
1,850,508.00
4,900,136.10
423,825.00
78,152.80
5,357,572.50
2,209,104.60
1,877,472.00
1,127,938.40
697,432.52
3,646,784.68
744,772.50
726,192.00
1,070,585.60
9,576,399.14
3,477,829.92
2,675,700.00
3,918,310.60
115,151.25
457,569.45
2,842,502.40
4,084,305.50
4,377,858.10
1,476,255.00
3,522,199.80
4,797,828.75
1,210,968.00
730,680.00
461,228.85
172,970.70
2,394,469.70
3,770,195.00
2,798,365.20
1,345,380.00
1,955,475.00
2,157,090.05
1,250,536.00
2,212,817.46
2,898,140.00
386,883.06
2,185,780.00
127,572.90
2,149,648.20
54,644.50
3,692,972.25
5,431,542.50
2,360,937.60
4,689,839.00
1,271,000.97
5,518,800.00
941,838.96
2,936,001.60
1,287,062.25
1,568,741.40
1,406,805.40
3,487,252.50
1,471,830.00
2,603,281.25
6,845,200.00
516,984.00
479,778.00
2,802,359.10
737,156.00
266,111.40
1,691,091.50
784,822.00
1,795,266.60
1,430,069.85
1,815,257.00

Accrual
4,537.13
37,468.00
34,770.00
41,014.27
3,401.39
715.33
149,296.88
14,466.21
23,461.33
24,665.28
7,720.00
48,598.67
17,916.67
9,074.67
23,411.11
127,619.33
96,915.00
3,533.33
73,147.25
494.79
1,022.44
53,064.00
12,450.00
49,104.36
4,500.00
32,642.85
14,625.00
5,225.00
2,281.25
1,716.67
1,732.50
1,674.17
4,125.00
8,172.00
6,133.33
24,650.00
4,450.91
11,568.89
39,007.50
26,811.11
11,947.50
67,500.00
2,455.56
40,968.25
1,687.50
16,438.50
9,117.83
4,256.00
58,276.79
7,177.46
51,946.67
4,122.11
27,635.63
18,196.67
27,703.41
1,385.23
19,692.85
26,250.00
36,805.56
25,505.33
10,109.45
10,977.78
51,203.88
13,893.95
2,092.14
23,908.89
1,317.47
23,638.62
26,129.81
32,375.00

Shares

545,000.00
2,040,000.00
1,800,000.00
4,845,000.00
500,000.00
80,000.00
5,250,000.00
2,670,000.00
2,120,000.00
1,180,000.00
772,000.00
3,556,000.00
750,000.00
820,000.00
1,120,000.00
9,338,000.00
3,408,000.00
3,000,000.00
3,970,000.00
125,000.00
535,000.00
2,880,000.00
4,150,000.00
5,090,000.00
1,500,000.00
3,710,000.00
4,875,000.00
1,320,000.00
750,000.00
515,000.00
210,000.00
2,870,000.00
5,500,000.00
2,724,000.00
1,500,000.00
2,250,000.00
2,201,000.00
1,370,000.00
2,229,000.00
3,175,000.00
354,000.00
2,000,000.00
130,000.00
2,220,000.00
50,000.00
4,215,000.00
5,675,000.00
2,520,000.00
4,900,000.00
1,549,000.00
6,000,000.00
1,164,000.00
3,192,000.00
1,545,000.00
1,655,000.00
1,540,000.00
4,250,000.00
1,500,000.00
3,125,000.00
8,000,000.00
600,000.00
520,000.00
2,910,000.00
980,000.00
370,000.00
2,030,000.00
820,000.00
1,830,000.00
1,485,000.00
1,850,000.00

Base Cost % of MV

544,294.26 0.0007%
2,038,427.61 0.0034%
1,843,907.49 0.0030%
4,831,847.88 0.0080%

499,586.25 0.0007%

80,321.27 0.0001%
5,285,696.74 0.0088%
2,670,000.00 0.0036%
2,038,167.90 0.0031%
1,178,429.86 0.0018%

770,514.56 0.0011%
3,585,481.63 0.0060%

749,477.64 0.0012%

818,635.37 0.0012%
1,118,509.71 0.0018%
9,342,774.34 0.0157%
3,410,168.78 0.0057%
2,722,641.82 0.0044%
3,963,603.51 0.0064%

138,066.74 0.0002%

552,724.38 0.0007%
2,875,359.72 0.0047%
4,242,702.95 0.0067%
4,311,111.46 0.0072%
1,514,698.29 0.0024%
3,668,560.27 0.0058%
4,980,048.17 0.0079%
1,356,044.62 0.0020%

747,268.81 0.0012%

507,849.63 0.0008%

183,030.00 0.0003%
2,235,386.06 0.0039%
3,590,115.85 0.0062%
2,705,649.25 0.0046%
1,512,404.33 0.0022%
2,263,648.27 0.0032%
2,218,999.42 0.0035%
1,367,967.63 0.0020%
2,314,025.10 0.0036%
2,729,608.15 0.0047%

403,912.14 0.0006%
2,258,176.48 0.0036%

131,102.42 0.0002%
2,887,600.76 0.0035%

56,510.34 0.0001%
3,693,304.25 0.0060%
5,454,547.37 0.0089%
2,507,195.81 0.0039%
4,900,000.00 0.0077%
1,552,743.10 0.0021%
5,981,935.01 0.0090%
1,057,094.97 0.0015%
3,103,299.36 0.0048%
1,390,186.67 0.0021%
1,596,164.37 0.0026%
1,540,000.00 0.0023%
3,591,926.67 0.0057%
1,499,889.23 0.0024%
2,885,262.64 0.0043%
6,710,097.35 0.0112%

534,325.38 0.0008%

550,409.15 0.0008%
2,807,149.33 0.0046%

810,547.66 0.0012%

374,573.07 0.0004%
1,655,965.71 0.0028%

809,692.50 0.0013%
1,818,075.48 0.0029%
1,469,465.43 0.0023%
1,886,487.83 0.0030%



Mellon Security ID
38141GYA6
38141GYB4
38141GYJ7
38148LACO
38141GWZ3
38141GXR0O
38141GYG3
38141GYJ7
38141GYMO
38141GZK3
38141GZM9
38148LAE6
38141GYB4
38141GYE8
38141EC23
38141GWB6
38141GXS8
38145GAH3
38148LACO
38148LAE6
38141GWQ3
38141GWZ3
38141GYG3
38141GYMO
38141GZK3
38141GZR8
38141GWZ3
38141GZK3
38141GYA6
38141GYE8
40049JAZ0
40139LBG7
40139LBH5
40139LBH5
402740AD6
402740AD6
36264FAM3
36264FAK7
36264FAL5
36264FAM3
406216BJ9
406216BG5
406216BJ9
406216BL4
406216BL4
416515BE3
41652PAC3
404119BV0
404119BX6
404119CA5
404119CQ0
404119CHO
404119CT4
404119BQ1
404119BT5
404119CHO
404119CHO
42218SAF5
42218SADO
42225UAG9
42225UAG9
42225UAL8
42225UAKO
40414LAR0
40414LAR0
42250PAB9
42250PAD5
42250PAB9
42250PAD5S
023551AF1

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

NON-USD FIXED INCOME

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GRUPO TELEVISA SAB

GUARDIAN LIFE GLOBAL FUND 144A
GUARDIAN LIFE GLOBAL FUND 144A
GUARDIAN LIFE GLOBAL FUND 144A

GULFSTREAM NATURAL GAS SY 144A
GULFSTREAM NATURAL GAS SY 144A

HALEON US CAPITAL LLC
HALEON US CAPITAL LLC
HALEON US CAPITAL LLC
HALEON US CAPITAL LLC
HALLIBURTON CO
HALLIBURTON CO
HALLIBURTON CO
HALLIBURTON CO
HALLIBURTON CO

HARTFORD FINANCIAL SERVICES GR

HARTFORD HEALTHCARE CORP
HCA INC

HCAINC

HCA INC

HCAINC

HCA INC

HCA INC

HCA INC

HCA INC

HCA INC

HCA INC

HEALTH CARE SERVICE CORP 144A
HEALTH CARE SERVICE CORP 144A
HEALTHCARE REALTY HOLDINGS LP
HEALTHCARE REALTY HOLDINGS LP
HEALTHCARE REALTY HOLDINGS LP
HEALTHCARE REALTY HOLDINGS LP
HEALTHPEAK OP LLC

HEALTHPEAK OP LLC

HEALTHPEAK OP LLC

HEALTHPEAK OP LLC

HEALTHPEAK OP LLC

HEALTHPEAK OP LLC

HESS CORP

Coupon Rate
0.01
0.03
0.02
0.04
0.04
0.02
0.02
0.02
0.02
0.03
0.03
0.04
0.03
0.06
0.04
0.04
0.01
0.04
0.04
0.04
0.03
0.04
0.02
0.02
0.03
0.04
0.04
0.03
0.01
0.06
0.07
0.06
0.06
0.06
0.05
0.05
0.04
0.03
0.03
0.04
0.05
0.04
0.05
0.03
0.03
0.03
0.03
0.06
0.04
0.04
0.06
0.03
0.05
0.05
0.05
0.03
0.03
0.02
0.02
0.03
0.03
0.02
0.04
0.04
0.04
0.03
0.02
0.03
0.02
0.08

Maturity Date

3/9/2027
4/22/2032
7/21/2032
1/23/2025
5/1/2029
1/27/2032
9/10/2027
7/21/2032
10/21/2027
2/24/2028
2/24/2033
5/22/2025
4/22/2032
9/10/2024
71812024
1/26/2027
2/12/2026
11/16/2026
1/23/2025
5/22/2025
9/29/2025
5/1/2029
9/10/2027
10/21/2027
2/24/2028
3/15/2028
5/1/2029
2/24/2028
3/9/2027
9/10/2024
1/15/2040
10/28/2027
10/2/2028
10/2/2028
9/15/2025
9/15/2025
3/24/2032
3/24/2027
3/24/2029
3/24/2032
11/15/2035
11/15/2025
11/15/2035
3/1/2030
3/1/2030
8/19/2029
7/1/2054
6/15/2047
6/15/2029
9/1/2030
6/1/2033
3/15/2027
4/1/2031
4/15/2025
6/15/2026
3/15/2027
3/15/2027
6/1/2030
6/1/2025
2/15/2030
2/15/2030
3/15/2030
1/15/2028
7/15/2029
7/15/2029
1/15/2031
12/1/2028
1/15/2031
12/1/2028
10/1/2029

Market Value
1,875,939.75
1,489,313.75
3,938,544.00

354,232.80
2,619,387.20
1,699,194.00
2,667,449.20
2,625,696.00
1,398,096.00
1,350,225.50
1,711,300.00
2,747,024.00
2,429,049.75
5,002,978.45

13,931,227.52
9,697,351.80
6,217,718.58
4,789,575.40
1,967,954.90
6,867,547.96
1,235,000.00
2,503,826.00
2,503,017.40
1,747,620.00

959,125.70
1,627,070.00
6,384,756.30
1,024,309.00
2,315,975.00
5,002,978.45

831,878.65
4,084,120.00
2,765,068.56
1,036,122.84
1,337,152.00
1,474,800.00

843,753.35

334,988.50

446,328.00

261,698.90

419,216.46

29,332.20
3,139,746.48
3,715,236.00
1,812,748.00
1,606,059.60

549,675.00

580,878.60
1,069,669.30
1,899,870.00
4,638,838.41

106,910.43

881,334.84
2,390,424.00
1,292,047.40

946,110.00

964,086.09
3,394,231.05
3,043,515.20

190,810.32

788,508.40

484,117.65

872,707.50

103,712.00
2,805,780.00
1,306,242.40

158,434.20
1,220,305.40

228,849.40

836,740.20

Accrual
1,770.86
20,500.51
22,241.33
2,380.00
47,860.67
7,436.80
2,626.54
14,827.56
13,159.82
3,934.33
6,376.33
37,625.00
33,436.04
17,898.40
124,269.44
69,513.89
7,555.07
65,625.00
13,222.22
94,062.50
227.22
45,749.17
2,464.63
16,449.78
2,794.73
2,731.33
116,660.38
2,984.67
2,186.25
17,898.40
11,398.68
94,350.00
76,049.35
28,497.11
2,780.44
3,066.67
659.05
229.69
315.00
204.41
7,896.88
430.67
59,144.13
10,074.00
4,915.33
5,847.33
6,463.13
9,878.61
13,724.79
6,125.00
84,645.00
156.94
5,039.43
58,100.00
20,018.54
1,388.89
1,415.28
29,546.00
15,950.00
867.48
3,584.81
630.40
7,231.88
827.56
22,388.33
9,225.56
1,275.00
8,618.61
1,841.67
29,137.50

Shares
2,025,000.00
1,775,000.00
4,800,000.00

360,000.00
2,720,000.00
2,100,000.00
2,920,000.00
3,200,000.00
1,520,000.00
1,450,000.00
2,000,000.00
2,800,000.00
2,895,000.00
5,000,000.00

14,000,000.00
10,000,000.00
6,492,000.00
5,000,000.00
2,000,000.00
7,000,000.00
1,250,000.00
2,600,000.00
2,740,000.00
1,900,000.00
1,030,000.00
1,700,000.00
6,630,000.00
1,100,000.00
2,500,000.00
5,000,000.00

815,000.00
4,000,000.00
2,666,000.00

999,000.00
1,360,000.00
1,500,000.00

935,000.00

350,000.00

480,000.00

290,000.00

431,000.00

30,000.00
3,228,000.00
4,140,000.00
2,020,000.00
1,790,000.00

750,000.00

610,000.00
1,130,000.00
2,100,000.00
4,617,000.00

113,000.00

876,000.00
2,400,000.00
1,295,000.00
1,000,000.00
1,019,000.00
4,029,000.00
3,190,000.00

219,000.00

905,000.00

591,000.00

945,000.00

112,000.00
3,030,000.00
1,520,000.00

180,000.00
1,420,000.00

260,000.00

740,000.00

Base Cost % of MV

2,025,000.00 0.0031%
1,775,000.00 0.0024%
4,200,061.88 0.0064%
359,986.92 0.0006%
2,974,553.30 0.0043%
1,782,089.19 0.0028%
2,918,026.69 0.0044%
2,694,204.13 0.0043%
1,518,103.18 0.0023%
1,450,000.00 0.0022%
1,802,367.13 0.0028%
2,730,885.66 0.0045%
2,749,118.01 0.0040%
4,955,900.63 0.0082%
14,075,860.78 0.0228%
9,568,173.82 0.0159%
6,215,878.58 0.0102%
4,674,706.78 0.0078%
2,036,310.74 0.0032%
7,053,628.38 0.0112%
1,250,000.00 0.0020%
2,865,600.75 0.0041%
2,739,398.14 0.0041%
1,899,337.61 0.0029%
1,030,000.00 0.0016%
1,666,863.19 0.0027%
6,833,384.61 0.0104%
1,100,000.00 0.0017%
2,507,138.53 0.0038%
4,948,311.83 0.0082%
908,688.29 0.0014%
4,114,032.46 0.0067%
2,664,305.55 0.0045%
1,001,556.02 0.0017%
1,402,453.22 0.0022%
1,546,823.40 0.0024%
848,758.52 0.0014%
349,527.11 0.0005%
477,438.22 0.0007%
289,639.97 0.0004%
430,923.88 0.0007%
30,012.58 0.0000%
2,979,394.59 0.0051%
3,981,946.71 0.0061%
2,046,820.75 0.0030%
1,598,681.74 0.0026%
750,000.00 0.0009%
763,580.33 0.0010%
1,198,309.37 0.0018%
1,856,191.30 0.0031%
4,665,094.59 0.0076%
112,863.60 0.0002%
874,659.66 0.0014%
2,480,724.98 0.0039%
1,381,259.20 0.0021%
998,792.90 0.0015%
1,017,769.99 0.0016%
3,395,145.59 0.0056%
3,168,657.98 0.0050%
218,552.23 0.0003%
951,344.60 0.0013%
589,613.82 0.0008%
972,020.62 0.0014%
111,728.51 0.0002%
2,834,083.38 0.0046%
1,573,506.60 0.0021%
179,262.84 0.0003%
1,469,986.44 0.0020%
258,935.20 0.0004%
836,316.39 0.0014%



Mellon Security ID
42809HAD9
023551AJ3
42824CAW9
431116AD4
431282AS1
431282AT9
431282AT9
437076BH4
437076AS1
437076BW1
437076CF7
437076CA8
437076CP5
437076CA8
437076CB6
437076CEQ
437076BN1
437076BS0
437076BT8
437076CA8
437076CB6
437076CC4
437076CP5
437076CS9
437076BM3
437076CJ9
437076BA9
437076CM2
437076CB6
438127AA0
438127AB8
438516CT1
438516CS3
44107TBA3
44107TBA3
40434LAL9
40434LAK1
404280CHO
404280DZ9
404280DR7
404280AW9
404280CF4
404280CJ6
404280CF4
404280CG2
404280CT4
404280BK4
404280CJ6
404280CY3
404280AG4
404280AW9
404280BT5
404280CY3
404280CL1
404280BK4
404280BT5
404280CL1
404280CS6
404280CY3
404280DF3
404280DUO
404280DA4
404280CE7
404280CJ6
404280BK4
404280BT5
404280BX6
404280CS6
404280CX5
404280DF3

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
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USD FIXED INCOME

USD FIXED INCOME

NON-USD FIXED INCOME
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NON-USD FIXED INCOME
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Security Descriptionl Coupon Rate Maturity Date Market Value Accrual Shares

HESS CORP 0.06 2/15/2041 320,433.86 2,246.84 314,000.00
HESS CORP 0.07 8/15/2031 186,855.90 1,5639.08 165,000.00
HEWLETT PACKARD ENTERPRISE CO 0.05 10/15/2025 1,365,993.75 31,067.36 1,375,000.00
HIGHMARK INC 144A 0.01 5/10/2026 7,744,551.70 48,244.52 8,495,000.00
HIGHWOODS REALTY LP 0.03 2/15/2030 141,736.56 654.73 168,000.00
HIGHWOODS REALTY LP 0.03 2/1/2031 139,180.80 762.67 176,000.00
HIGHWOODS REALTY LP 0.03 2/1/2031 67,218.00 368.33 85,000.00
HOME DEPOT INC/THE 0.04 4/1/2046 1,300,140.00 31,875.00 1,500,000.00
HOME DEPOT INC/THE 0.06 12/16/2036 430,024.00 6,854.17 400,000.00
HOME DEPOT INC/THE 0.04 12/6/2028 267,151.50 3,426.04 275,000.00
HOME DEPOT INC/THE 0.01 3/15/2031 3,360,630.00 2,566.67 4,200,000.00
HOME DEPOT INC/THE 0.03 4/15/2027 119,987.20 1,475.56 128,000.00
HOME DEPOT INC/THE 0.03 4/15/2032 8,941,300.00 149,861.11 10,000,000.00
HOME DEPOT INC/THE 0.03 4/15/2027 1,406,100.00 17,291.67 1,500,000.00
HOME DEPOT INC/THE 0.03 4/15/2030 712,904.00 9,960.00 800,000.00
HOME DEPOT INC/THE 0.01 3/15/2028 482,367.15 222.00 555,000.00
HOME DEPOT INC/THE 0.02 9/15/2026 469,065.00 472.22 500,000.00
HOME DEPOT INC/THE 0.04 6/15/2047 65,376.00 918.67 80,000.00
HOME DEPOT INC/THE 0.03 9/14/2027 122,458.70 171.89 130,000.00
HOME DEPOT INC/THE 0.03 4/15/2027 56,244.00 691.67 60,000.00
HOME DEPOT INC/THE 0.03 4/15/2030 1,229,759.40 17,181.00 1,380,000.00
HOME DEPOT INC/THE 0.03 4/15/2040 575,460.00 10,956.00 720,000.00
HOME DEPOT INC/THE 0.03 4/15/2032 831,540.90 13,937.08 930,000.00
HOME DEPOT INC/THE 0.05 9/15/2032 1,488,714.75 3,030.00 1,515,000.00
HOME DEPOT INC/THE 0.03 4/1/2026 82,012.25 1,275.00 85,000.00
HOME DEPOT INC/THE 0.02 9/15/2031 1,507,720.50 1,5638.33 1,846,000.00
HOME DEPOT INC/THE 0.04 4/1/2043 161,399.55 3,885.00 185,000.00
HOME DEPOT INC/THE 0.03 4/15/2025 6,825,670.95 87,150.00 7,000,000.00
HOME DEPOT INC/THE 0.03 4/15/2030 2,930,035.44 40,935.60 3,288,000.00
HONDA MOTOR CO LTD 0.02 3/10/2025 29,170,824.90 39,742.50 30,000,000.00
HONDA MOTOR CO LTD 0.03 3/10/2027 458,501.07 722.82 489,000.00
HONEYWELL INTERNATIONAL INC 0.05 3/1/2054 999,197.10 4,331.25 990,000.00
HONEYWELL INTERNATIONAL INC 0.05 3/1/2035 1,436,663.80 5,958.33 1,430,000.00
HOST HOTELS & RESORTS LP 0.03 12/15/2031 1,072,770.25 11,006.63 1,289,000.00
HOST HOTELS & RESORTS LP 0.03 12/15/2031 615,865.00 6,318.78 740,000.00
HP INC 0.04 4/15/2032 1,872,940.00 38,733.33 2,000,000.00
HP INC 0.04 4/15/2029 2,390,600.00 46,111.11 2,500,000.00
HSBC HOLDINGS PLC 0.03 6/4/2031 4,320,500.00 46,280.00 5,000,000.00
HSBC HOLDINGS PLC 0.06 8/14/2027 5,046,350.00 38,429.03 5,000,000.00
HSBC HOLDINGS PLC 0.07 11/3/2028 3,298,958.00 94,181.44 3,100,000.00
HSBC HOLDINGS PLC 0.04 3/8/2026 490,795.00 1,373.61 500,000.00
HSBC HOLDINGS PLC 0.05 3/31/2030 1,664,079.00 41,686.56 1,675,000.00
HSBC HOLDINGS PLC 0.02 4/18/2026 1,197,437.50 9,310.24 1,250,000.00
HSBC HOLDINGS PLC 0.05 3/31/2030 239,428.68 5,997.89 241,000.00
HSBC HOLDINGS PLC 0.02 6/4/2026 4,796,550.00 34,108.75 5,000,000.00
HSBC HOLDINGS PLC 0.03 5/24/2032 749,777.30 8,853.24 895,000.00
HSBC HOLDINGS PLC 0.04 3/13/2028 1,133,134.75 2,374.09 1,175,000.00
HSBC HOLDINGS PLC 0.02 4/18/2026 991,478.25 7,708.88 1,035,000.00
HSBC HOLDINGS PLC 0.03 11/22/2032 911,098.30 11,213.65 1,090,000.00
HSBC HOLDINGS PLC 0.07 5/2/2036 580,338.00 14,527.50 540,000.00
HSBC HOLDINGS PLC 0.04 3/8/2026 343,556.50 961.53 350,000.00
HSBC HOLDINGS PLC 0.05 6/19/2029 2,184,345.00 29,216.63 2,250,000.00
HSBC HOLDINGS PLC 0.03 11/22/2032 183,891.40 2,263.31 220,000.00
HSBC HOLDINGS PLC 0.02 9/22/2028 626,185.00 352.28 700,000.00
HSBC HOLDINGS PLC 0.04 3/13/2028 1,263,324.70 2,646.86 1,310,000.00
HSBC HOLDINGS PLC 0.05 6/19/2029 349,495.20 4,674.66 360,000.00
HSBC HOLDINGS PLC 0.02 9/22/2028 1,162,915.00 654.23 1,300,000.00
HSBC HOLDINGS PLC 0.01 5/24/2025 2,580,032.00 8,952.09 2,600,000.00
HSBC HOLDINGS PLC 0.03 11/22/2032 2,741,653.60 33,743.82 3,280,000.00
HSBC HOLDINGS PLC 0.05 6/9/2028 1,019,959.20 15,385.07 1,040,000.00
HSBC HOLDINGS PLC 0.06 3/9/2029 2,158,590.00 7,906.62 2,100,000.00
HSBC HOLDINGS PLC 0.03 3/10/2026 4,871,887.40 8,747.08 5,000,000.00
HSBC HOLDINGS PLC 0.03 11/7/2025 4,902,238.15 52,660.00 5,000,000.00
HSBC HOLDINGS PLC 0.02 4/18/2026 7,663,574.24 59,585.56 8,000,000.00
HSBC HOLDINGS PLC 0.04 3/13/2028 1,166,887.70 2,444.81 1,210,000.00
HSBC HOLDINGS PLC 0.05 6/19/2029 407,744.40 5,453.77 420,000.00
HSBC HOLDINGS PLC 0.04 9/12/2026 2,208,352.50 5,096.75 2,250,000.00
HSBC HOLDINGS PLC 0.01 5/24/2025 2,183,104.00 7,574.84 2,200,000.00
HSBC HOLDINGS PLC 0.02 11/22/2027 977,320.00 8,550.05 1,060,000.00
HSBC HOLDINGS PLC 0.05 6/9/2028 1,019,959.20 15,385.07 1,040,000.00

Base Cost % of MV

308,210.73 0.0005%
186,910.89 0.0003%
1,413,070.85 0.0022%
8,384,918.69 0.0127%
134,997.57 0.0002%
131,914.52 0.0002%
84,762.86 0.0001%
1,634,905.93 0.0021%
459,377.48 0.0007%
274,031.31 0.0004%
3,816,308.21 0.0055%
127,719.85 0.0002%
9,957,265.99 0.0146%
1,496,716.67 0.0023%
797,178.29 0.0012%
501,416.29 0.0008%
481,458.70 0.0008%
86,819.91 0.0001%
125,820.10 0.0002%
61,433.84 0.0001%
1,472,016.80 0.0020%
741,709.15 0.0009%
926,025.71 0.0014%
1,493,088.93 0.0024%
84,883.15 0.0001%
1,564,633.65 0.0025%
216,701.92 0.0003%
6,995,824.99 0.0112%
3,349,881.69 0.0048%
30,000,000.00 0.0477%
489,000.00 0.0008%
987,331.17 0.0016%
1,424,654.68 0.0024%
1,108,628.08 0.0018%
731,383.89 0.0010%
1,999,443.80 0.0031%
2,426,821.58 0.0039%
4,193,016.56 0.0071%
5,000,000.00 0.0083%
3,242,507.97 0.0054%
513,777.65 0.0008%
1,726,697.52 0.0027%
1,250,000.00 0.0020%
240,796.95 0.0004%
5,000,000.00 0.0079%
895,000.00 0.0012%
1,175,000.00 0.0019%
1,035,000.00 0.0016%
1,090,000.00 0.0015%
643,672.32 0.0009%
349,888.49 0.0006%
2,167,308.09 0.0036%
178,229.30 0.0003%
624,741.93 0.0010%
1,403,192.68 0.0021%
360,000.00 0.0006%
1,151,181.81 0.0019%
2,599,944.61 0.0042%
3,061,287.06 0.0045%
1,040,000.00 0.0017%
2,100,000.00 0.0035%
4,916,186.97 0.0080%
4,918,037.66 0.0080%
7,695,996.32 0.0125%
1,296,078.72 0.0019%
420,000.00 0.0007%
2,250,000.00 0.0036%
2,199,953.14 0.0036%
1,060,000.00 0.0016%
1,040,000.00 0.0017%



Mellon Security ID
404280DUO
404280BK4
404280CM9
404280CS6
404280CV9
404280CX5
404280DF3
40428HTAO
40428HVL3
40428HTAO
40428HVL3
44409MAB2
44409MAB2
44409MAD8
444859BY7
444859BK7
444859BE1
444859BG6
444859BK7
444859BR2
444859CA8
444859CA8
444859BW1
446144AE7
446144AE7
446150BB9
446150BC7
446150AS3
446150BA1
446150BB9
446150BC7
44644MAJ0
44644MAJ0
44644MAF8
44644MAJ0
44644MAF8
44891ABF3
44891ACU9
29266MAE9
449276AB0
449276AA2
44962LAJ6
454889AQ9
454889AV8
455170AB6
455434BV1
455434BW9
455434BV1
455434BV1
456837BL6
456837BL6
456837AV5
456837AV5
456837BC6
456837BH5
456837AV5
456837AP8
456837AH6
456837BA0
456837AV5
45687VAB2
457187AC6
457187AC6
458140CF5
458140BH2
458140BH2
458140BW9
458140CL2
458140BN9
458140AU4
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HSBC USA INC

HSBC USA INC

HSBC USA INC

HSBC USA INC

HUDSON PACIFIC PROPERTIES LP
HUDSON PACIFIC PROPERTIES LP
HUDSON PACIFIC PROPERTIES LP
HUMANA INC

HUMANA INC

HUMANA INC

HUMANA INC

HUMANA INC

HUMANA INC

HUMANA INC

HUMANA INC

HUMANA INC

HUNTINGTON AUTO TRU 1A A3 144A
HUNTINGTON AUTO TRU 1A A3 144A
HUNTINGTON BANCSHARES INC/OH
HUNTINGTON BANCSHARES INC/OH
HUNTINGTON BANCSHARES INC/OH
HUNTINGTON BANCSHARES INC/OH
HUNTINGTON BANCSHARES INC/OH
HUNTINGTON BANCSHARES INC/OH
HUNTINGTON NATIONAL BANK/THE
HUNTINGTON NATIONAL BANK/THE
HUNTINGTON NATIONAL BANK/THE
HUNTINGTON NATIONAL BANK/THE
HUNTINGTON NATIONAL BANK/THE
HYUNDAI CAPITAL AMERICA 144A
HYUNDAI CAPITAL AMERICA 144A
IBERDROLA INTERNATIONAL BV
IBM INTERNATIONAL CAPITAL PTE
IBM INTERNATIONAL CAPITAL PTE
IHS MARKIT LTD

INDIANA MICHIGAN POWER CO
INDIANA MICHIGAN POWER CO
INDIANA UNIVERSITY HEALTH INC
INDIANAPOLIS POWER & LIGH 144A
INDIANAPOLIS POWER & LIGH 144A
INDIANAPOLIS POWER & LIGH 144A
INDIANAPOLIS POWER & LIGH 144A

NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
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NON-USD FIXED INCOME
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NON-USD FIXED INCOME
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ING GROEP NV
ING GROEP NV
ING GROEP NV
ING GROEP NV
ING GROEP NV
ING GROEP NV
ING GROEP NV
ING GROEP NV
ING GROEP NV
ING GROEP NV
ING GROEP NV
INGERSOLL RAND INC
INGREDION INC
INGREDION INC
INTEL CORP
INTEL CORP
INTEL CORP
INTEL CORP
INTEL CORP
INTEL CORP
INTEL CORP

Coupon Rate
0.06
0.04
0.02
0.01
0.02
0.02
0.05
0.04
0.06
0.04
0.06
0.05
0.05
0.06
0.06
0.03
0.05
0.05
0.03
0.02
0.05
0.05
0.06
0.05
0.05
0.04
0.06
0.03
0.05
0.04
0.06
0.06
0.06
0.05
0.06
0.05
0.03
0.05
0.07
0.05
0.05
0.04
0.05
0.06
0.03
0.06
0.06
0.06
0.06
0.05
0.05
0.02
0.02
0.04
0.06
0.02
0.04
0.04
0.04
0.02
0.06
0.03
0.03
0.05
0.02
0.02
0.03
0.05
0.05
0.03

Maturity Date

3/9/2029
3/13/2028
5/24/2027
5/24/2025
8/17/2029
11/22/2027
6/9/2028
5/24/2024
3/17/2025
5/24/2024
3/17/2025
4/1/2029
4/1/2029
2/15/2028
3/15/2034
8/15/2029
10/1/2044
3/15/2047
8/15/2029
2/3/2032
4/15/2031
4/15/2031
3/13/2026
1/16/2029
1/16/2029
8/4/2028
8/21/2029
2/4/2030
5/17/2033
8/4/2028
8/21/2029
1/10/2030
1/10/2030
5/17/2028
1/10/2030
5/17/2028
2/10/2025
1/8/2029
9/15/2033
2/5/2027
2/5/2026
5/1/2029
3/15/2046
4/1/2053
11/1/2051
12/1/2032
4/1/2054
12/1/2032
12/1/2032
3/19/2030
3/19/2030
4/1/2027
4/1/2027
3/28/2033
9/11/2034
4/1/2027
4/9/2024
3/29/2027
3/28/2026
4/1/2027
8/14/2033
6/1/2030
6/1/2030
2/10/2030
11/15/2029
11/15/2029
8/12/2051
2/21/2034
3/25/2060
5/19/2026

Market Value
493,392.00
7,401,539.75
1,104,516.00
1,046,897.60
1,152,203.00
1,189,380.00
2,451,825.00
2,199,972.60
5,007,754.00
24,942,955.75
10,015,508.00
1,124,389.20
1,069,021.55
549,785.95
794,796.75
1,363,380.00
91,036.00
17,577.40
781,671.20
88,033.00
1,598,485.21
1,461,357.80
4,994,226.65
6,943,374.90
917,767.88
2,065,998.80
4,147,931.18
468,204.00
2,364,655.20
1,023,345.20
3,183,081.87
2,915,428.00
2,010,640.00
2,424,125.00
864,575.20
484,825.00
8,495,207.70
4,470,402.65
15,979.65
2,444,756.60
29,789,210.10
1,336,770.00
2,917,594.05
135,512.86
362,810.25
3,200,037.50
2,709,747.00
2,787,950.00
2,035,000.00
2,962,248.30
932,559.65
8,124,025.00
1,077,013.60
551,672.10
2,320,824.00
5,104,673.08
399,828.00
2,415,250.00
3,051,446.84
4,489,104.10
1,380,709.75
5,233,598.00
2,735,422.50
10,158,500.00
2,215,475.00
1,174,201.75
978,735.50
1,417,478.44
634,916.00
1,904,020.00

Accrual
1,807.23
15,507.34
6,726.77
3,632.48
3,545.53
10,405.25
36,983.33
29,170.31
10,937.50
330,729.17
21,875.00
30,690.00
29,178.75
4,523.65
2,023.00
5,989.58
2,475.00
42.67
3,434.03
381.03
4,291.94
3,923.75
14,250.00
16,108.40
2,129.19
15,054.37
27,963.59
2,220.63
46,367.87
7,456.84
21,458.99
36,866.25
25,425.00
42,358.89
10,932.75
8,471.78
32,717.56
54,559.82
45.00
17,674.22
219,333.33
26,562.50
6,922.07
3,768.75
6,357.58
59,230.83
5,557.50
51,603.33
37,666.67
5,281.65
1,662.74
75,512.50
10,010.80
210.83
7,591.55
47,447.74
6,784.44
548.61
1,001.75
41,726.05
10,009.04
57,149.33
29,870.00
72,604.17
23,138.89
12,263.61
6,019.51
8,091.22
561.00
19,066.67

Shares
480,000.00
7,675,000.00
1,200,000.00
1,055,000.00
1,315,000.00
1,290,000.00
2,500,000.00
2,205,000.00
5,000,000.00
25,000,000.00
10,000,000.00
1,320,000.00
1,255,000.00
595,000.00
765,000.00
1,500,000.00
100,000.00
20,000.00
860,000.00
110,000.00
1,597,000.00
1,460,000.00
5,000,000.00
6,930,000.00
916,000.00
2,140,000.00
4,054,000.00
550,000.00
2,480,000.00
1,060,000.00
3,111,000.00
2,900,000.00
2,000,000.00
2,500,000.00
860,000.00
500,000.00
8,715,000.00
4,465,000.00
15,000.00
2,470,000.00
30,000,000.00
1,500,000.00
3,423,000.00
134,000.00
535,000.00
3,145,000.00
2,700,000.00
2,740,000.00
2,000,000.00
2,970,000.00
935,000.00
8,750,000.00
1,160,000.00
595,000.00
2,235,000.00
5,498,000.00
400,000.00
2,500,000.00
3,107,000.00
4,835,000.00
1,345,000.00
5,912,000.00
3,090,000.00
10,000,000.00
2,500,000.00
1,325,000.00
1,450,000.00
1,414,000.00
680,000.00
2,000,000.00

Base Cost % of MV

480,000.00 0.0008%
7,982,274.18 0.0121%
1,198,127.09 0.0018%
1,055,000.00 0.0017%
1,315,000.00 0.0019%
1,290,000.00 0.0019%
2,469,552.84 0.0040%
2,204,994.15 0.0036%
4,995,920.55 0.0082%

24,999,926.99 0.0408%
9,991,842.92 0.0164%
1,345,572.24 0.0018%

948,962.45 0.0017%

587,504.51 0.0009%

794,411.29 0.0013%
1,433,194.96 0.0022%

104,190.53 0.0001%

20,591.95 0.0000%
789,905.25 0.0013%
99,708.24 0.0001%
1,596,048.39 0.0026%
1,459,130.03 0.0024%
4,999,479.02 0.0082%
6,929,747.43 0.0114%

915,966.60 0.0015%
2,134,797.11 0.0034%
4,063,763.38 0.0068%

471,800.98 0.0008%
2,510,806.87 0.0039%
1,060,000.00 0.0017%
3,118,491.56 0.0052%
2,941,033.85 0.0048%
2,020,839.84 0.0033%
2,471,365.11 0.0040%

858,327.22 0.0014%

500,000.00 0.0008%
8,631,053.65 0.0139%
4,457,957.31 0.0073%

15,716.83 0.0000%
2,466,285.49 0.0040%
29,965,660.48 0.0488%
1,565,158.59 0.0022%
3,829,679.89 0.0048%

133,959.20 0.0002%

535,000.00 0.0006%
3,212,031.94 0.0052%
2,692,228.02 0.0044%
2,747,991.45 0.0046%
2,024,496.55 0.0033%
2,970,000.00 0.0048%

935,000.00 0.0015%
8,600,197.81 0.0133%
1,160,000.00 0.0018%

595,000.00 0.0009%
2,267,308.49 0.0038%
5,480,274.81 0.0084%

400,000.00 0.0007%
2,426,167.36 0.0040%
3,065,517.72 0.0050%
4,848,836.14 0.0073%
1,335,194.90 0.0023%
5,644,635.99 0.0086%
3,088,680.08 0.0045%
9,997,509.11 0.0166%
2,240,853.24 0.0036%
1,402,460.79 0.0019%
1,250,180.54 0.0016%
1,409,878.11 0.0023%

668,001.72 0.0010%
2,014,095.24 0.0031%



Mellon Security ID
458140AS9
458140BM1
458140BT6
458140BW9
458140CF5
458140CG3
458140BJ8
458140CH1
458140BR0O
458140CN8
458140AV2
458140CG3
458140CJ7
458140BZ2
458140CN8
45866FAKO
45866FAL8
45866FAJ3
45866FAW4
45866FAX2
45866FAU8
45866FAT1
459200KC4
459200KL4
459200HF1
459200KT7
459200KU4
459200KM2
459200KW0
459200KM2
459200KT7
459200KS9
459506AP6
459506AQ4
459506AS0
461070AS3
461070AM6
461070AQ7
461070AL8
461070AP9
461070AQ7
461070AL8
461070AP9
461070AQ7
46124HACO
46124HAD8
46188BAB8
46188BAA0
46188BAD4
46188BAD4
46188BAA0
46188BAD4
46266 TAF5
46266 TAF5
465685AP0
832696AR9
466313AJ2
46817MAS6
46817MARS8
46849LUV1
468502AA7
47214BAA6
46590XAY2
46590XAZ9
46590XAN6
46590XAX4
46590XAY2
46590XAY2
46590XAP1
47233JAG3

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Coupon Rate

Security Descriptionl

INTEL CORP

INTEL CORP

INTEL CORP

INTEL CORP

INTEL CORP

INTEL CORP

INTEL CORP

INTEL CORP

INTEL CORP

INTEL CORP

INTEL CORP

INTEL CORP

INTEL CORP

INTEL CORP

INTEL CORP

INTERCONTINENTAL EXCHANGE INC
INTERCONTINENTAL EXCHANGE INC
INTERCONTINENTAL EXCHANGE INC
INTERCONTINENTAL EXCHANGE INC
INTERCONTINENTAL EXCHANGE INC
INTERCONTINENTAL EXCHANGE INC
INTERCONTINENTAL EXCHANGE INC
INTERNATIONAL BUSINESS MACHINE
INTERNATIONAL BUSINESS MACHINE
INTERNATIONAL BUSINESS MACHINE
INTERNATIONAL BUSINESS MACHINE
INTERNATIONAL BUSINESS MACHINE
INTERNATIONAL BUSINESS MACHINE
INTERNATIONAL BUSINESS MACHINE
INTERNATIONAL BUSINESS MACHINE
INTERNATIONAL BUSINESS MACHINE
INTERNATIONAL BUSINESS MACHINE
INTERNATIONAL FLAVORS & F 144A
INTERNATIONAL FLAVORS & F 144A
INTERNATIONAL FLAVORS & F 144A
INTERSTATE POWER AND LIGHT CO
INTERSTATE POWER AND LIGHT CO
INTERSTATE POWER AND LIGHT CO
INTERSTATE POWER AND LIGHT CO
INTERSTATE POWER AND LIGHT CO
INTERSTATE POWER AND LIGHT CO
INTERSTATE POWER AND LIGHT CO
INTERSTATE POWER AND LIGHT CO
INTERSTATE POWER AND LIGHT CO
INTUIT INC

INTUIT INC

INVITATION HOMES OPERATING PAR
INVITATION HOMES OPERATING PAR
INVITATION HOMES OPERATING PAR
INVITATION HOMES OPERATING PAR
INVITATION HOMES OPERATING PAR
INVITATION HOMES OPERATING PAR
IQVIA INC

IQVIA INC

ITC HOLDINGS CORP

J M SMUCKER CO/THE

JABIL INC

JACKSON FINANCIAL INC

JACKSON FINANCIAL INC

JACKSON NATIONAL LIFE GLO 144A
JACKSON NATIONAL LIFE INS 144A
JBS USA LUX SA / JBS USA 144A

JBS USA LUX SA / JBS USA FOOD
JBS USA LUX SA / JBS USA FOOD
JBS USA LUX SA / JBS USA FOOD
JBS USA LUX SA / JBS USA FOOD
JBS USA LUX SA / JBS USA FOOD
JBS USA LUX SA / JBS USA FOOD
JBS USA LUX SA / JBS USA FOOD
JEFFERIES FINANCIAL GROUP INC

0.04
0.05
0.02
0.03
0.05
0.05
0.03
0.06
0.04
0.05
0.04
0.05
0.06
0.04
0.05
0.02
0.03
0.04
0.05
0.05
0.04
0.04
0.04
0.03
0.04
0.04
0.04
0.02
0.05
0.02
0.04
0.04
0.02
0.02
0.03
0.02
0.03
0.04
0.03
0.04
0.04
0.03
0.04
0.04
0.01
0.02
0.02
0.02
0.04
0.04
0.02
0.04
0.06
0.06
0.03
0.03
0.04
0.06
0.05
0.02
0.08
0.07
0.06
0.05
0.03
0.07
0.06
0.06
0.03
0.05

Maturity Date

7/29/2025
3/25/2050
8/12/2028
8/12/2051
2/10/2030
2/10/2033
11/15/2049
2/10/2043
3/25/2030
2/21/2031
5/19/2046
2/10/2033
2/10/2053
8/5/2029
2/21/2031
6/15/2030
6/15/2050
9/21/2028
3/15/2033
6/15/2052
9/15/2027
5/23/2025
5/15/2049
5/15/2050
6/20/2042
712712027
7/27/2032
2/9/2027
2/6/2026
2/9/2027
712712027
712712025
10/15/2027
11/1/2030
12/1/2050
6/1/2030
8/15/2025
4/1/2029
12/1/2024
9/26/2028
4/1/2029
12/1/2024
9/26/2028
4/1/2029
7/15/2027
7/15/2030
11/15/2028
8/15/2031
4/15/2032
4/15/2032
8/15/2031
4/15/2032
2/1/2029
2/1/2029
11/15/2027
12/15/2027
1/15/2030
6/8/2032
6/8/2027
1/12/2025
3/15/2027
3/15/2034
4/1/2033
2/1/2028
21212029
12/1/2052
4/1/2033
4/1/2033
5/15/2032
1/15/2027

Market Value

117,618.00
172,309.10
333,647.60
121,498.20
538,400.50
1,207,742.90
3,397,832.10
336,358.75
1,080,417.85
931,199.70
160,825.50
297,368.63
133,442.76
2,300,405.86
540,696.60
1,017,172.44
270,365.92
960,067.27
2,520,204.96
132,769.86
539,215.98
9,998,000.00
254,925.00
557,295.70
900,287.10
2,006,950.00
96,187.00
4,647,038.65
9,931,020.00
1,793,761.30
1,488,080.00
14,766,801.30
988,904.65
3,768,721.05
717,766.75
850,510.00
973,410.00
1,120,085.45
1,476,975.00
2,780,126.40
1,218,503.00
1,476,975.00
3,274,691.20
2,641,339.58
223,695.00
5,397,349.50
3,981,690.00
1,587,000.00
1,831,320.00
2,974,063.68
1,626,675.00
821,347.02
2,774,103.30
3,859,847.85
330,410.50
487,190.00
490,233.60
1,599,355.84
705,798.10
688,664.50
1,040,890.00
3,583,319.85
1,872,393.00
921,012.40
832,511.00
1,437,438.15
3,069,739.05
3,035,247.60
1,660,315.80
1,637,509.50

Accrual

764.67
150.42
827.56
747.25
3,848.02
8,766.33
59,056.11
2,589.84
737.75
5,166.67
2,856.33
2,158.43
1,041.68
14,772.89
3,000.00
7,420.00
3,533.33
1,041.67
5,315.56
2,040.50
986.67
129,777.78
4,816.67
9,305.61
11,951.67
15,124.44
782.22
15,888.89
68,750.00
6,133.11
11,214.22
106,666.67
9,419.02
43,460.42
12,427.00
7,666.67
4,344.44
21,510.00
16,250.00
1,648.54
23,400.00
16,250.00
1,941.81
50,724.00
712.50
22,728.75
39,100.00
5111.11
38,272.22
62,154.09
5,238.89
17,165.09
27,812.50
38,697.92
4,429.44
5,117.81
4,104.00
28,369.22
11,473.24
2,726.60
3,622.22
10,215.00
54,321.53
7,986.46
4,621.67
31,525.00
89,058.72
88,058.06
23,063.33
16,894.17

Shares

120,000.00
190,000.00
380,000.00
180,000.00
530,000.00
1,190,000.00
4,810,000.00
325,000.00
1,135,000.00
930,000.00
190,000.00
293,000.00
129,000.00
2,378,000.00
540,000.00
1,200,000.00
400,000.00
1,000,000.00
2,600,000.00
140,000.00
555,000.00
10,000,000.00
300,000.00
835,000.00
1,065,000.00
2,050,000.00
100,000.00
5,000,000.00
10,000,000.00
1,930,000.00
1,520,000.00
15,000,000.00
1,115,000.00
4,535,000.00
1,075,000.00
1,000,000.00
1,000,000.00
1,195,000.00
1,500,000.00
2,895,000.00
1,300,000.00
1,500,000.00
3,410,000.00
2,818,000.00
250,000.00
6,525,000.00
4,500,000.00
2,000,000.00
2,000,000.00
3,248,000.00
2,050,000.00
897,000.00
2,670,000.00
3,715,000.00
350,000.00
515,000.00
540,000.00
1,594,000.00
707,000.00
710,000.00
1,000,000.00
3,405,000.00
1,900,000.00
935,000.00
940,000.00
1,455,000.00
3,115,000.00
3,080,000.00
2,035,000.00
1,650,000.00

Base Cost % of MV

119,973.71 0.0002%
252,002.13 0.0003%
379,507.59 0.0005%
179,436.12 0.0002%
529,867.98 0.0009%
1,192,448.79 0.0020%
4,195,655.93 0.0056%
324,811.32 0.0006%
1,133,508.74 0.0018%
926,632.01 0.0015%
199,894.79 0.0003%
292,240.59 0.0005%
128,945.35 0.0002%
2,373,366.10 0.0038%
538,044.40 0.0009%
1,041,109.28 0.0017%
394,487.39 0.0004%
1,000,198.18 0.0016%
2,586,902.13 0.0041%
144,042.72 0.0002%
555,712.84 0.0009%
9,995,807.91 0.0164%
390,369.09 0.0004%
828,673.51 0.0009%
1,202,310.22 0.0015%
2,048,177.99 0.0033%
99,381.13 0.0002%
4,999,600.78 0.0076%
9,987,854.48 0.0163%
1,929,661.06 0.0029%
1,518,649.06 0.0024%
14,862,292.32 0.0242%
943,205.11 0.0016%
3,580,308.49 0.0062%
710,400.27 0.0012%
997,270.32 0.0014%
1,010,583.21 0.0016%
1,194,140.56 0.0018%
1,497,535.30 0.0024%
2,999,579.84 0.0046%
1,408,537.78 0.0020%
1,497,535.30 0.0024%
3,544,877.49 0.0054%
3,028,116.43 0.0043%
249,888.15 0.0004%
5,441,092.04 0.0088%
3,992,239.23 0.0065%
1,492,653.03 0.0026%
1,995,665.21 0.0030%
3,045,854.33 0.0049%
1,527,335.42 0.0027%
801,592.40 0.0013%
2,666,391.39 0.0045%
3,709,979.01 0.0063%
365,044.57 0.0005%
502,631.49 0.0008%
539,441.67 0.0008%
1,596,587.50 0.0026%
706,787.19 0.0012%
709,968.30 0.0011%
1,038,639.75 0.0017%
3,400,671.55 0.0059%
1,876,310.51 0.0031%
929,619.65 0.0015%
928,937.69 0.0014%
1,425,442.56 0.0024%
3,075,598.50 0.0050%
2,976,554.94 0.0050%
2,013,903.89 0.0027%
1,662,513.40 0.0027%



Mellon Security ID
47233WBMO
47233JBHO
476556DD4
24422EWK1
24422EVD8
24422EWK1
24422EVY2
24422EWB1
24422EWF2
24422EWJ4
24422EWM7
24422EWX3
24422EXBO
24422ESP5
24422EWM7
24422EWS4
478160BV5
478160CG7
478160CK8
478160CL6
478160CN2
478160CP7
47837RAEQ
47837RAEO
46647PCBO
46647PEB8
46647PBA3
46647PBK1
46647PBR6
46647PEC6
46625HRS1
46625HRV4
46647PBL9
46625HRY8
46647PBF2
46647PBJ4
46647PCU8
46647PDC7
46647PAF3
46647PAX4
46647PBES
46647PBJ4
46647PDR4
46647PDU7
46647PBD7
46647PBU9
46647PDG8
46647PDR4
46625HRV4
46647PAF3
46647PEAO
46647PCC8
46647PCR5
46647PDC7
46625HRS1
46625HRV4
46647PBD7
46647PBES
46647PCU8
46647PDG8
46647PDH6
46647PAR7
46647PAV8
46647PAX4
46647PBK1
46647PCR5
46647PBL9
46647PBN5
46647PCC8
46647PDE3

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

NON-USD FIXED INCOME
NON-USD FIXED INCOME

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl
JEFFERIES FINANCIAL GROUP INC
JEFFERIES FINANCIAL GROUP INC
JERSEY CENTRAL POWER & LI 144A
JOHN DEERE CAPITAL CORP
JOHN DEERE CAPITAL CORP
JOHN DEERE CAPITAL CORP
JOHN DEERE CAPITAL CORP
JOHN DEERE CAPITAL CORP
JOHN DEERE CAPITAL CORP
JOHN DEERE CAPITAL CORP
JOHN DEERE CAPITAL CORP
JOHN DEERE CAPITAL CORP
JOHN DEERE CAPITAL CORP
JOHN DEERE CAPITAL CORP
JOHN DEERE CAPITAL CORP
JOHN DEERE CAPITAL CORP
JOHNSON & JOHNSON
JOHNSON & JOHNSON
JOHNSON & JOHNSON
JOHNSON & JOHNSON
JOHNSON & JOHNSON
JOHNSON & JOHNSON
JOHNSON CONTROLS INTERNATIONAL
JOHNSON CONTROLS INTERNATIONAL
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO

Coupon Rate

0.06
0.04
0.03
0.04
0.02
0.04
0.01
0.02
0.03
0.04
0.05
0.05
0.05
0.03
0.05
0.05
0.04
0.04
0.03
0.03
0.01
0.01
0.05
0.05
0.02
0.05
0.04
0.02
0.02
0.05
0.03
0.03
0.03
0.04
0.02
0.04
0.03
0.05
0.04
0.04
0.03
0.04
0.05
0.05
0.04
0.02
0.05
0.05
0.03
0.04
0.05
0.03
0.03
0.05
0.03
0.03
0.04
0.03
0.03
0.05
0.05
0.04
0.04
0.04
0.02
0.03
0.03
0.03
0.03
0.04

Maturity Date

712172028
1/23/2030
3/1/2032
9/15/2027
1/9/2030
9/15/2027
1/10/2025
3/7/2025
6/6/2025
9/8/2025
10/11/2024
6/8/2026
7/14/2028
6/12/2024
10/11/2024
3/3/2025
3/1/2046
3/3/2047
1/15/2028
1/15/2038
9/1/2025
9/1/2027
12/1/2032
12/1/2032
412212027
1/23/2030
1/29/2027
4/22/2026
6/1/2028
1/23/2035
6/15/2026
10/1/2026
4/22/2031
2/1/2028
10/15/2025
3/24/2031
1/25/2033
4/26/2033
5/1/2028
12/5/2029
10/15/2030
3/24/2031
6/1/2034
712412029
5/6/2030
11/19/2031
7/25/2028
6/1/2034
10/1/2026
5/1/2028
1/23/2028
4/22/2032
11/8/2032
4/26/2033
6/15/2026
10/1/2026
5/6/2030
10/15/2030
1/25/2033
7/25/2028
7/25/2033
4/23/2029
7/23/2029
12/5/2029
4/22/2026
11/8/2032
4/22/2031
4/22/2051
4/22/2032
6/14/2025

Market Value

1,568,413.00
2,506,769.25
1,663,500.00
3,291,676.50
2,477,384.00
982,590.00
11,632,990.20
4,860,515.60
6,862,473.03
9,862,139.50
9,953,647.40
6,979,268.80
2,429,424.60
3,005,686.56
4,976,823.70
14,995,226.40
1,195,437.10
499,398.00
473,505.00
158,857.65
216,308.10
418,497.40
492,280.00
1,969,120.00
12,982,060.00
4,727,111.35
6,273,048.75
1,204,812.50
1,738,500.00
3,114,260.00
4,772,888.73
1,716,606.00
43,206.00
7,820,577.60
10,927,308.75
3,318,730.80
3,098,541.25
5,247,787.50
6,689,900.00
11,490,321.21
886,000.00
11,610,720.00
3,013,170.00
2,015,460.00
7,001,929.80
3,462,194.25
1,288,703.00
783,424.20
896,449.80
1,615,133.00
817,326.80
2,509,234.20
1,239,769.40
579,892.50
3,368,645.00
2,818,094.85
1,476,310.50
1,005,610.00
1,709,540.00
1,982,620.00
6,854,540.00
1,438,440.00
1,697,854.40
1,754,694.00
626,502.50
1,664,120.00
656,731.20
311,323.50
5,153,646.00
1,145,020.50

Accrual

17,341.04
20,969.03
4,583.33
6,178.89
15,625.56
1,844.44
33,750.00
7,083.33
76,027.78
25,875.00
214,861.11
104,368.06
24,853.13
30,611.74
107,430.56
60,083.33
4,409.17
1,750.00
3,061.11
1,327.89
105.42
372.08
8,166.67
32,666.67
97,573.00
44,921.44
43,818.50
11,499.90
13,819.33
31,245.24
46,724.80
26,550.00
556.94
51,157.85
118,038.10
2,996.58
19,691.60
108,105.40
103,250.00
169,088.44
12,629.83
10,483.67
53,500.00
19,724.06
111,383.93
27,650.70
11,561.55
13,910.00
13,865.00
24,927.50
7,806.40
33,843.15
15,062.87
11,945.89
32,977.78
43,586.25
23,484.56
14,334.86
10,864.33
17,787.00
63,037.33
26,366.25
13,972.64
25,821.60
5,979.95
20,218.61
8,465.51
6,179.14
69,509.50
13,142.42

Shares

1,540,000.00
2,675,000.00
2,000,000.00
3,350,000.00
2,800,000.00
1,000,000.00
12,000,000.00
5,000,000.00
7,000,000.00
10,000,000.00
10,000,000.00
7,000,000.00
2,410,000.00
3,018,000.00
5,000,000.00
15,000,000.00
1,430,000.00
600,000.00
500,000.00
185,000.00
230,000.00
470,000.00
500,000.00
2,000,000.00
14,000,000.00
4,745,000.00
6,425,000.00
1,250,000.00
1,900,000.00
3,100,000.00
4,959,000.00
1,800,000.00
50,000.00
8,116,000.00
11,125,000.00
3,430,000.00
3,625,000.00
5,475,000.00
7,000,000.00
11,787,000.00
1,000,000.00
12,000,000.00
3,000,000.00
2,000,000.00
7,470,000.00
4,275,000.00
1,300,000.00
780,000.00
940,000.00
1,690,000.00
820,000.00
2,970,000.00
1,490,000.00
605,000.00
3,500,000.00
2,955,000.00
1,575,000.00
1,135,000.00
2,000,000.00
2,000,000.00
7,000,000.00
1,500,000.00
1,760,000.00
1,800,000.00
650,000.00
2,000,000.00
760,000.00
450,000.00
6,100,000.00
1,150,000.00

Base Cost % of MV

1,532,405.10 0.0026%
2,933,921.10 0.0041%
2,022,178.66 0.0027%
3,273,819.45 0.0054%
2,804,058.53 0.0041%
998,792.42 0.0016%
11,998,543.20 0.0190%
4,999,333.27 0.0080%
6,999,367.55 0.0112%
9,997,608.40 0.0161%
9,998,311.22 0.0163%
6,997,042.60 0.0114%
2,406,872.87 0.0040%
3,025,978.23 0.0049%
4,999,154.70 0.0081%
14,995,578.10 0.0245%
1,396,268.69 0.0020%
592,838.56 0.0008%
486,033.92 0.0008%
184,588.91 0.0003%
229,928.77 0.0004%
469,842.17 0.0007%
493,461.09 0.0008%
1,973,844.32 0.0032%
12,909,678.60 0.0212%
4,745,000.00 0.0077%
6,236,467.82 0.0103%
1,199,940.18 0.0020%
1,715,747.99 0.0028%
3,087,632.57 0.0051%
4,768,857.51 0.0078%
1,810,340.70 0.0028%
52,463.18 0.0001%
8,167,538.06 0.0128%
10,867,793.00 0.0179%
3,821,124.67 0.0054%
3,429,595.90 0.0051%
5,214,672.45 0.0086%
6,989,112.22 0.0109%
12,330,280.62 0.0188%
991,971.68 0.0015%
12,448,092.27 0.0190%
3,009,086.31 0.0049%
2,000,000.00 0.0033%
7,527,700.08 0.0115%
3,816,654.75 0.0057%
1,292,484.23 0.0021%
786,457.08 0.0013%
939,478.78 0.0015%
1,725,156.81 0.0026%
820,000.00 0.0013%
2,731,884.60 0.0041%
1,490,000.00 0.0020%
605,000.00 0.0009%
3,515,045.32 0.0055%
2,959,061.78 0.0046%
1,708,590.47 0.0024%
1,151,229.01 0.0016%
1,793,763.70 0.0028%
1,984,371.60 0.0032%
6,670,921.20 0.0112%
1,489,035.00 0.0024%
1,750,629.66 0.0028%
1,734,624.63 0.0029%
650,000.00 0.0010%
1,650,920.37 0.0027%
784,137.90 0.0011%
459,211.52 0.0005%
5,147,229.43 0.0084%
1,150,000.00 0.0019%



Mellon Security ID
46647PDFO
46647PBL9
46647PCD6
46647PDH6
46647PEB8
46647PAF3
46647PAJ5
46647PAK2
46647PAX4
46625HIB7
46625HRY8
46647PBD7
46647PALO
46647PAM8
46647PAR7
46647PBES
46647PBL9
46647PCR5
46647PBW5
46647PBX3
46647PCC8
46647PCT1
46647PCU8
46647PBPO
46647PDK9
46625HLL2
46625HRY8
46647PAV8
46647PAX4
46647PBR6
46647PBU9
46647PCBO
46647PCC8
46647PCJ3
46647PCR5
46647PDU7
46647PAR7
46625HRY8
46647PBT2
46647PCC8
48126BAAL
46625HKC3
46647PCZ7
46647PDE3
46647PDM5
46647PEAO
46625HRY8
46647PAV8
46647PAX4A
46647PBF2
46647PBR6
46647PCBO
46647PCJ3
46647PCKO
46647PEB8
46647PCR5
46647PDFO
46647PDU7
46647PAV8
46647PAX4
46647PBH8
46647PBH8
46647PBT2
46647PCT1
46647PCBO
46647PCC8
46647PCJ3
46647PCU8
46647PDAL
46647PBES

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO

Coupon Rate
0.05
0.03
0.03
0.05
0.05
0.04
0.04
0.04
0.04
0.06
0.04
0.04
0.04
0.04
0.04
0.03
0.03
0.03
0.01
0.02
0.03
0.02
0.03
0.03
0.06
0.05
0.04
0.04
0.04
0.02
0.02
0.02
0.03
0.02
0.03
0.05
0.04
0.04
0.01
0.03
0.05
0.03
0.04
0.04
0.06
0.05
0.04
0.04
0.04
0.02
0.02
0.02
0.02
0.01
0.05
0.03
0.05
0.05
0.04
0.04
0.02
0.02
0.01
0.02
0.02
0.03
0.02
0.03
0.04
0.03

Maturity Date
6/14/2030
4/22/2031
4/22/2042
7/25/2033
1/23/2030

5/1/2028
712412038
712412048
12/5/2029
7/15/2041

2/1/2028

5/6/2030

11/15/2048
1/23/2029
4/23/2029
10/15/2030
4/22/2031
11/8/2032

21412027

2/4/2032
4/22/2032

12/10/2025
1/25/2033
5/13/2031
9/14/2033

6/1/2045

2/1/2028
7/23/2029
12/5/2029

6/1/2028

11/19/2031
412212027
4/22/2032

6/1/2029
11/8/2032
712412029
4/23/2029

2/1/2028

11/19/2026
4/22/2032

1/6/2042
1/23/2025
4/26/2026
6/14/2025

12/15/2025
1/23/2028

2/1/2028
7/23/2029
12/5/2029

10/15/2025

6/1/2028
4/22/2027

6/1/2029
6/23/2025
1/23/2030
11/8/2032
6/14/2030
712412029
7/23/2029
12/5/2029
3/13/2026
3/13/2026

11/19/2026
12/10/2025
4]22/2027
4/22/2032

6/1/2029
1/25/2033
4/26/2028

10/15/2030

Market Value
3,249,081.00
2,065,246.80
2,886,244.70
7,622,248.48
4,732,092.50
6,116,480.00
1,071,335.20
4,335,025.75
4,123,530.90

157,246.50
226,446.00
478,043.40
458,186.40
3,699,133.70
417,147.60
2,215,000.00
1,244,332.80
1,235,609.10
981,220.80
2,135,116.60
2,378,280.90
1,258,778.85
175,227.85
497,929.20
3,054,360.00
598,934.70
2,524,632.00
1,051,512.10
2,680,782.50
2,680,950.00
2,105,662.00
1,576,393.00
2,695,103.40
1,340,185.40
3,328,240.00
544,174.20
575,376.00
4,506,757.20
1,771,218.00
3,252,711.00
812,259.45
4,909,561.85
24,617,141.25
14,935,107.45
14,984,078.55
4,983,714.10
741,972.00
1,717,148.20
1,374,510.30
663,005.25
594,750.00
1,576,393.00
1,597,572.00
1,087,251.00
3,148,086.80
832,060.00
741,532.00
1,390,667.40
8,158,383.33
3,319,296.15
754,213.20
5,062,897.84
1,696,640.40
2,250,249.45
1,715,486.50
773,046.90
785,472.90
1,500,121.35
977,380.00
4,133,190.00

Accrual
45,182.09
26,621.81
53,054.70
70,097.51
44,968.78
94,400.00
8,958.79
39,208.40
60,680.76
1,773.33
1,481.28
7,604.53
8,386.06
25,915.91
7,646.21
31,574.58
16,039.92
15,012.32
1,745.47
8,101.70
32,076.93
6,232.94
1,113.59
6,458.86
8,099.08
10,395.00
16,514.73
8,653.51
39,449.67
21,310.87
16,816.80
11,848.15
36,350.05
10,413.97
40,437.22
5,325.50
10,546.50
29,480.69
7,280.17
43,870.75
10,136.25
29,513.89
439,166.67
171,422.92
244,948.33

47,600.00

4,853.57
14,131.42
20,226.92

7,161.86

4,727.67
11,848.15
12,414.00

2,901.62
29,916.07
10,109.31
10,311.83
13,609.60
67,140.12
48,845.86

781.95

5,249.09

6,973.63
11,142.29
12,893.58
10,426.43

6,103.55

9,5633.45
18,612.92
58,918.17

Shares
3,330,000.00
2,390,000.00
3,805,000.00
7,784,000.00
4,750,000.00
6,400,000.00
1,240,000.00
5,225,000.00
4,230,000.00

150,000.00
235,000.00
510,000.00
560,000.00
3,910,000.00
435,000.00
2,500,000.00
1,440,000.00
1,485,000.00
1,060,000.00
2,620,000.00
2,815,000.00
1,295,000.00
205,000.00
570,000.00
3,000,000.00
630,000.00
2,620,000.00
1,090,000.00
2,750,000.00
2,930,000.00
2,600,000.00
1,700,000.00
3,190,000.00
1,510,000.00
4,000,000.00
540,000.00
600,000.00
4,677,000.00
1,900,000.00
3,850,000.00
795,000.00
5,000,000.00
25,000,000.00
15,000,000.00
15,000,000.00
5,000,000.00
770,000.00
1,780,000.00
1,410,000.00
675,000.00
650,000.00
1,700,000.00
1,800,000.00
1,100,000.00
3,160,000.00
1,000,000.00
760,000.00
1,380,000.00
8,457,000.00
3,405,000.00
780,000.00
5,236,000.00
1,820,000.00
2,315,000.00
1,850,000.00
915,000.00
885,000.00
1,755,000.00
1,000,000.00
4,665,000.00

Base Cost % of MV
3,264,969.52 0.0053%
2,220,995.40 0.0034%
4,031,344.76 0.0047%
7,710,103.70 0.0125%
4,756,593.80 0.0077%
6,389,094.27 0.0100%
1,283,807.36 0.0018%
4,855,803.18 0.0071%
4,512,067.85 0.0067%

161,744.78 0.0003%
234,229.01 0.0004%
510,000.00 0.0008%
560,000.00 0.0007%
3,956,185.69 0.0061%
432,637.89 0.0007%
2,536,514.86 0.0036%
1,440,000.00 0.0020%
1,485,000.00 0.0020%
1,034,842.18 0.0016%
2,620,000.00 0.0035%
2,833,900.74 0.0039%
1,279,452.95 0.0021%
174,501.13 0.0003%
570,000.00 0.0008%
3,115,113.37 0.0050%
620,146.17 0.0010%
2,741,439.23 0.0041%
1,151,143.63 0.0017%
2,943,726.01 0.0044%
2,975,326.66 0.0044%
2,127,887.56 0.0034%
1,690,523.97 0.0026%
2,960,747.40 0.0044%
1,514,405.48 0.0022%
3,383,562.35 0.0054%
540,000.00 0.0009%
632,688.09 0.0009%
4,856,155.56 0.0074%
1,768,881.87 0.0029%
3,250,199.08 0.0053%
915,086.15 0.0013%
5,000,659.87 0.0080%
25,000,000.00 0.0403%
15,000,000.00 0.0244%
15,000,000.00 0.0245%
5,000,000.00 0.0082%
770,000.00 0.0012%
1,841,143.63 0.0028%
1,495,326.79 0.0022%
675,000.00 0.0011%
663,510.37 0.0010%
1,690,523.97 0.0026%
1,805,606.99 0.0026%
1,100,470.81 0.0018%
3,160,000.00 0.0052%
845,890.59 0.0014%
760,000.00 0.0012%
1,380,000.00 0.0023%
8,856,108.34 0.0134%
3,308,561.99 0.0054%
788,951.97 0.0012%
5,301,843.08 0.0083%
1,795,963.37 0.0028%
2,315,000.00 0.0037%
1,861,431.34 0.0028%
879,894.97 0.0013%
770,424.59 0.0013%
1,751,917.98 0.0025%
996,349.54 0.0016%
4,809,074.47 0.0068%



Mellon Security ID
46647PBK1
46647PCF1
48125LRU8
48203RAM6
48305QAF0
489170AF7
491674BM8
491674BN6
491674BK2
49177JAR3
49177JAK8
49177JAHS5
49177JAD4
49177JAHS5
49271VAR1L
49327V2C7
49327V2C7
49327M3F9
49327M3H5
49327M3H5
49327V2B9
49306SAA4
49327M3F9
49327M3H5
49327V2B9
49326EEP4
49326EEJ8
49326EEJ8
49326EEP4
49326EEN9
49326EEJ8
49338CADS
49427RAM4
494368CB7
494368CB7
494368CB7
49447BAAL
49447BAAL
49446RAU3
49446RAY5
948741AM5
494550BK1
49456BAR2
49456BAUS
49456BAP6
49456BAF8
49456BAH4
494553AD2
49456BAUS
49456BAJO
49456BAQ4
494553AD2
49456BAUS
49803XAE3
49803XAE3
76131VAB9
48250AAAL
48252AAA9
48252AAA9
48255GAA3
482480AL4
50077LAZ9
50077LAM8
50077LAV8
50155QAM2
50155QAJ9
502431AQ2
502431AN9
413875AT2
502431AR0

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl
JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMORGAN CHASE BANK NA
JUNIPER NETWORKS INC
KAISER FOUNDATION HOSPITALS
KENNAMETAL INC

KENTUCKY UTILITIES CO
KENTUCKY UTILITIES CO
KENTUCKY UTILITIES CO
KENVUE INC

KENVUE INC

KENVUE INC

KENVUE INC

KENVUE INC

KEURIG DR PEPPER INC
KEYBANK NA/CLEVELAND OH
KEYBANK NA/CLEVELAND OH
KEYBANK NA/CLEVELAND OH
KEYBANK NA/CLEVELAND OH
KEYBANK NA/CLEVELAND OH
KEYBANK NA/CLEVELAND OH
KEYBANK NA/CLEVELAND OH
KEYBANK NA/CLEVELAND OH
KEYBANK NA/CLEVELAND OH
KEYBANK NA/CLEVELAND OH
KEYCORP

KEYCORP

KEYCORP

KEYCORP

KEYCORP

KEYCORP

KEYSPAN GAS EAST CORP 144A
KILROY REALTY LP
KIMBERLY-CLARK CORP
KIMBERLY-CLARK CORP
KIMBERLY-CLARK CORP
KIMCO REALTY OP LLC

KIMCO REALTY OP LLC

KIMCO REALTY OP LLC

KIMCO REALTY OP LLC

KIMCO REALTY OP LLC
KINDER MORGAN ENERGY PARTNERS
KINDER MORGAN INC

KINDER MORGAN INC

KINDER MORGAN INC

KINDER MORGAN INC

KINDER MORGAN INC

KINDER MORGAN INC

KINDER MORGAN INC

KINDER MORGAN INC

KINDER MORGAN INC

KINDER MORGAN INC

KINDER MORGAN INC

KITE REALTY GROUP LP

KITE REALTY GROUP LP

KITE REALTY GROUP TRUST
KKR GROUP FINANCE CO Il 144A
KKR GROUP FINANCE CO VI L 144A
KKR GROUP FINANCE CO VI L 144A
KKR GROUP FINANCE CO XII 144A
KLA CORP

KRAFT HEINZ FOODS CO
KRAFT HEINZ FOODS CO
KRAFT HEINZ FOODS CO
KYNDRYL HOLDINGS INC
KYNDRYL HOLDINGS INC
L3HARRIS TECHNOLOGIES INC
L3HARRIS TECHNOLOGIES INC
L3HARRIS TECHNOLOGIES INC
L3HARRIS TECHNOLOGIES INC

Coupon Rate

0.02
0.06
0.05
0.04
0.03
0.03
0.03
0.05
0.03
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.06
0.05
0.05
0.04
0.04
0.06
0.05
0.04
0.06
0.03
0.03
0.06
0.05
0.03
0.06
0.03
0.03
0.03
0.03
0.06
0.06
0.03
0.02
0.03
0.06
0.02
0.02
0.04
0.04
0.06
0.05
0.02
0.05
0.05
0.05
0.02
0.06
0.06
0.05
0.05
0.04
0.04
0.05
0.05
0.05
0.05
0.04
0.04
0.02
0.05
0.02
0.05
0.06

Maturity Date

4/22/2026
412212027
12/8/2026
8/15/2029
6/1/2041
3/1/2031
6/1/2050
4/15/2033
10/1/2025
3/22/2063
3/22/2033
3/22/2030
3/22/2026
3/22/2030
4/15/2052
8/8/2032
8/8/2032
11/15/2027
1/26/2033
1/26/2033
4/13/2029
12/14/2027
11/15/2027
1/26/2033
4/13/2029
3/6/2035
10/1/2029
10/1/2029
3/6/2035
6/1/2033
10/1/2029
3/6/2033
12/15/2024
3/26/2030
3/26/2030
3/26/2030
3/1/2034
3/1/2034
2/1/2025
12/1/2031
8/15/2026
9/1/2041
2/15/2031
11/15/2026
3/1/2028
6/1/2025
6/1/2045
2/1/2029
11/15/2026
2/15/2046
3/1/2048
2/1/2029
11/15/2026
3/1/2034
3/1/2034
9/15/2030
6/1/2044
71112029
7/1/2029
5/17/2032
7/15/2032
10/1/2049
7/15/2045
4/1/2030
10/15/2041
10/15/2026
7/31/2033
1/15/2031
412712045
7/31/2053

Market Value

5,499,728.10
4,170,385.54
1,635,053.00
3,004,410.00
1,773,600.00
501,168.00
2,100,780.00
1,941,173.00
2,434,449.00
7,927,200.00
1,630,163.00
5,328,102.85
4,735,015.00
4,096,364.30
1,395,907.50
1,254,319.96
1,797,020.00
4,961,250.00
1,855,660.00
1,029,891.30
4,041,270.00
1,076,604.60
545,737.50
825,768.70
2,245,150.00
1,021,910.00
1,268,670.00
3,155,605.18
694,898.80
1,392,639.20
2,712,416.46
3,488,916.80
1,301,189.75
64,186.50
1,833,900.00
440,136.00
4,009,531.10
636,858.25
176,463.00
1,654,739.50
568,644.00
4,079,219.20
505,216.35
3,349,130.50
868,755.70
394,392.00
554,224.80
4,343,911.60
1,596,571.80
97,791.10
450,725.00
2,092,251.00
1,495,639.10
404,602.77
235,604.07
765,080.00
3,053,523.76
5,443,522.40
4,380,917.00
5,152,691.96
965,456.80
5,929,294.80
1,476,161.50
3,722,844.54
5,473,543.90
146,678.40
8,049,040.00
1,374,986.88
457,452.00
716,653.65

Accrual

52,494.72
50,296.77
26,144.75
15,453.13
22,480.00
1,379.00
33,000.00
47,748.06
41,415.00
10,400.00
1,996.75
6,591.25
6,286.25
5,067.50
33,718.75
10,070.59
14,427.78
110,500.00
18,055.56
10,020.83
81,900.00
92,863.13
12,155.00
8,034.72
45,500.00
5,867.58
19,125.00
47,570.25
3,989.96
24,264.27
40,889.25
14,319.00
13,459.79
30.14
861.11
206.67
19,978.67
3,173.33
990.00
15,375.00
2,491.67
19,875.00
1,571.67
24,130.56
3,189.17
5,733.33
10,730.00
36,333.33
11,503.33
709.81
2,166.67
17,500.00
10,776.11
4,601.36
2,679.42
1,688.89
56,443.33
54,750.00
44,062.50
96,149.09
9,620.33
159,412.50
17,070.44
74,362.50
134,891.14
1,512.44
72,000.00
6,429.60
10,485.65
6,580.00

Shares

5,706,000.00
4,157,000.00
1,630,000.00
3,225,000.00
2,400,000.00
591,000.00
3,000,000.00
1,900,000.00
2,510,000.00
8,000,000.00
1,630,000.00
5,273,000.00
4,700,000.00
4,054,000.00
1,625,000.00
1,396,000.00
2,000,000.00
5,000,000.00
2,000,000.00
1,110,000.00
4,500,000.00
1,140,000.00
550,000.00
890,000.00
2,500,000.00
1,000,000.00
1,500,000.00
3,731,000.00
680,000.00
1,520,000.00
3,207,000.00
3,440,000.00
1,325,000.00
70,000.00
2,000,000.00
480,000.00
3,746,000.00
595,000.00
180,000.00
2,050,000.00
600,000.00
4,240,000.00
615,000.00
3,650,000.00
890,000.00
400,000.00
580,000.00
4,360,000.00
1,740,000.00
110,000.00
500,000.00
2,100,000.00
1,630,000.00
407,000.00
237,000.00
800,000.00
3,304,000.00
5,840,000.00
4,700,000.00
5,326,000.00
980,000.00
6,540,000.00
1,555,000.00
3,966,000.00
7,135,000.00
160,000.00
8,000,000.00
1,692,000.00
485,000.00
705,000.00

Base Cost % of MV

5,790,561.90 0.0090%
4,168,901.05 0.0068%
1,631,292.50 0.0027%
3,010,395.59 0.0049%
2,400,000.00 0.0029%
595,768.03 0.0008%
2,986,452.92 0.0034%
1,896,028.09 0.0032%
2,591,753.08 0.0040%
7,944,438.07 0.0130%
1,630,886.05 0.0027%
5,261,361.94 0.0087%
4,730,831.14 0.0077%
4,045,052.40 0.0067%
1,479,796.91 0.0023%
1,392,979.94 0.0021%
1,956,473.33 0.0029%
4,920,006.95 0.0081%
1,991,273.05 0.0030%
1,105,156.53 0.0017%
4,640,721.21 0.0066%
1,144,309.77 0.0018%
549,311.44 0.0009%
886,116.50 0.0014%
2,719,028.00 0.0037%
999,980.00 0.0017%
1,479,767.75 0.0021%
3,126,004.98 0.0052%
680,123.48 0.0011%
1,520,000.00 0.0023%
2,686,973.44 0.0044%
3,440,000.00 0.0057%
1,329,012.27 0.0021%
69,965.93 0.0001%
1,999,025.92 0.0030%
450,343.44 0.0007%
3,731,167.80 0.0066%
592,644.11 0.0010%
179,968.22 0.0003%
2,042,661.94 0.0027%
598,673.31 0.0009%
4,388,193.72 0.0067%
555,930.68 0.0008%
3,646,661.41 0.0055%
908,039.37 0.0014%
407,333.13 0.0006%
534,007.99 0.0009%
4,352,974.47 0.0071%
1,738,408.46 0.0026%
110,279.71 0.0002%
503,997.01 0.0007%
2,096,616.14 0.0034%
1,628,509.07 0.0024%
401,670.60 0.0007%
233,896.64 0.0004%
835,253.93 0.0013%
4,003,003.15 0.0050%
6,112,999.90 0.0089%
5,043,395.24 0.0072%
5,344,189.02 0.0084%
983,817.88 0.0016%
5,469,805.92 0.0097%
1,653,110.97 0.0024%
3,509,661.38 0.0061%
5,413,747.92 0.0090%
159,892.04 0.0002%
7,991,889.01 0.0132%
1,399,342.47 0.0023%
654,112.26 0.0007%
702,785.27 0.0012%



Mellon Security ID
502431AQ2
502431AQ2
502431AQ2
502431AT6
502431AS8
502431AS8
413875AW5
502431AQ2
50540RAY8
512807AV0
512807AV0
512807AS7
512807AW8
512807AW8
512807AV0
512807AS7
52107QAH8
52107QAL9
521865AY1
521865BB0
526057CD4
526107AF4
526107AG2
53079EBN3
53079EBN3
534187BJ7
534187BK4
534187BF5
534187AW9
534187BG3
534187BT5
534187BE8
534187BQ1
53944YAX1
53944YAP8
539439AW9
539439AY5
53944YAU7
539439AR0
53944YAB9
53944YAS2
53944YAD5
539439AX7
53944YAL7
53944YAP8
539830BB4
539830BH1
539830BW8
539830CE7
539830BP3
539830BP3
539830BR9
539830BS7
539830CE7
539830BZ1
539830BK4
539830CB3
539830BU2
539830BZ1
540424ATS
546676AZ0
546676AW7
548661ED5
548661EJ2
548661EL7
548661EM5
548661ER4
548661ES2
548661EJ2
548661DM6

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

March 2024 Holdings

Security Descriptionl
L3HARRIS TECHNOLOGIES INC
L3HARRIS TECHNOLOGIES INC
L3HARRIS TECHNOLOGIES INC
L3HARRIS TECHNOLOGIES INC
L3HARRIS TECHNOLOGIES INC
L3HARRIS TECHNOLOGIES INC
L3HARRIS TECHNOLOGIES INC
L3HARRIS TECHNOLOGIES INC
LABORATORY CORP OF AMERICA HOL
LAM RESEARCH CORP

LAM RESEARCH CORP

LAM RESEARCH CORP

LAM RESEARCH CORP

LAM RESEARCH CORP

LAM RESEARCH CORP

LAM RESEARCH CORP
LAZARD GROUP LLC

LAZARD GROUP LLC

LEAR CORP

LEAR CORP

LENNAR CORP

LENNOX INTERNATIONAL INC
LENNOX INTERNATIONAL INC
LIBERTY MUTUAL GROUP INC 144A
LIBERTY MUTUAL GROUP INC 144A
LINCOLN NATIONAL CORP
LINCOLN NATIONAL CORP
LINCOLN NATIONAL CORP
LINCOLN NATIONAL CORP
LINCOLN NATIONAL CORP
LINCOLN NATIONAL CORP
LINCOLN NATIONAL CORP
LINCOLN NATIONAL CORP
LLOYDS BANKING GROUP PLC
LLOYDS BANKING GROUP PLC
LLOYDS BANKING GROUP PLC
LLOYDS BANKING GROUP PLC
LLOYDS BANKING GROUP PLC
LLOYDS BANKING GROUP PLC
LLOYDS BANKING GROUP PLC
LLOYDS BANKING GROUP PLC
LLOYDS BANKING GROUP PLC
LLOYDS BANKING GROUP PLC
LLOYDS BANKING GROUP PLC
LLOYDS BANKING GROUP PLC
LOCKHEED MARTIN CORP
LOCKHEED MARTIN CORP
LOCKHEED MARTIN CORP
LOCKHEED MARTIN CORP
LOCKHEED MARTIN CORP
LOCKHEED MARTIN CORP
LOCKHEED MARTIN CORP
LOCKHEED MARTIN CORP
LOCKHEED MARTIN CORP
LOCKHEED MARTIN CORP
LOCKHEED MARTIN CORP
LOCKHEED MARTIN CORP
LOCKHEED MARTIN CORP
LOCKHEED MARTIN CORP
LOEWS CORP

LOUISVILLE GAS AND ELECTRIC CO
LOUISVILLE GAS AND ELECTRIC CO
LOWE'S COS INC

LOWE'S COS INC

LOWE'S COS INC

LOWE'S COS INC

LOWE'S COS INC

LOWE'S COS INC

LOWE'S COS INC

LOWE'S COS INC

Coupon Rate
0.05
0.05
0.05
0.05
0.05
0.05
0.04
0.05
0.03
0.02
0.02
0.04
0.03
0.03
0.02
0.04
0.04
0.06
0.04
0.04
0.05
0.02
0.06
0.06
0.06
0.03
0.03
0.04
0.06
0.04
0.06
0.03
0.03
0.06
0.02
0.08
0.06
0.05
0.04
0.05
0.04
0.04
0.06
0.04
0.02
0.04
0.04
0.05
0.05
0.02
0.02
0.04
0.04
0.05
0.04
0.05
0.05
0.05
0.04
0.03
0.05
0.03
0.02
0.04
0.05
0.06
0.06
0.06
0.04
0.03

Maturity Date
7/31/2033
7/31/2033
7/31/2033

6/1/2031
6/1/2029
6/1/2029
6/15/2028
7/31/2033
6/1/2031
6/15/2030
6/15/2030
3/15/2026
6/15/2050
6/15/2050
6/15/2030
3/15/2026
3/1/2027
3/15/2031
9/15/2027
5/30/2030
11/29/2027
8/1/2027
9/15/2028
6/15/2052
6/15/2052
1/15/2030
1/15/2031
12/12/2026
10/9/2037
3/1/2048
3/15/2034
3/9/2025
3/1/2032
1/5/2035
5/11/2027
11/15/2033
8/7/2027
8/11/2033
3/22/2028
3/24/2026
3/18/2028
1/11/2027
3/6/2029
71912025
5/11/2027
12/15/2042
1/15/2026
1/15/2033
2/15/2064
6/15/2030
6/15/2030
6/15/2032
6/15/2053
2/15/2064
5/15/2028
5/15/2036
2/15/2055
10/15/2025
5/15/2028
5/15/2030
4/15/2033
10/1/2025
9/15/2028
4/1/2052
4/15/2033
4/15/2053
7/1/2053
4/1/2063
4/1/2052
4/15/2026

Market Value
719,382.95
4,666,430.94
2,615,938.00
4,343,257.50
1,146,147.50
1,195,980.00
194,730.00
4,119,096.22
973,727.85
359,528.75
845,950.00
3,501,209.60
2,446,497.03
615,213.00
1,830,635.80
3,086,027.10
1,142,928.00
936,826.20
394,009.26
427,932.25
543,284.50
916,266.00
1,824,822.00
1,679,161.15
740,947.90
1,767,260.00
880,450.00
3,394,829.50
228,073.92
737,284.59
7,356,055.50
3,075,212.45
5,017,633.20
2,722,284.95
446,660.75
3,601,530.17
3,760,611.00
1,5623,973.20
674,775.50
813,790.10
1,790,338.00
370,670.30
508,310.00
144,243.10
1,022,254.50
932,605.50
596,555.96
1,696,282.50
287,224.70
354,068.40
1,677,609.80
178,543.00
1,351,904.00
316,937.60
3,295,533.84
285,144.00
2,221,905.10
999,033.53
2,224,435.80
3,237,341.25
1,940,565.00
1,206,433.20
546,825.00
1,982,207.85
4,411,902.00
5,053,000.00
183,574.96
5,169,700.00
759,230.75
950,740.00

Accrual
6,435.00
41,742.00
23,400.00
11,418.75
2,903.75
3,030.00
2,591.11
36,846.00
10,215.00
2,377.64
5,594.44
5,973.33
30,297.23
7,618.75
12,106.38
5,265.00
3,625.00
2,935.50
694.13
5,587.85
8,853.47
2,890.00
4,400.00
28,259.31
12,469.72
12,877.78
7,177.78
6,791.84
6,682.20
3,382.13
20,587.66
6,438.51
16,532.50
36,697.38
3,068.70
96,112.89
33,441.19
10,919.56
760.16
750.46
2,532.29
3,208.33
2,038.54
1,278.18
7,023.22
12,882.68
4,579.11
18,287.50
2,597.11
2,287.83
10,839.97
2,181.83
19,551.11
2,865.78
55,913.76
5,100.00
14,817.11
22,825.00
37,740.94
43,217.78
47,748.06
20,460.00
472.22
51,318.75
102,020.83
129,687.50
2,558.75
146,250.00
19,656.25
11,527.78

Shares
715,000.00
4,638,000.00
2,600,000.00
4,350,000.00
1,150,000.00
1,200,000.00
200,000.00
4,094,000.00
1,135,000.00
425,000.00
1,000,000.00
3,584,000.00
3,579,000.00
900,000.00
2,164,000.00
3,159,000.00
1,200,000.00
927,000.00
411,000.00
475,000.00
550,000.00
1,020,000.00
1,800,000.00
1,745,000.00
770,000.00
2,000,000.00
1,000,000.00
3,550,000.00
222,000.00
933,000.00
7,450,000.00
3,145,000.00
5,835,000.00
2,705,000.00
485,000.00
3,199,000.00
3,725,000.00
1,580,000.00
695,000.00
830,000.00
1,870,000.00
385,000.00
500,000.00
145,000.00
1,110,000.00
1,075,000.00
611,000.00
1,650,000.00
290,000.00
420,000.00
1,990,000.00
190,000.00
1,600,000.00
320,000.00
3,326,000.00
300,000.00
2,230,000.00
1,000,000.00
2,245,000.00
3,575,000.00
1,900,000.00
1,240,000.00
625,000.00
2,415,000.00
4,425,000.00
5,000,000.00
178,000.00
5,000,000.00
925,000.00
1,000,000.00

Base Cost

% of MV
669,965.75 0.0012%
4,514,806.54 0.0076%
2,597,363.93 0.0043%
4,346,803.48 0.0071%
1,147,459.11 0.0019%
1,197,348.64 0.0020%
198,734.53 0.0003%
3,852,608.43 0.0067%
1,132,074.52 0.0016%
424,110.94 0.0006%
997,908.09 0.0014%
3,721,535.68 0.0057%
2,523,463.10 0.0040%
897,842.23 0.0010%
1,968,278.07 0.0030%
3,244,015.49 0.0051%
1,198,367.15 0.0019%
926,631.63 0.0015%
404,875.52 0.0006%
474,322.03 0.0007%
581,643.42 0.0009%
909,578.66 0.0015%
1,798,310.11 0.0030%
1,741,246.21 0.0027%
768,343.62 0.0012%
1,695,925.98 0.0029%
998,536.77 0.0014%
3,321,216.07 0.0056%
231,934.39 0.0004%
963,700.99 0.0012%
7,454,577.26 0.0120%
3,211,559.40 0.0050%
5,756,100.98 0.0082%
2,705,000.00 0.0045%
485,000.00 0.0007%
3,286,182.28 0.0059%
3,725,000.00 0.0062%
1,580,000.00 0.0025%
693,199.68 0.0011%
830,395.80 0.0013%
1,857,847.42 0.0029%
389,603.27 0.0006%
498,148.20 0.0008%
145,000.00 0.0002%
1,112,919.81 0.0017%
1,282,863.03 0.0015%
621,676.71 0.0010%
1,641,788.26 0.0028%
289,070.40 0.0005%
376,702.10 0.0006%
1,991,659.87 0.0027%
189,861.26 0.0003%
1,508,716.53 0.0022%
328,682.74 0.0005%
3,317,957.92 0.0054%
302,346.82 0.0005%
2,213,248.12 0.0036%
998,527.23 0.0016%
2,241,355.14 0.0036%
3,572,445.52 0.0053%
1,896,028.09 0.0032%
1,270,218.97 0.0020%
624,093.90 0.0009%
2,156,764.84 0.0032%
4,420,414.47 0.0072%
4,982,551.05 0.0083%
177,769.41 0.0003%
4,996,921.51 0.0085%
704,280.31 0.0012%
998,996.17 0.0016%



Mellon Security ID
548661DU8
548661ED5
548661EQ6
548661EQ6
548661EL7
548661DN4
548661EQ6
50212YAH7
50212YAH7
529043AD3
529043AE1
529537AA0
529043AE1
529043AF8
50247VAC3
55261FARS
55261FAR5
55261FAQ7
56035LAH7
55279HAWO
55279HAWO
56501RACO
565849AQ9
565849AP1
56585AAF9
56585ABD3
570535AP9
570535AQ7
571903BE2
571903BG7
571903BJ1
571903BP7
571903BE2
571903BG7
571903BL6
571903BQ5
571903BG7
571903BL6
571676AC9
571676AU9
571748BG6
571748AV4
571748BG6
571748BN1
571748BP6
573284AV8
573284AV8
573874AJ3
573874AQ7
573874AJ3
573874AN4
573874AQ7
574599BP0
574599BP0
70213HAE8
575718AB7
575718AA9
57629W5B2
57629W5B2
57636QAQ7
57636QAR5
57636QAP9
57636QAR5
57636QAR5
57636QAB0
57636QAQ7
577081BD3
578454AC4
578454AF7
579780AQ0

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

NON-USD FIXED INCOME

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

NON-USD FIXED INCOME

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

LOWE'S COS INC

LOWE'S COS INC

LOWE'S COS INC

LOWE'S COS INC

LOWE'S COS INC

LOWE'S COS INC

LOWE'S COS INC

LPL HOLDINGS INC

LPL HOLDINGS INC

LXP INDUSTRIAL TRUST

LXP INDUSTRIAL TRUST

LXP INDUSTRIAL TRUST

LXP INDUSTRIAL TRUST

LXP INDUSTRIAL TRUST

LYB INTERNATIONAL FINANCE BV
M&T BANK CORP

M&T BANK CORP

M&T BANK CORP

MAIN STREET CAPITAL CORP
MANUFACTURERS & TRADERS TRUST
MANUFACTURERS & TRADERS TRUST
MANULIFE FINANCIAL CORP
MARATHON OIL CORP

MARATHON OIL CORP

MARATHON PETROLEUM CORP
MARATHON PETROLEUM CORP
MARKEL GROUP INC

MARKEL GROUP INC

MARRIOTT INTERNATIONAL INC/MD
MARRIOTT INTERNATIONAL INC/MD
MARRIOTT INTERNATIONAL INC/MD
MARRIOTT INTERNATIONAL INC/MD
MARRIOTT INTERNATIONAL INC/MD
MARRIOTT INTERNATIONAL INC/MD
MARRIOTT INTERNATIONAL INC/MD
MARRIOTT INTERNATIONAL INC/MD
MARRIOTT INTERNATIONAL INC/MD
MARRIOTT INTERNATIONAL INC/MD
MARS INC 144A

MARS INC 144A

MARSH & MCLENNAN COS INC
MARSH & MCLENNAN COS INC
MARSH & MCLENNAN COS INC
MARSH & MCLENNAN COS INC
MARSH & MCLENNAN COS INC
MARTIN MARIETTA MATERIALS INC
MARTIN MARIETTA MATERIALS INC
MARVELL TECHNOLOGY INC
MARVELL TECHNOLOGY INC
MARVELL TECHNOLOGY INC
MARVELL TECHNOLOGY INC
MARVELL TECHNOLOGY INC
MASCO CORP

MASCO CORP

MASS GENERAL BRIGHAM INC
MASSACHUSETTS INSTITUTE OF TEC
MASSACHUSETTS INSTITUTE OF TEC
MASSMUTUAL GLOBAL FUNDING 144A
MASSMUTUAL GLOBAL FUNDING 144A
MASTERCARD INC

MASTERCARD INC

MASTERCARD INC

MASTERCARD INC

MASTERCARD INC

MASTERCARD INC

MASTERCARD INC

MATTEL INC 144A

MAYO CLINIC

MAYO CLINIC

MCCORMICK & CO INC/MD

Coupon Rate

0.05
0.02
0.05
0.05
0.05
0.04
0.05
0.07
0.07
0.04
0.03
0.02
0.03
0.07
0.05
0.05
0.05
0.05
0.07
0.05
0.05
0.04
0.05
0.04
0.07
0.04
0.05
0.05
0.05
0.03
0.05
0.05
0.05
0.03
0.05
0.05
0.03
0.05
0.04
0.05
0.04
0.04
0.04
0.02
0.02
0.03
0.03
0.03
0.06
0.03
0.05
0.06
0.02
0.02
0.03
0.05
0.06
0.05
0.05
0.04
0.03
0.03
0.03
0.03
0.03
0.04
0.06
0.04
0.03
0.03

Maturity Date

4/15/2030
9/15/2028
7/1/2033
711/2033
4/15/2033
4/15/2046
7/1/2033
11/17/2028
11/17/2028
6/15/2024
9/15/2030
10/1/2031
9/15/2030
11/15/2028
3/15/2044
1/27/2034
1/27/2034
8/16/2028
3/1/2029
1/27/2028
1/27/2028
3/4/2026
4/1/2029
7115/2027
3/1/2041
4/1/2028
3/30/2043
4/5/2046
6/15/2030
4/15/2031
10/15/2027
5/15/2029
6/15/2030
4/15/2031
4/15/2029
5/15/2034
4/15/2031
4/15/2029
4/1/2034
4/20/2031
3/15/2029
6/3/2024
3/15/2029
11/15/2030
12/15/2031
3/15/2030
3/15/2030
4/15/2031
9/15/2033
4/15/2031
6/22/2028
9/15/2033
10/1/2030
10/1/2030
7/1/2049
7112114
7/1/2111
1/17/2029
1/17/2029
3/26/2050
3/26/2027
3/26/2030
3/26/2027
3/26/2027
4/1/2024
3/26/2050
12/15/2027
11/15/2047
11/15/2061
4/15/2030

Market Value

283,805.60
673,688.40
3,432,001.65
1,879,789.45
4,436,828.00
747,454.50
2,495,634.68
4,813,593.20
3,650,535.20
345,970.68
660,021.30
2,153,601.00
3,5671,634.25
2,548,366.59
217,128.80
2,129,242.00
2,789,400.00
257,779.80
2,362,572.00
5,754,900.90
2,930,468.80
2,483,236.50
479,476.80
777,768.00
996,288.60
959,920.00
27,345.30
202,666.50
2,165,859.50
2,026,522.50
1,446,244.50
1,260,916.02
929,616.10
482,916.00
2,228,454.35
1,414,641.80
1,293,525.00
466,536.10
1,952,231.95
5,541,614.10
1,622,395.50
1,992,580.00
669,606.87
1,275,690.00
968,054.80
1,456,724.30
375,084.70
3,725,700.68
2,739,580.80
1,790,339.02
1,611,330.09
1,051,210.36
3,762,377.10
1,836,105.60
1,441,780.00
191,858.10
251,463.60
4,424,679.50
1,213,058.20
549,363.15
1,540,336.00
155,368.45
115,525.20
1,925,420.00
360,000.00
1,296,992.70
5,371,400.00
426,705.00
238,008.60
4,173,168.00

Accrual

6,017.50
581.78
43,839.38
24,011.88
102,597.22
16,634.58
31,878.50
115,424.25
87,535.50
4,521.49
948.00
32,062.50
5,130.00
63,212.63
530.83
20,571.32
26,949.33
1,536.64
35,459.48
49,882.67
25,400.89
7,859.06
212.00
7,431.11
4,956.25
19,000.00
754.17
5,500.00
30,300.17
30,882.92
33,430.56
6,728.31
13,005.24
7,359.33
50,724.53
8,210.58
19,712.50
10,619.39
39,330.00
116,664.63
3,208.33
22,944.44
1,324.17
12,750.00
8,111.94
1,855.56
477.78
58,709.59
6,981.33
28,212.16
21,892.41
2,678.82
45,900.00
22,400.00
15,960.00
2,455.95
3,220.00
44,364.03
12,162.72
355.59
733.33
77.70
55.00
916.67
6,075.00
839.51
92,547.57
7,555.56
4,165.45
55,333.33

Shares

290,000.00
770,000.00
3,405,000.00
1,865,000.00
4,450,000.00
975,000.00
2,476,000.00
4,594,000.00
3,484,000.00
349,000.00
790,000.00
2,700,000.00
4,275,000.00
2,443,000.00
245,000.00
2,290,000.00
3,000,000.00
270,000.00
2,325,000.00
5,970,000.00
3,040,000.00
2,525,000.00
480,000.00
800,000.00
915,000.00
1,000,000.00
30,000.00
225,000.00
2,225,000.00
2,350,000.00
1,450,000.00
1,274,000.00
955,000.00
560,000.00
2,245,000.00
1,430,000.00
1,500,000.00
470,000.00
2,185,000.00
5,610,000.00
1,650,000.00
2,000,000.00
681,000.00
1,500,000.00
1,160,000.00
1,670,000.00
430,000.00
4,316,000.00
2,640,000.00
2,074,000.00
1,633,000.00
1,013,000.00
4,590,000.00
2,240,000.00
2,000,000.00
210,000.00
230,000.00
4,450,000.00
1,220,000.00
665,000.00
1,600,000.00
167,000.00
120,000.00
2,000,000.00
360,000.00
1,570,000.00
5,350,000.00
500,000.00
345,000.00
4,800,000.00

Base Cost % of MV

284,738.27 0.0005%
728,994.25 0.0011%
3,409,137.37 0.0056%
1,865,000.00 0.0031%
4,383,980.82 0.0073%
767,859.16 0.0012%
2,479,009.70 0.0041%
4,817,062.86 0.0079%
3,653,166.52 0.0060%
349,000.00 0.0006%
792,786.02 0.0011%
2,695,011.78 0.0035%
3,442,360.05 0.0058%
2,429,836.28 0.0042%
258,223.18 0.0004%
2,290,000.00 0.0035%
2,903,827.76 0.0046%
270,000.00 0.0004%
2,321,966.23 0.0039%
5,912,661.96 0.0094%
3,036,643.94 0.0048%
2,486,366.49 0.0041%
479,104.14 0.0008%
837,704.91 0.0013%
957,134.60 0.0016%
934,378.15 0.0016%
29,570.91 0.0000%
222,988.19 0.0003%
2,132,818.18 0.0035%
2,134,689.10 0.0033%
1,440,958.96 0.0024%
1,258,839.79 0.0021%
1,020,864.11 0.0015%
559,213.03 0.0008%
2,220,781.34 0.0036%
1,411,530.54 0.0023%
1,270,138.80 0.0021%
464,929.73 0.0008%
2,010,439.22 0.0032%
5,610,000.00 0.0091%
1,642,622.22 0.0027%
1,999,963.25 0.0033%
680,897.40 0.0011%
1,491,602.25 0.0021%
1,158,866.48 0.0016%
1,675,820.92 0.0024%
426,949.45 0.0006%
3,690,752.55 0.0061%
2,695,398.08 0.0045%
1,773,545.14 0.0029%
1,583,424.47 0.0026%
1,007,733.83 0.0017%
4,137,730.18 0.0062%
2,091,533.06 0.0030%
2,000,000.00 0.0024%
210,000.00 0.0003%
229,149.08 0.0004%
4,449,442.81 0.0072%
1,219,847.23 0.0020%
811,342.12 0.0009%
1,684,717.60 0.0025%
166,794.17 0.0003%
119,849.21 0.0002%
1,997,484.99 0.0032%
360,000.00 0.0006%
1,923,991.54 0.0021%
5,342,071.20 0.0088%
540,791.50 0.0007%
345,000.00 0.0004%
4,282,296.27 0.0068%



Mellon Security ID
579780AQ0
58013MFF6
58013MER1
58013MFRO
58013MFM1
58013MFN9
58013MFRO
58013MFRO
58013MFQ2
585055BT2
586054AA6
586054AB4
58769JAR8
58769JAM9
58769JAG2
58769JAL1
58769JAR8
58769JAB3
58769JAQ0
58769JAL1
58769JAR8
58769JAA5
58933YAZ8
58933YBE4
58933YBBO
58933YAZ8
58989V2D5
30303M8H8
30303M8L9
30303M8J4
30303M8L9
59156RBZ0
59156RCCO
59156RCE6
59156RBM9
59156RCD8
59156RCE6
59156RAP3
59156RCE6
59217GFR5
592179KF1
59217GFQ7
59217GEZ8
59217GFP9
59217GFS3
59217GEZ8
59217GFQ7
592179KD6
59217GFC8
59217GEZ8
59217GFQ7
592173AE8
592173AE8
595017BE3
595017BE3
595112BS1
595112BQ5
595112BS1
595112BZ5
595112CD3
594918BJ2
594918BR4
594918CC6
594918CE2
594918AR5
594918BZ6
594918CC6
594918BR4
594918BB9
594918BR4

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

MCCORMICK & CO INC/MD
MCDONALD'S CORP

MCDONALD'S CORP

MCDONALD'S CORP

MCDONALD'S CORP

MCDONALD'S CORP

MCDONALD'S CORP

MCDONALD'S CORP

MCDONALD'S CORP

MEDTRONIC INC

MEMORIAL SLOAN-KETTERING CANCE
MEMORIAL SLOAN-KETTERING CANCE
MERCEDES-BENZ FINANCE NOR 144A
MERCEDES-BENZ FINANCE NOR 144A
MERCEDES-BENZ FINANCE NOR 144A
MERCEDES-BENZ FINANCE NOR 144A
MERCEDES-BENZ FINANCE NOR 144A
MERCEDES-BENZ FINANCE NOR 144A
MERCEDES-BENZ FINANCE NOR 144A
MERCEDES-BENZ FINANCE NOR 144A
MERCEDES-BENZ FINANCE NOR 144A
MERCEDES-BENZ FINANCE NOR 144A
MERCK & CO INC

MERCK & CO INC

MERCK & CO INC

MERCK & CO INC

MET TOWER GLOBAL FUNDING 144A
META PLATFORMS INC

META PLATFORMS INC

META PLATFORMS INC

META PLATFORMS INC

METLIFE INC

METLIFE INC

METLIFE INC

METLIFE INC

METLIFE INC

METLIFE INC

METLIFE INC

METLIFE INC

METROPOLITAN LIFE GLOBAL 144A
METROPOLITAN LIFE GLOBAL 144A
METROPOLITAN LIFE GLOBAL 144A
METROPOLITAN LIFE GLOBAL 144A
METROPOLITAN LIFE GLOBAL 144A
METROPOLITAN LIFE GLOBAL 144A
METROPOLITAN LIFE GLOBAL 144A
METROPOLITAN LIFE GLOBAL 144A
METROPOLITAN LIFE GLOBAL 144A
METROPOLITAN LIFE GLOBAL 144A
METROPOLITAN LIFE GLOBAL 144A
METROPOLITAN LIFE GLOBAL 144A
METROPOLITAN LIFE INSURAN 144A
METROPOLITAN LIFE INSURAN 144A
MICROCHIP TECHNOLOGY INC
MICROCHIP TECHNOLOGY INC
MICRON TECHNOLOGY INC

MICRON TECHNOLOGY INC

MICRON TECHNOLOGY INC

MICRON TECHNOLOGY INC

MICRON TECHNOLOGY INC
MICROSOFT CORP

MICROSOFT CORP

MICROSOFT CORP

MICROSOFT CORP

MICROSOFT CORP

MICROSOFT CORP

MICROSOFT CORP

MICROSOFT CORP

MICROSOFT CORP

MICROSOFT CORP

Coupon Rate

0.03
0.04
0.04
0.04
0.02
0.03
0.04
0.04
0.04
0.04
0.05
0.04
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.06
0.01
0.02
0.02
0.01
0.01
0.04
0.05
0.04
0.05
0.05
0.05
0.05
0.03
0.05
0.05
0.06
0.05
0.05
0.05
0.05
0.03
0.05
0.05
0.03
0.05
0.05
0.04
0.03
0.05
0.08
0.08
0.05
0.05
0.03
0.05
0.03
0.06
0.05
0.03
0.02
0.03
0.03
0.04
0.04
0.03
0.02
0.03
0.02

Maturity Date

4/15/2030
4/1/2028
5/1/2043
4/1/2050
3/1/2030
711/2025
4/1/2050
4/1/2050
7/1/2030

3/15/2035
71112042
711/2052

1/11/2029
8/3/2033

3/30/2028
8/3/2028

1/11/2029

11/26/2025

1/11/2027
8/3/2028

1/11/2029

11/27/2024

6/24/2030

12/10/2031

6/24/2050

6/24/2030

9/14/2026

8/15/2032

5/15/2028

8/15/2052

5/15/2028

3/23/2030

7/15/2052

7115/2033
3/1/2025

1/15/2054

7/15/2033

12/15/2066

7/15/2033
1/8/2029
1/6/2028

9/12/2028

3/21/2029

3/28/2033
1/8/2034

3/21/2029

9/12/2028
1/6/2026

8/25/2025

3/21/2029

9/12/2028

11/1/2025

11/1/2025

3/15/2029

3/15/2029

4/15/2032

2/15/2030

4/15/2032
2/9/2033

1/15/2031

11/3/2025
8/8/2026
6/1/2050

3/17/2052

11/15/2042
2/6/2037
6/1/2050
8/8/2026

2/12/2025
8/8/2026

Market Value

1,738,820.00
1,447,005.00
556,563.00
101,149.95
465,085.80
782,072.00
1,421,115.00
41,797.50
2,845,894.00
424,752.60
974,790.00
64,004.25
582,414.30
4,407,779.50
2,686,473.00
944,446.20
1,035,403.20
3,008,577.93
14,947,974.45
1,296,101.70
1,443,591.00
4,998,466.35
4,118,850.00
841,667.40
245,283.15
313,032.60
7,756,746.34
1,875,540.00
4,017,241.02
2,100,942.80
2,694,161.64
1,472,984.20
9,398,800.00
4,083,760.00
1,819,359.00
364,176.20
893,322.50
7,067,187.00
3,641,692.98
3,883,294.70
7,008,330.00
5,066,050.00
628,116.00
2,484,414.40
7,475,382.20
738,960.00
4,032,575.80
9,975,442.30
4,919,406.00
785,145.00
3,090,290.50
1,136,421.00
1,033,110.00
2,840,056.80
1,999,039.98
1,984,407.50
732,817.50
1,671,080.00
480,119.36
3,911,262.60
1,412,488.50
1,566,411.00
147,647.25
348,807.36
1,251,396.30
578,687.04
234,266.97
4,642,272.60
166,537.10
2,297,402.80

Accrual

23,055.56
28,500.00
10,572.92
2,541.00
956.25
6,600.00
35,700.00
1,050.00
27,450.00
863.33
12,500.00
773.44
6,305.00
34,485.89
65,160.00
7,457.33
11,208.89
55,989.58
160,000.00
10,234.00
15,627.78
94,722.22
19,534.72
6,662.31
2,607.55
1,484.64
5,027.99
9,838.89
69,806.53
13,419.22
46,815.73
1,506.56
105,555.56
44,791.67
4,650.00
4,100.83
9,798.18
130,026.67
39,942.97
43,721.40
83,465.28
14,250.00
623.33
1,064.33
87,788.64
733.33
11,343.00
118,055.56
20,250.00
779.17
8,692.50
35,750.00
32,500.00
9,561.33
6,729.97
29,601.60
4,468.71
24,927.67
3,937.56
45,184.71
18,628.47
5,830.00
1,893.75
560.02
19,436.67
3,777.13
3,004.75
17,278.00
624.75
8,650.67

Shares

2,000,000.00
1,500,000.00
700,000.00
121,000.00
540,000.00
800,000.00
1,700,000.00
50,000.00
3,050,000.00
444,000.00
1,000,000.00
75,000.00
585,000.00
4,390,000.00
2,700,000.00
940,000.00
1,040,000.00
3,000,000.00
15,000,000.00
1,290,000.00
1,450,000.00
5,000,000.00
5,000,000.00
1,005,000.00
395,000.00
380,000.00
8,518,000.00
2,000,000.00
4,017,000.00
2,360,000.00
2,694,000.00
1,490,000.00
10,000,000.00
4,000,000.00
1,860,000.00
370,000.00
875,000.00
6,900,000.00
3,567,000.00
3,910,000.00
7,000,000.00
5,000,000.00
680,000.00
2,480,000.00
7,540,000.00
800,000.00
3,980,000.00
10,000,000.00
5,000,000.00
850,000.00
3,050,000.00
1,100,000.00
1,000,000.00
2,840,000.00
1,999,000.00
2,375,000.00
750,000.00
2,000,000.00
464,000.00
3,885,000.00
1,450,000.00
1,650,000.00
225,000.00
493,000.00
1,470,000.00
603,000.00
357,000.00
4,890,000.00
170,000.00
2,420,000.00

Base Cost % of MV

1,816,352.31 0.0028%
1,472,050.21 0.0024%
710,294.10 0.0009%
122,898.26 0.0002%
473,047.51 0.0008%
787,425.10 0.0013%
1,767,270.52 0.0023%
49,469.12 0.0001%
3,167,680.49 0.0047%
475,946.76 0.0007%
1,116,787.28 0.0016%
74,603.38 0.0001%
584,331.53 0.0010%
4,371,611.31 0.0072%
2,697,006.04 0.0044%
939,023.52 0.0015%
1,038,811.60 0.0017%
2,995,896.08 0.0049%
14,985,834.00 0.0245%
1,288,659.94 0.0021%
1,448,343.10 0.0024%
4,999,018.10 0.0082%
4,168,183.37 0.0067%
1,006,111.07 0.0014%
279,913.36 0.0004%
319,805.35 0.0005%
8,373,072.13 0.0127%
1,999,556.45 0.0031%
4,014,562.04 0.0066%
2,095,551.83 0.0034%
2,693,470.36 0.0044%
1,497,230.34 0.0024%
9,983,358.73 0.0154%
3,977,200.31 0.0067%
1,861,688.05 0.0030%
372,230.71 0.0006%
879,393.51 0.0015%
7,740,074.29 0.0116%
3,546,668.38 0.0060%
3,909,662.62 0.0064%
6,999,512.80 0.0115%
4,992,791.63 0.0083%
678,547.08 0.0010%
2,477,761.54 0.0041%
7,526,227.64 0.0122%
798,297.55 0.0012%
3,974,262.14 0.0066%
10,000,000.00 0.0163%
4,999,091.60 0.0081%
848,191.18 0.0013%
3,045,602.90 0.0051%
1,207,511.00 0.0019%
1,097,737.26 0.0017%
2,835,034.66 0.0046%
1,995,505.03 0.0033%
2,161,829.81 0.0032%
775,852.17 0.0012%
1,722,389.98 0.0027%
452,079.24 0.0008%
3,882,352.73 0.0064%
1,450,620.76 0.0023%
1,610,632.65 0.0026%
224,481.62 0.0002%
494,470.33 0.0006%
1,457,712.43 0.0020%
602,040.63 0.0009%
356,375.68 0.0004%
4,888,841.23 0.0076%
169,489.96 0.0003%
2,401,228.42 0.0038%



Mellon Security ID
594918BS2
594918BY9
594918CC6
594918CE2
594918BJ2
594918CC6
594918CD4
594918CF9
594918BT0O
594918BJ2
59523UAN7
59523UAQ0
595620AQ8
595620AR6
595620AT2
595620AT2
595620AT2
595620AT2
59562EAH8
59524QAA3
59833CAC6
599191AA1
606822BY9
606822AR5
606822BM5
606822BN3
606822BM5
606822BS2
606822CB8
606822CC6
606822AD6
606822BR4
606822CE2
606822CF9
606822BR4
606822BS2
606822BZ6
606822BY9
606822BX1
606822BY9
606822CB8
606822CC6
606822BY9
606822BY9
606822CC6
606822CE2
606822CL6
606822BY9
60687YCM9
60687YDE6
609935AA9
610202BR3
609935AA9
609935AA9
615369AV7
61744YAP3
61747YFD2
6174468Q5
61747YEV3
6174468N2
61747YELS
61747YER2
61747YEUS
61747YFD2
61747YFL4
61747YEH4
61747YELS
61747YFG5
6174468L6
6174468U6

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

March 2024 Holdings

Coupon Rate

Security Descriptionl

MICROSOFT CORP

MICROSOFT CORP

MICROSOFT CORP

MICROSOFT CORP

MICROSOFT CORP

MICROSOFT CORP

MICROSOFT CORP

MICROSOFT CORP

MICROSOFT CORP

MICROSOFT CORP

MID-AMERICA APARTMENTS LP
MID-AMERICA APARTMENTS LP
MIDAMERICAN ENERGY CO
MIDAMERICAN ENERGY CO
MIDAMERICAN ENERGY CO
MIDAMERICAN ENERGY CO
MIDAMERICAN ENERGY CO
MIDAMERICAN ENERGY CO
MIDAMERICAN ENERGY CO
MID-ATLANTIC INTERSTATE T 144A
MIDWEST CONNECTOR CAPITAL 144A
MILEAGE PLUS HOLDINGS LLC 144A
MITSUBISHI UFJ FINANCIAL GROUP
MITSUBISHI UFJ FINANCIAL GROUP
MITSUBISHI UFJ FINANCIAL GROUP
MITSUBISHI UFJ FINANCIAL GROUP
MITSUBISHI UFJ FINANCIAL GROUP
MITSUBISHI UFJ FINANCIAL GROUP
MITSUBISHI UFJ FINANCIAL GROUP
MITSUBISHI UFJ FINANCIAL GROUP
MITSUBISHI UFJ FINANCIAL GROUP
MITSUBISHI UFJ FINANCIAL GROUP
MITSUBISHI UFJ FINANCIAL GROUP
MITSUBISHI UFJ FINANCIAL GROUP
MITSUBISHI UFJ FINANCIAL GROUP
MITSUBISHI UFJ FINANCIAL GROUP
MITSUBISHI UFJ FINANCIAL GROUP
MITSUBISHI UFJ FINANCIAL GROUP
MITSUBISHI UFJ FINANCIAL GROUP
MITSUBISHI UFJ FINANCIAL GROUP
MITSUBISHI UFJ FINANCIAL GROUP
MITSUBISHI UFJ FINANCIAL GROUP
MITSUBISHI UFJ FINANCIAL GROUP
MITSUBISHI UFJ FINANCIAL GROUP
MITSUBISHI UFJ FINANCIAL GROUP
MITSUBISHI UFJ FINANCIAL GROUP
MITSUBISHI UFJ FINANCIAL GROUP
MITSUBISHI UFJ FINANCIAL GROUP
MIZUHO FINANCIAL GROUP INC
MIZUHO FINANCIAL GROUP INC
MONONGAHELA POWER CO 144A
MONONGAHELA POWER CO 144A
MONONGAHELA POWER CO 144A
MONONGAHELA POWER CO 144A
MOODY'S CORP

MORGAN STANLEY

MORGAN STANLEY

MORGAN STANLEY

MORGAN STANLEY

MORGAN STANLEY

MORGAN STANLEY

MORGAN STANLEY

MORGAN STANLEY

MORGAN STANLEY

MORGAN STANLEY

MORGAN STANLEY

MORGAN STANLEY

MORGAN STANLEY

MORGAN STANLEY

MORGAN STANLEY
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0.03
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0.03
0.03
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0.03
0.02

Maturity Date

8/8/2036
2/6/2027
6/1/2050
3/17/2052
11/3/2025
6/1/2050
6/1/2060
3/17/2062
8/8/2046
11/3/2025
6/1/2027
3/15/2029
5/1/2027
8/1/2047
4/15/2029
4/15/2029
4/15/2029
4/15/2029
10/15/2036
5/15/2028
4/1/2029
6/20/2027
7/20/12027
712512027
7/18/2029
2/25/2025
7/18/2029
711712025
10/13/2032
1/19/2028
3/1/2026
2/25/2030
4/19/2028
4/17/2026
2/25/2030
711712025
10/13/2027
712012027
7/20/2032
712012027
10/13/2032
1/19/2028
7/20/2027
712012027
1/19/2028
4/19/2028
7/20/2028
712012027
9/13/2033
5/26/2035
2/15/2034
5/15/2027
2/15/2034
2/15/2034
8/19/2041
1/24/2029
4/20/2029
4/28/2026
10/18/2028
3/24/2051
1/21/2033
4/20/2028
7/20/2033
4/20/2029
1/18/2035
10/20/2032
1/21/2033
7/21/2034
1/22/2031
2/13/2032

Market Value

8,958.40
2,811,405.00
98,431.50
28,300.80
379,910.70
183,738.80
87,133.05
446,624.00
123,801.00
3,478,618.23
2,522,546.25
63,467.58
907,727.50
361,962.00
5,219,397.90
1,117,084.25
380,284.00
988,738.40
3,797,488.30
86,580.90
1,719,337.60
4,448,155.40
5,251,068.00
892,266.80
815,827.40
1,553,536.00
2,942,478.60
2,549,055.20
638,775.00
4,035,973.50
586,074.00
563,168.85
320,350.80
314,374.40
4,099,345.35
4,893,615.30
4,578,000.00
3,035,485.80
1,885,544.55
1,200,375.72
776,550.00
4,509,156.60
2,395,224.00
2,109,639.60
2,542,199.40
592,163.60
448,636.50
8,687,293.20
3,180,130.50
891,255.20
5,138,500.00
4,909,482.00
1,433,641.50
1,757,367.00
2,022,136.80
6,185,855.00
5,597,312.00
5,686,258.05
3,718,128.75
157,098.00
956,103.75
1,540,762.65
3,904,853.75
4,482,847.20
954,327.15
20,245,085.00
1,967,449.05
3,030,925.05
852,423.00
2,258,728.75

Accrual

50.79
14,620.83
1,262.50
45.44
5,010.42
2,356.67
1,203.75
756.87
789.85
45,877.43
31,500.00
115.87
12,335.42
2,962.50
92,399.75
19,775.90
6,732.22
17,503.78
26,805.99
1,394.00
41,162.50
8,778.61
17,289.68
5,664.60
5,766.09
3,508.80
20,796.79
7,778.55
8,903.58
20,366.70
1,925.00
1,650.56
6,058.80
5,593.49
12,014.51
14,933.08
38,266.67
9,994.65
10,314.50
3,952.36
10,823.96
22,754.52
7,886.52
6,946.21
12,828.68
11,199.60
4,452.59
28,603.81
8,815.30
4,773.14
37,375.00
69,201.33
10,427.63
12,782.25
9,111.67
45,630.72
129,329.51
54,817.61
102,482.27
163.25
6,437.81
29,842.47
38,809.83
103,579.08
10,474.22
275,128.88
13,247.59
31,385.52
5,043.76
6,757.40

Shares

10,000.00
2,900,000.00
150,000.00
40,000.00
390,000.00
280,000.00
135,000.00
640,000.00
145,000.00
3,571,000.00
2,625,000.00
66,000.00
955,000.00
450,000.00
5,490,000.00
1,175,000.00
400,000.00
1,040,000.00
3,617,000.00
90,000.00
1,780,000.00
4,420,000.00
5,700,000.00
940,000.00
890,000.00
1,600,000.00
3,210,000.00
2,680,000.00
765,000.00
4,350,000.00
600,000.00
645,000.00
330,000.00
320,000.00
4,695,000.00
5,145,000.00
5,000,000.00
3,295,000.00
2,265,000.00
1,303,000.00
930,000.00
4,860,000.00
2,600,000.00
2,290,000.00
2,740,000.00
610,000.00
450,000.00
9,430,000.00
3,110,000.00
880,000.00
5,000,000.00
5,160,000.00
1,395,000.00
1,710,000.00
2,840,000.00
6,500,000.00
5,600,000.00
5,895,000.00
3,595,000.00
150,000.00
1,125,000.00
1,585,000.00
4,025,000.00
4,485,000.00
945,000.00
24,500,000.00
2,315,000.00
3,019,000.00
975,000.00
2,825,000.00

Base Cost % of MV

9,971.16 0.0000%
2,915,475.51 0.0046%
148,850.64 0.0002%
39,887.63 0.0000%
390,008.42 0.0006%
271,155.63 0.0003%
131,948.52 0.0001%
618,467.97 0.0007%
145,898.97 0.0002%
3,641,480.28 0.0057%
2,533,973.65 0.0041%
65,900.73 0.0001%
920,966.44 0.0015%
449,455.58 0.0006%
5,316,843.42 0.0085%
1,098,163.61 0.0018%
399,821.16 0.0006%
1,018,635.49 0.0016%
3,972,471.84 0.0062%
88,972.58 0.0001%
1,856,253.76 0.0028%
4,423,665.28 0.0073%
5,204,876.53 0.0086%
979,018.45 0.0015%
928,886.99 0.0013%
1,577,179.23 0.0025%
3,210,000.00 0.0048%
2,680,000.00 0.0042%
765,000.00 0.0010%
4,350,000.00 0.0066%
614,615.14 0.0010%
664,052.27 0.0009%
330,000.00 0.0005%
320,000.00 0.0005%
4,827,478.42 0.0067%
5,153,497.88 0.0080%
5,000,000.00 0.0075%
3,295,000.00 0.0050%
1,795,950.47 0.0031%
1,303,000.00 0.0020%
930,000.00 0.0013%
4,682,543.59 0.0074%
2,392,750.66 0.0039%
2,290,000.00 0.0035%
2,642,714.31 0.0042%
610,000.00 0.0010%
450,000.00 0.0007%
9,367,472.70 0.0142%
3,110,000.00 0.0052%
880,000.00 0.0015%
4,991,421.22 0.0084%
4,915,014.09 0.0080%
1,392,606.52 0.0023%
1,707,066.05 0.0029%
2,781,825.82 0.0033%
6,200,246.08 0.0101%
5,497,087.13 0.0092%
5,643,738.69 0.0093%
3,694,226.66 0.0061%
182,583.95 0.0003%
1,022,914.14 0.0016%
1,585,000.00 0.0025%
3,847,697.52 0.0064%
4,485,000.00 0.0073%
945,000.00 0.0016%
23,355,013.97 0.0331%
2,129,463.29 0.0032%
3,019,000.00 0.0050%
934,094.82 0.0014%
2,536,288.18 0.0037%



Mellon Security ID
61747YFF7
6174468P7
61744YAP3
61747YELS
61747YEUS
61747YFK6
61744YAL2
6174468P7
61747YEH4
61744YAK4
61744YAL2
61747YFEO
6174468L6
6174468X0
61747YEH4
61744YAK4
61744YAP3
61747YEUS
6174468G7
61747YED3
61747YEY7
61747YFEO
61761JVLO
61747YEF8
6174467X1
61747YESO
61747YFB6
61747YFM2
61747YESO
61747YFB6
6174467Y9
61744YAP3
6174468G7
6174468L6
61747YEC5
61747YED3
61747YEK7
61747YER2
61747YEUS
61747YFD2
61747YFF7
61747YFK6
61747YFA8
6174468C6
6174468J1
61746BDZ6
61746BEF9
61747YEQ4
61761J3R8
6174468G7
6174468J1
61744YAP3
61747YEC5
61747YEK7
61747YEUS
61747YFF7
61747YFK6
61747YED3
61747YEK7
61747YFF7
6174468X0
61747YEC5
61747YEG6
61747YEH4
61747YER2
61744YAK4
61746BDQ6
61761JVLO
61690UBAL
61690U4T4

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Coupon Rate

Security Descriptionl
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY

MORGAN STANLEY BANK NA
MORGAN STANLEY BANK NA

0.05
0.04
0.04
0.03
0.05
0.05
0.04
0.04
0.03
0.04
0.04
0.05
0.03
0.02
0.03
0.04
0.04
0.05
0.04
0.02
0.06
0.05
0.04
0.02
0.05
0.05
0.06
0.06
0.05
0.06
0.04
0.04
0.04
0.03
0.02
0.02
0.02
0.04
0.05
0.05
0.05
0.05
0.05
0.04
0.03
0.04
0.04
0.04
0.03
0.04
0.03
0.04
0.02
0.02
0.05
0.05
0.05
0.02
0.02
0.05
0.02
0.02
0.01
0.03
0.04
0.04
0.04
0.04
0.05
0.05

Maturity Date

7/20/2029
4/1/2031
1/24/2029
1/21/2033
7/20/2033
1/16/2030
7/22/2038
4/1/2031
10/20/2032
712212028
7/22/2038
4/21/2034
1/22/2031
4/28/2032
10/20/2032
712212028
1/24/2029
7/20/2033
1/23/2030
7121/2032
10/18/2033
4/21/2034
10/23/2024
9/16/2036
11/24/2025
4/20/2037
1/19/2038
2/7/2039
4/20/2037
1/19/2038
9/8/2026
1/24/2029
1/23/2030
1/22/2031
7/20/2027
7121/2032
1/21/2028
4/20/2028
7/20/2033
4/20/2029
7/20/2029
1/16/2030
2/1/2029
712312025
7/22/2025
1/27/12026
1/20/2027
4/17/2025
7127/2026
1/23/2030
7/22/2025
1/24/2029
7/20/2027
1/21/2028
7/20/2033
7/20/2029
1/16/2030
7/21/2032
1/21/2028
7/20/2029
4/28/2032
712012027
10/21/2025
10/20/2032
4/20/2028
712212028
4/29/2024
10/23/2024
1/14/2028
4/21/2026

Market Value

922,960.50
3,107,952.00
1,237,171.00
3,399,480.00
1,940,300.00
2,047,719.85
1,309,588.20
1,338,528.00
4,610,921.40
6,219,255.35
3,5622,193.10
9,677,239.00
7,431,380.00

963,528.00
2,231,091.00

156,787.95
2,050,848.85
1,615,299.75
1,235,538.75
3,498,172.40
1,656,487.20
2,421,602.40

593,976.00
6,143,882.75
6,958,000.00
1,314,884.90
6,909,488.00
3,332,623.50
1,439,655.00
1,496,640.00

689,574.60
2,369,658.30
2,383,863.00
1,748,560.00

661,104.00
4,168,383.00

613,819.80

787,392.90

446,269.00
1,729,169.60
2,017,400.00

40,053.20
3,607,110.81
4,918,309.60
4,949,582.45
8,486,822.33
4,831,334.25
9,988,954.10
9,567,504.40

910,907.00
2,573,792.00
2,379,175.00
2,332,228.00
1,897,261.20

397,761.50

685,916.00
1,501,995.00
3,224,366.85
6,851,531.01
2,982,725.90

188,690.90

495,828.00
3,874,729.00
1,586,553.60
2,430,225.00
4,740,697.47

10,983,540.48
14,849,409.00
1,404,895.80
2,980,985.76

Accrual

9,656.18
61,392.90
9,126.14
22,890.00
19,284.39
21,451.43
11,644.96
26,440.60
62,662.01
45,047.60
31,319.61
225,166.67
43,971.21
9,832.80
30,320.33
1,135.65
15,128.34
16,054.25
10,671.33
18,633.46
44,364.93
56,933.33
9,743.33
8,047.13
123,472.22
32,454.42
82,379.80
29,813.99
35,534.04
17,844.00
1,959.31
17,480.08
20,589.38
10,346.17
2,147.04
22,203.42
3,176.25
15,250.73
4,435.41
39,953.58
20,887.83
419.59
30,849.00
37,777.78
26,066.67
59,843.78
35,746.53
164,911.11
55,555.56
7,867.49
13,554.67
17,550.28
7,574.28
9,817.50
3,953.30
7,101.86
15,734.54
17,175.00
35,453.69
30,882.66
1,925.59
1,610.28
20,589.87
21,561.12
47,070.14
34,338.04
179,972.22
243,583.33
14,158.59
63,386.67

Shares

915,000.00
3,390,000.00
1,300,000.00
4,000,000.00
2,000,000.00
2,045,000.00
1,530,000.00
1,460,000.00
5,580,000.00
6,545,000.00
4,115,000.00
9,650,000.00
8,500,000.00
1,200,000.00
2,700,000.00

165,000.00
2,155,000.00
1,665,000.00
1,275,000.00
4,280,000.00
1,545,000.00
2,440,000.00

600,000.00
7,775,000.00
7,000,000.00
1,370,000.00
6,925,000.00
3,345,000.00
1,500,000.00
1,500,000.00

705,000.00
2,490,000.00
2,460,000.00
2,000,000.00

720,000.00
5,100,000.00

660,000.00

810,000.00

460,000.00
1,730,000.00
2,000,000.00

40,000.00
3,613,000.00
5,000,000.00
5,000,000.00
8,687,000.00
5,000,000.00

10,000,000.00
10,000,000.00

940,000.00
2,600,000.00
2,500,000.00
2,540,000.00
2,040,000.00

410,000.00

680,000.00
1,500,000.00
3,945,000.00
7,367,000.00
2,957,000.00

235,000.00

540,000.00
3,980,000.00
1,920,000.00
2,500,000.00
4,989,000.00

11,000,000.00
15,000,000.00
1,410,000.00
3,000,000.00

Base Cost % of MV

915,000.00 0.0015%
3,515,720.84 0.0051%
1,269,543.93 0.0020%
3,619,642.41 0.0056%
1,851,158.75 0.0032%
2,029,902.06 0.0034%
1,655,343.73 0.0021%
1,460,000.00 0.0022%
4,651,010.82 0.0075%
6,951,192.85 0.0102%
4,722,614.66 0.0058%
9,142,014.11 0.0157%
8,048,289.93 0.0122%

993,556.34 0.0016%
2,150,804.87 0.0037%

162,593.03 0.0003%
2,155,000.00 0.0034%
1,665,000.00 0.0026%
1,275,000.00 0.0020%
4,232,114.50 0.0057%
1,682,216.05 0.0027%
2,440,000.00 0.0040%

601,870.04 0.0010%
6,645,118.28 0.0101%
7,374,714.49 0.0114%
1,379,606.32 0.0022%
6,861,713.98 0.0113%
3,323,077.65 0.0055%
1,415,528.34 0.0024%
1,481,738.81 0.0024%

715,678.12 0.0011%
2,685,371.03 0.0039%
2,460,427.77 0.0039%
1,828,222.96 0.0029%

720,000.00 0.0011%
4,396,050.79 0.0068%

660,000.00 0.0010%

810,000.00 0.0013%

460,000.00 0.0007%
1,730,000.00 0.0028%
1,993,963.51 0.0033%

40,000.00 0.0001%
3,623,482.19 0.0059%
5,183,109.51 0.0080%
4,924,307.81 0.0081%
8,459,674.87 0.0139%
4,673,960.58 0.0079%
9,996,293.86 0.0163%
9,530,275.69 0.0157%

940,000.00 0.0015%
2,645,245.85 0.0042%
2,696,293.74 0.0039%
2,422,706.12 0.0038%
2,041,547.01 0.0031%

410,000.00 0.0007%

680,000.00 0.0011%
1,500,000.00 0.0025%
3,188,384.76 0.0053%
7,332,977.16 0.0112%
2,957,000.00 0.0049%

173,728.00 0.0003%

487,049.36 0.0008%
3,978,279.32 0.0063%
1,678,378.68 0.0026%
2,480,643.00 0.0040%
4,565,483.24 0.0078%

10,985,252.85 0.0180%
14,822,023.44 0.0243%
1,410,000.00 0.0023%
3,000,000.00 0.0049%



Mellon Security ID
61690U7W4
61690U7U8
620076BU2
620076BW8
620076BT5
620076BY4
620076BY4
55336VBRO
55336VAG5
55336VAS9
55336VAT7
55336VBU3
55336VAJ9
55336VANO
55336VBQ2
55336VAM2
55336VAL4
55336VANO
55336VARL
55336VBP4
55336VANO
55336VAR1
55336VBU3
55336VBV1
55336VANO
55336VAPS
55336VBU3
55336VAK6
62829D2A7
62829D2B5
62829D2B5
628530BCO
63111XAJO
63253QAB0
636274AE2
636274AE2
636792AB9
637432PA7
637432PA7
63743HFHO
63743HFN7
63743HFF4
63743HFF4
63743HFK3
637432NP6
638671AN7
63902HAL3
780097BG5
639057AL2
639057AN8
780097BL4
639057AC2
641062BG8
641062BK9
64110LAT3
641423CD8
641423CC0
64952WEG4
64952WEY5
64952WFE8
64952WEG4
64952WEZ2
64952WEZ2
64952WEE9
64952WDS9
64952WEY5
64952WFDO
64952WEZ2
64953BBF4
64952WDS9

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

MORGAN STANLEY BANK NA
MORGAN STANLEY BANK NA
MOTOROLA SOLUTIONS INC
MOTOROLA SOLUTIONS INC
MOTOROLA SOLUTIONS INC
MOTOROLA SOLUTIONS INC
MOTOROLA SOLUTIONS INC

MPLX LP

MPLX LP

MPLX LP

MPLX LP

MPLX LP

MPLX LP

MPLX LP

MPLX LP

MPLX LP

MPLX LP

MPLX LP

MPLX LP

MPLX LP

MPLX LP

MPLX LP

MPLX LP

MPLX LP

MPLX LP

MPLX LP

MPLX LP

MPLX LP

MUTUAL OF OMAHA COS GLOBA 144A
MUTUAL OF OMAHA COS GLOBA 144A
MUTUAL OF OMAHA COS GLOBA 144A
MYLAN INC

NASDAQ INC

NATIONAL AUSTRALIA BANK LTD/NE
NATIONAL GRID PLC

NATIONAL GRID PLC

NATIONAL LIFE INSURANCE C 144A
NATIONAL RURAL UTILITIES COOPE
NATIONAL RURAL UTILITIES COOPE
NATIONAL RURAL UTILITIES COOPE
NATIONAL RURAL UTILITIES COOPE
NATIONAL RURAL UTILITIES COOPE
NATIONAL RURAL UTILITIES COOPE
NATIONAL RURAL UTILITIES COOPE
NATIONAL RURAL UTILITIES COOPE
NATIONWIDE MUTUAL INSURAN 144A
NATURE CONSERVANCY/THE

NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME

NATWEST GROUP PLC
NATWEST GROUP PLC
NATWEST GROUP PLC
NATWEST GROUP PLC
NATWEST GROUP PLC

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

NESTLE HOLDINGS INC 144A
NESTLE HOLDINGS INC 144A
NETFLIX INC

NEVADA POWER CO

NEVADA POWER CO

NEW YORK LIFE GLOBAL FUND 144A
NEW YORK LIFE GLOBAL FUND 144A
NEW YORK LIFE GLOBAL FUND 144A
NEW YORK LIFE GLOBAL FUND 144A
NEW YORK LIFE GLOBAL FUND 144A
NEW YORK LIFE GLOBAL FUND 144A
NEW YORK LIFE GLOBAL FUND 144A
NEW YORK LIFE GLOBAL FUND 144A
NEW YORK LIFE GLOBAL FUND 144A
NEW YORK LIFE GLOBAL FUND 144A
NEW YORK LIFE GLOBAL FUND 144A
NEW YORK LIFE GLOBAL FUND 144A
NEW YORK LIFE GLOBAL FUND 144A

Coupon Rate
0.06
0.05
0.03
0.06
0.02
0.05
0.05
0.02
0.05
0.05
0.06
0.05
0.05
0.05
0.03
0.05
0.05
0.05
0.04
0.05
0.05
0.04
0.05
0.05
0.05
0.05
0.05
0.04
0.06
0.05
0.05
0.05
0.06
0.05
0.06
0.06
0.05
0.06
0.06
0.04
0.05
0.05
0.05
0.06
0.03
0.04
0.01
0.05
0.06
0.06
0.04
0.02
0.05
0.05
0.06
0.02
0.04
0.02
0.05
0.05
0.02
0.05
0.05
0.06
0.01
0.05
0.05
0.05
0.05
0.01

Maturity Date

10/30/2026
7/16/2025
5/24/2031
6/1/2032
11/15/2030
4/15/2029
4/15/2029
3/1/2026
12/1/2024
2/15/2029
2/15/2049
9/1/2032
6/1/2025
4/15/2048
8/15/2030
4/15/2038
3/1/2047
4/15/2048
3/15/2028
12/1/2047
4/15/2048
3/15/2028
9/1/2032
3/1/2033
4/15/2048
4/15/2058
9/1/2032
3/1/2027
712712026
12/12/2028
12/12/2028
11/29/2043
2/15/2034
1/12/2028
6/12/2033
6/12/2033
7/19/2068
1/15/2033
1/15/2033
3/13/2026
2/7/2029
10/30/2025
10/30/2025
11/13/2026
2/7/2028
4/30/2050
7/1/2028
5/18/2029
3/1/2028
3/1/2035
5/8/2030
6/14/2027
3/14/2030
3/13/2026
11/15/2028
5/1/2030
5/1/2029
8/1/2031
1/9/2028
1/9/2034
8/1/2031
1/28/2033
1/28/2033
6/9/2026
8/7/2030
1/9/2028
6/13/2028
1/28/2033
9/18/2026
8/7/2030

Market Value
25,491,784.50
15,060,397.05

271,340.80
1,661,783.76
1,678,620.00

676,967.20

477,859.20
1,542,304.50

423,720.90

183,868.44

532,103.22
1,658,555.34
3,282,990.40

892,806.20
1,623,963.60

701,646.40

128,241.40

521,159.60

317,905.50
1,439,536.80
1,281,540.00
1,059,685.00
2,195,861.20
1,864,608.00

179,415.60
2,940,204.30

641,269.20
3,468,907.68
5,045,350.00
2,762,980.50
1,906,558.50
1,901,950.50

266,645.26
5,017,950.00
4,256,838.25
3,099,877.65
1,261,746.50
2,598,850.00
2,079,080.00
6,927,970.00
2,999,700.00
2,458,697.50
5,017,747.75
7,092,383.48
5,627,629.08
4,243,780.50

21,507.00

205,640.40
3,372,714.40
2,733,080.35
4,015,967.70

579,247.20
2,953,623.75

10,057,737.60
3,191,848.30

861,840.00
2,593,691.10
5,578,927.20
4,984,500.00
7,059,555.60
1,145,529.00
1,163,909.50
1,931,800.00
3,791,526.00
1,936,091.20
2,073,552.00
1,478,209.20
3,522,637.30

15,126,294.60
1,804,373.52

Accrual
612,708.33
171,218.75

3,104.44
30,576.00
17,377.78

566.67
400.00

2,406.25

6,922.50

1,140.80

3,921.50

7,041.38
53,787.50
22,647.47

6,399.75
16,392.50

606.67
13,220.06
586.67
27,040.00
32,508.33

1,955.56

9,322.50

8,000.00

4,551.17
79,193.53

2,722.50
12,230.63
49,944.44
44,718.76
30,857.60
39,802.50

1,858.02
54,246.67
73,255.52
53,345.50
15,225.00
30,611.11
24,488.89
15,575.00
22,633.33
56,006.32

114,298.61
162,244.44
30,253.20
97,615.21
81.50

3,795.38
16,649.75
13,841.52
74,422.26

3,074.65

6,813.81
26,250.00
68,136.94
10,000.00
42,087.50
21,398.33
55,236.11
81,202.78

4,393.75

9,594.81
15,925.00
12,995.75

4,392.00
22,978.22
21,756.00
29,039.24
29,520.83

4,093.20

Shares
25,000,000.00
15,000,000.00

320,000.00
1,638,000.00
2,000,000.00

680,000.00

480,000.00
1,650,000.00

426,000.00

186,000.00

558,000.00
1,707,000.00
3,310,000.00
1,045,000.00
1,890,000.00

790,000.00

140,000.00

610,000.00

330,000.00
1,560,000.00
1,500,000.00
1,100,000.00
2,260,000.00
1,920,000.00

210,000.00
3,505,000.00

660,000.00
3,558,000.00
5,000,000.00
2,710,000.00
1,870,000.00
2,175,000.00

262,000.00
5,000,000.00
4,165,000.00
3,033,000.00
1,450,000.00
2,500,000.00
2,000,000.00
7,000,000.00
3,000,000.00
2,450,000.00
5,000,000.00
7,000,000.00
5,932,000.00
5,350,000.00

25,000.00

210,000.00
3,355,000.00
2,695,000.00
4,215,000.00

630,000.00
2,915,000.00

10,000,000.00
3,070,000.00
1,000,000.00
2,730,000.00
6,940,000.00
5,000,000.00
7,130,000.00
1,425,000.00
1,205,000.00
2,000,000.00
3,800,000.00
2,440,000.00
2,080,000.00
1,480,000.00
3,647,000.00
15,000,000.00
2,274,000.00

Base Cost % of MV

25,000,000.00 0.0417%
14,981,704.44 0.0246%
320,000.00 0.0004%
1,623,417.39 0.0027%
1,698,587.14 0.0027%
678,448.13 0.0011%
478,904.57 0.0008%
1,539,687.06 0.0025%
428,190.07 0.0007%
185,448.66 0.0003%
547,922.80 0.0009%
1,696,650.17 0.0027%
3,365,397.61 0.0054%
922,055.49 0.0015%
1,690,522.18 0.0027%
782,668.56 0.0011%
168,159.42 0.0002%
606,471.03 0.0009%
329,316.60 0.0005%
1,423,305.28 0.0024%
1,473,221.74 0.0021%
1,119,165.87 0.0017%
2,182,303.99 0.0036%
1,905,518.36 0.0031%
208,782.33 0.0003%
2,997,394.74 0.0048%
656,757.96 0.0010%
3,602,410.49 0.0057%
4,997,016.63 0.0083%
2,707,897.61 0.0045%
1,868,549.28 0.0031%
2,581,019.54 0.0031%
261,932.49 0.0004%
5,000,000.00 0.0082%
4,165,000.00 0.0070%
3,033,000.00 0.0051%
1,642,187.56 0.0021%
2,700,971.90 0.0043%
2,160,777.58 0.0034%
6,998,067.17 0.0113%
2,999,095.83 0.0049%
2,473,022.31 0.0040%
4,996,472.47 0.0082%
6,997,885.55 0.0116%
5,459,189.70 0.0092%
4,192,179.22 0.0069%
25,000.00 0.0000%
210,180.23 0.0003%
3,355,000.00 0.0055%
2,695,000.00 0.0045%
4,144,986.38 0.0066%
630,000.00 0.0009%
3,017,664.02 0.0048%
9,997,853.62 0.0165%
3,188,381.75 0.0052%
853,586.66 0.0014%
2,724,423.86 0.0042%
5,677,667.70 0.0091%
4,997,793.80 0.0082%
7,129,439.76 0.0116%
1,363,620.51 0.0019%
1,203,006.94 0.0019%
1,996,692.01 0.0032%
3,800,151.53 0.0062%
2,208,117.87 0.0032%
2,079,082.21 0.0034%
1,478,837.21 0.0024%
3,647,813.28 0.0058%
14,997,658.53 0.0248%
2,057,893.44 0.0030%



Mellon Security ID
64952WEY5
64952WET6
651639AY2
651639AY2
651639AZ9
65163LAP4
65163LAP4
65163LAP4
65339KBY5
65339KBZ2
65339KBP4
65339KCS7
65339KBZ2
65339KCS7
65364UAH9
654106AK9
654106AM5
654106AJ2
654106AJ2
654106AK9
654106AM5
654106AH6
654106AJ2
654106AK9
65473PAJ4
65473PANS
65473QBE2
65473PAH8
65473QBC6
65473PAJ4
65473PAJ4
65473PANS
65480CAD7
637417AJ5
637417AK2
637417AL0
637417AS5
637417AQ9
637417AH9
637417ALO
65535HAX7
65535HBC2
65535HBP3
65535HAX7
655663AB8
655844BM9
655844CR7
655844CB2
655844CP1
655844CR7
655844CR7
665772CJ6
665772CL1
665772CN7
665772CQ0
665772CA5
665772CE7
665772CN7
665772CV9
665772CS6
665772CT4
665772BN8
665859AS3
665859AV6
666807BP6
666807BJ0
666807BM3
666807BUS
667274AC8
66815L.2D0

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

NEW YORK LIFE GLOBAL FUND 144A
NEW YORK LIFE GLOBAL FUND 144A
NEWMONT CORP

NEWMONT CORP

NEWMONT CORP

NEWMONT CORP / NEWCREST F 144A
NEWMONT CORP / NEWCREST F 144A
NEWMONT CORP / NEWCREST F 144A
NEXTERA ENERGY CAPITAL HOLDING
NEXTERA ENERGY CAPITAL HOLDING
NEXTERA ENERGY CAPITAL HOLDING
NEXTERA ENERGY CAPITAL HOLDING
NEXTERA ENERGY CAPITAL HOLDING
NEXTERA ENERGY CAPITAL HOLDING
NIAGARA MOHAWK POWER CORP 144A

NIKE INC

NIKE INC

NIKE INC

NIKE INC

NIKE INC

NIKE INC

NIKE INC

NIKE INC

NIKE INC
NISOURCE INC
NISOURCE INC
NISOURCE INC
NISOURCE INC
NISOURCE INC
NISOURCE INC
NISOURCE INC
NISOURCE INC
NISSAN MOTOR ACCEPTANCE C 144A
NNN REIT INC
NNN REIT INC
NNN REIT INC
NNN REIT INC
NNN REIT INC
NNN REIT INC
NNN REIT INC

NOMURA HOLDINGS INC

NOMURA HOLDINGS INC

NOMURA HOLDINGS INC

NOMURA HOLDINGS INC

NORDSON CORP

NORFOLK SOUTHERN CORP
NORFOLK SOUTHERN CORP
NORFOLK SOUTHERN CORP
NORFOLK SOUTHERN CORP
NORFOLK SOUTHERN CORP
NORFOLK SOUTHERN CORP
NORTHERN STATES POWER CO/MN
NORTHERN STATES POWER CO/MN
NORTHERN STATES POWER CO/MN
NORTHERN STATES POWER CO/MN
NORTHERN STATES POWER CO/MN
NORTHERN STATES POWER CO/MN
NORTHERN STATES POWER CO/MN
NORTHERN STATES POWER CO/MN
NORTHERN STATES POWER CO/MN
NORTHERN STATES POWER CO/MN
NORTHERN STATES POWER CO/MN
NORTHERN TRUST CORP
NORTHERN TRUST CORP
NORTHROP GRUMMAN CORP
NORTHROP GRUMMAN CORP
NORTHROP GRUMMAN CORP
NORTHROP GRUMMAN CORP
NORTHWELL HEALTHCARE INC
NORTHWESTERN MUTUAL GLOBA 144A

Coupon Rate
0.05
0.03
0.02
0.02
0.03
0.05
0.05
0.05
0.02
0.02
0.06
0.05
0.02
0.05
0.04
0.03
0.03
0.03
0.03
0.03
0.03
0.02
0.03
0.03
0.04
0.05
0.03
0.03
0.05
0.04
0.04
0.05
0.02
0.04
0.04
0.04
0.06
0.04
0.04
0.04
0.03
0.06
0.06
0.03
0.06
0.04
0.05
0.05
0.05
0.05
0.05
0.03
0.04
0.04
0.04
0.05
0.05
0.04
0.05
0.03
0.02
0.07
0.03
0.02
0.04
0.04
0.03
0.05
0.04
0.02

Maturity Date
1/9/2028
6/6/2024

10/1/2030
10/1/2030
7/15/2032
3/15/2034
3/15/2034
3/15/2034
1/15/2027
1/15/2032
3/1/2025
1/29/2026
1/15/2032
1/29/2026
10/1/2034
3/27/2030
3/27/2050
3/27/2027
3/27/2027
3/27/2030
3/27/2050
3/27/2025
3/27/2027
3/27/2030
5/1/2030
3/30/2028
5/15/2027
9/1/2029
2/15/2044
5/1/2030
5/1/2030
3/30/2028
9/15/2028
12/15/2026
10/15/2027
10/15/2028
10/15/2033
4/15/2051
11/15/2025
10/15/2028
7/14/2031
71612029
7/12/2033
7/14/2031
9/15/2033
10/1/2042
8/1/2030
8/1/2118
6/1/2053
8/1/2030
8/1/2030
8/15/2042
5/15/2044
8/15/2045
9/15/2047
7/15/2035
11/1/2039
8/15/2045
6/1/2052
6/1/2051
4/1/2031
71172025
5/8/2032
5/1/2030
10/15/2047
4/15/2045
1/15/2025
5/1/2050
11/1/2047
6/1/2028

Market Value
229,287.00
24,885,201.50
344,861.55
3,865,003.89
3,428,051.00
2,786,869.30
2,404,555.10
824,993.80
3,361,609.90
7,109,268.30
657,547.95
14,931,803.85
5,464,913.98
16,922,711.03
1,687,508.55
2,373,078.75
852,030.00
252,013.72
1,421,130.00
1,356,045.00
492,284.00
194,706.00
170,535.60
2,953,466.01
1,221,173.00
2,341,995.75
1,646,029.50
4,519,450.00
414,677.70
663,580.80
203,682.44
174,264.63
4,615,902.90
1,696,243.25
1,416,348.05
2,902,830.00
729,554.40
101,574.20
1,662,566.00
416,072.30
1,634,074.35
1,863,607.20
3,819,708.00
332,636.00
1,162,253.70
769,128.60
1,164,570.40
608,117.70
874,370.00
4,266,745.00
3,604,144.60
118,426.20
108,953.00
610,755.00
276,637.15
1,444,446.50
269,257.50
342,022.80
2,175,902.40
1,639,720.20
50,415.00
1,412,782.10
1,235,628.75
2,936,778.00
442,162.80
636,455.60
471,081.60
1,5627,879.60
788,414.50
2,628,660.00

Accrual
2,540.86
251,562.50
4,556.25
51,063.75
22,504.44
9,879.67
8,524.33
2,924.67
14,527.08
44,273.80
3,302.84
123,750.00
34,033.39
140,250.00
40,320.15
831.25
421.88
81.28
458.33
475.00
243.75
53.33
55.00
1,034.55
19,875.00
61,370.31
22,743.17
12,291.67
2,852.00
10,800.00
3,315.00
4,566.48
5,831.00
18,815.00
24,127.64
59,483.33
25,312.00
2,259.44
25,688.89
8,525.94
10,961.21
24,350.61
48,087.30
2,231.29
2,874.22
18,367.50
9,763.33
5,865.00
15,166.67
35,770.83
30,215.83
673.39
2,025.83
3,833.33
584.00
16,070.83
6,018.75
2,146.67
37,200.00
23,036.00
675.00
24,759.38
17,763.28
28,031.25
10,034.70
14,024.69
2,969.07
34,125.00
16,862.50
17,000.00

Shares
230,000.00
25,000,000.00
405,000.00
4,539,000.00
4,100,000.00
2,770,000.00
2,390,000.00
820,000.00
3,670,000.00
8,595,000.00
655,000.00
15,000,000.00
6,607,000.00
17,000,000.00
1,885,000.00
2,625,000.00
1,125,000.00
266,000.00
1,500,000.00
1,500,000.00
650,000.00
200,000.00
180,000.00
3,267,000.00
1,325,000.00
2,325,000.00
1,725,000.00
5,000,000.00
465,000.00
720,000.00
221,000.00
173,000.00
5,355,000.00
1,775,000.00
1,495,000.00
3,000,000.00
720,000.00
140,000.00
1,700,000.00
430,000.00
1,965,000.00
1,840,000.00
3,600,000.00
400,000.00
1,115,000.00
930,000.00
1,160,000.00
690,000.00
1,000,000.00
4,250,000.00
3,590,000.00
155,000.00
130,000.00
750,000.00
365,000.00
1,450,000.00
270,000.00
420,000.00
2,480,000.00
2,658,000.00
60,000.00
1,390,000.00
1,325,000.00
3,450,000.00
540,000.00
790,000.00
480,000.00
1,560,000.00
950,000.00
3,000,000.00

Base Cost

% of MV
229,898.53 0.0004%
24,998,174.20 0.0407%
380,316.81 0.0006%
3,813,031.81 0.0063%
3,872,009.97 0.0056%
2,761,292.94 0.0046%
2,382,487.41 0.0039%
817,422.46 0.0014%
3,668,598.53 0.0055%
7,002,557.63 0.0116%
655,724.85 0.0011%
14,993,819.13 0.0244%
5,838,218.27 0.0089%
16,992,995.38 0.0277%
1,693,798.98 0.0028%
2,670,816.46 0.0039%
1,023,933.97 0.0014%
265,984.52 0.0004%
1,499,912.88 0.0023%
1,498,610.53 0.0022%
588,166.52 0.0008%
202,450.52 0.0003%
186,561.11 0.0003%
3,454,820.30 0.0048%
1,212,986.69 0.0020%
2,321,767.80 0.0038%
1,704,244.47 0.0027%
5,149,292.33 0.0074%
550,694.16 0.0007%
718,291.48 0.0011%
220,475.57 0.0003%
172,759.49 0.0003%
4,609,603.66 0.0076%
1,745,552.38 0.0028%
1,430,718.96 0.0023%
2,882,028.11 0.0048%
704,055.85 0.0012%
137,542.57 0.0002%
1,692,375.05 0.0027%
428,473.93 0.0007%
1,965,000.00 0.0027%
1,840,000.00 0.0031%
3,600,000.00 0.0063%
400,000.00 0.0005%
1,111,955.52 0.0019%
1,016,145.45 0.0013%
1,157,826.77 0.0019%
690,000.00 0.0010%
999,856.01 0.0014%
4,242,037.69 0.0070%
3,583,274.19 0.0059%
155,000.00 0.0002%
129,700.76 0.0002%
758,811.43 0.0010%
361,861.34 0.0005%
1,589,077.03 0.0024%
307,133.06 0.0004%
353,842.57 0.0006%
2,462,689.32 0.0036%
2,244,482.17 0.0027%
59,819.04 0.0001%
1,468,319.65 0.0023%
1,288,758.82 0.0020%
3,441,761.87 0.0048%
596,712.18 0.0007%
660,315.06 0.0010%
473,132.35 0.0008%
1,755,363.59 0.0025%
1,015,425.06 0.0013%
2,647,886.84 0.0043%



Mellon Security ID
66815L2H1
66815L2F5
66815L2H1
66815L2K4
668138AA8
668444AQ5
66988AAE4
66989HAR9
67021CAM9
67021CAJ6
67021CAR8
67021CAL1
670346AS4
670346AS4
670346AY1
670346AN5
670346AY1
67077MBA5
67077MBA5S
67077MANS
67077MAS7
67077MBAS
67077MAWS8
67077MBAS
67077MBA5
67077MAWS
67066GAF1
67066GAN4
67066GAH7
67066GAJ3
67066GAF1
67066GAF1
62954HBB3
674599DC6
674599DE2
674599DF9
674599CF0
674599CH6
674599CJ2
674599CL7
674599CM5
674599CN3
674599CR4
674599DB8
674599DC6
674599DL6
674599DF9
674599CG8
674599CG8
677050AK2
677050AT3
677347CE4
677415CS8
677415CS8
677415CQ2
677415CRO
678858BP5
681936BB5
681936BD1
681936BK5
681936BL3
681936BM1
68233JBU7
68233JBD5
68233JBU7
68233JCH5
68233JCQ5
68233JBH6
68233JBU7
68233JCQ5

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

NORTHWESTERN MUTUAL GLOBA 144A
NORTHWESTERN MUTUAL GLOBA 144A
NORTHWESTERN MUTUAL GLOBA 144A
NORTHWESTERN MUTUAL GLOBA 144A

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
NON-USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

NORTHWESTERN MUTUAL LIFE 144A
NORTHWESTERN UNIVERSITY
NOVANT HEALTH INC

NOVARTIS CAPITAL CORP
NSTAR ELECTRIC CO

NSTAR ELECTRIC CO

NSTAR ELECTRIC CO

NSTAR ELECTRIC CO

NUCOR CORP

NUCOR CORP

NUCOR CORP

NUCOR CORP

NUCOR CORP

NUTRIEN LTD

NUTRIEN LTD

NUTRIEN LTD

NUTRIEN LTD

NUTRIEN LTD

NUTRIEN LTD

NUTRIEN LTD

NUTRIEN LTD

NUTRIEN LTD

NVIDIA CORP

NVIDIA CORP

NVIDIA CORP

NVIDIA CORP

NVIDIA CORP

NVIDIA CORP

NXP BV / NXP FUNDING LLC / NXP
OCCIDENTAL PETROLEUM CORP
OCCIDENTAL PETROLEUM CORP
OCCIDENTAL PETROLEUM CORP
OCCIDENTAL PETROLEUM CORP
OCCIDENTAL PETROLEUM CORP
OCCIDENTAL PETROLEUM CORP
OCCIDENTAL PETROLEUM CORP
OCCIDENTAL PETROLEUM CORP
OCCIDENTAL PETROLEUM CORP
OCCIDENTAL PETROLEUM CORP
OCCIDENTAL PETROLEUM CORP
OCCIDENTAL PETROLEUM CORP
OCCIDENTAL PETROLEUM CORP
OCCIDENTAL PETROLEUM CORP
OCCIDENTAL PETROLEUM CORP
OCCIDENTAL PETROLEUM CORP
OGLETHORPE POWER CORP
OGLETHORPE POWER CORP 144A
OHIO EDISON CO

OHIO POWER CO

OHIO POWER CO

OHIO POWER CO

OHIO POWER CO

OKLAHOMA GAS AND ELECTRIC CO

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

OMEGA HEALTHCARE INVESTORS INC
OMEGA HEALTHCARE INVESTORS INC
OMEGA HEALTHCARE INVESTORS INC
OMEGA HEALTHCARE INVESTORS INC
OMEGA HEALTHCARE INVESTORS INC
ONCOR ELECTRIC DELIVERY CO LLC
ONCOR ELECTRIC DELIVERY CO LLC
ONCOR ELECTRIC DELIVERY CO LLC
ONCOR ELECTRIC DELIVERY CO LLC
ONCOR ELECTRIC DELIVERY CO LLC
ONCOR ELECTRIC DELIVERY CO LLC
ONCOR ELECTRIC DELIVERY CO LLC
ONCOR ELECTRIC DELIVERY CO LLC

Coupon Rate
0.03
0.02
0.03
0.04
0.04
0.04
0.04
0.02
0.03
0.04
0.02
0.03
0.03
0.03
0.04
0.05
0.04
0.05
0.05
0.04
0.05
0.05
0.03
0.05
0.05
0.03
0.03
0.02
0.04
0.04
0.03
0.03
0.05
0.06
0.08
0.06
0.05
0.03
0.04
0.04
0.03
0.04
0.03
0.07
0.06
0.07
0.06
0.04
0.04
0.05
0.06
0.07
0.03
0.03
0.04
0.04
0.05
0.05
0.05
0.05
0.04
0.03
0.03
0.04
0.03
0.05
0.04
0.04
0.03
0.04

Maturity Date

4/4/2029
1/11/2027
4/4/2029
9/15/2027
9/30/2047
12/1/2057
11/1/2043
8/14/2030
5/15/2027
3/1/2044
8/15/2031
6/1/2026
6/1/2030
6/1/2030
5/23/2027
8/1/2043
5/23/2027
3/27/2028
3/27/2028
3/15/2035
1/15/2045
3/27/2028
5/13/2030
3/27/2028
3/27/2028
5/13/2030
4/1/2030
6/15/2031
4/1/2050
4/1/2060
4/1/2030
4/1/2030
1/15/2033
3/15/2026
9/15/2031
9/15/2036
6/15/2045
4/15/2026
4/15/2046
2/15/2047
2/15/2027
3/15/2048
8/15/2026
71172024
3/15/2026
3/15/2046
9/15/2036
6/15/2025
6/15/2025
6/1/2044
12/1/2053
7/15/2036
4/1/2030
4/1/2030
4/1/2048
6/1/2049
3/15/2044
4/1/2024
1/15/2025
1/15/2028
10/1/2029
2/1/2031
5/15/2030
9/30/2047
5/15/2030
6/1/2052
5/15/2028
11/15/2028
5/15/2030
5/15/2028

Market Value

927,897.10
2,678,282.40
881,961.60
871,069.70
1,019,460.00
677,603.00
1,894,635.00
1,517,967.50
544,492.50
483,901.00
4,095,761.60
3,315,900.00
662,612.12
444,110.00
1,833,591.10
24,763.25
1,843,396.40
408,060.70
1,542,668.50
145,468.80
405,323.49
736,499.80
2,674,920.00
1,482,952.30
205,025.62
1,114,550.00
1,348,617.60
1,689,260.00
637,704.00
510,867.20
3,296,620.80
2,297,644.80
5,851,212.30
3,362,596.00
1,132,646.22
1,846,284.60
194,320.80
192,494.00
236,463.10
285,395.20
186,806.00
646,144.80
322,170.40
348,511.56
291,090.40
291,057.30
474,637.00
682,108.00
779,552.00
1,615,166.90
3,154,200.00
1,662,435.00
239,318.75
4,351,250.00
341,912.50
754,896.00
900,597.97
3,491,000.00
219,558.00
1,047,144.00
357,152.00
6,533,941.50
1,110,162.50
392,602.15
4,085,398.00
1,902,722.40
1,799,814.40
1,479,004.80
3,139,539.55
1,320,516.00

Accrual
16,387.25
11,355.56
15,576.00

1,720.67
25,164.03
10,375.67
38,792.63

5,026.39

6,890.67

2,016.67
12,620.29
31,500.00

6,714.00

4,500.00
28,590.22

216.67
28,743.11
223.22
843.89
293.33
4,754.75
402.89
33,925.00
811.22
112.16
14,135.42
21,161.25
11,777.78
14,000.00
11,840.00
51,727.50
36,052.50
63,132.78

8,263.33

3,496.50

4,962.20

3,268.33

3,135.56

5,883.78

1,990.78

766.67

1,568.00

1,390.22

6,046.50

715.33
792.00

1,275.67

7,213.89

8,244.44
29,499.17
59,933.33
21,770.83

3,575.00
65,000.00

8,818.75
12,800.00

2,121.31
86,402.25

2,109.00
10,870.11

7,250.00
43,031.25
12,986.11

9,648.31
47,788.89
33,120.00
29,889.78
21,805.33
36,724.72
21,930.00

Shares
1,010,000.00
2,920,000.00

960,000.00
890,000.00
1,300,000.00
850,000.00
2,130,000.00
1,750,000.00
570,000.00
550,000.00
5,065,000.00
3,500,000.00
746,000.00
500,000.00
1,870,000.00
25,000.00
1,880,000.00
410,000.00
1,550,000.00
160,000.00
429,000.00
740,000.00
3,000,000.00
1,490,000.00
206,000.00
1,250,000.00
1,485,000.00
2,000,000.00
800,000.00
640,000.00
3,630,000.00
2,530,000.00
5,981,000.00
3,350,000.00
999,000.00
1,731,000.00
240,000.00
200,000.00
290,000.00
380,000.00
200,000.00
840,000.00
340,000.00
348,000.00
290,000.00
270,000.00
445,000.00
700,000.00
800,000.00
1,945,000.00
3,000,000.00
1,500,000.00
275,000.00
5,000,000.00
425,000.00
960,000.00
1,049,000.00
3,491,000.00
222,000.00
1,084,000.00
400,000.00
7,650,000.00
1,250,000.00
505,000.00
4,600,000.00
2,160,000.00
1,840,000.00
1,560,000.00
3,535,000.00
1,350,000.00

Base Cost

% of MV
1,008,430.52 0.0015%
2,918,663.78 0.0044%
958,508.25 0.0014%
889,746.87 0.0014%
1,500,340.65 0.0017%
850,000.00 0.0011%
2,388,639.44 0.0031%
1,813,683.81 0.0025%
572,356.06 0.0009%
546,985.23 0.0008%
4,891,220.39 0.0067%
3,398,103.20 0.0054%
744,659.84 0.0011%
499,101.80 0.0007%
1,866,743.57 0.0030%
27,089.37 0.0000%
1,876,626.71 0.0030%
409,399.14 0.0007%
1,506,437.57 0.0025%
155,180.69 0.0002%
463,515.29 0.0007%
738,915.52 0.0012%
2,891,348.94 0.0044%
1,487,981.18 0.0024%
205,698.11 0.0003%
1,316,781.22 0.0018%
1,481,522.16 0.0022%
1,993,476.89 0.0028%
752,625.26 0.0010%
691,486.02 0.0008%
3,321,190.49 0.0054%
2,327,315.73 0.0038%
5,807,463.77 0.0096%
3,328,718.89 0.0055%
1,104,977.42 0.0019%
1,844,655.28 0.0030%
240,699.39 0.0003%
199,898.98 0.0003%
244,203.77 0.0004%
376,405.20 0.0005%
196,566.51 0.0003%
820,194.87 0.0011%
340,880.17 0.0005%
348,000.00 0.0006%
303,034.89 0.0005%
259,248.14 0.0005%
553,437.32 0.0008%
696,820.28 0.0011%
796,365.87 0.0013%
1,935,167.28 0.0026%
2,956,007.15 0.0052%
2,061,902.16 0.0027%
274,818.16 0.0004%
4,996,694.89 0.0071%
460,331.85 0.0006%
957,879.67 0.0012%
1,276,819.52 0.0015%
3,491,000.00 0.0057%
221,872.07 0.0004%
1,079,593.01 0.0017%
396,554.62 0.0006%
6,847,788.74 0.0107%
1,105,230.82 0.0018%
608,633.77 0.0006%
4,342,282.02 0.0067%
2,141,067.11 0.0031%
1,836,828.31 0.0029%
1,529,571.78 0.0024%
3,353,949.58 0.0051%
1,347,672.93 0.0022%



Mellon Security ID
68235PANS
68235PAN8
682680BE2
682680BC6
682680BG7
682680BK8
682680BH5
682680BL6
682680BN2
682680BL6
682680BK8
68268NAC7
68389XCN3
68389XCH6
68389XBM6
68389XBN4
68389XBQ7
68389XBW4
68389XBX2
68389XBY0
68389XCE3
68389XCK9
68389XCM5
68389XCN3
68389XCP8
68389XBU8
68389XBW4
68389XBX2
68389XCP8
68389XCQ6
68389XBM6
68389XBV6
68389XBM6
68389XBV6
68389XCC7
68389XCE3
68389XCN3
68389XCP8
68389XBG9
68389XBX2
68389XCAL
68389XAV7
68389XCP8
68389XBM6
68389XBP9
68389XBV6
68389XCE3
68389XCH6
68389XBH7
68389XBJ3
68389XBW4
68389XCQ6
68389XCFO
68389XCE3
68389XBU8
68389XBV6
68389XCH6
68389XCC7
68389XCP8
67103HAM9
67103HAK3
67103HAM9
688225AH4
69047QAC6
694308KR7
694308HY6
694308JN8
694308JF5
694308337
694308JU2

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

ONE GAS INC

ONE GAS INC

ONEOK INC

ONEOK INC

ONEOK INC

ONEOK INC

ONEOK INC

ONEOK INC

ONEOK INC

ONEOK INC

ONEOK INC

ONEOK PARTNERS LP
ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

ORACLE CORP

O'REILLY AUTOMOTIVE INC
O'REILLY AUTOMOTIVE INC
O'REILLY AUTOMOTIVE INC
OSHKOSH CORP

OVINTIV INC

PACIFIC GAS AND ELECTRIC CO
PACIFIC GAS AND ELECTRIC CO
PACIFIC GAS AND ELECTRIC CO
PACIFIC GAS AND ELECTRIC CO
PACIFIC GAS AND ELECTRIC CO
PACIFIC GAS AND ELECTRIC CO

Coupon Rate

0.05
0.05
0.06
0.05
0.06
0.06
0.06
0.06
0.07
0.06
0.06
0.07
0.05
0.06
0.03
0.03
0.04
0.04
0.04
0.04
0.03
0.07
0.05
0.05
0.05
0.03
0.04
0.04
0.05
0.06
0.03
0.03
0.03
0.03
0.02
0.03
0.05
0.05
0.04
0.04
0.04
0.04
0.05
0.03
0.04
0.03
0.03
0.06
0.04
0.04
0.04
0.06
0.06
0.03
0.03
0.03
0.06
0.02
0.05
0.06
0.02
0.06
0.03
0.06
0.06
0.04
0.05
0.02
0.04
0.04

Maturity Date
4/1/2029
4/1/2029

1/15/2031
3/15/2050
11/15/2032
11/1/2030
11/1/2026
9/1/2033
9/1/2053
9/1/2033
11/1/2030
10/1/2036
5/6/2030
11/9/2029
7/15/2026
11/15/2027
11/15/2047
4/1/2040
4/1/2050
4/1/2060
3/25/2031
11/9/2052
5/6/2028
5/6/2030
2/6/2033
4/1/2027
4/1/2040
4/1/2050
2/6/2033
2/6/2053
7/15/2026
4/1/2030
7/15/2026
4/1/2030
3/25/2026
3/25/2031
5/6/2030
2/6/2033
5/15/2055
4/1/2050
3/25/2051
7/8/2034
2/6/2033
7/15/2026
11/15/2037
4/1/2030
3/25/2031
11/9/2029
7/15/2036
7/15/2046
4/1/2040
2/6/2053
11/10/2025
3/25/2031
4/1/2027
4/1/2030
11/9/2029
3/25/2026
2/6/2033
11/20/2026
3/15/2031
11/20/2026
3/1/2030
7/15/2033
5/15/2034
12/1/2047
7/1/2050
8/1/2027
8/1/2050
6/1/2041

Market Value
2,607,327.10
1,771,774.40
2,513,106.25

367,663.50
2,621,425.00
577,231.20
353,332.00
1,022,924.00
1,677,137.60
5,281,628.00
755,554.41
16,122.90
4,904,100.00
2,925,627.00
757,328.00
753,016.00
500,601.60
394,405.00
343,144.75
1,568,578.00
717,684.00
3,134,022.50
2,045,078.50
2,599,173.00
2,233,260.08
932,560.86
780,921.90
715,185.90
1,039,181.60
901,416.00
1,893,320.00
890,560.00
662,662.00
26,716.80
317,430.80
2,166,100.80
529,642.80
5,470,408.80
686,376.90
3,211,112.45
3,908,966.40
267,652.60
2,068,559.60
1,022,392.80
1,347,718.50
2,404,512.00
4,784,560.00
822,338.40
1,184,644.12
11,789.40
1,784,288.22
249,849.00
3,025,296.15
1,217,888.00
647,351.10
3,704,729.60
801,252.80
7,151,529.20
4,841,017.68
1,807,852.62
1,133,832.00
2,419,960.20
2,012,203.35
4,678,658.48
7,285,274.10
1,118,340.00
986,783.90
187,270.72
265,927.44
28,085.05

Accrual
39,627.00
26,928.00
31,838.19

900.00
57,611.11
19,578.22
11,708.96

4,940.83
8,391.67
25,510.83
25,626.49

498.75
93,645.83
67,316.88

4,475.56
9,822.22
9,671.11
9,000.00
8,550.00
42,350.00

395.31
74,165.42
37,609.38
49,632.29
17,053.36
13,916.00
17,820.00
17,820.00

7,935.28
7,800.83
11,188.89
14,750.00
3,916.11
442.50
93.50
1,193.13
10,113.75
41,772.50
14,131.25
80,010.00
3,370.67
2,875.03
15,795.69
6,042.00
23,040.67
39,825.00
2,635.42
18,921.50
11,281.36

126.67

40,716.00
2,162.19
68,150.00
670.83
9,660.00
61,360.00
18,436.33
2,106.50
36,966.42
37,202.18
1,088.89
49,798.19
5,851.25
58,619.79
38,359.75
19,750.00
14,169.38
728.00
2,263.33
490.00

Shares
2,590,000.00
1,760,000.00
2,375,000.00

450,000.00
2,500,000.00
560,000.00
350,000.00
980,000.00
1,520,000.00
5,060,000.00
733,000.00
15,000.00
5,000,000.00
2,775,000.00
800,000.00
800,000.00
640,000.00
500,000.00
475,000.00
2,200,000.00
825,000.00
2,725,000.00
2,075,000.00
2,650,000.00
2,278,000.00
994,000.00
990,000.00
990,000.00
1,060,000.00
920,000.00
2,000,000.00
1,000,000.00
700,000.00
30,000.00
340,000.00
2,490,000.00
540,000.00
5,580,000.00
855,000.00
4,445,000.00
5,120,000.00
290,000.00
2,110,000.00
1,080,000.00
1,605,000.00
2,700,000.00
5,500,000.00
780,000.00
1,388,000.00
15,000.00
2,262,000.00
255,000.00
3,000,000.00
1,400,000.00
690,000.00
4,160,000.00
760,000.00
7,660,000.00
4,938,000.00
1,778,000.00
1,400,000.00
2,380,000.00
2,265,000.00
4,502,000.00
7,215,000.00
1,500,000.00
1,145,000.00
208,000.00
388,000.00
35,000.00

Base Cost % of MV

2,586,594.29 0.0043%
1,757,685.71 0.0029%
2,432,405.90 0.0041%
365,809.57 0.0006%
2,498,192.25 0.0043%
558,990.16 0.0009%
349,678.86 0.0006%
979,776.85 0.0017%
1,512,557.78 0.0027%
5,058,847.85 0.0086%
731,678.19 0.0012%
14,976.16 0.0000%
4,986,365.14 0.0080%
2,888,999.40 0.0048%
788,952.62 0.0012%
793,506.57 0.0012%
695,264.87 0.0008%
498,854.39 0.0006%
473,488.82 0.0006%
1,848,550.38 0.0026%
824,072.25 0.0012%
2,723,309.21 0.0051%
2,071,817.69 0.0033%
2,642,773.53 0.0043%
2,276,553.48 0.0037%
993,039.65 0.0015%
987,731.72 0.0013%
986,850.21 0.0012%
1,033,648.22 0.0017%
881,981.86 0.0015%
2,009,107.91 0.0031%
999,348.54 0.0015%
686,220.76 0.0011%
27,908.96 0.0000%
339,934.19 0.0005%
2,134,740.14 0.0035%
538,527.43 0.0009%
5,554,337.46 0.0090%
951,657.46 0.0011%
3,628,013.68 0.0053%
3,843,756.38 0.0064%
289,928.85 0.0004%
2,108,660.17 0.0034%
1,090,013.50 0.0017%
1,789,700.99 0.0022%
2,722,614.24 0.0039%
4,922,335.15 0.0078%
779,384.20 0.0013%
1,405,532.48 0.0019%
15,476.39 0.0000%
1,998,112.79 0.0029%
253,727.43 0.0004%
2,997,896.88 0.0050%
1,437,122.35 0.0020%
689,333.33 0.0011%
4,055,523.76 0.0061%
759,399.99 0.0013%
7,643,056.26 0.0117%
4,922,919.99 0.0079%
1,777,275.12 0.0030%
1,165,279.86 0.0019%
2,379,029.69 0.0040%
2,082,986.97 0.0033%
4,443,043.95 0.0077%
7,206,120.93 0.0119%
1,048,341.32 0.0018%
864,346.03 0.0016%
207,813.73 0.0003%
385,740.89 0.0004%
34,908.51 0.0000%



Mellon Security ID
6944PL2S7
6944PL2U2
6944PL271
6944PL2U2
6944PL271
694476AE2
695114DE5
695114DD7
695114CW6
695114CS5
695114CV8
695114CG1
695114CS5
695114CUO0
695114CX4
695114DA3
695114CS5
695114CU0
695114CW6
695114BT4
695156AT6
695156AU3
695156AU3
92553PAC6
701094AS3
70213BAC5
70450YAE3
70450YAH6
70450YAL7
70462GAB4
693304AHO
693304BF3
693304AHO
713448EL8
713448CQ9
713448ER5
713448ES3
713448ES3
713448EP9
713448EQ7
713448FE3
713448FQ6
713448DF2
713448FV5
71654QAZ5
71654QBE1
71654QAZ5
71654QCB6
71654QCG5
71654QCL4
706451BG5
71654QBY7
717081DV2
717081ET6
717081EY5
717081DV2
717081EW9
717081DEO
717081EA7
717081EW9
717081EZ2
716973AE2
716973AC6
716973AE2
716973AG7
716973AE2
716973AG7
716973AE2
716973AD4
716973AD4

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

PACIFIC LIFE GLOBAL FUNDI 144A
PACIFIC LIFE GLOBAL FUNDI 144A
PACIFIC LIFE GLOBAL FUNDI 144A
PACIFIC LIFE GLOBAL FUNDI 144A
PACIFIC LIFE GLOBAL FUNDI 144A
PACIFIC LIFECORP 144A
PACIFICORP

PACIFICORP

PACIFICORP

PACIFICORP

PACIFICORP

PACIFICORP

PACIFICORP

PACIFICORP

PACIFICORP

PACIFICORP

PACIFICORP

PACIFICORP

PACIFICORP

PACIFICORP

PACKAGING CORP OF AMERICA
PACKAGING CORP OF AMERICA
PACKAGING CORP OF AMERICA
PARAMOUNT GLOBAL
PARKER-HANNIFIN CORP
PARTNERRE FINANCE B LLC
PAYPAL HOLDINGS INC

PAYPAL HOLDINGS INC

PAYPAL HOLDINGS INC
PEACEHEALTH OBLIGATED GROUP
PECO ENERGY CO

PECO ENERGY CO

PECO ENERGY CO

PEPSICO INC

PEPSICO INC

PEPSICO INC

PEPSICO INC

PEPSICO INC

PEPSICO INC

PEPSICO INC

PEPSICO INC

PEPSICO INC

PEPSICO INC

PEPSICO INC

PETROLEOS MEXICANOS
PETROLEOS MEXICANOS
PETROLEOS MEXICANOS
PETROLEOS MEXICANOS
PETROLEOS MEXICANOS
PETROLEOS MEXICANOS
PETROLEOS MEXICANOS
PETROLEOS MEXICANOS

PFIZER INC

PFIZER INC

PFIZER INC

PFIZER INC

PFIZER INC

PFIZER INC

PFIZER INC

PFIZER INC

PFIZER INC

PFIZER INVESTMENT ENTERPRISES
PFIZER INVESTMENT ENTERPRISES
PFIZER INVESTMENT ENTERPRISES
PFIZER INVESTMENT ENTERPRISES
PFIZER INVESTMENT ENTERPRISES
PFIZER INVESTMENT ENTERPRISES
PFIZER INVESTMENT ENTERPRISES
PFIZER INVESTMENT ENTERPRISES
PFIZER INVESTMENT ENTERPRISES

Coupon Rate
0.05
0.06
0.05
0.06
0.05
0.03
0.06
0.05
0.03
0.03
0.04
0.06
0.03
0.04
0.03
0.06
0.03
0.04
0.03
0.08
0.03
0.03
0.03
0.07
0.05
0.05
0.03
0.02
0.04
0.01
0.06
0.05
0.06
0.03
0.04
0.03
0.03
0.03
0.03
0.02
0.02
0.05
0.03
0.05
0.07
0.06
0.07
0.07
0.07
0.06
0.07
0.02
0.03
0.03
0.02
0.03
0.03
0.04
0.03
0.03
0.03
0.05
0.04
0.05
0.05
0.05
0.05
0.05
0.05
0.05

Maturity Date

4/4/2028
7/18/2028
1/11/2029
7/18/2028
1/11/2029
9/15/2050
1/15/2055
2/15/2034
9/15/2030
7/1/2025
2/15/2050
10/15/2037
71172025
6/15/2029
3/15/2051
5/15/2054
71172025
6/15/2029
9/15/2030
11/15/2031
12/15/2027
12/15/2029
12/15/2029
10/5/2037
9/15/2029
10/1/2050
10/1/2029
6/1/2030
6/1/2032
11/15/2025
10/1/2036
6/15/2033
10/1/2036
7/29/2029
10/22/2044
3/19/2027
3/19/2030
3/19/2030
10/15/2049
3/19/2025
10/21/2031
2/13/2026
2/24/2026
11/10/2025
6/2/2041
6/27/2044
6/2/2041
8/4/2026
3/13/2027
2/12/2048
6/15/2035
12/15/2025
6/3/2026
3/15/2029
5/28/2030
6/3/2026
4/1/2030
6/15/2043
12/15/2026
4/1/2030
5/28/2040
5/19/2033
5/19/2028
5/19/2033
5/19/2053
5/19/2033
5/19/2053
5/19/2033
5/19/2030
5/19/2030

Market Value
3,291,284.50
2,033,060.00
2,336,700.60
1,524,795.00
1,5617,856.80
2,773,562.40
3,853,024.45
4,940,664.00

866,100.00
702,712.80
392,930.00
2,016,302.00
390,396.00
2,739,391.20
668,620.00
615,782.40
2,010,539.40
1,780,884.00
1,784,166.00
1,733,565.00
347,188.00
2,073,703.00
1,197,338.08
17,820.00
1,968,780.00
3,189,515.00
1,357,605.00
34,525.20
1,338,765.60
274,459.15
53,333.00
3,348,760.50
3,402,645.40
1,976,531.25
880,340.00
100,886.02
630,546.00
1,351,170.00
97,678.00
38,921.60
2,994,485.25
9,953,534.10
3,791,754.12
10,058,226.70
2,007,035.32
1,265,106.75
278,377.70
970,570.00
2,167,911.00
433,649.60
87,219.45
637,344.96
479,640.00
1,823,398.50
1,176,616.00
1,918,560.00
1,337,160.00
280,126.35
717,937.50
1,729,393.60
178,957.50
4,234,855.00
3,026,283.20
1,093,183.50
1,998,563.95
3,808,414.95
4,864,335.20
1,423,108.25
2,594,350.20
3,198,378.30

Accrual
80,104.79
22,305.56
25,480.00
16,729.17
16,551.11

5,888.56
54,105.94
64,055.67

1,200.00

6,030.00

2,651.39
55,131.60

3,350.00
30,277.72

1,466.67
13,297.78
17,252.50
19,625.27

2,472.00
43,633.33

3,654.06
20,316.67
11,730.67

660.00

4,000.00
78,750.00
21,375.00

306.67
20,240.00

1,5632.36

1,487.50
48,333.06
94,902.50

9,832.81
18,770.83

93.63
641.67
1,375.00
1,855.97
30.00
31,330.00
60,666.67
11,502.84
205,625.00
63,512.94
29,799.31

8,809.31
10,885.42

7,475.00

5,877.28

2,243.30

4,867.52

4,506.94

2,951.67

8,131.67
18,027.78
19,687.50

3,988.25

6,625.00
25,462.50

2,178.13
74,324.31
49,712.68
19,186.04
38,668.65
66,840.02
94,116.22
24,976.42
44,332.58
54,654.29

Shares
3,325,000.00
2,000,000.00
2,340,000.00
1,500,000.00
1,520,000.00
3,955,000.00
3,905,000.00
4,920,000.00
1,000,000.00

720,000.00
500,000.00
1,913,000.00
400,000.00
2,938,000.00
1,000,000.00
640,000.00
2,060,000.00
1,910,000.00
2,060,000.00
1,500,000.00
365,000.00
2,300,000.00
1,328,000.00
20,000.00
2,000,000.00
3,500,000.00
1,500,000.00
40,000.00
1,380,000.00
295,000.00
50,000.00
3,350,000.00
3,190,000.00
2,175,000.00
1,000,000.00
107,000.00
700,000.00
1,500,000.00
140,000.00
40,000.00
3,615,000.00
10,000,000.00
3,927,000.00
10,000,000.00
2,956,000.00
2,075,000.00
410,000.00
1,000,000.00
2,300,000.00
680,000.00
115,000.00
672,000.00
500,000.00
1,925,000.00
1,400,000.00
2,000,000.00
1,500,000.00
315,000.00
750,000.00
1,940,000.00
250,000.00
4,300,000.00
3,070,000.00
1,110,000.00
2,005,000.00
3,867,000.00
4,880,000.00
1,445,000.00
2,620,000.00
3,230,000.00

Base Cost

% of MV
3,263,639.42 0.0054%
1,998,270.93 0.0033%
2,336,854.10 0.0038%
1,498,703.20 0.0025%
1,517,956.50 0.0025%
3,937,107.57 0.0045%
3,881,598.26 0.0063%
4,901,749.36 0.0081%
998,835.91 0.0014%
719,881.78 0.0012%
497,889.44 0.0006%
2,044,890.28 0.0033%
399,934.28 0.0006%
2,927,415.88 0.0045%
992,418.03 0.0011%
639,721.73 0.0010%
2,099,037.28 0.0033%
1,952,865.57 0.0029%
2,138,886.78 0.0029%
2,096,796.86 0.0028%
364,514.57 0.0006%
2,418,586.24 0.0034%
1,384,324.25 0.0020%
22,019.46 0.0000%
1,980,424.08 0.0032%
3,098,954.63 0.0052%
1,502,635.34 0.0022%
32,678.29 0.0001%
1,357,837.46 0.0022%
297,095.62 0.0004%
49,892.68 0.0001%
3,343,657.47 0.0055%
3,704,506.25 0.0056%
2,219,068.58 0.0032%
1,009,481.72 0.0014%
106,756.65 0.0002%
698,747.14 0.0010%
1,494,946.20 0.0022%
145,775.58 0.0002%
40,454.38 0.0001%
3,325,324.22 0.0049%
9,996,380.85 0.0163%
4,008,800.82 0.0062%
9,994,615.60 0.0165%
3,153,329.74 0.0033%
1,726,900.68 0.0021%
426,379.98 0.0005%
1,044,732.76 0.0016%
2,378,099.60 0.0035%
595,663.50 0.0007%
106,895.17 0.0001%
675,652.59 0.0010%
491,369.37 0.0008%
1,901,948.99 0.0030%
1,431,209.81 0.0019%
1,999,877.12 0.0031%
1,496,699.77 0.0022%
393,634.48 0.0005%
736,229.50 0.0012%
2,047,278.23 0.0028%
262,340.21 0.0003%
4,294,003.23 0.0069%
3,032,043.96 0.0050%
1,086,754.91 0.0018%
2,047,657.31 0.0033%
3,881,846.83 0.0062%
4,883,159.48 0.0080%
1,442,984.83 0.0023%
2,615,865.90 0.0042%
3,224,903.36 0.0052%



Mellon Security ID
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716973AC6
716973AA0
693342AA5
718172CY3
718172CW7
718172CW7
718172CX5
718172DJ5
718172BL2
718172DJ5
718172AP4
718172DG1
718172DH9
718172DJ5
718172BL2
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718172CP2
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720198AF7
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723787AR8
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72650RBL5
69353REKO
69349LAS7
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69349LAR9
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693475BM6
693475BU8
693475BV6
693475BL8
693475BM6
693475BR5
693475BQ7
693475BR5
693475AZ8
693475BM6
693475BR5
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March 2024 Holdings

Security Descriptionl Coupon Rate Maturity Date Market Value Accrual Shares Base Cost % of MV
PFIZER INVESTMENT ENTERPRISES 0.04 5/19/2026 19,796,435.20 323,861.11 20,000,000.00 19,983,361.16 0.0324%
PFIZER INVESTMENT ENTERPRISES 0.04 5/19/2028 2,017,850.72 33,147.18 2,047,000.00 2,044,931.76 0.0033%
PFIZER INVESTMENT ENTERPRISES 0.05 5/19/2025 14,902,657.20 253,812.50 15,000,000.00 14,995,159.40 0.0244%
PG&E WILDFIRE RECOVERY FUNDING 0.04 6/1/2032 4,740,160.23 59,206.91 4,942,145.73 4,942,073.29 0.0078%
PHILIP MORRIS INTERNATIONAL IN 0.05 2/13/2026 4,981,100.00 32,500.00 5,000,000.00 4,988,880.67 0.0082%
PHILIP MORRIS INTERNATIONAL IN 0.06 11/17/2029 2,962,601.25 60,195.31 2,875,000.00 2,941,004.61 0.0048%
PHILIP MORRIS INTERNATIONAL IN 0.06 11/17/2029 721,329.00 14,656.25 700,000.00 699,499.51 0.0012%
PHILIP MORRIS INTERNATIONAL IN 0.06 11/17/2032 1,007,409.00 20,867.71 975,000.00 974,216.64 0.0016%
PHILIP MORRIS INTERNATIONAL IN 0.05 2/13/2034 833,347.20 5,880.00 840,000.00 821,796.46 0.0014%
PHILIP MORRIS INTERNATIONAL IN 0.04 11/10/2044 758,616.25 15,064.48 905,000.00 874,326.40 0.0012%
PHILIP MORRIS INTERNATIONAL IN 0.05 2/13/2034 5,793,747.20 40,880.00 5,840,000.00 5,713,442.00 0.0095%
PHILIP MORRIS INTERNATIONAL IN 0.05 3/20/2042 69,944.80 110.00 80,000.00 78,572.35 0.0001%
PHILIP MORRIS INTERNATIONAL IN 0.05 2/13/2029 477,379.20 3,120.00 480,000.00 475,640.46 0.0008%
PHILIP MORRIS INTERNATIONAL IN 0.05 2/13/2031 119,391.60 820.00 120,000.00 118,729.13 0.0002%
PHILIP MORRIS INTERNATIONAL IN 0.05 2/13/2034 357,148.80 2,520.00 360,000.00 352,198.48 0.0006%
PHILIP MORRIS INTERNATIONAL IN 0.04 11/10/2044 2,995,067.25 59,475.56 3,573,000.00 4,134,409.83 0.0049%
PHILIP MORRIS INTERNATIONAL IN 0.05 2/13/2034 13,090,495.60 92,365.00 13,195,000.00 12,928,343.19 0.0214%
PHILIP MORRIS INTERNATIONAL IN 0.02 5/1/2030 2,252,659.00 23,187.50 2,650,000.00 2,639,667.26 0.0037%
PHILIP MORRIS INTERNATIONAL IN 0.05 2/15/2030 4,339,595.10 28,388.23 4,335,000.00 4,304,312.35 0.0071%
PHILIP MORRIS INTERNATIONAL IN 0.02 5/1/2025 3,119,263.02 20,293.75 3,247,000.00 3,206,012.65 0.0051%
PHILIP MORRIS INTERNATIONAL IN 0.02 5/1/2030 573,790.50 5,906.25 675,000.00 543,433.46 0.0009%
PHILIP MORRIS INTERNATIONAL IN 0.06 11/17/2029 107,168.88 2,177.50 104,000.00 103,925.65 0.0002%
PHILIP MORRIS INTERNATIONAL IN 0.05 11/17/2025 4,987,221.25 93,055.56 5,000,000.00 4,993,567.82 0.0082%
PHILIP MORRIS INTERNATIONAL IN 0.05 2/13/2026 22,913,007.56 149,500.00 23,000,000.00 22,964,033.43 0.0375%
PHILIP MORRIS INTERNATIONAL IN 0.02 5/1/2030 5,933,418.80 61,075.00 6,980,000.00 7,060,403.59 0.0097%
PHILIP MORRIS INTERNATIONAL IN 0.05 11/15/2024 4,988,237.55 96,805.56 5,000,000.00 4,998,115.72 0.0082%
PHILLIPS 66 CO 0.05 6/30/2033 1,670,607.40 22,239.39 1,660,000.00 1,664,620.35 0.0027%
PHILLIPS 66 CO 0.06 6/15/2054 1,524,780.00 7,768.75 1,500,000.00 1,498,622.47 0.0025%
PHILLIPS 66 CO 0.05 6/15/2031 1,281,252.20 6,111.88 1,270,000.00 1,264,760.09 0.0021%
PHILLIPS 66 CO 0.05 12/1/2027 1,440,432.00 23,760.00 1,440,000.00 1,437,349.37 0.0024%
PIEDMONT NATURAL GAS CO INC 0.03 6/1/2050 584,783.25 9,659.17 865,000.00 859,328.23 0.0010%
PIEDMONT OPERATING PARTNERSHIP 0.03 4/1/2032 171,965.28 3,286.25 239,000.00 238,081.76 0.0003%
PILGRIM'S PRIDE CORP 0.06 7/1/2033 4,547,989.00 69,531.25 4,450,000.00 4,331,363.41 0.0074%
PINE STREET TRUST | 144A 0.05 2/15/2029 1,628,703.27 10,007.35 1,713,000.00 1,608,516.17 0.0027%
PIONEER NATURAL RESOURCES CO 0.02 8/15/2030 1,277,104.00 3,690.22 1,520,000.00 1,314,385.28 0.0021%
PIONEER NATURAL RESOURCES CO 0.02 1/15/2031 791,433.00 4,266.56 940,000.00 858,044.75 0.0013%
PIONEER NATURAL RESOURCES CO 0.02 8/15/2030 4,294,262.20 12,408.37 5,111,000.00 4,068,369.01 0.0070%
PIONEER NATURAL RESOURCES CO 0.02 1/15/2031 2,744,757.00 14,796.78 3,260,000.00 3,013,287.44 0.0045%
PIONEER NATURAL RESOURCES CO 0.05 3/29/2026 3,748,172.96 1,063.07 3,752,000.00 3,734,799.59 0.0061%
PLAINS ALL AMERICAN PIPELINE L 0.05 2/15/2045 1,837,953.88 13,235.99 2,114,000.00 2,290,233.89 0.0030%
PLAINS ALL AMERICAN PIPELINE L 0.05 12/15/2026 88,397.10 1,192.50 90,000.00 90,334.71 0.0001%
PNC BANK NA 0.03 2/23/2025 2,519,148.25 8,018.26 2,575,000.00 2,574,427.16 0.0041%
PNC BANK NA 0.03 10/22/2029 4,506,996.00 61,890.75 5,190,000.00 4,633,996.70 0.0074%
PNC BANK NA 0.04 7/26/2028 5,739,053.50 44,057.81 6,025,000.00 5,791,713.48 0.0094%
PNC BANK NA 0.04 7/26/2028 2,505,180.20 19,231.88 2,630,000.00 2,614,023.29 0.0041%
PNC BANK NA 0.04 7/26/2028 2,538,519.10 19,487.81 2,665,000.00 2,649,742.54 0.0042%
PNC FINANCIAL SERVICES GROUP | 0.05 1/24/2034 407,064.00 3,961.49 420,000.00 420,000.00 0.0007%
PNC FINANCIAL SERVICES GROUP | 0.07 10/20/2034 323,284.60 9,070.23 295,000.00 295,000.00 0.0005%
PNC FINANCIAL SERVICES GROUP | 0.05 1/21/2028 751,005.00 7,618.75 750,000.00 750,000.00 0.0012%
PNC FINANCIAL SERVICES GROUP | 0.05 1/26/2027 1,981,680.00 17,181.67 2,000,000.00 1,953,353.14 0.0032%
PNC FINANCIAL SERVICES GROUP | 0.05 1/24/2034 1,938,400.00 18,864.22 2,000,000.00 2,000,000.00 0.0032%
PNC FINANCIAL SERVICES GROUP | 0.06 6/12/2029 3,321,754.40 55,435.46 3,280,000.00 3,302,509.10 0.0054%
PNC FINANCIAL SERVICES GROUP | 0.06 6/12/2026 441,513.60 7,742.88 440,000.00 440,000.00 0.0007%
PNC FINANCIAL SERVICES GROUP | 0.06 6/12/2029 1,427,949.30 23,830.49 1,410,000.00 1,410,000.00 0.0023%
PNC FINANCIAL SERVICES GROUP | 0.03 1/22/2030 3,351,331.83 18,763.11 3,839,000.00 3,830,632.82 0.0055%
PNC FINANCIAL SERVICES GROUP | 0.05 1/24/2034 2,423,000.00 23,580.28 2,500,000.00 2,412,268.52 0.0040%
PNC FINANCIAL SERVICES GROUP | 0.06 6/12/2029 2,298,897.10 38,365.40 2,270,000.00 2,270,000.00 0.0038%
PNC FINANCIAL SERVICES GROUP | 0.07 10/20/2034 728,760.20 20,446.44 665,000.00 665,000.00 0.0012%
PNC FINANCIAL SERVICES GROUP | 0.06 10/28/2033 2,069,100.00 51,314.50 2,000,000.00 2,106,384.03 0.0034%
PNC FINANCIAL SERVICES GROUP | 0.05 1/24/2034 397,372.00 3,867.17 410,000.00 410,000.00 0.0007%
PNC FINANCIAL SERVICES GROUP | 0.05 1/21/2028 1,081,447.20 10,971.00 1,080,000.00 1,080,000.00 0.0018%
PNC FINANCIAL SERVICES GROUP | 0.05 1/26/2027 2,209,573.20 19,157.56 2,230,000.00 2,230,000.00 0.0036%
PNC FINANCIAL SERVICES GROUP | 0.06 1/22/2035 718,934.88 7,745.85 712,000.00 712,000.00 0.0012%
PNC FINANCIAL SERVICES GROUP | 0.06 10/28/2025 9,998,910.80 241,017.50 10,000,000.00 10,000,000.00 0.0164%
PNC FINANCIAL SERVICES GROUP | 0.06 10/28/2033 631,075.50 15,650.92 610,000.00 610,000.00 0.0010%
PNC FINANCIAL SERVICES GROUP | 0.05 12/2/2028 833,859.50 14,689.29 830,000.00 830,000.00 0.0014%
PNC FINANCIAL SERVICES GROUP | 0.05 1/24/2034 251,992.00 2,452.35 260,000.00 260,000.00 0.0004%
PNC FINANCIAL SERVICES GROUP | 0.05 1/21/2028 751,005.00 7,618.75 750,000.00 750,000.00 0.0012%
PNC FINANCIAL SERVICES GROUP | 0.06 6/12/2029 9,398,134.40 156,841.80 9,280,000.00 9,277,227.76 0.0154%
PNC FINANCIAL SERVICES GROUP | 0.06 6/12/2029 789,929.40 13,182.82 780,000.00 780,000.00 0.0013%
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USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

NON-USD FIXED INCOME
NON-USD FIXED INCOME

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Coupon Rate

Security Descriptionl

PNC FINANCIAL SERVICES GROUP |
PNC FINANCIAL SERVICES GROUP |
POMONA COLLEGE

POTOMAC ELECTRIC POWER CO
PPG INDUSTRIES INC

PPL ELECTRIC UTILITIES CORP

PPL ELECTRIC UTILITIES CORP

PPL ELECTRIC UTILITIES CORP
PRECISION CASTPARTS CORP
PRESIDENT AND FELLOWS OF HARVA
PRESIDENT AND FELLOWS OF HARVA
PRESIDENT AND FELLOWS OF HARVA
PRESIDENT AND FELLOWS OF HARVA
PRICOA GLOBAL FUNDING | 144A
PRICOA GLOBAL FUNDING | 144A
PRICOA GLOBAL FUNDING | 144A
PRIMERICA INC

PRINCIPAL FINANCIAL GROUP INC
PRINCIPAL FINANCIAL GROUP INC
PRINCIPAL FINANCIAL GROUP INC
PRINCIPAL FINANCIAL GROUP INC
PRINCIPAL LIFE GLOBAL FUN 144A
PRINCIPAL LIFE GLOBAL FUN 144A
PRINCIPAL LIFE GLOBAL FUN 144A
PRINCIPAL LIFE GLOBAL FUN 144A
PRINCIPAL LIFE GLOBAL FUN 144A
PROCTER & GAMBLE CO/THE
PROCTER & GAMBLE CO/THE
PROCTER & GAMBLE CO/THE
PROGRESSIVE CORP/THE
PROGRESSIVE CORP/THE
PROLOGIS LP

PROLOGIS LP

PROLOGIS LP

PROLOGIS LP

PROLOGIS LP

PROLOGIS LP

PROLOGIS LP

PROLOGIS LP

PROLOGIS LP

PROLOGIS LP

PROLOGIS TARGETED US LOGI 144A
PROLOGIS TARGETED US LOGI 144A
PROLOGIS TARGETED US LOGI 144A
PROTECTIVE LIFE CORP 144A
PROTECTIVE LIFE GLOBAL FU 144A
PROTECTIVE LIFE GLOBAL FU 144A
PROVIDENCE ST JOSEPH HEALTH OB
PROVIDENCE ST JOSEPH HEALTH OB
PRUDENTIAL FINANCIAL INC
PRUDENTIAL FINANCIAL INC
PRUDENTIAL FINANCIAL INC
PRUDENTIAL FINANCIAL INC
PRUDENTIAL FINANCIAL INC
PRUDENTIAL FINANCIAL INC
PRUDENTIAL FUNDING ASIA PLC
PRUDENTIAL FUNDING ASIA PLC
PUBLIC SERVICE CO OF COLORADO
PUBLIC SERVICE CO OF COLORADO
PUBLIC SERVICE CO OF COLORADO
PUBLIC SERVICE CO OF COLORADO
PUBLIC SERVICE CO OF COLORADO
PUBLIC SERVICE CO OF COLORADO
PUBLIC SERVICE CO OF COLORADO
PUBLIC SERVICE CO OF COLORADO
PUBLIC SERVICE CO OF NEW HAMPS
PUBLIC SERVICE CO OF NEW HAMPS
PUBLIC SERVICE CO OF NEW MEXIC
PUBLIC SERVICE ELECTRIC AND GA
PUBLIC SERVICE ELECTRIC AND GA

0.07
0.05
0.03
0.05
0.03
0.05
0.05
0.05
0.03
0.03
0.04
0.04
0.05
0.01
0.04
0.01
0.03
0.03
0.02
0.04
0.05
0.01
0.01
0.05
0.05
0.01
0.03
0.03
0.03
0.04
0.03
0.05
0.03
0.02
0.02
0.02
0.02
0.05
0.04
0.02
0.02
0.06
0.05
0.06
0.03
0.05
0.05
0.03
0.03
0.04
0.04
0.04
0.04
0.05
0.06
0.03
0.03
0.04
0.03
0.02
0.05
0.04
0.03
0.05
0.04
0.05
0.05
0.04
0.04
0.03

Maturity Date

10/20/2034
1/21/2028
1/1/2051
3/15/2034
6/15/2030
5/15/2033
5/15/2053
5/15/2033
6/15/2025
10/15/2050
11/15/2052
10/1/2031
2/15/2035
9/1/2026
8/28/2025
9/1/2026
11/19/2031
11/15/2026
6/15/2030
5/15/2029
9/15/2042
1/12/2026
4/12/2024
1/25/2029
1/25/2029
8/16/2026
3/25/2030
3/25/2027
3/25/2030
3/26/2050
3/26/2030
1/15/2033
3/1/2050
4/15/2030
2/1/2031
7/1/2030
2/1/2031
1/15/2033
9/15/2028
7/1/2030
4/15/2027
4/1/2034
4/1/2029
4/1/2034
1/15/2030
1/6/2026
1/6/2026
10/1/2026
10/1/2029
3/27/2028
12/7/2049
3/27/2028
12/7/2049
3/1/2052
9/15/2048
4/14/2030
4/14/2030
6/15/2028
1/15/2051
6/15/2031
4/1/2053
3/15/2044
3/1/2050
4/1/2053
6/1/2032
10/1/2033
10/1/2033
8/1/2025
5/1/2042
5/1/2050

Market Value

2,936,958.40
4,551,090.30
686,400.00
3,979,400.00
2,324,148.40
9,980,100.00
1,499,471.25
3,423,174.30
1,467,285.00
330,125.00
655,459.30
231,667.50
3,669,622.40
2,904,112.20
4,933,642.35
2,694,724.80
1,150,139.25
2,845,860.84
2,808,037.00
860,732.88
27,310.50
877,477.00
4,893,385.00
2,654,600.20
1,826,285.10
9,604,853.30
921,200.00
57,076.80
184,240.00
266,399.25
130,551.85
1,579,890.00
311,948.00
2,146,419.00
635,027.25
1,492,093.75
3,130,069.80
63,195.60
1,630,907.25
494,593.75
4,326,096.08
2,733,682.86
1,599,492.76
2,089,990.06
3,451,990.78
10,022,700.00
3,006,795.24
117,007.50
363,910.50
455,418.64
341,802.72
2,227,884.83
3,402,203.00
4,234,573.35
581,427.30
157,542.00
3,743,197.92
4,783,550.00
514,411.50
2,059,388.55
3,604,491.80
41,791.50
267,896.90
1,044,505.00
689,805.80
1,724,459.10
612,234.00
1,757,196.00
2,720,287.50
866,421.60

Accrual

82,400.69
46,169.63
7,220.00
15,366.00
19,972.17
188,888.89
30,047.50
64,788.89
14,354.17
5,803.08
11,106.01
4,411.25
8,951.70
3,190.00
19,250.00
2,960.00
14,137.20
34,992.80
20,960.76
12,817.62
61.67
1,824.13
17,252.08
24,871.00
17,110.50
16,515.63
500.00
28.00
100.00
178.30
63.56
15,866.32
1,156.46
25,678.13
2,260.42
7,853.13
11,141.67
634.65
2,999.11
2,603.13
46,014.28
9,966.00
5,614.00
7,619.34
28,043.58
126,697.22
38,009.17
1,716.25
5,380.50
203.38
5,383.08
994.92
53,581.58
21,211.09
1,494.67
2,536.89
60,276.56
54,472.22
4,845.00
14,050.52
99,645.00
95.56
1,053.33
28,875.00
10,113.33

11,550.00
53,078.13
14,850.00

Shares

2,680,000.00
4,545,000.00
1,000,000.00
3,940,000.00
2,660,000.00
10,000,000.00
1,515,000.00
3,430,000.00
1,500,000.00
500,000.00
785,000.00
250,000.00
3,680,000.00
3,190,000.00
5,000,000.00
2,960,000.00
1,377,000.00
2,988,000.00
3,350,000.00
917,000.00
30,000.00
950,000.00
4,900,000.00
2,660,000.00
1,830,000.00
10,570,000.00
1,000,000.00
60,000.00
200,000.00
325,000.00
143,000.00
1,625,000.00
455,000.00
2,475,000.00
775,000.00
1,795,000.00
3,820,000.00
65,000.00
1,687,000.00
595,000.00
4,696,000.00
2,718,000.00
1,604,000.00
2,078,000.00
3,907,000.00
10,000,000.00
3,000,000.00
125,000.00
425,000.00
472,000.00
432,000.00
2,309,000.00
4,300,000.00
4,515,000.00
590,000.00
175,000.00
4,158,000.00
5,000,000.00
850,000.00
2,545,000.00
3,796,000.00
50,000.00
395,000.00
1,100,000.00
740,000.00
1,690,000.00
600,000.00
1,800,000.00
3,225,000.00
1,320,000.00

Base Cost % of MV

2,680,000.00 0.0048%
4,548,821.89 0.0074%
1,000,000.00 0.0011%
3,925,116.96 0.0065%
2,286,424.90 0.0038%
9,906,251.57 0.0163%
1,484,823.10 0.0025%
3,397,844.29 0.0056%
1,499,604.43 0.0024%
500,000.00 0.0005%
785,000.00 0.0011%
235,050.51 0.0004%
3,680,000.00 0.0060%
3,186,458.89 0.0048%
4,998,567.13 0.0081%
2,956,714.20 0.0044%
1,372,123.58 0.0019%
2,846,321.72 0.0047%
3,112,139.14 0.0046%
914,982.13 0.0014%
29,959.55 0.0000%
906,028.45 0.0014%
4,899,750.10 0.0080%
2,655,522.78 0.0043%
1,826,919.81 0.0030%
10,413,191.43 0.0157%
998,484.78 0.0015%
62,710.72 0.0001%
199,696.97 0.0003%
322,442.23 0.0004%
143,000.00 0.0002%
1,620,235.34 0.0026%
443,980.22 0.0005%
2,385,450.67 0.0035%
726,394.37 0.0010%
1,496,550.49 0.0024%
3,211,314.49 0.0051%
64,808.73 0.0001%
1,658,852.59 0.0027%
490,429.68 0.0008%
4,734,940.44 0.0071%
2,698,478.06 0.0045%
1,595,711.99 0.0026%
2,063,074.84 0.0034%
3,445,513.35 0.0056%
10,000,000.00 0.0164%
3,000,000.00 0.0049%
125,000.00 0.0002%
425,000.00 0.0006%
472,000.00 0.0007%
408,133.12 0.0006%
2,309,000.00 0.0036%
3,411,011.12 0.0056%
4,338,057.28 0.0069%
590,000.00 0.0010%
173,944.96 0.0003%
4,221,657.00 0.0061%
4,894,416.00 0.0078%
556,233.94 0.0008%
2,418,214.40 0.0034%
3,235,907.91 0.0059%
52,448.73 0.0001%
390,260.61 0.0004%
1,092,388.24 0.0017%
736,090.57 0.0011%
1,702,353.90 0.0028%
604,386.00 0.0010%
1,799,277.12 0.0029%
3,047,234.59 0.0045%
1,352,286.60 0.0014%



Mellon Security ID
74456QCJ3
74456QBK1
74456QBR6
74456QAR7
74456QBT2
74456QBY1
74456QCL8
74456QAQ9
74456QAR7
74456QCH7
74456QCQ7
74456QBU9
74456QBX3
74456QCH7
74456QCH7
74456QBR6
744573AU0
74460DAJ8
T4460WAE7
74460DAJ8
74460WAD9
74460DAD1
745310AM4
745310AN2
745310AM4
745310AM4
745332CG9
745332CH7
745332CE4
745332CL8
747525BK8
747525AK9
750236AY7
750236AY7
754730AH2
756109BR4
756109BG8
756109AX2
756109BR4
756109AR5
756109AX2
756109BA1
756109AS3
756109BR4
756109BQ6
756109CB8
756109BQ6
756109AR5
756109AS3
756109AX2
758750AE3
75884RAZ6
75884RBB8
7591EPAT7
759351AN9
759351AM1
759351AN9
760759AV2
760759BB5
760759BA7
76132FAB3
76132FAC1
76132FAC1L
714046AM1
714046AM1
76169XAC8
76169XABO
761713BB1
761713BW5
76209PAD5

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

PUBLIC SERVICE ELECTRIC AND GA
PUBLIC SERVICE ELECTRIC AND GA
PUBLIC SERVICE ELECTRIC AND GA
PUBLIC SERVICE ELECTRIC AND GA
PUBLIC SERVICE ELECTRIC AND GA
PUBLIC SERVICE ELECTRIC AND GA
PUBLIC SERVICE ELECTRIC AND GA
PUBLIC SERVICE ELECTRIC AND GA
PUBLIC SERVICE ELECTRIC AND GA
PUBLIC SERVICE ELECTRIC AND GA
PUBLIC SERVICE ELECTRIC AND GA
PUBLIC SERVICE ELECTRIC AND GA
PUBLIC SERVICE ELECTRIC AND GA
PUBLIC SERVICE ELECTRIC AND GA
PUBLIC SERVICE ELECTRIC AND GA
PUBLIC SERVICE ELECTRIC AND GA
PUBLIC SERVICE ENTERPRISE GROU
PUBLIC STORAGE OPERATING CO
PUBLIC STORAGE OPERATING CO
PUBLIC STORAGE OPERATING CO
PUBLIC STORAGE OPERATING CO
PUBLIC STORAGE OPERATING CO
PUGET ENERGY INC

PUGET ENERGY INC

PUGET ENERGY INC

PUGET ENERGY INC

PUGET SOUND ENERGY INC

PUGET SOUND ENERGY INC

PUGET SOUND ENERGY INC

PUGET SOUND ENERGY INC
QUALCOMM INC

QUALCOMM INC

RADIAN GROUP INC

RADIAN GROUP INC

RAYMOND JAMES FINANCIAL INC
REALTY INCOME CORP

REALTY INCOME CORP

REALTY INCOME CORP

REALTY INCOME CORP

REALTY INCOME CORP

REALTY INCOME CORP

REALTY INCOME CORP

REALTY INCOME CORP

REALTY INCOME CORP

REALTY INCOME CORP

REALTY INCOME CORP

REALTY INCOME CORP

REALTY INCOME CORP

REALTY INCOME CORP

REALTY INCOME CORP

REGAL REXNORD CORP 144A
REGENCY CENTERS LP

REGENCY CENTERS LP

REGIONS FINANCIAL CORP
REINSURANCE GROUP OF AMERICA |
REINSURANCE GROUP OF AMERICA |
REINSURANCE GROUP OF AMERICA |
REPUBLIC SERVICES INC
REPUBLIC SERVICES INC
REPUBLIC SERVICES INC

RETAIL OPPORTUNITY INVESTMENTS
RETAIL OPPORTUNITY INVESTMENTS
RETAIL OPPORTUNITY INVESTMENTS
REVVITY INC

REVVITY INC

REXFORD INDUSTRIAL REALTY LP
REXFORD INDUSTRIAL REALTY LP
REYNOLDS AMERICAN INC
REYNOLDS AMERICAN INC

RGA GLOBAL FUNDING 144A

Coupon Rate
0.03
0.03
0.02
0.06
0.04
0.03
0.05
0.06
0.06
0.02
0.05
0.04
0.04
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.03
0.02
0.04
0.02
0.02
0.04
0.04
0.04
0.05
0.02
0.05
0.06
0.06
0.04
0.05
0.04
0.03
0.05
0.04
0.03
0.02
0.03
0.05
0.05
0.04
0.05
0.04
0.03
0.03
0.06
0.03
0.05
0.02
0.04
0.04
0.04
0.02
0.05
0.02
0.04
0.07
0.07
0.02
0.02
0.05
0.02
0.06
0.07
0.06

Maturity Date

3/15/2032
11/15/2024
9/15/2026
5/1/2037
12/1/2047
5/15/2029
3/15/2033
12/1/2036
5/1/2037
8/15/2031
3/1/2034
5/1/2028
9/1/2028
8/15/2031
8/15/2031
9/15/2026
11/15/2031
11/9/2031
5/1/2031
11/9/2031
5/1/2028
5/1/2029
6/15/2028
3/15/2032
6/15/2028
6/15/2028
5/20/2045
6/15/2048
11/15/2041
6/1/2053
5/20/2030
5/20/2045
5/15/2029
5/15/2029
4/1/2051
3/15/2030
8/15/2027
1/15/2031
3/15/2030
10/15/2026
1/15/2031
3/15/2033
1/15/2027
3/15/2030
1/13/2026
7/15/2029
1/13/2026
10/15/2026
1/15/2027
1/15/2031
2/15/2030
9/15/2029
1/15/2034
8/12/2028
5/15/2029
9/15/2026
5/15/2029
3/1/2030
4/1/2029
3/15/2033
12/15/2024
10/15/2028
10/15/2028
9/15/2028
9/15/2028
6/15/2028
9/1/2031
8/15/2045
8/4/2041
1/11/2031

Market Value

548,181.25
3,642,983.00
1,426,474.40
57,220.35
89,298.65
1,729,632.60
1,233,450.90
739,074.50
967,544.10
1,222,290.00
981,640.00
1,490,913.28
1,290,330.00
1,010,426.40
4,640,627.70
4,410,809.00
1,536,694.80
1,661,160.00
1,690,560.00
1,395,374.40
4,279,913.82
3,874,025.76
1,133,221.00
1,378,366.40
331,043.30
231,998.00
421,665.00
2,856,285.96
741,892.80
2,074,596.70
868,630.00
119,743.75
3,679,555.03
2,815,270.92
646,540.20
3,842,925.45
6,010,404.00
147,227.85
1,259,213.41
835,232.40
660,294.60
212,357.60
1,777,808.34
1,018,845.10
680,739.27
1,235,715.00
4,983,461.40
2,712,795.76
1,417,710.00
5,796,315.84
1,106,092.80
1,387,823.50
513,321.96
1,345,125.60
4,083,362.25
985,873.72
2,761,580.25
3,621,280.50
1,302,912.00
1,619,140.00
229,544.61
4,332,886.56
3,324,780.72
1,254,758.40
1,193,763.20
1,986,040.00
220,319.00
993,580.60
506,519.45
4,405,107.63

Accrual
861.11
42,632.22
1,520.00
1,329.17
1,380.00
22,485.33
2,614.33
13,490.00
22,475.00
3,641.67
4,203.33
23,926.67
4,106.25
3,010.44
13,826.19
4,700.00
17,215.33
17,750.00
19,166.67
14,910.00
37,069.38
58,334.83
8,896.14
2,853.55
2,598.79
1,821.26
7,823.61
43,234.37
14,740.59
37,954.40
7,823.61
2,183.33
16,846.95
12,889.80
15,975.00
8,374.33
31,292.78
1,132.08
2,744.02
16,262.81
5,077.22
224.00
11,913.00
2,220.22
7,473.16
10,977.78
54,708.33
52,820.85
9,500.00
44,569.78
8,694.00
2,032.22
5,493.25
3,822.00
63,721.67
1,771.36
43,095.00
8,021.25
31,687.50
2,111.11
2,744.22
148,983.75
114,320.63
1,216.00
1,156.89
29,444.44
492.71
7,998.25
5,375.42
53,643.33

Shares

625,000.00
3,700,000.00
1,520,000.00
55,000.00
115,000.00
1,860,000.00
1,265,000.00
710,000.00
930,000.00
1,500,000.00
970,000.00
1,552,000.00
1,350,000.00
1,240,000.00
5,695,000.00
4,700,000.00
1,860,000.00
2,000,000.00
2,000,000.00
1,680,000.00
4,809,000.00
4,136,000.00
1,270,000.00
1,520,000.00
371,000.00
260,000.00
500,000.00
3,477,000.00
880,000.00
2,090,000.00
1,000,000.00
125,000.00
3,623,000.00
2,772,000.00
852,000.00
3,885,000.00
6,200,000.00
165,000.00
1,273,000.00
855,000.00
740,000.00
280,000.00
1,881,000.00
1,030,000.00
683,000.00
1,300,000.00
5,000,000.00
2,777,000.00
1,500,000.00
6,496,000.00
1,080,000.00
1,550,000.00
516,000.00
1,560,000.00
4,325,000.00
1,009,000.00
2,925,000.00
4,185,000.00
1,300,000.00
2,000,000.00
233,000.00
4,182,000.00
3,209,000.00
1,440,000.00
1,370,000.00
2,000,000.00
275,000.00
1,070,000.00
485,000.00
4,389,000.00

Base Cost % of MV

624,036.44 0.0009%
3,739,957.64 0.0060%
1,518,684.89 0.0023%

54,920.07 0.0001%

114,927.42 0.0001%
1,856,021.77 0.0028%
1,263,923.93 0.0020%

822,645.68 0.0012%
1,111,526.17 0.0016%
1,211,063.71 0.0020%

969,701.27 0.0016%
1,531,111.16 0.0024%
1,306,956.69 0.0021%
1,001,146.00 0.0017%
5,508,804.45 0.0076%
4,752,406.96 0.0072%
1,857,297.60 0.0025%
1,999,579.05 0.0027%
1,994,943.59 0.0028%
1,679,646.40 0.0023%
4,594,857.86 0.0070%
4,290,489.37 0.0063%
1,270,000.00 0.0019%
1,520,000.00 0.0023%

371,269.54 0.0005%

260,000.00 0.0004%

507,692.72 0.0007%
3,900,291.31 0.0047%

891,630.10 0.0012%
2,089,941.16 0.0034%

997,434.36 0.0014%

126,536.74 0.0002%
3,633,737.70 0.0060%
2,780,215.54 0.0046%

847,127.11 0.0011%
3,845,715.80 0.0063%
6,075,239.13 0.0098%

174,146.12 0.0002%
1,260,127.74 0.0021%

853,944.21 0.0014%

734,963.92 0.0011%

276,776.57 0.0003%
1,897,534.61 0.0029%
1,019,584.88 0.0017%

681,411.43 0.0011%
1,159,979.66 0.0020%
4,988,639.59 0.0082%
2,746,755.18 0.0044%
1,513,185.52 0.0023%
6,540,761.41 0.0095%
1,079,223.00 0.0018%
1,484,797.51 0.0023%

514,054.74 0.0008%
1,557,467.07 0.0022%
4,451,380.83 0.0067%
1,009,000.00 0.0016%
3,085,911.44 0.0045%
3,611,611.72 0.0059%
1,295,339.47 0.0021%
1,996,670.70 0.0026%

232,759.34 0.0004%
4,163,431.02 0.0071%
3,194,751.33 0.0054%
1,439,327.62 0.0021%
1,369,360.29 0.0020%
1,983,122.84 0.0033%

224,253.91 0.0004%
1,291,060.45 0.0016%

565,814.99 0.0008%
4,358,720.70 0.0072%



Mellon Security ID
76209PAC7
76209PAD5
013716AU9
771196BV3
771367CD9
771367CE7
771367CD9
771367CE7
773903AL3
773903AH2
775109BB6
775109CG4
775109BG5
775109CJ8
775109DF5
775109DE8
775109DE8
775109CH2
776743AG1
776743AM8
78016FZW7
78015K7H1
78016FZQ0
78016FZW7
78016HZV5
78016FZW7
78015K7C2
78016EYM3
78016FZR8
78016FZY3
78016EZD2
78016EZZ3
78016FZS6
78016FZW7
78016HZS2
78016EZR1
78016EZU4
78013XZU5
78016EZ59
78016EZX8
78081BAH6
75513ECM1
75513ECV1
75513ECW9
913017CY3
913017CW7
913017CY3
75513EAD3
75513ECW9
75513ECN9
75513EACS
75513ECP4
75513ECV1
913017CA5
75513ECX7
75513ECX7
75513EACS
913017CY3
75513EAD3
75513ECN9
75513ECP4
75513ECW9
913017CY3
913017CX5
913017CJ6
75513EAD3
75513ECU3
75513ECV1
913017CY3
75513ECW9

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description
USD FIXED INCOME

USD FIXED INCOME
NON-USD FIXED INCOME
USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
USD FIXED INCOME

USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
NON-USD FIXED INCOME
USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

USD FIXED INCOME

March 2024 Holdings

Security Descriptionl

RGA GLOBAL FUNDING 144A
RGA GLOBAL FUNDING 144A
RIO TINTO ALCAN INC

ROCHE HOLDINGS INC 144A
ROCHESTER GAS AND ELECTRI 144A
ROCHESTER GAS AND ELECTRI 144A
ROCHESTER GAS AND ELECTRI 144A
ROCHESTER GAS AND ELECTRI 144A
ROCKWELL AUTOMATION INC
ROCKWELL AUTOMATION INC
ROGERS COMMUNICATIONS INC
ROGERS COMMUNICATIONS INC
ROGERS COMMUNICATIONS INC
ROGERS COMMUNICATIONS INC
ROGERS COMMUNICATIONS INC
ROGERS COMMUNICATIONS INC
ROGERS COMMUNICATIONS INC
ROGERS COMMUNICATIONS INC
ROPER TECHNOLOGIES INC
ROPER TECHNOLOGIES INC
ROYAL BANK OF CANADA
ROYAL BANK OF CANADA
ROYAL BANK OF CANADA
ROYAL BANK OF CANADA
ROYAL BANK OF CANADA
ROYAL BANK OF CANADA
ROYAL BANK OF CANADA
ROYAL BANK OF CANADA
ROYAL BANK OF CANADA
ROYAL BANK OF CANADA
ROYAL BANK OF CANADA
ROYAL BANK OF CANADA
ROYAL BANK OF CANADA
ROYAL BANK OF CANADA
ROYAL BANK OF CANADA
ROYAL BANK OF CANADA
ROYAL BANK OF CANADA
ROYAL BANK OF CANADA
ROYAL BANK OF CANADA
ROYAL BANK OF CANADA
ROYALTY PHARMA PLC

RTX CORP

RTX CORP

RTX CORP

RTX CORP

RTX CORP

RTX CORP

RTX CORP

RTX CORP

RTX CORP

RTX CORP

RTX CORP

RTX CORP

RTX CORP

RTX CORP

RTX CORP

RTX CORP

RTX CORP

RTX CORP

RTX CORP

RTX CORP

RTX CORP

RTX CORP

RTX CORP

RTX CORP

RTX CORP

RTX CORP

RTX CORP

RTX CORP

RTX CORP

Coupon Rate
0.06
0.06
0.06
0.02
0.03
0.02
0.03
0.02
0.02
0.04
0.05
0.03
0.04
0.05
0.05
0.05
0.05
0.04
0.03
0.01
0.05
0.01
0.04
0.05
0.05
0.05
0.02
0.02
0.06
0.05
0.04
0.01
0.04
0.05
0.05
0.06
0.01
0.03
0.03
0.01
0.01
0.02
0.06
0.06
0.04
0.04
0.04
0.02
0.06
0.02
0.03
0.03
0.06
0.04
0.06
0.06
0.03
0.04
0.02
0.02
0.03
0.06
0.04
0.05
0.04
0.02
0.06
0.06
0.04
0.06

Maturity Date

11/21/2028
1/11/2031
12/15/2033
3/10/2027
6/1/2027
12/1/2030
6/1/2027
12/1/2030
8/15/2031
3/1/2029
3/15/2044
3/15/2027
2/15/2048
3/15/2042
2/15/2034
2/15/2029
2/15/2029
3/15/2032
9/15/2029
9/15/2025
1/12/2028
6/10/2025
5/4/2032
1/12/2028
2/1/2029
1/12/2028
11/1/2024
1/21/2025
10/25/2024
4/25/2025
5/4/2027
11/2/2026
8/3/2027
1/12/2028
8/1/2028
4/27/2026
7/29/2024
7/16/2024
4/14/2025
10/7/2024
9/2/2025
9/1/2031
3/15/2031
3/15/2034
11/16/2028
11/16/2038
11/16/2028
7/1/2030
3/15/2034
3/15/2032
7/1/2050
3/15/2052
3/15/2031
5/15/2045
3/15/2054
3/15/2054
7/1/2050
11/16/2028
7/1/2030
3/15/2032
3/15/2052
3/15/2034
11/16/2028
11/16/2048
11/1/2046
7/1/2030
1/15/2029
3/15/2031
11/16/2028
3/15/2034

Market Value
6,516,678.40
5,344,542.75

590,694.50
3,011,795.25
259,294.75
2,783,930.40
3,036,105.80
2,615,934.60
928,901.00
1,900,740.00
642,061.00
6,688,100.30
3,279,640.00
4,345,450.00
5,614,776.60
5,972,738.00
3,726,750.00
6,457,945.11
3,600,840.00
4,038,975.05
5,003,050.00
3,123,662.25
3,004,527.50
1,871,140.70
3,572,998.80
3,016,839.15
11,733,809.04
14,550,287.10
18,014,727.78
14,950,229.10
1,759,874.40
1,038,008.64
879,867.00
1,020,622.20
727,243.20
4,175,534.98
9,845,296.90
1,982,845.06
14,706,440.55
15,607,493.92
3,127,894.00
5,645,290.00
5,259,850.00
4,390,256.45
3,460,135.25
306,588.20
933,994.55
1,568,007.50
475,923.05
1,648,740.00
1,135,456.60
245,454.30
831,056.30
224,280.90
3,483,680.98
3,488,218.50
1,026,015.00
696,866.40
769,050.00
659,496.00
318,427.20
2,620,250.50
3,387,545.00
194,122.46
1,666,810.08
384,525.00
1,655,248.00
936,253.30
2,903,610.00
2,559,289.57

Accrual
136,933.33
65,083.33
9,919.10
4,353.21
2,841.67
21,460.00
33,273.33
20,165.00
2,571.53
5,833.33
1,555.56
10,019.56
21,977.78
10,000.00
43,330.44
43,405.56
27,083.33
12,127.91
5,244.44
1,908.89
53,763.89
11,612.60
51,424.48
19,971.58
35,343.00
32,419.63
112,115.63
46,666.67
441,480.00
321,750.00
27,087.81
6,582.49
6,148.00
10,967.83
6,240.00
44,673.97
11,194.44
10,625.00
234,843.75
58,000.00
3,214.17
11,083.33
13,333.33
11,129.11
55,300.78
5,673.75
14,927.34
10,321.88
1,206.44
2,111.11
12,968.75
498.27
2,106.67
4,233.00
8,735.29
8,746.67
11,718.75
11,137.50
5,062.50
844.44
646.40
6,642