Mellon
Security ID

001055BJ0
001055BJ0
001084AS1
00108WAM2
00108WAS9
00115AAM1
00115AAQ2
00115AAR0
001306AB5
00138CAU2
00138CAV0O
00138CAV0
00138CAX6
00138CAX6
00178UAA7
00179CAA6
00179DAA4
00180AAA7
00180UAA3
00185AAH7
00192NAA5
00206RBA9
00206RBK7
00206RCG5
00206RCP5
00206RCP5
00206RCP5
00206RCPS
00206RCQ3
00206RCQ3
00206RCQ3
00206RCQ3
00206RCQ3
00206RDJ8
00206RDJ8
00206RDKS
00206RDK5
00206RDR0O
00206RFW7
00206RGQ9
00206RGQ9
00206RHA3

Accounting Type

ACCRUED INTEREST

SEC TRADES IN PROCESS

CASH

CASH

CASH

CASH

CASH

CASH

CASH

CASH

CASH

CASH

CASH

CORPORATE BONDS
CORPORATE BONDS
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 BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
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

NON-USD FIXED INCOME

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

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

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

August 2024 Holdings

Security Description

CASH

CASH

CASH

CASH

CASH

CASH

CASH

CASH

CASH

CASH

CASH

AFLAC INC

AFLAC INC

AGCO CORP

AEP TEXAS INC

AEP TEXAS INC

AEP TRANSMISSION CO LLC

AEP TRANSMISSION CO LLC

AEP TRANSMISSION CO LLC

AHS HOSPITAL CORP
COREBRIDGE GLOBAL FUNDING 144A
COREBRIDGE GLOBAL FUNDING 144A
COREBRIDGE GLOBAL FUNDING 144A
COREBRIDGE GLOBAL FUNDING 144A
COREBRIDGE GLOBAL FUNDING 144A
AMSR 2020-SFR2 TRU SFR2 A 144A
AMSR 2024-SFR1 TRU SFR1 A 144A
AMSR 2021-SFR1 TRU SFR1 A 144A
AMSR 2020-SFR1 TRU SFR1 A 144A
AMSR 2021-SFR3 TRU SFR3 A 144A
AON GLOBAL LTD

AOA 2021-1177 MORT 1177 A 144A
AT&T INC

AT&T INC

AT&T INC

AT&T INC

AT&T INC

AT&T INC

AT&T INC

AT&T INC

AT&T INC

AT&T INC

AT&T INC

AT&T INC

AT&T INC

AT&T INC

AT&T INC

AT&T INC

AT&T INC

AT&T INC

AT&T INC

AT&T INC

AT&T INC

Coupon Rate

0.04
0.04
0.06
0.02
0.05
0.04
0.05
0.05
0.05
0.06
0.06
0.06
0.05
0.05
0.02
0.04
0.02
0.02
0.01
0.05
0.06
0.06
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
0.05
0.04
0.04
0.05

Maturity Date

9/1/2024
9/1/2024
9/1/2024
9/1/2024
9/1/2024
9/1/2024
9/1/2024
9/1/2024
9/1/2024
9/1/2024
9/1/2024
4/1/2030
4/1/2030
3/21/2034
7/1/2030
5/15/2029
4/1/2050
3/15/2053
4/1/2034
7/1/2045
7122026
9/19/2028
9/19/2028
1/12/2029
1/12/2029
7/17/2037
7117/12041
6/17/2038
4/17/2037
10/17/2038
5/15/2045
10/15/2038
8/15/2041
6/15/2045
6/15/2044
5/15/2035
5/15/2035
5/15/2035
5/15/2035
5/15/2046
5/15/2046
5/15/2046
5/15/2046
5/15/2046
3/9/2048
3/9/2048
3/9/2049
3/9/2049
3/1/2037
8/15/2037
2/15/2030
2/15/2030
11/15/2046

Market Value

373,951,799.53
(852,203,382.63)
-4,406.25
-0,095.77
315,000,000.00
-26,851,325.73
-83,152.16
260,900,000.00
0,007.40
-23,625.47
115,696.88
0,000.72
0,016.17
383,893.31
1,432,437.72
1,278,419.19
2,605,357.89
1,532,399.40
76,346.96
2,040,439.28
2,075,858.43
239,240.24
10,199,999.90
1,804,690.09
1,251,808.15
3,166,303.36
2,134,701.30
3,616,233.52
3,248,049.93
4,086,903.60
3,652,304.44
1,669,961.88
1,823,880.58
534,418.61
101,233.66
127,805.99
186,313.03
143,192.24
1,145,537.88
443,895.93
1,431,922.35
543,250.63
5,400,816.64
58,852.15
1,222,313.91
309,652.86
409,585.75
517,371.47
993,789.61
280,853.59
1,649,320.25
218,858.66
470,184.78
311,806.75
95,826.95

Accrual

6,030.00
22,500.00
32,041.78
10,500.00
22,181.50

1,520.83
50,547.00
49,028.00

2,009.60
94,236.11
45,931.50
31,860.00
21,941.11
14,792.56

5,074.29
19,751.88

3,417.75

5,660.75

2,201.70
27,972.22

1,702.72

246.67

1,359.13

2,077.33

1,987.50
15,900.00

6,161.25
19,875.00

8,391.67
83,427.15

909.10
18,881.25

4,783.25
10,212.50
12,900.00
24,999.72

7,065.14
42,918.75

520.63
907.78
602.00
1,516.39

Shares

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00
402,000.00
1,500,000.00
1,243,000.00
3,000,000.00
1,480,000.00
100,000.00
2,030,000.00
2,040,000.00
240,000.00
10,000,000.00
1,730,000.00
1,200,000.00
3,100,000.00
2,090,000.00
3,731,094.91
3,315,000.00
4,500,000.00
3,734,416.80
1,790,000.00
2,000,000.00
570,000.00
100,000.00
148,000.00
205,000.00
150,000.00
1,200,000.00
465,000.00
1,500,000.00
600,000.00
5,965,000.00
65,000.00
1,350,000.00
342,000.00
475,000.00
600,000.00
1,150,000.00
325,000.00
1,635,000.00
225,000.00
475,000.00
315,000.00
100,000.00

Base Cost

% of MV

0.5861%

-1.3357%

-4,406.25 0.0000%
-95.77 0.0000%
315,000,000.00 0-4937%
-26,851,325.73 -0.0421%
-83,152.16 -0.0001%
260,900,000.00 0-4089%
7.40 0.0000%
-23,625.47 0.0000%
115,696.88 0.0002%
0.72 0.0000%

16.17 0.0000%
401,378.89 0.0006%
1,497,682.23 0.0022%
1,239,757.97 0.0020%
2,992,661.38 0.0041%
1,479,593.43 0.0024%
99,967.22 0.0001%
2,080,933.45 0.0032%
2,038,706.57 0.0033%
278,596.21 0.0004%
9,993,741.56 0.0160%
1,730,664.65 0.0028%
1,200,453.99 0.0020%
3,098,572.98 0.0050%
2,089,037.92 0.0033%
3,555,903.94 0.0057%
3,137,729.10 0.0051%
4,499,894.83 0.0064%
3,504,066.73 0.0057%
1,629,710.16 0.0026%
1,994,803.94 0.0029%
569,370.76 0.0008%
129,412.24 0.0002%
132,697.07 0.0002%
206,241.75 0.0003%
149,725.02 0.0002%
1,362,403.89 0.0018%
466,102.53 0.0007%
1,606,986.19 0.0022%
617,984.21 0.0009%
5,718,232.16 0.0085%
64,808.36 0.0001%
1,313,814.15 0.0019%
335,753.61 0.0005%
508,147.98 0.0006%
578,070.22 0.0008%
1,194,588.45 0.0016%
349,319.62 0.0004%
1,831,814.58 0.0026%
259,292.23 0.0003%
499,682.28 0.0007%
323,003.15 0.0005%
116,751.78 0.0002%



Mellon
Security ID
00206RHJ4
00206RHK1
00206RHK1
00206RHW5
00206RHW5
00206RJK9
00206RJX1
00206RJX1
00206RJY9
00206RJY9
00206RJY9
00206RJY9
00206RJY9
00206RKA9
00206RKA9
00206RKB7
00206RKD3
00206RKE1
00206RKG6
00206RKH4
00206RKH4
00206RKH4
00206RLJI9
00206RLJ9
00206RLV2
00206RLV2
00206RML3
00206RMM1
00206RMM1
00206RMM1
00206RMN9
00206RMN9
00206RMP4
00217FAC9
00217FAC9
00217QAB7
00217QACS
00217QAC5
00218KAB9
00218KAC7
002824BF6
002824BH2
00287YAM1
00287YAM1
00287YAQ2
00287YAQ2
00287YARO
00287YARO
00287YARO
00287YAV1
00287YAW9
00287YAW9
00287YAY5
00287YBDO
00287YBDO

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
ASSET BACKED

ASSET BACKED

ASSET BACKED

ASSET BACKED

ASSET BACKED

ASSET BACKED

ASSET BACKED

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
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

Security Description

AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC
AT&T INC

August 2024 Holdings

Coupon Rate

ARI FLEET LEASE TRUS A A3 144A
ARI FLEET LEASE TRUS A A3 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 A2 144A
ARI FLEET LEASE TRUS A A3 144A

ABBOTT LABORATO
ABBOTT LABORATO
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

RIES
RIES

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

Maturity Date

3/1/2029
3/1/2039
3/1/2039
2/15/2027
2/15/2027
6/1/2044
6/1/2027
6/1/2027
6/1/2031
6/1/2031
6/1/2031
6/1/2031
6/1/2031
6/1/2051
6/1/2051
6/1/2060
2/1/2043
2/1/2052
2/1/2028
2/1/2032
2/1/2032
2/1/2032
9/15/2055
9/15/2055
9/15/2059
9/15/2059
3/25/2026
12/1/2033
12/1/2033
12/1/2033
12/1/2057
12/1/2057
2/20/2026
3/15/2030
3/15/2030
1/15/2031
1/15/2031
1/15/2031
11/15/2032
11/15/2032
11/30/2026
11/30/2046
11/6/2042
11/6/2042
5/14/2025
5/14/2025
5/14/2035
5/14/2035
5/14/2035
5/14/2036
5/14/2046
5/14/2046
5/14/2026
11/14/2048
11/14/2048

Market Value

1,390,080.14
5,243,379.16
3,352,876.40
266,054.04
3,424,214.06
898,667.78
614,794.75
2,837,514.21
4,492,368.93
842,596.34
2,942,878.60
2,705,177.74
3,210,735.54
630,708.32
2,133,278.15
4,454,047.72
1,090,100.52
1,417,741.62
4,640,699.29
758,860.03
1,787,536.96
1,517,720.06
501,976.55
1,099,399.34
56,427.21
2,814,307.32
1,911,988.30
1,126,436.20
1,747,632.63
4,141,309.55
1,007,816.54
29,318.30
10,001,870.00
2,732,022.34
780,577.81
234,486.40
559,487.38
7,937,603.61
1,003,554.90
2,962,783.26
1,357,975.46
717,702.87
2,870,984.69
3,996,410.69
465,525.83
1,485,720.72
811,076.87
683,270.82
1,081,435.83
670,566.86
824,396.88
389,550.18
3,987,958.34
1,451,554.62
230,710.67

Accrual

30,341.25
132,162.50
84,511.25
456.00
5,868.89
11,741.25
3,737.50
17,250.00
34,821.88
6,531.25
22,811.25
20,968.75
24,887.50
7,756.25
26,234.38
58,606.63
3,771.67
5,596.25
6,998.75
1,687.50
3,975.00
3,375.00
11,622.31
25,454.49
1,346.44
67,153.92
14,733.33
8,670.00
13,451.25
31,875.00
13,062.50
380.00
16,924.72
834.11
238.32
325.96
862.84
12,241.29
2,355.56
6,488.89
12,986.46
8,979.93
43,923.61
61,141.67
5,029.00
16,050.00
11,034.38
9,295.63
14,712.50
8,946.39
12,036.01
5,687.35
38,681.69
21,879.27
3,477.50

Shares

1,395,000.00
5,450,000.00
3,485,000.00
270,000.00
3,475,000.00
1,010,000.00
650,000.00
3,000,000.00
5,065,000.00
950,000.00
3,318,000.00
3,050,000.00
3,620,000.00
850,000.00
2,875,000.00
6,089,000.00
1,460,000.00
2,035,000.00
5,090,000.00
900,000.00
2,120,000.00
1,800,000.00
710,000.00
1,555,000.00
80,000.00
3,990,000.00
2,000,000.00
1,360,000.00
2,110,000.00
5,000,000.00
1,375,000.00
40,000.00
10,000,000.00
2,759,929.09
788,551.17
235,066.94
566,000.00
8,030,000.00
1,000,000.00
2,920,000.00
1,370,000.00
725,000.00
3,125,000.00
4,350,000.00
470,000.00
1,500,000.00
825,000.00
695,000.00
1,100,000.00
700,000.00
910,000.00
430,000.00
4,067,000.00
1,510,000.00
240,000.00

Base Cost

% of MV

1,373,829.27 0.0022%
5,390,507.25 0.0082%
3,376,795.10 0.0053%
262,831.53 0.0004%
3,564,756.50 0.0054%
1,152,103.52 0.0014%
605,483.26 0.0010%
3,050,140.33 0.0044%
4,412,331.33 0.0070%
953,199.38 0.0013%
2,920,026.85 0.0046%
3,079,652.59 0.0042%
3,472,673.95 0.0050%
652,083.00 0-0010%
2,608,977.82 0.0033%
6,098,805.31 0.0070%
1,444,592.12 0.0017%
1,615,270.15 0.0022%
5,002,627.77 0.0073%
875,289.00 0.0012%
2,117,418.85 0.0028%
1,826,440.74 0.0024%
551,550.63 0.0008%
1,546,537.88 0.0017%
81,243.29 0.0001%
2,837,600.51 0.0044%
1,998,936.39 0.0030%
1,130,101.52 0.0018%
1,691,504.83 0.0027%
4,089,244.84 0.0065%
942,879.79 0.0016%
41,824.72 0.0000%
10,000,000.00 0.0157%
2,759,432.21 0.0043%
788,409.23 0.0012%
234,496.61 0.0004%
565,944.74 0.0009%
8,029,216.83 0.0124%
999,938.66 0.0016%
2,919,824.55 0.0046%
1,417,315.79 0.0021%
911,327.53 0.0011%
3,270,707.46 0.0045%
5,010,487.06 0.0063%
469,939.16 0.0007%
1,517,045.48 0.0023%
805,803.78 0.0013%
778,703.38 0.0011%
1,095,807.80 0-0017%
669,728.66 0.0011%
1,017,116.27 0.0013%
473,795.03 0.0006%
4,074,922.17 0.0063%
1,458,416.18 0.0023%
250,624.26 0.0004%



Mellon
Security ID
00287YBVO
00287YBX6
00287YCB3
00287YCB3
00287YCB3
00287YDS5
00287YDT3
00287YDT3
00287YDUO
00287YDUO
00287YDUO
00287YDUO
00287YDW6
00440EAV9
00507UAT8
00507UAUS
00724PAC3
00724PAD1
00724PAD1
007589AA2
00774MAL9
00774MAU9
00774MAV7
00774MAV7
00774MAV7
00774MAV7
00774MAV7
00774MAW5
00774MAWS
00774MAWS5
00774MAWS
00774MAWS5
00774MAWS
00774MAWS5
00774MAX3
00774MAX3
00774MAX3
00774MAX3
00774MAX3
00774MAX3
00774MAY1
00774MBC8
00774MBC8
00774MBE4
007903BF3
007903BF3
007944AF8
007944AK7
00817YAF5
00817YAG3
00817YAP3
00817YAZ1
00846UALS5
00846UALS
00846UAM3

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

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

August 2024 Holdings

Security Description

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

CHUBB INA HOLDINGS LLC
ALLERGAN FUNDING SCS
ALLERGAN FUNDING SCS

ADOBE INC

ADOBE INC

ADOBE INC

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

AETNA INC

AETNAINC

AETNA INC

AGILENT TECHNOLOGIES INC
AGILENT TECHNOLOGIES INC
AGILENT TECHNOLOGIES INC

Coupon Rate

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

Maturity Date

11/21/2026
11/21/2029
11/21/2049
11/21/2049
11/21/2049
3/15/2029
3/15/2031
3/15/2031
3/15/2034
3/15/2034
3/15/2034
3/15/2034
3/15/2054
5/3/2026
3/15/2035
3/15/2045
2/1/12027
2/1/2030
2/1/2030
8/15/2028
4/3/2026
10/29/2024
10/29/2026
10/29/2026
10/29/2026
10/29/2026
10/29/2026
10/29/2028
10/29/2028
10/29/2028
10/29/2028
10/29/2028
10/29/2028
10/29/2028
1/30/2032
1/30/2032
1/30/2032
1/30/2032
1/30/2032
1/30/2032
10/29/2033
6/6/2028
6/6/2028
9/30/2030
6/1/2032
6/1/2032
3/1/2029
12/1/2034
6/15/2036
12/15/2037
3/15/2044
8/15/2047
9/15/2029
9/15/2029
6/4/2030

Market Value

1,292,648.96
6,822,547.63
1,839,707.19
828,304.18
1,229,377.79
1,093,073.65
3,155,894.63
473,641.61
3,060,476.83
716,172.19
669,801.33
2,278,354.98
544,064.00
1,188,417.01
142,244.59
1,078,799.68
500,881.45
2,975,788.47
954,069.59
1,016,512.16
531,034.27
1,949,368.82
1,810,858.78
682,407.84
1,934,759.65
4,479,492.78
7,568,436.63
4,676,243.70
1,028,773.61
701,436.56
5,330,917.82
1,819,058.80
1,954,669.87
5,987,462.43
831,099.85
712,879.23
10,613,189.47
2,466,633.23
1,155,539.89
480,882.37
152,563.27
5,171,106.90
1,034,221.38
6,415,347.20
3,655,677.07
4,472,370.88
813,581.31
1,168,033.40
77,701.80
256,119.23
369,177.46
128,872.30
2,608,271.53
1,469,448.75
614,251.18

Accrual

10,898.61
64,000.00
24,909.72
11,215.28
16,645.83
26,393.33
77,965.94
11,701.25
77,075.63
18,036.22
16,868.40
57,378.52
14,568.75
13,286.47
3,356.89
32,525.63
940.63
6,277.08
2,012.50
1,761.34
9,787.53
10,970.85
15,775.28
5,944.79
16,854.64
39,023.06
65,932.36
50,833.33
11,183.33
7,625.00
57,950.00
19,774.17
21,248.33
65,087.00
2,656.96
2,279.02
33,929.50
7,885.63
3,694.17
1,637.34
2,016.39
67,881.94
13,576.39
160,459.65
36,885.60
45,126.00
13,062.60
17,865.89
979.03
3,277.50
9,199.17
292.78
36,012.78
20,288.89
3,552.50

Shares

1,330,000.00
7,200,000.00
2,110,000.00
950,000.00
1,410,000.00
1,070,000.00
3,065,000.00
460,000.00
2,970,000.00
695,000.00
650,000.00
2,211,000.00
525,000.00
1,210,000.00
160,000.00
1,485,000.00
525,000.00
3,275,000.00
1,050,000.00
1,035,000.00
535,000.00
1,962,000.00
1,900,000.00
716,000.00
2,030,000.00
4,700,000.00
7,941,000.00
5,000,000.00
1,100,000.00
750,000.00
5,700,000.00
1,945,000.00
2,090,000.00
6,402,000.00
935,000.00
802,000.00
11,940,000.00
2,775,000.00
1,300,000.00
541,000.00
175,000.00
5,000,000.00
1,000,000.00
6,021,000.00
3,760,000.00
4,600,000.00
885,000.00
1,140,000.00
70,000.00
230,000.00
420,000.00
170,000.00
2,840,000.00
1,600,000.00
700,000.00

Base Cost % of MV

1,372,624.94 0.0020%
6,998,280.13 0.0107%
2,507,980.87 0.0029%
1,130,736.82 0.0013%
1,236,384.37 0.0019%
1,067,992.02 0.0017%
3,064,741.12 0.0049%
459,552.60 0.0007%
2,966,378.16 0.0048%
692,900.15 0.0011%
648,036.11 0.0010%
2,204,319.74 0.0036%
523,212.56 0.0009%
1,210,609.35 0-0019%
162,799.74 0.0002%
1,558,318.96 0.0017%
524,877.47 0.0008%
3,256,205.76 0.0047%
1,048,203.53 0.0015%
1,035,000.00 0-0016%
534,827.21 0.0008%
1,961,919.24 0.0031%
1,898,583.32 0.0028%
715,466.16 0.0011%
1,972,819.05 0.0030%
4,369,817.29 0.0070%
7,844,105.96 0.0119%
4,439,418.02 0.0073%
1,098,765.41 0.0016%
749,158.21 0.0011%
4,959,039.57 0.0084%
1,775,380.74 0.0029%
1,940,118.58 0.0031%
5,690,164.44 0.0094%
944,882.55 0.0013%
799,735.15 0.0011%
10,321,070.91 0.0166%
2,427,758.13 0.0039%
1,313,743.31 0.0018%
539,472.22 0.0008%
179,069.68 0.0002%
4,962,400.74 0.0081%
992,480.14 0.0016%
5,983,407.47 0.0101%
3,760,000.00 0.0057%
4,339,879.27 0.0070%
823,421.28 0.0013%
1,140,000.00 0.0018%
72,546.83 0.0001%
275,644.41 0.0004%
421,182.89 0.0006%
169,538.11 0.0002%
2,859,695.83 0.0041%
1,639,692.49 0.0023%
700,368.13 0-0010%



Mellon

Security ID
008513AA1
008513AB9
008513AE3
008513AE3
00914AAB8
00914AAHS5
00914AAR3
00914AAR3
00914AAU6
009158BA3
009158BC9
00928QAX9
00928QAY7
010268CR9
010268CR9
010268CU2
01026CAC5
01026CAD3
01026CAD3
010392FN3
010392FN3
010392FP8
010392FU7
010392FX1
010392GB8
010392GB8
01166VAA7
012653AD3
012653AE1
01354PHX5
01354PHY3
01354PHZ0
013716AU9
015271AK5
015271AK5
015271AR0
015271AU3
015271AX7
015271BA6
015271BB4
015271BDO
015857AF2
015857AF2
01748NAF1
01882YAD8
01882YAD8
01882YAE6
020002BK6
020002BL4
02005NBP4
02005NBP4
02005NBP4
02005NBQ2
02005NBRO
02005NBT6

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
MUNICIPAL BONDS

MUNICIPAL BONDS

MUNICIPAL BONDS

MUNICIPAL BONDS

MUNICIPAL BONDS

MUNICIPAL BONDS

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
MUNICIPAL BONDS

MUNICIPAL BONDS

MUNICIPAL BONDS

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

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

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

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

August 2024 Holdings

Coupon Rate

Security Description

AGREE LP
AGREE LP
AGREE LP
AGREE LP
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

AIRCASTLE LTD 144A
AIRCASTLE LTD 144A

ALABAMA FEDERAL AID HIGHWAY FI
ALABAMA FEDERAL AID HIGHWAY FI
ALABAMA FEDERAL AID HIGHWAY FI
ALABAMA ECON SETTLEMENT AUTH B
ALABAMA ECON SETTLEMENT AUTH B
ALABAMA ECON SETTLEMENT AUTH B

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

ALBUQUERQUE NM GROSS RECPTS TA
ALBUQUERQUE NM GROSS RECPTS TA
ALBUQUERQUE NM GROSS RECPTS TA

RIO TINTO ALCAN INC

ALEXANDRIA REAL ESTATE EQUITIE
ALEXANDRIA REAL ESTATE EQUITIE
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
ALLEGION US HOLDING CO INC
ALLIANT ENERGY FINANCE LL 144A
ALLIANT ENERGY FINANCE LL 144A
ALLIANT ENERGY FINANCE LL 144A

ALLSTATE CORP/THE
ALLSTATE CORP/THE
ALLY FINANCIAL INC
ALLY FINANCIAL INC
ALLY FINANCIAL INC
ALLY FINANCIAL INC
ALLY FINANCIAL INC
ALLY FINANCIAL INC

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

Maturity Date

10/1/2030
6/15/2028
6/15/2034
6/15/2034
6/1/2026
7/1/2025
1/15/2027
1/15/2027
2/1/2028
5/15/2050
5/15/2030
7/18/2028
2/15/2029
9/1/2029
9/1/2029
9/1/2032
9/15/2025
9/15/2032
9/15/2032
4/1/2025
4/1/2025
1/2/2046
9/15/2030
3/15/2032
11/15/2033
11/15/2033
2/15/2029
6/1/2027
6/1/2032
7/1/2029
7/1/2030
7/1/2031
12/15/2033
1/15/2028
1/15/2028
8/15/2031
12/15/2030
5/18/2051
4/15/2035
4/15/2053
5/15/2054
6/15/2026
6/15/2026
5/29/2034
3/1/2032
3/1/2032
3/30/2029
3/30/2033
6/24/2029
11/2/2028
11/2/2028
11/2/2028
6/9/2027
11/15/2027
6/13/2029

Market Value

2,997,095.83
1,449,118.03
6,477,395.10
926,226.24
3,016,947.72
473,113.62
6,325,199.52
2,514,006.80
632,145.87
101,595.92
199,687.21
5,361,101.28
4,859,723.17
2,521,155.60
903,640.00
1,499,149.20
494,985.00
489,320.00
102,757.20
4,932,518.55
291,018.59
744,598.14
3,378,977.56
1,133,722.65
5,374,579.55
2,096,086.02
5,715,654.61
987,346.76
2,569,629.79
748,620.00
600,378.00
501,470.00
605,114.61
4,846,732.11
1,762,448.04
338,291.36
1,385,279.77
85,868.39
434,861.85
4,343,685.51
3,624,429.90
971,910.19
1,258,951.03
1,524,189.83
1,620,621.27
2,444,362.48
2,483,264.05
3,101,200.62
4,666,835.24
3,699,455.68
1,358,709.18
2,336,262.31
4,982,055.75
2,187,669.80
132,575.66

Accrual

40,358.33
6,755.56
105,975.00
15,153.75
28,828.13
2,700.00
18,806.33
7,474.74
2,738.33
1,236.67
1,358.13
40,022.85
12,521.44
25,891.20
9,280.00
18,757.20
7,292.47
9,828.58
2,064.00
58,333.33
3,441.67
6,060.61
26,744.44
17,762.69
86,125.00
33,588.75
12,267.45
11,508.75
32,825.00
4,912.50
4,040.00
3,450.00
7,111.81
24,983.75
9,085.00
555.00
14,171.89
1,158.75
8,075.00
91,927.50
112,700.00
10,642.07
13,785.07
21,037.33
32,580.00
49,140.00
59,414.06
66,062.50
42,857.67
29,997.92
11,017.42
18,944.14
54,097.22
43,065.44
1,893.67

Shares

3,340,000.00
1,600,000.00
6,280,000.00
898,000.00
3,075,000.00
480,000.00
6,690,000.00
2,659,000.00
620,000.00
150,000.00
225,000.00
5,155,000.00
4,735,000.00
2,790,000.00
1,000,000.00
1,740,000.00
500,000.00
500,000.00
105,000.00
5,000,000.00
295,000.00
860,000.00
4,000,000.00
1,263,000.00
5,000,000.00
1,950,000.00
5,750,365.54
990,000.00
2,600,000.00
750,000.00
600,000.00
500,000.00
550,000.00
4,950,000.00
1,800,000.00
370,000.00
1,370,000.00
135,000.00
450,000.00
4,725,000.00
3,680,000.00
965,000.00
1,250,000.00
1,470,000.00
1,810,000.00
2,730,000.00
2,365,000.00
3,000,000.00
4,560,000.00
4,125,000.00
1,515,000.00
2,605,000.00
5,000,000.00
2,060,000.00
125,000.00

Base Cost % of MV

2,976,167.23 0.0047%
1,419,862.42 0.0023%
6,228,431.96 0.0102%
887,707.78 0.0015%
2,997,445.26 0.0047%
471,335.97 0.0007%
6,164,057.98 0.0099%
2,443,607.96 0.0039%
615,063.03 0.0010%
149,508.09 0.0002%
224,819.61 0.0003%
5,147,374.73 0.0084%
4,709,260.47 0.0076%
2,544,903.99 0.0040%
1,000,969.55 0.0014%
1,740,000.00 0.0023%
498,912.20 0.0008%
500,000.00 0-0008%
105,000.00 0.0002%
4,999,704.96 0.0077%
294,982.61 0.0005%
877,203.55 0.0012%
3,356,380.92 0.0053%
1,262,323.97 0.0018%
4,996,443.25 0.0084%
1,948,612.86 0.0033%
5,671,593.29 0.0090%
989,495.66 0-0015%
2,545,196.76 0.0040%
750,000.00 0.0012%
600,000.00 0.0009%
500,000.00 0.0008%
724,263.21 0.0009%
4,774,553.21 0.0076%
1,753,004.73 0.0028%
346,590.74 0.0005%
1,499,074.57 0.0022%
130,387.19 0.0001%
448,953.79 0.0007%
4,190,809.90 0.0068%
3,635,277.37 0.0057%
958,449.39 0.0015%
1,241,514.76 0.0020%
1,465,201.67 0.0024%
1,807,642.90 0.0025%
2,726,444.84 0.0038%
2,361,912.73 0.0039%
3,025,756.88 0.0049%
4,550,746.46 0.0073%
3,634,297.23 0.0058%
1,502,374.63 0.0021%
2,583,291.00 0.0037%
4,971,138.75 0.0078%
2,046,037.32 0.0034%
125,000.00 0.0002%



Mellon
Security ID
02005NBU3
02005NBV1
02005NBV1
02007WADO
02008DAC3
02008FACS8
02008JACO
02008MAC3
02079KAD9
02079KAD9
02079KAE7
02079KAF4
02079KAHO
02209SAM5
02209SBC6
02209SBE2
02209SBF9
02209SBG7
02209SBL6
02209SBM4
02209SBR3
023135AP1
023135AQ9
023135AQ9
023135BC9
023135BF2
023135BF2
023135BJ4
023135BJ4
023135BM7
023135BN5
023135BZ8
023135CA2
023135CB0
023135CE4
023135CF1
023135CG9
023135CH7
023135CJ3
023135CJ3
023135CM6
023135CQ7
023135CQ7
02344BAA4
023551AF1
023551AJ3
02361DAV2
02361DBA7
02364WBH7
02376AAAT7
02376UAA3
023770AA8
02377BAA4
02377BAB2
02377LAA2

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
ASSET BACKED

ASSET BACKED

ASSET BACKED

ASSET BACKED

ASSET BACKED

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

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

August 2024 Holdings

Security Description

ALLY FINANCIAL INC

ALLY FINANCIAL INC

ALLY FINANCIAL INC

ALLY AUTO RECEIVABLES TRU 1 A4
ALLY AUTO RECEIVABLES TRU 3 A3
ALLY AUTO RECEIVABLES TRU 1 A3
ALLY AUTO RECEIVABLES TRU 1 A3
ALLY AUTO RECEIVABLES TRU 2 A3
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

AMCOR GROUP FINANCE PLC
HESS CORP

HESS CORP

AMEREN ILLINOIS CO

AMEREN ILLINOIS CO

AMERICA MOVIL SAB DE CV
AMERICAN AIRLINES 2017-2 CLASS
AMERICAN AIRLINES 2016-1 CLASS
AMERICAN AIRLINES 2015-1 CLASS
AMERICAN AIRLINES 2015-2 CLASS
AMERICAN AIRLINES 2015-2 CLASS
AMERICAN AIRLINES 2019-1 CLASS

Coupon Rate

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

Maturity Date

1/3/2030
7/26/2035
7/26/2035

11/15/2028
4/15/2027
12/15/2028
11/15/2026
5/17/2027
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
12/5/2034
12/5/2044
12/5/2044
8/22/2027
8/22/2037
8/22/2037
8/22/2047
8/22/2047
8/22/2057
12/3/2025
5/12/2031
5/12/2041
5/12/2051
4/13/2025
4/13/2027
4/13/2029
4/13/2032
4/13/2052
4/13/2052

11/29/2024
12/1/2029
12/1/2029
5/23/2029
10/1/2029
8/15/2031

11/15/2030

6/1/2033
412212029
4/15/2031
7/15/2029
11/1/2028
3/22/2029
3/22/2029
8/15/2033

Market Value

1,549,375.50
1,777,170.02
1,031,675.20
2,040,910.80
2,081,679.94
1,237,413.79
2,552,054.99
4,142,150.93
4,087,221.89
160,947.60
131,405.75
66,945.39
86,727.55
252,091.70
1,040,048.00
195,920.33
2,339,231.10
63,027.42
50,477.98
341,342.60
2,362,015.76
2,007,141.34
353,410.96
80,779.65
731,721.09
643,029.57
3,495,325.01
43,498.79
869,975.72
79,166.67
6,657,931.96
3,013,766.48
3,696,074.37
270,313.43
19,791,723.20
117,634.79
254,103.51
2,887,847.88
572,877.51
2,569,524.11
19,973,232.80
5,129,816.85
3,000,942.86
2,242,168.72
845,185.57
188,268.51
3,115,672.59
1,274,130.53
499,486.32
587,908.13
233,974.85
784,385.38
796,392.39
3,021,132.84
1,683,512.32

Accrual

16,163.18
10,491.33
6,090.38
4,684.44
4,693.83
2,770.29
3,785.61
8,781.40
2,358.89
92.89
160.44
100.22
18.00
779.17
2,171.28
520.39
6,378.07
175.67
110.25
1,147.50
48,354.17
22,360.00
4,138.75
946.00
590.63
678.13
3,686.09
50.63
1,012.50
95.63
83,893.33
21,936.25
41,443.84
3,519.79
230,000.00
1,518.00
3,438.50
41,814.00
10,296.33
46,182.08
240,222.22
58,125.00
34,003.13
32,342.72
24,281.25
535.33
16,817.93
15,246.00
6,754.58
7,947.66
1,117.65
9,372.81
14,811.17
49,627.05
2,428.56

Shares

1,465,000.00
1,745,000.00
1,013,000.00
2,000,000.00
2,083,058.51
1,227,000.00
2,573,298.08
4,150,871.08
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
1,950,000.00
350,000.00
80,000.00
750,000.00
700,000.00
3,805,000.00
50,000.00
1,000,000.00
90,000.00
6,600,000.00
3,450,000.00
4,761,000.00
375,000.00
20,000,000.00
120,000.00
260,000.00
3,030,000.00
680,000.00
3,050,000.00
20,000,000.00
5,000,000.00
2,925,000.00
2,180,000.00
740,000.00
165,000.00
3,685,000.00
1,260,000.00
520,000.00
627,997.89
244,666.99
833,139.10
838,368.23
3,121,198.14
1,734,686.81

Base Cost

% of MV

1,465,000.00 0.0024%
1,745,000.00 0-0028%
1,013,000.00 0.0016%
2,011,491.59 0.0032%
2,094,076.30 0.0033%
1,226,837.66 0-0019%
2,573,043.82 0.0040%
4,154,408.98 0.0065%
4,785,896.27 0.0064%
189,684.37 0.0003%
143,132.38 0.0002%
109,165.75 0.0001%
89,983.00 0.0001%
304,545.47 0.0004%
1,042,666.37 0.0016%
189,787.26 0.0003%
2,243,900.24 0.0037%
60,755.27 0.0001%
59,152.26 0.0001%
416,602.87 0.0005%
2,104,181.76 0.0037%
2,140,669.81 0.0031%
347,997.54 0.0006%
94,108.79 0.0001%
735,488.10 0.0011%
745,730.08 0.0010%
4,269,415.51 0.0055%
49,495.61 0.0001%
994,967.50 0.0014%
123,982.92 0.0001%
6,717,932.09 0.0104%
3,464,773.23 0.0047%
3,562,236.23 0.0058%
360,011.84 0.0004%
19,993,480.00 0.0310%
119,866.53 0.0002%
259,616.22 0.0004%
2,941,418.05 0.0045%
677,279.47 0.0009%
2,659,784.95 0.0040%
19,998,374.71 0.0313%
5,012,125.56 0.0080%
2,981,145.43 0.0047%
2,177,221.89 0.0035%
829,727.61 0.0013%
185,860.29 0.0003%
2,960,832.12 0.0049%
1,256,639.31 0.0020%
518,224.58 0.0008%
627,997.93 0.0009%
244,666.99 0.0004%
833,139.10 0.0012%
838,368.23 0.0012%
3,121,581.52 0.0047%
1,549,977.57 0.0025%



Mellon
Security ID
02377LAA2
02378MAA9
023947AD6
025537AN1
025816CM9
025816CP2
025816CQ0
025816CW7
025816DA4
025816DCO
025816DH9
025816DH9
025816DH9
025816DLO
025816DLO
025816DN6
025816DN6
025816DP1
025816DT3
025816DUO
025816DV8
02582JJV3
02582JKB5
02582JKH2
02665WDDO
02665WEAS5
02665WEB3
02665WEC1
02665WEM9
02665WEM9
02665WEQO
02665WEV9
02665WEY3
02665WEZ0
02665WFE6
02665WFE6
02665WFK2
02665WFLO
02666TAB3
026874DH7
026874DN4
026874DR5
03027WAKS8
03027WAM4
03027XAX8
03027XBJ8
03027XBL3
03027XBM1
03027XBW9
03027XCDO
03027XCG3
030288AC8
030288AC8
03040WAPO
03040WAU9

Accounting Type

CORPORATE BONDS
ASSET BACKED

ASSET BACKED

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
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 BACKED

ASSET BACKED

ASSET BACKED

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

August 2024 Holdings

Security Description Coupon Rate Maturity Date Market Value Accrual

AMERICAN AIRLINES 2019-1 CLASS 0.03 8/15/2033 329,812.15 505.82
AMERICAN AIRLINES 2019-1 CLASS 0.04 8/15/2033 3,996,782.46 7,002.91
AMERICREDIT AUTOMOBILE RE 1 A3 0.05 1/18/2029 1,444,974.78 2,796.15
AMERICAN ELECTRIC POWER CO INC 0.02 3/1/2030 1,084,790.84 14,087.50
AMERICAN EXPRESS CO 0.02 11/4/2026 9,426,530.60 53,625.00
AMERICAN EXPRESS CO 0.03 5/3/2027 486,661.74 5,408.33
AMERICAN EXPRESS CO 0.02 3/4/2025 9,861,698.00 110,625.00
AMERICAN EXPRESS CO 0.04 5/3/2029 1,134,942.99 15,133.50
AMERICAN EXPRESS CO 0.04 8/3/2033 4,636,447.55 16,329.44
AMERICAN EXPRESS CO 0.05 2/13/2026 7,028,516.67 17,150.00
AMERICAN EXPRESS CO 0.05 712712029 2,978,903.72 13,615.82
AMERICAN EXPRESS CO 0.05 712712029 1,119,656.92 5,117.67
AMERICAN EXPRESS CO 0.05 712712029 1,438,091.45 6,573.16
AMERICAN EXPRESS CO 0.06 10/30/2026 1,349,509.45 28,268.71
AMERICAN EXPRESS CO 0.06 10/30/2026 5,084,767.70 106,513.61
AMERICAN EXPRESS CO 0.06 10/30/2031 2,152,743.99 42,748.09
AMERICAN EXPRESS CO 0.06 10/30/2031 1,812,258.97 35,986.91
AMERICAN EXPRESS CO 0.05 2/16/2028 5,065,876.70 10,620.83
AMERICAN EXPRESS CO 0.06 4/23/2027 4,868,997.40 94,796.49
AMERICAN EXPRESS CO 0.06 4/25/2030 1,813,116.13 33,786.69
AMERICAN EXPRESS CO 0.05 712612028 5,071,107.30 24,514.58
AMERICAN EXPRESS CREDIT AC 3 A 0.04 8/15/2027 5,303,370.73 8,921.67
AMERICAN EXPRESS CREDITAC 2 A 0.05 5/15/2030 5,616,987.75 11,733.33
AMERICAN EXPRESS CREDITAC 1A 0.05 4/15/2029 5,718,640.11 12,982.02
AMERICAN HONDA FINANCE CORP 0.02 9/10/2024 1,998,607.22 20,425.00
AMERICAN HONDA FINANCE CORP 0.02 1/13/2025 19,739,287.00 40,000.00
AMERICAN HONDA FINANCE CORP 0.02 1/12/2029 9,154,472.30 30,625.00
AMERICAN HONDA FINANCE CORP 0.05 1/12/2026 3,009,042.69 19,395.83
AMERICAN HONDA FINANCE CORP 0.05 71712028 744,014.23 5,470.23
AMERICAN HONDA FINANCE CORP 0.05 71712028 1,549,602.05 11,393.16
AMERICAN HONDA FINANCE CORP 0.06 10/3/2025 10,122,638.90 238,444.44
AMERICAN HONDA FINANCE CORP 0.06 11/15/2028 2,776,298.51 44,002.51
AMERICAN HONDA FINANCE CORP 0.05 1/9/2026 7,037,310.84 50,050.00
AMERICAN HONDA FINANCE CORP 0.05 1/10/2034 2,018,011.80 13,883.33
AMERICAN HONDA FINANCE CORP 0.05 3/13/2029 1,766,267.37 39,559.33
AMERICAN HONDA FINANCE CORP 0.05 3/13/2029 1,123,060.18 25,153.33
AMERICAN HONDA FINANCE CORP 0.05 71912027 3,651,784.85 24,976.12
AMERICAN HONDA FINANCE CORP 0.05 7/10/2031 3,175,889.43 22,285.23
AMERICAN HOMES 4 RENT LP 0.05 2/15/2029 745,880.39 1,615.91
AMERICAN INTERNATIONAL GROUP | 0.04 4/1/2026 3,368,012.94 55,445.00
AMERICAN INTERNATIONAL GROUP | 0.04 3/15/2029 566,437.80 11,366.39
AMERICAN INTERNATIONAL GROUP | 0.03 6/30/2030 1,244,450.42 7,685.32
AMERICAN TOWER TRUST #1 144A 0.04 3/15/2048 3,850,627.20 6,492.44
AMERICAN TOWER TRUST #1 144A 0.05 3/15/2053 2,210,210.64 5,307.00
AMERICAN TOWER CORP 0.03 1/15/2027 4,799,802.84 17,622.15
AMERICAN TOWER CORP 0.02 1/31/2028 743,407.36 1,031.25
AMERICAN TOWER CORP 0.02 4/15/2026 1,139,966.58 7,253.33
AMERICAN TOWER CORP 0.03 4/15/2031 352,140.96 4,080.00
AMERICAN TOWER CORP 0.04 3/15/2032 1,894,050.98 37,350.00
AMERICAN TOWER CORP 0.06 7/15/2033 1,703,226.33 11,651.61
AMERICAN TOWER CORP 0.05 2/15/2029 5,398,064.55 12,202.67
AMERICAN TRANSMISSION SYS 144A 0.03 1/15/2032 889,996.99 3,487.69
AMERICAN TRANSMISSION SYS 144A 0.03 1/15/2032 1,624,460.53 6,365.89
AMERICAN WATER CAPITAL CORP 0.04 12/1/2046 595,844.57 7,150.00
AMERICAN WATER CAPITAL CORP 0.03 6/1/2029 2,551,946.17 22,942.50

Shares

361,298.60
4,501,870.75
1,426,000.00
1,225,000.00

10,000,000.00

500,000.00

10,000,000.00
1,140,000.00
4,750,000.00
7,000,000.00
2,900,000.00
1,090,000.00
1,400,000.00
1,327,000.00
5,000,000.00
1,960,000.00
1,650,000.00
5,000,000.00
4,798,000.00
1,745,000.00
5,000,000.00
5,353,000.00
5,500,000.00
5,585,000.00
2,000,000.00
20,000,000.00
10,000,000.00
3,000,000.00

725,000.00

1,510,000.00
10,000,000.00
2,645,000.00
7,000,000.00
2,000,000.00
1,730,000.00
1,100,000.00
3,598,000.00
3,115,000.00

742,000.00
3,412,000.00

580,000.00
1,334,000.00
4,000,000.00
2,175,000.00
5,015,000.00

825,000.00
1,200,000.00

400,000.00
2,000,000.00
1,643,000.00
5,280,000.00
1,030,000.00
1,880,000.00

715,000.00
2,660,000.00

Base Cost % of MV

361,298.61 0.0005%
3,982,352.08 0.0063%
1,425,874.37 0.0023%
1,120,005.54 0.0017%
9,993,126.45 0.0148%

521,051.53 0.0008%
9,998,288.31 0.0155%
1,126,387.21 0.0018%
4,750,000.00 0.0073%
7,005,083.54 0.0110%
2,900,000.00 0.0047%
1,090,000.00 0-0018%
1,400,000.00 0.0023%
1,327,000.00 0-0021%
5,000,000.00 0.0080%
1,960,307.30 0.0034%
1,650,242.98 0.0028%
5,000,000.00 0.0079%
4,798,000.00 0.0076%
1,745,000.00 0-0028%
5,000,000.00 0.0079%
5,352,944.65 0.0083%
5,432,043.62 0.0088%
5,583,926.28 0.0090%
1,998,229.39 0.0031%

19,702,284.15 0.0309%
9,055,373.32 0.0143%
2,999,210.28 0.0047%

724,748.37 0.0012%
1,509,475.91 0.0024%
9,994,935.76 0.0159%
2,644,614.53 0.0044%
6,999,287.86 0.0110%
1,965,096.56 0.0032%
1,729,303.40 0.0028%
1,099,557.06 0.0018%
3,593,570.04 0.0057%
3,114,112.49 0.0050%

756,792.06 0.0012%
3,341,775.54 0.0053%

559,347.47 0.0009%
1,249,495.17 0.0020%
3,670,185.02 0.0060%
2,159,617.30 0.0035%
4,724,361.43 0.0075%

813,577.33 0.0012%
1,132,985.46 0.0018%

346,139.25 0.0006%
1,991,958.30 0-0030%
1,637,835.37 0.0027%
5,262,597.71 0.0085%

915,105.80 0.0014%
1,876,103.48 0.0025%

709,999.98 0.0009%
2,657,017.61 0.0040%



Mellon
Security ID
03040WAWS5
03040WAY1
03065UABS
03067BAD1
03073EAPO
03073EAU9
03076CALO
03076CALO
03076CAM8
03076CAM8
031162BE9
031162BZ2
031162CW8
031162DA5
031162DB3
031162DE7
031162DN7
031162DP2
031162DP2
031162DQ0O
031162DQ0
031162DQ0
031162DQ0
031162DQ0O
031162DQ0
031162DR8
031162DR8
031162DR8
031162DR8
031162DR8
031162DS6
031162DT4
031162DT4
031162DT4
031162DU1
032095AL5
032095AQ4
03236YAB1
03237CAB8
03238BAB9
032654AN5
032654AW5
032654BA2
03464TAA7
03465WAA9
03512TAE1
03522AAH3
03522AAJ9
03522AAJ9
03522AAJ9
03522AAJ9
03523TBT4
03523TBV9
03523TBV9
03523TBY3

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
ASSET BACKED

ASSET BACKED

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
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 BACKED

ASSET BACKED

ASSET BACKED

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

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

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

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

August 2024 Holdings

Coupon Rate

Security Description

AMERICAN WATER CAPITAL CORP
AMERICAN WATER CAPITAL CORP
AMERICREDIT AUTOMOBILE RE 2 A2
AMERICREDIT AUTOMOBILE RE 1 A3

CENCORA INC
CENCORA INC

AMERIPRISE FINANCIAL INC
AMERIPRISE FINANCIAL INC
AMERIPRISE FINANCIAL INC
AMERIPRISE FINANCIAL 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
AMGEN INC
AMGEN INC
AMGEN INC
AMGEN INC
AMPHENOL CORP
AMPHENOL CORP

AMUR EQUIPMENT FINA 1A A2 144A
AMUR EQUIPMENT FINA 1A A2 144A
AMUR EQUIPMENT FINA 2A A2 144A

ANALOG DEVICES INC
ANALOG DEVICES INC
ANALOG DEVICES INC

ANGEL OAK MORTGAGE T 3 Al 144A
ANGEL OAK MORTGAGE T 1 Al 144A
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 INBEV WORLDWIDE
ANHEUSER-BUSCH INBEV WORLDWIDE
ANHEUSER-BUSCH INBEV WORLDWIDE
ANHEUSER-BUSCH INBEV WORLDWIDE

0.03
0.02
0.06
0.06
0.03
0.05
0.05
0.05
0.05
0.05
0.05
0.04
0.02
0.03
0.02
0.03
0.06
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
0.06
0.06
0.06
0.06
0.02
0.05
0.06
0.05
0.05
0.04
0.03
0.03
0.04
0.05
0.04
0.05
0.05
0.05
0.05
0.05
0.04
0.06
0.06
0.05

Maturity Date

5/1/2030
6/1/2031
4/19/2027
11/18/2027
12/15/2027
2/15/2034
5/13/2032
5/13/2032
5/15/2033
5/15/2033
10/1/2041
5/1/2045
2/25/2031
8/15/2041
8/15/2028
2/22/2032
3/2/2026
3/2/2028
3/2/2028
3/2/2030
3/2/2030
3/2/2030
3/2/2030
3/2/2030
3/2/2030
3/2/2033
3/2/2033
3/2/2033
3/2/2033
3/2/2033
3/2/2043
3/2/2053
3/2/2053
3/2/2053
3/2/2063
9/15/2031
4/5/2034
12/20/2029
1/21/2031
7/21/2031
12/5/2026
10/1/2041
6/15/2027
1/25/2067
9/26/2067
10/1/2030
2/1/2036
2/1/2046
2/1/2046
2/1/2046
2/1/2046
10/6/2048
1/23/2049
1/23/2049
6/15/2034

Market Value

2,373,031.33
1,502,653.94
1,399,911.21
6,817,020.14
1,129,267.63
2,599,741.16
4,955,108.55
1,377,520.18
1,008,702.57
1,338,074.84
262,087.59
52,267.99
1,742,930.16
147,790.71
1,022,017.70
7,327,429.20
7,076,107.03
1,215,536.50
2,369,785.44
1,170,563.90
5,400,132.42
1,124,984.42
1,948,522.75
4,305,189.01
351,169.17
3,579,399.55
1,259,932.20
1,207,520.66
3,761,298.41
503,561.81
1,190,666.32
595,508.87
2,807,839.75
836,180.85
1,083,062.91
1,762,712.41
4,320,525.48
3,990,679.68
4,322,806.30
1,394,257.79
295,143.01
250,589.69
3,111,553.02
1,326,169.96
2,292,684.12
440,030.75
4,419,921.70
1,728,147.60
2,577,820.17
240,020.50
1,545,732.02
1,413,224.59
183,389.97
544,930.20
610,208.90

Accrual

24,229.33
10,005.00
3,116.59
13,725.13
8,485.08
5,822.00
67,500.00
18,765.00
14,827.99
19,713.06
5,671.88
880.00
766.67
248.89
832.33
6,700.00
193,727.85
30,472.26
59,408.11
29,497.71
136,081.02
28,349.13
49,101.94
108,488.92
8,849.31
90,920.81
32,003.71
30,672.40
95,541.25
12,791.04
32,438.78
16,265.88
76,694.04
22,839.65
30,191.33
20,999.00
89,403.71
7,342.59
7,054.56
2,191.62
2,508.33
3,966.67
22,516.04
4,603.36
9,149.62
7,578.13
17,627.08
7,350.00
10,963.75
1,020.83
6,574.17
28,249.30
1,025.21
3,046.33
6,115.28

Shares

2,596,000.00
1,740,000.00
1,394,275.69
6,763,000.00
1,165,000.00
2,556,000.00
5,000,000.00
1,390,000.00
980,000.00
1,300,000.00
275,000.00
60,000.00
2,000,000.00
200,000.00
1,135,000.00
8,000,000.00
7,075,000.00
1,190,000.00
2,320,000.00
1,130,000.00
5,213,000.00
1,086,000.00
1,881,000.00
4,156,000.00
339,000.00
3,483,000.00
1,226,000.00
1,175,000.00
3,660,000.00
490,000.00
1,165,000.00
579,000.00
2,730,000.00
813,000.00
1,056,000.00
2,070,000.00
4,199,000.00
3,945,860.63
4,291,387.76
1,382,000.00
300,000.00
340,000.00
3,175,000.00
1,381,008.85
2,311,482.25
485,000.00
4,475,000.00
1,800,000.00
2,685,000.00
250,000.00
1,610,000.00
1,580,000.00
175,000.00
520,000.00
595,000.00

Base Cost % of MV

2,466,413.35 0.0037%
1,554,952.29 0.0024%
1,394,262.09 0.0022%
6,748,540.03 0.0107%
1,163,977.50 0.0018%
2,552,754.03 0.0041%
4,999,033.48 0.0078%
1,389,731.32 0.0022%

977,911.92 0.0016%
1,297,228.59 0.0021%

273,070.76 0.0004%

57,113.43 0.0001%
1,995,519.96 0.0027%

199,463.30 0.0002%
1,043,111.14 0.0016%
8,012,995.18 0.0115%
7,075,000.00 0.0111%
1,188,503.11 0.0019%
2,317,081.69 0.0037%
1,127,877.91 0.0018%
5,199,491.54 0.0085%
1,083,960.56 0-0018%
1,901,083.72 0.0031%
4,146,561.74 0.0067%

338,363.37 0.0006%
3,473,349.07 0.0056%
1,222,602.93 0.0020%
1,185,002.96 0-0019%
3,773,509.78 0.0059%

488,642.29 0.0008%
1,158,768.80 0.0019%

578,183.27 0.0009%
2,729,890.69 0.0044%

811,853.17 0.0013%
1,046,300.68 0.0017%
1,904,515.73 0.0028%
4,194,934.21 0.0068%
3,945,370.32 0.0063%
4,290,963.16 0.0068%
1,381,811.74 0.0022%

291,876.65 0-0005%

337,668.89 0.0004%
3,036,914.83 0.0049%
1,366,609.13 0.0021%
2,241,697.51 0.0036%

483,986.06 0.0007%
4,484,005.02 0.0069%
2,033,744.86 0.0027%
2,879,651.93 0.0040%

250,775.29 0.0004%
1,877,990.61 0.0024%
1,467,951.05 0.0022%

212,737.63 0.0003%

576,746.07 0.0009%

592,681.25 0.0010%



Mellon
Security ID
035240AEQ
035240AM2
035240AN0O
035240AP5
035240AQ3
035240AQ3
035240AQ3
035240AR1
035240AR1
035240AS9
035240AV2
035242AM8
035242AN6
035242AN6
035242AN6
035242AN6
035242AN6
036752AB9
036752AB9
036752AB9
036752AC7
036752AC7
036752AG8
036752AN3
036752AP8
036752AP8
036752AP8
036752AS2
036752AS2
036752AT0
036752AT0
036752AT0
036752AU7
036752AY9
036752AY9
036752AZ6
037389BC6
037389BC6
037389BE2
03740LAAO
03740LAA0
03740LAC6
03740LAD4
03740LAD4
03740LAF9
03740LAF9
03740MAB6
03740MAB6
03740MAB6
03740MAD2
03740MAD2
037411AW5
037411BC8
037411BE4
037411BF1

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

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

August 2024 Holdings

Security Description

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 FINANCE |
ANHEUSER-BUSCH INBEV FINANCE |
ANHEUSER-BUSCH INBEV FINANCE |
ANHEUSER-BUSCH INBEV FINANCE |
ANHEUSER-BUSCH INBEV FINANCE |
ANHEUSER-BUSCH INBEV FINANCE |
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

ELEVANCE HEALTH INC

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 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

Coupon Rate

0.07
0.04
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
0.04
0.04
0.04
0.03
0.03
0.04
0.02
0.03
0.03
0.03
0.04
0.04
0.04
0.04
0.04
0.05
0.05
0.05
0.05
0.04
0.04
0.03
0.02
0.02
0.03
0.03
0.03
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.04
0.04
0.04

Maturity Date

8/15/2033
4/15/2038
4/15/2048
4/15/2058
1/23/2029
1/23/2029
1/23/2029
1/23/2031
1/23/2031
6/1/2040
6/1/2030
2/1/2036
2/1/12046
2/1/2046
2/1/12046
2/1/2046
2/1/2046
12/1/2027
12/1/2027
12/1/2027
12/1/2024
12/1/2024
3/1/2028
5/15/2030
3/15/2031
3/15/2031
3/15/2031
3/15/2051
3/15/2051
5/15/2032
5/15/2032
5/15/2032
5/15/2052
6/15/2029
6/15/2029
6/15/2034
5/2/2029
5/2/2029
5/15/2030
8/23/2031
8/23/2031
12/2/2031
5/28/2027
5/28/2027
9/12/2032
9/12/2032
3/1/2029
3/1/2029
3/1/2029
3/1/2034
3/1/2034
9/1/2040
1/15/2044
10/15/2028
1/15/2030

Market Value

4,200,128.12
1,232,202.82
1,760,342.59
838,782.13
5,627,363.66
2,047,239.99
6,900,522.86
3,079,745.64
508,158.03
442,731.85
907,837.11
4,814,998.50
1,536,140.51
1,258,582.41
153,135.50
4,995,088.67
1,745,744.73
1,359,963.24
342,436.79
807,172.43
4,277,287.06
169,102.05
1,102,860.88
4,310,115.70
3,750,610.87
13,253.04
1,069,078.72
149,510.84
504,599.07
1,360,346.06
2,561,502.69
86,830.60
235,184.28
977,811.15
3,402,782.79
678,755.95
939,325.84
900,590.75
1,576,278.10
1,264,403.60
8,720,170.13
1,831,270.37
663,726.55
567,534.29
5,880,129.44
2,027,630.84
1,331,057.88
829,351.45
3,902,047.38
2,540,477.28
1,997,198.03
4,361,145.53
141,171.67
3,855,368.06
1,489,413.57

Accrual

10,959.22
21,486.11
33,017.78
16,096.17
27,701.74
10,077.92
33,969.10
15,516.67
2,560.25
5,220.00
8,268.75
19,093.75
6,553.75
5,369.58
653.33
21,310.92
7,448.00
12,683.75
3,193.75
7,528.13
36,012.50
1,423.75
22,863.08
32,204.13
49,914.13
176.38
14,227.58
3,320.00
11,205.00
17,021.83
32,051.75
1,086.50
3,617.25
12,367.15
43,037.69
8,899.36
12,023.96
11,528.13
14,262.89
683.33
4,712.72
13,530.47
5,080.13
4,343.88
136,138.89
46,944.44
33,475.00
20,857.50
98,133.25
66,898.75
52,592.50
125,740.50
1,031.81
65,383.89
8,471.67

Shares

3,722,000.00
1,300,000.00
1,900,000.00
897,000.00
5,525,000.00
2,010,000.00
6,775,000.00
3,000,000.00
495,000.00
480,000.00
945,000.00
4,875,000.00
1,605,000.00
1,315,000.00
160,000.00
5,219,000.00
1,824,000.00
1,390,000.00
350,000.00
825,000.00
4,300,000.00
170,000.00
1,115,000.00
4,861,000.00
4,245,000.00
15,000.00
1,210,000.00
200,000.00
675,000.00
1,410,000.00
2,655,000.00
90,000.00
270,000.00
950,000.00
3,306,000.00
655,000.00
970,000.00
930,000.00
1,730,000.00
1,500,000.00
10,345,000.00
2,105,000.00
690,000.00
590,000.00
5,800,000.00
2,000,000.00
1,300,000.00
810,000.00
3,811,000.00
2,455,000.00
1,930,000.00
4,931,000.00
190,000.00
3,956,000.00
1,560,000.00

Base Cost

% of MV

4,868,264.26 0.0066%
1,209,006.52 0-0019%
1,800,240.88 0.0028%
891,772.82 0.0013%
5,542,785.63 0.0088%
2,019,865.06 0.0032%
7,435,472.60 0.0108%
3,085,940.52 0.0048%
510,501.38 0.0008%
479,752.67 0.0007%
997,061.94 0.0014%
4,768,346.15 0.0075%
1,709,014.11 0.0024%
1,316,535.46 0.0020%
176,798.40 0.0002%
4,819,584.64 0.0078%
1,865,436.00 0.0027%
1,389,007.46 0.0021%
343,815.55 0.0005%
824,410.94 0.0013%
4,299,994.06 0.0067%
169,999.78 0.0003%
1,125,765.53 0.0017%
4,934,053.48 0.0068%
3,627,936.02 0.0059%
14,960.62 0.0000%
1,030,582.67 0.0017%
219,043.75 0.0002%
672,712.64 0.0008%
1,367,886.01 0.0021%
2,438,239.94 0.0040%
80,833.60 0.0001%
267,500.88 0.0004%
949,774.69 0.0015%
3,305,215.92 0.0053%
654,538.29 0.0011%
952,208.00 0.0015%
912,941.70 0.0014%
1,554,648.50 0.0025%
1,496,899.40 0.0020%
10,082,981.28 0.0137%
2,103,754.39 0.0029%
689,817.41 0.0010%
589,844.52 0.0009%
5,796,207.76 0.0092%
1,998,692.32 0.0032%
1,298,356.29 0.0021%
808,975.84 0.0013%
3,806,181.30 0.0061%
2,451,413.49 0.0040%
1,927,193.42 0.0031%
3,874,721.40 0.0068%
188,501.98 0.0002%
3,682,207.17 0.0060%
1,422,000.85 0-0023%



Mellon
Security ID
037411BG9
03770DAAL
03770DAA1
03770DAAL
037735CW5
037735CY1
037735DB0
037833BA7
037833BA7
037833BH2
037833BX7
037833BX7
037833BY5
037833BZ2
037833BZ22
037833CJ7
037833DB3
037833DB3
037833DM9
037833DU1
037833DU1
037833DW7
037833DW7
037833EB2
037833EF3
037833EH9
037833EH9
037833EN6
037833ES5
038222AN5
038222AN5
038222AN5
03937LAA3
03938LBG8
039482AB0
039482AB0
039482AD6
039482AD6
039482AD6
03990BAA9
04010LAZ6
04010LBF9
040555CS1
040555CU6
040555CW2
040555CY8
040555DE1
040555DG6
04316JAA7
04316JAJ8
04351LAB6
04352EAB1
045054AQ6
045054AR4
04621WAD2

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

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

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

August 2024 Holdings

Security Description Coupon Rate Maturity Date Market Value Accrual Shares Base Cost % of MV
APACHE CORP 0.05 7/1/2049 5,534,942.00 57,851.33 6,488,000.00 5,163,287.48 0.0087%
APOLLO DEBT SOLUTIONS BDC 144A 0.07 4/13/2029 708,377.23 21,006.67 685,000.00 680,866.11 0.0011%
APOLLO DEBT SOLUTIONS BDC 144A 0.07 4/13/2029 3,801,452.14 112,730.67 3,676,000.00 3,689,046.59 0.0060%
APOLLO DEBT SOLUTIONS BDC 144A 0.07 4/13/2029 2,910,034.36 86,296.00 2,814,000.00 2,823,992.55 0.0046%
APPALACHIAN POWER CO 0.03 6/1/2027 5,156,386.64 43,931.25 5,325,000.00 5,192,607.04 0.0081%
APPALACHIAN POWER CO 0.04 5/1/2050 4,688,413.22 79,611.67 6,455,000.00 5,550,117.62 0.0073%
APPALACHIAN POWER CO 0.06 4/1/2034 8,560,060.73 209,219.50 8,280,000.00 8,207,535.49 0.0134%
APPLE INC 0.03 2/9/2045 383,122.71 980.38 465,000.00 461,768.86 0.0006%
APPLE INC 0.03 2/9/2045 210,099.55 537.63 255,000.00 253,228.09 0.0003%
APPLE INC 0.04 5/13/2045 870,420.08 12,140.63 925,000.00 922,257.57 0.0014%
APPLE INC 0.05 2/23/2046 1,469,044.47 1,550.00 1,500,000.00 1,721,389.99 0.0023%
APPLE INC 0.05 2/23/2046 249,737.56 263.50 255,000.00 283,100.78 0.0004%
APPLE INC 0.03 2/23/2026 261,372.77 191.39 265,000.00 264,905.23 0.0004%
APPLE INC 0.02 8/4/2026 1,767,265.61 3,353.44 1,825,000.00 1,792,544.91 0.0028%
APPLE INC 0.02 8/4/2026 2,556,482.86 4,851.00 2,640,000.00 2,606,730.90 0.0040%
APPLE INC 0.03 2/9/2027 403,688.75 839.36 410,000.00 406,010.56 0.0006%
APPLE INC 0.03 9/12/2027 4,310,465.71 60,581.81 4,450,000.00 4,360,867.09 0.0068%
APPLE INC 0.03 9/12/2027 803,974.50 11,299.53 830,000.00 815,677.84 0.0013%
APPLE INC 0.02 9/11/2024 3,996,733.56 34,000.00 4,000,000.00 4,000,624.36 0.0063%
APPLE INC 0.02 5/11/2030 2,456,100.36 14,116.67 2,800,000.00 2,859,983.13 0.0038%
APPLE INC 0.02 5/11/2030 4,361,332.50 25,067.17 4,972,000.00 4,938,050.40 0.0068%
APPLE INC 0.03 5/11/2050 788,538.99 9,433.26 1,165,000.00 1,074,655.88 0.0012%
APPLE INC 0.03 5/11/2050 859,609.03 10,283.47 1,270,000.00 1,253,656.25 0.0013%
APPLE INC 0.01 2/8/2026 2,592,904.02 1,218.68 2,725,000.00 2,596,287.60 0.0041%
APPLE INC 0.03 2/8/2051 592,381.25 1,472.96 870,000.00 852,612.36 0.0009%
APPLE INC 0.01 8/5/2028 699,470.76 778.56 770,000.00 712,915.31 0.0011%
APPLE INC 0.01 8/5/2028 1,589,706.27 1,769.44 1,750,000.00 1,605,614.57 0.0025%
APPLE INC 0.03 8/8/2029 9,653,844.80 20,763.89 10,000,000.00 9,990,996.57 0.0151%
APPLE INC 0.04 5/8/2026 20,026,544.60 277,540.56 20,000,000.00 20,000,000.00 0.0314%
APPLIED MATERIALS INC 0.02 6/1/2030 4,457,487.82 22,421.88 5,125,000.00 5,027,045.87 0.0070%
APPLIED MATERIALS INC 0.02 6/1/2030 869,753.72 4,375.00 1,000,000.00 997,723,57 0.0014%
APPLIED MATERIALS INC 0.02 6/1/2030 1,409,001.03 7,087.50 1,620,000.00 1,525,295.00 0.0022%
ARCH CAPITAL GROUP LTD 0.07 5/1/2034 586,705.00 12,250.00 500,000.00 530,054.97 0.0009%
ARCELORMITTAL SA 0.06 6/17/2034 726,158.55 8,645.67 701,000.00 700,026.91 0.0011%
ARCHER-DANIELS-MIDLAND CO 0.03 3/27/2030 188,880.16 2,780.56 200,000.00 199,076.36 0.0003%
ARCHER-DANIELS-MIDLAND CO 0.03 3/27/2030 262,543.42 3,864.97 278,000.00 276,716.15 0.0004%
ARCHER-DANIELS-MIDLAND CO 0.03 3/1/2032 601,508.84 9,787.50 675,000.00 673,918.35 0.0009%
ARCHER-DANIELS-MIDLAND CO 0.03 3/1/2032 1,474,810.55 23,997.50 1,655,000.00 1,652,347.95 0.0023%
ARCHER-DANIELS-MIDLAND CO 0.03 3/1/2032 491,009.43 7,989.50 551,000.00 550,117.05 0.0008%
ARES MANAGEMENT CORP 0.06 11/10/2028 3,742,048.15 68,934.47 3,507,000.00 3,501,049.84 0.0059%
ARES CAPITAL CORP 0.04 1/15/2026 4,228,574.02 21,345.44 4,311,000.00 4,184,868.50 0.0066%
ARES CAPITAL CORP 0.06 3/1/2029 1,082,757.36 37,888.85 1,065,000.00 1,054,983.59 0.0017%
ARIZONA PUBLIC SERVICE CO 0.03 5/15/2025 1,302,140.86 12,243.00 1,320,000.00 1,319,491.66 0.0020%
ARIZONA PUBLIC SERVICE CO 0.04 5/15/2046 141,575.73 2,042.71 185,000.00 184,564.39 0.0002%
ARIZONA PUBLIC SERVICE CO 0.03 9/15/2027 525,037.29 7,481.53 550,000.00 549,875.77 0.0008%
ARIZONA PUBLIC SERVICE CO 0.04 3/1/2049 530,035.20 13,600.00 640,000.00 639,902.79 0.0008%
ARIZONA PUBLIC SERVICE CO 0.06 12/15/2032 3,147,608.50 38,876.11 2,900,000.00 2,981,788.04 0.0049%
ARIZONA PUBLIC SERVICE CO 0.06 8/1/2033 3,081,202.57 13,861.13 2,997,000.00 2,931,173.92 0.0048%
ARTHUR J GALLAGHER & CO 0.02 11/9/2031 3,176,500.88 28,000.00 3,750,000.00 3,112,262.46 0.0050%
ARTHUR J GALLAGHER & CO 0.06 7/15/2054 3,864,681.61 27,845.97 3,790,000.00 3,744,384.36 0.0061%
ASCENSION HEALTH 0.04 11/15/2046 534,321.18 7,259.90 625,000.00 625,000.00 0-0008%
ASCENSION HEALTH 0.03 11/15/2039 199,341.52 2,240.63 245,000.00 245,000.00 0.0003%
ASHTEAD CAPITAL INC 144A 0.06 5/30/2033 1,597,694.18 22,166.08 1,580,000.00 1,576,790.64 0.0025%
ASHTEAD CAPITAL INC 144A 0.06 10/15/2033 1,556,118.66 33,716.67 1,500,000.00 1,499,497.86 0.0024%
ASSURED GUARANTY US HOLDINGS | 0.03 6/15/2031 1,337,234.93 9,975.00 1,500,000.00 1,497,006.36 0-0021%



Mellon
Security ID
046353AV0
04636NAK9
04636NAL7
04650NABO
04685A2L4
04685A3Q2
04685A3R0
04686JAC5
04686JAD3
04686JAF8
04686JAG6
047772G93
047870SN1
048303CJ8
049468AA9
049560AM7
049560AZ8
049560AZ8
049560BA2
051595CA2
051595CB0
053015AF0
05329RAA1
05329WAQ5
05329WAR3
05329WAS1
053332BD3
053332BJ0
05335FAC5
053484AB7
05348EAY5
05348EAY5
05348EBF5
05348EBF5
05348EBG3
05348EBH1
05377RDL5
05377RDQ4
05377RDU5S
05377REH3
05377REH3
05377REH3
05377REH3
05377RFK5
05377RFP4
05377RFV1
05377RGC2
05377RGC2
05377RGC2
05377RGJ7
05377RGY4
05377RHG2
05377RHG2
05377RHM9
05377RHY3

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
MUNICIPAL BONDS
MUNICIPAL BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
MUNICIPAL BONDS
MUNICIPAL BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
ASSET BACKED
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET 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

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

August 2024 Holdings

Security Description

ASTRAZENECA PLC
ASTRAZENECA FINANCE LLC
ASTRAZENECA FINANCE LLC
AT&T INC

ATHENE GLOBAL FUNDING 144A
ATHENE GLOBAL FUNDING 144A
ATHENE GLOBAL FUNDING 144A
ATHENE HOLDING LTD

ATHENE HOLDING LTD

ATHENE HOLDING LTD

ATHENE HOLDING LTD
ATLANTA GA

ATLANTA GAWTR & WSTWTR REVENU

ATLANTIC CITY ELECTRIC CO
ATLASSIAN CORP

ATMOS ENERGY CORP

ATMOS ENERGY CORP

ATMOS ENERGY CORP

ATMOS ENERGY CORP

AURORA CO WTR REVENUE
AURORA CO WTR REVENUE
AUTOMATIC DATA PROCESSING INC
AUTONATION INC

AUTONATION INC

AUTONATION INC

AUTONATION INC

AUTOZONE INC

AUTOZONE INC

AUXILIOR TERM FUNDI 1A A3 144A
AVALONBAY COMMUNITIES INC
AVALONBAY COMMUNITIES INC
AVALONBAY COMMUNITIES INC
AVALONBAY COMMUNITIES INC
AVALONBAY COMMUNITIES INC
AVALONBAY COMMUNITIES INC
AVALONBAY COMMUNITIES INC
AVIS BUDGET RENTAL C 2A A 144A
AVIS BUDGET RENTAL C 3A 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 3A A 144A
AVIS BUDGET RENTAL C 4A A 144A
AVIS BUDGET RENTAL C 5A 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 4A A 144A
AVIS BUDGET RENTAL C 6A A 144A
AVIS BUDGET RENTAL C 6A A 144A
AVIS BUDGET RENTAL C 8A A 144A
AVIS BUDGET RENTAL C 1A A 144A

Coupon Rate

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

Maturity Date

4/8/2026
2/26/2027
2/26/2029

9/1/2040
1/14/2025

1/9/2029
1/15/2027
1/15/2031
5/25/2051

2/1/2033
1/15/2034
12/1/2034
11/1/2035
3/15/2031
5/15/2029

10/15/2044
11/15/2033
11/15/2033
11/15/2053

8/1/2032

8/1/2033

9/1/2030

3/1/2032

6/1/2030

8/1/2028

8/1/2031

2/1/2033
7/15/2029
7/15/2031
1/15/2032

10/15/2026
10/15/2026

6/1/2029

6/1/2029

3/1/2030
1/15/2031
9/22/2025
3/20/2026
8/20/2026
8/20/2027
8/20/2027
8/20/2027
8/20/2027
2/20/2027
2/20/2029
4/20/2027
4/20/2029
4/20/2029
4/20/2029

10/20/2027
6/20/2029
12/20/2029
12/20/2029
2/20/2030
6/20/2030

Market Value

3,212,623.79
10,136,015.70
1,863,240.20
114,544.96
5,316,115.59
1,891,563.08
3,707,027.32
2,688,753.72
2,939,259.32
2,178,302.92
8,801,862.35
2,065,437.00
1,492,220.40
1,036,419.06
949,829.91
1,289,657.65
7,934,899.79
1,863,211.96
807,203.73
851,230.00
1,038,795.55
3,755,290.50
2,167,223.42
2,914,546.87
304,437.27
283,408.51
1,511,432.46
2,391,918.73
509,988.55
233,277.04
5,304,000.93
3,397,663.48
2,259,489.85
2,161,416.75
3,871,835.19
189,285.80
1,037,956.66
9,398,212.25
293,511.81
5,411,348.00
22,788,833.36
5,366,175.01
17,104,565.20
9,453,333.15
5,993,700.60
4,720,009.48
8,254,478.38
6,095,614.80
5,079,679.00
1,510,087.50
1,101,856.14
10,108,440.78
11,791,454.75
6,268,471.80
1,631,352.16

Accrual

9,453.89
6,666.67
1,225.97
3,076.25
17,543.40
14,854.50
24,989.19
13,067.83
41,648.80
11,083.33
63,921.63
14,775.75
13,654.85
12,726.67
14,360.79
23,297.08
127,251.53
29,880.22
13,052.72
1,540.00
2,056.28
27,656.25
45,622.50
35,031.25
552.50
680.00
6,060.21
20,884.50
1,220.00
720.35
59,926.89
38,388.27
19,577.25
18,727.50
49,737.50
673.07
1,063.70
6,850.56
213.58
2,424.58
10,210.66
2,404.34
7,663.79
13,410.83
8,745.00
8,689.89
13,033.85
9,625.00
8,020.83
2,383.33
1,808.35
17,326.71
20,211.54
11,036.67
2,620.44

Shares

3,400,000.00
10,000,000.00
1,820,000.00
115,000.00
5,375,000.00
1,842,000.00
3,663,000.00
2,922,000.00
3,954,000.00
2,000,000.00
8,515,000.00
2,475,000.00
1,815,000.00
1,200,000.00
929,000.00
1,495,000.00
7,325,000.00
1,720,000.00
715,000.00
1,000,000.00
1,235,000.00

Base Cost

% of MV

3,196,633.47 0.0050%
9,986,088.60 0.0159%
1,818,266.59 0.0029%

144,005.51 0.0002%
5,399,411.80 0.0083%
1,842,000.00 0-0030%
3,663,000.00 0.0058%
3,055,474.58 0.0042%
4,029,934.01 0.0046%
2,018,146.13 0.0034%
8,474,900.18 0.0138%
2,475,000.00 0.0032%
1,815,000.00 0.0023%
1,199,562.43 0.0016%

925,226.02 0.0015%
1,524,400.86 0.0020%
7,700,232.04 0.0124%
1,717,929.13 0.0029%

749,370.12 0.0013%

803,742.29 0.0013%
1,235,000.00 0.0016%

4,425,000.00
2,370,000.00
2,950,000.00
340,000.00
340,000.00
1,531,000.00
2,340,000.00
500,000.00
275,000.00
5,470,000.00
3,504,000.00
2,373,000.00
2,270,000.00
4,325,000.00
215,000.00
1,039,166.67
9,500,000.00
300,000.00
5,750,000.00
24,215,000.00
5,702,000.00
18,175,000.00
9,500,000.00
6,000,000.00
4,647,000.00
8,125,000.00
6,000,000.00
5,000,000.00
1,500,000.00
1,078,000.00
9,760,000.00
11,385,000.00
6,000,000.00
1,600,000.00

4,337,736.23 0.0059%
2,366,942.70 0.0034%
2,806,731.97 0.0046%
339,619.87 0.0005%
339,356.19 0.0004%
1,527,564.20 0.0024%
2,337,531.97 0.0037%
499,949.82 0.0008%
228,278.51 0.0004%
5,538,084.27 0.0083%
3,552,757.31 0.0053%
2,249,223.74 0.0035%
2,151,596.27 0.0034%
4,358,989.75 0.0061%
214,399.75 0.0003%
1,055,668.43 0.0016%
9,240,683.92 0.0147%
285,682.59 0.0005%
5,267,472.21 0.0085%
23,879,017.82 0.0357%
5,234,934.46 0.0084%
18,062,036.12 0.0268%
9,419,306.46 0.0148%
5,998,348.63 0.0094%
4,740,800.56 0.0074%
8,089,044.65 0.0129%
5,999,146.36 0.0096%
4,999,288.63 0.0080%
1,491,731.87 0.0024%
1,077,632.45 0.0017%
9,756,293.51 0.0158%
11,380,676.42 0.0185%
6,022,941.88 0.0098%
1,599,748.36 0-0026%



Mellon
Security ID
05377RHY3
05377RJK1
054561AN5
05463HAB7
05463HAB7
05491UBD9
05491UBD9
05491UBD9
05492TBP4
05492VAF2
05492VAF2
05493EAY8
05493HAA3
054976AE5
054989AA6
054989AA6
054989AB4
054989AD0O
05522RDE5
05522RDJ4
05526DBB0
05526DBF1
05526DBK0O
05526DBY0
05526DBZ7
05526DBZ7
05530QAN0
05530QAQ3
05530SAA4
055451AV0
055451AZ1
055451AZ1
05551VBG7
05552FBA4
05552XBF4
05552XBG2
05552YAJ5
055531AA5
05553WAB5
05554FAB1
05554VAB6
05554VAB6
05554VAB6
05554VAB6
05555AAD7
05555AAD7
05555AAES
05565EBZ7
05565ECC7
05565ECE3
05565ECP8
05565ECR4
05565ECR4
05565ECR4
05565QDH8

Accounting Type

Asset Mix Description

ASSET BACKED USD FIXED INCOME
ASSET BACKED USD FIXED INCOME
CORPORATE BONDS USD FIXED INCOME
CORPORATE BONDS USD FIXED INCOME
CORPORATE BONDS USD FIXED INCOME

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
ASSET BACKED

ASSET BACKED

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

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

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

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

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

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

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

August 2024 Holdings

Security Description

AVIS BUDGET RENTAL C 1A A 144A
AVIS BUDGET RENTAL C 3A A 144A
EQUITABLE HOLDINGS INC 144A
AXIS SPECIALTY FINANCE LLC

AXIS SPECIALTY FINANCE LLC
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 2021-AGW MORT AGW A 144A
BBCMS MORTGAGE TRUST 20 C17 A5
BAT CAPITAL CORP

BAT CAPITAL CORP

BAT CAPITAL CORP

BAT CAPITAL CORP

BA CREDIT CARD TRUST A1 Al

BA CREDIT CARD TRUST A1 A

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
BAMLL COMMERCIAL M DKLX A 144A
BHP BILLITON FINANCE USA LTD
BHP BILLITON FINANCE USA LTD
BHP BILLITON FINANCE USA LTD
BBCMS TRUST 2021-C10 C10 ASB
BBCMS MORTGAGE TRUST 20 C15 A5
BBCMS MORTGAGE TRUST 20 C12 A4
BBCMS MORTGAGE TRUST 20 C12 A5
BBCMS MORTGAGE TRUST 20 C16 AS
BLP COMMERCIAL MORT IND A 144A
BBCMS MORTGAGE TRUST 20 C21 A2
BBCMS MORTGAGE TRUST 20 C22 A2
BBCMS MORTGAGE TRUST 2 5C25 A3
BBCMS MORTGAGE TRUST 2 5C25 A3
BBCMS MORTGAGE TRUST 2 5C25 A3
BBCMS MORTGAGE TRUST 2 5C25 A3
BBCMS MORTGAGE TRUST 20 C26 A5
BBCMS MORTGAGE TRUST 20 C26 A5
BBCMS MORTGAGE TRUST 20 C26 AS
BMW US CAPITAL LLC 144A

BMW US CAPITAL LLC 144A

BMW US CAPITAL LLC 144A

BMW US CAPITAL LLC 144A

BMW US CAPITAL LLC 144A

BMW US CAPITAL LLC 144A

BMW US CAPITAL LLC 144A

BP CAPITAL MARKETS PLC

Coupon Rate

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

Maturity Date

6/20/2030
12/20/2030
2/15/2029
7/15/2029
7/15/2029
12/15/2051
12/15/2051
12/15/2051
2/15/2053
4/15/2053
4/15/2053
2/15/2054
6/15/2036
9/15/2055
8/2/2030
8/2/2030
8/2/2033
8/2/2053
11/15/2027
5/15/2029
8/15/2027
8/15/2047
9/6/2049
2/20/2031
2/20/2034
2/20/2034
3/25/2026
2/2/2029
1/15/2039
9/30/2043
2/28/2028
2/28/2028
7/15/2054
4/15/2055
11/15/2054
11/15/2054
6/15/2055
3/15/2040
9/15/2056
11/15/2056
3/15/2057
3/15/2057
3/15/2057
3/15/2057
5/15/2057
5/15/2057
5/15/2057
4/1/2025
8/11/2025
8/11/2028
8/13/2026
8/13/2029
8/13/2029
8/13/2029
11/28/2028

Market Value

4,480,100.87
3,041,967.90
435,964.13
3,785,692.83
4,006,340.23
984,514.30
2,357,911.75
2,165,931.46
4,802,879.04
3,353,995.34
1,019,993.96
476,256.00
4,422,172.39
3,421,717.95
6,284,278.23
953,662.07
3,629,225.30
579,823.89
8,379,690.62
4,118,642.87
460,429.34
3,462,165.32
209,323.81
895,328.77
8,223,138.24
558,823.35
254,839.26
409,205.32
866,511.17
675,773.04
5,897,637.97
2,595,769.99
3,165,155.45
3,767,503.12
4,597,868.19
2,448,477.92
1,821,873.90
1,995,627.40
3,262,076.06
5,107,814.88
1,359,944.30
4,330,899.54
8,350,058.00
4,904,168.37
11,175,906.32
8,569,556.80
3,966,742.13
2,970,454.53
10,058,706.30
1,080,666.94
15,060,249.60
3,684,433.81
1,638,643.14
794,189.01
462,949.97

Accrual

7,196.40
4,794.17
894.08
19,579.52
20,720.70
3,595.00
8,610.03
7,909.00
11,765.54
6,603.28
2,008.14
1,053.71
14,841.92
12,952.92
29,865.84
4,532.25
17,312.26
2,914.81
13,285.35
8,863.04
746.18
8,541.25
5,782.29
1,520.57
14,298.17
971.67
1,929.88
1,863.32
2,692.65
14,470.83
2,307.71
1,015.71
6,567.75
12,511.83
10,692.75
6,274.33
7,283.33
6,638.40
16,808.23
26,912.00
6,441.50
20,513.70
39,550.81
23,229.04
50,488.86
38,714.28
19,043.75
40,625.00
27,972.22
2,825.19
34,875.00
8,521.13
3,789.75
1,836.75
4,568.43

Shares

4,394,000.00
3,000,000.00
440,000.00
3,929,000.00
4,158,000.00
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
4,690,000.00
3,500,000.00
5,845,000.00
887,000.00
3,347,000.00
511,000.00
8,468,000.00
4,045,000.00
472,000.00
4,233,000.00
250,000.00
853,000.00
7,799,000.00
530,000.00
267,000.00
390,000.00
879,000.00
690,000.00
5,830,000.00
2,566,000.00
3,475,000.00
4,100,000.00
5,300,000.00
2,800,000.00
1,900,000.00
2,000,000.00
3,100,000.00
4,800,000.00
1,300,000.00
4,140,000.00
7,982,000.00
4,688,000.00
10,394,000.00
7,970,000.00
3,750,000.00
3,000,000.00
10,000,000.00
1,060,000.00
15,000,000.00
3,665,000.00
1,630,000.00
790,000.00
475,000.00

Base Cost

% of MV

4,393,308.92 0.0070%
2,998,703.15 0.0048%

415,067.98 0.0007%
3,956,611.40 0.0059%
4,278,461.80 0.0063%
1,027,234.13 0.0015%
2,573,981.78 0.0037%
2,214,528.06 0.0034%
4,697,476.50 0.0075%
3,954,403.30 0.0053%
1,179,578.72 0.0016%

565,259.56 0-0007%
4,690,000.00 0.0069%
3,601,770.60 0.0054%
5,798,008.91 0.0099%

887,000.00 0-0015%
3,347,000.00 0.0057%

511,000.00 0-0009%
8,467,672.21 0.0131%
4,044,782.14 0.0065%

443,463.86 0.0007%
3,205,856.36 0.0054%

257,497.85 0.0003%

853,000.00 0-0014%
8,148,140.49 0.0129%

527,134.97 0.0009%

267,000.00 0.0004%

390,483.79 0.0006%

879,000.00 0.0014%

727,692.69 0-0011%
5,808,973.04 0.0092%
2,556,745.45 0.0041%
3,572,073.84 0.0050%
3,727,580.07 0.0059%
5,349,798.64 0.0072%
2,879,183.44 0.0038%
1,898,781.30 0.0029%
1,995,174.58 0.0031%
3,133,730.49 0.0051%
4,799,951.52 0.0080%
1,338,810.55 0.0021%
4,263,596.70 0.0068%
8,220,296.82 0.0131%
4,895,299.42 0.0077%
10,704,322.31 0.0175%
8,207,951.60 0.0134%
3,860,893.30 0.0062%
2,999,453.70 0.0047%
9,999,717.15 0.0158%
1,059,734.95 0.0017%
14,999,707.79 0.0236%
3,659,227.04 0.0058%
1,627,432.49 0.0026%

788,755.62 0.0012%

470,508.63 0.0007%



Mellon
Security ID
05565QDH8
05565QDH8
05565QDU9
05592DAA2
05592DAA2
05592DAA2
05592DAA2
05592DAA2
05593AAC3
05593FADO
05593HAD6
05593JAA8
05593JAA8
05593JAA8
05593JAA8
05593MAD5
05593MAD5
05593MAD5
05593MAFO0
05593RAC6
055985AE5
055986AC7
055988AB5
05602NAEO
05602RAD3
05602RAD3
05606DAS7
05606FAAL
05607CAA7
05608RAA3
05608RAA3
05608RAA3
05608UAA6
05608UAA6
05608UAA6
05608WAA2
05608WAA2
05609BAV1
05609DAA3
05609KAA7
05609MCA1
05609PAA6
05609QAA4
05609QAA4
05609QAA4
05609RAA2
05609RAA2
05609RAA2
05609RAA2
05609VAA3
05609VAA3
05609VAA3
05609VAA3
05609WAA1
05609WAA1

Accounting Type Asset Mix Description

CORPORATE BONDS NON-USD FIXED INCOME
CORPORATE BONDS NON-USD FIXED INCOME
CORPORATE BONDS NON-USD FIXED INCOME

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
ASSET BACKED USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
ASSET BACKED USD FIXED INCOME
ASSET BACKED USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

August 2024 Holdings

Security Description

BP CAPITAL MARKETS PLC

BP CAPITAL MARKETS PLC

BP CAPITAL MARKETS PLC

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
BMW VEHICLE LEASE TRUST 2 1 A3
BMO 2023-C7 A5

BMO 2024-C8 A5

BMP 2024-MF23 MF23 A 144A

BMP 2024-MF23 MF23 A 144A

BMP 2024-MF23 MF23 A 144A

BMP 2024-MF23 MF23 A 144A

BMO 2024-C9 MORTGAGE TRU C9 A5
BMO 2024-C9 MORTGAGE TRU C9 A5
BMO 2024-C9 MORTGAGE TRU C9 A5
BMO 2024-C9 MORTGAGE TRU C9 XA
BMO 2024-5C5 MORTGAGE T 5C5 A3
BMO 2023-C6 MORTGAGE TRU C6 AS
BMO 2023-5C1 MORTGAGE T 5C1 A3
BMO 2023-C5 MORTGAGE TRU C5 A2
BMO 2022-C2 MORTGAGE TRU C2 A5
BMW VEHICLE OWNER TRUST 2 A A3
BMW VEHICLE OWNER TRUST 2 A A3
BX TRUST 2022-PSB PSB A 144A

BX TRUST 2019-OC11 OC11 A 144A
BXP TRUST 2017-CC CC 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 2022-GPA GPA A 144A

BX TRUST 2022-GPA GPA A 144A

BX TRUST 2022-GPA GPA A 144A

BX COMMERCIAL MORT SOAR A 144A
BX COMMERCIAL MORT SOAR A 144A
BX TRUST 2021-LBA LBA AV 144A

BX TRUST 2023-LIFE LIFE A 144A

BX COMMERCIAL MORTG XL2 A 144A
BMO 2022-C1 MORTGAGE TRU C1 A3
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 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 COMMERCIAL MORT VOLT A 144A
BX COMMERCIAL MORT VOLT A 144A
BX COMMERCIAL MORT VOLT A 144A
BX COMMERCIAL MORT VOLT A 144A
BX TRUST 2022-IND IND A 144A

BX TRUST 2022-IND IND A 144A

Coupon Rate

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

Maturity Date

11/28/2028
11/28/2028
12/31/2049
4/15/2037
4/15/2037
4/15/2037
4/15/2037
4/15/2037
11/25/2025
12/15/2056
3/15/2057
6/15/2041
6/15/2041
6/15/2041
6/15/2041
7/15/2057
7115/2057
7/15/2057
7115/2057
2/15/2057
9/15/2056
8/15/2056
6/15/2056
7/15/2054
8/25/2026
8/25/2026
8/15/2039
12/9/2041
8/13/2037
10/15/2036
10/15/2036
10/15/2036
8/15/2039
8/15/2039
8/15/2039
6/15/2038
6/15/2038
2/15/2036
2/15/2028
10/15/2038
2/17/2055
10/15/2036
11/15/2038
11/15/2038
11/15/2038
10/15/2026
10/15/2026
10/15/2026
10/15/2026
9/15/2036
9/15/2036
9/15/2036
9/15/2036
4/15/2037
4/15/2037

Market Value

487,315.76
1,754,336.74
393,498.36
2,971,710.00
1,001,250.00
2,473,087.50
7,490,351.25
4,525,650.00
217,194.33
6,292,954.82
8,263,395.13
1,425,186.56
856,506.25
3,953,871.88
2,728,868.75
2,325,475.32
23,951,329.11
18,361,654.47
1,244,625.94
3,124,248.60
9,448,477.17
6,536,939.62
5,191,785.50
2,000,021.20
513,945.33
159,837.00
7,672,629.22
3,467,694.99
841,246.21
2,350,767.92
7,032,466.07
7,150,500.41
1,110,444.14
3,793,198.56
2,628,706.26
1,560,867.28
5,072,818.65
1,177,703.56
1,101,832.59
1,654,360.17
2,190,285.36
1,519,139.38
1,654,754.89
6,619,949.21
5,971,062.17
2,088,606.05
5,532,505.82
2,695,865.96
4,888,442.27
1,035,228.10
8,574,066.23
2,526,154.70
7,733,995.96
1,180,278.72
3,867,830.21

Accrual

4,808.88
17,311.95
7,729.17
10,140.10
3,416.48
8,438.70
25,558.66
15,442.47
186.84
29,552.60
36,620.32
4,533.49
2,724.53
12,577.19
8,680.48
10,113.80
57,471.70
79,857.23
16,301.08
14,643.50
43,505.08
33,759.00
27,156.67
8,288.02
277.55
86.32
28,129.10
10,070.29
2,5679.84
7,107.36
21,262.09
21,618.96
3,928.91
13,420.87
9,300.73
4,561.89
14,826.15
3,525.16
4,708.95
4,857.43
5,900.00
4,448.17
4,972.22
19,891.68
17,941.90
6,085.71
16,120.42
7,855.12
14,243.77
3,035.53
25,141.16
7,407.27
22,677.88
3,819.75
12,517.52

Shares

500,000.00
1,800,000.00
400,000.00
2,968,000.00
1,000,000.00
2,470,000.00
7,481,000.00
4,520,000.00
217,254.82
5,757,000.00
7,850,000.00
1,431,000.00
860,000.00
3,970,000.00
2,740,000.00
2,180,000.00
22,453,000.00
17,213,000.00
18,125,400.47
3,000,000.00
8,765,000.00
6,200,000.00
5,000,000.00
2,000,000.00
518,787.18
161,342.81
7,648,733.81
3,774,000.00
895,000.00
2,370,000.00
7,090,000.00
7,209,000.00
1,109,059.03
3,788,467.14
2,625,427.36
1,578,128.05
5,128,916.18
1,194,122.75
1,120,000.00
1,675,301.44
2,400,000.00
1,534,000.00
1,670,942.14
6,684,707.31
6,029,472.69
2,117,053.97
5,607,861.45
2,732,585.08
4,955,025.43
1,045,000.00
8,655,000.00
2,550,000.00
7,807,000.00
1,184,683.85
3,882,266.03

Base Cost

% of MV

501,284.21 0.0008%
1,796,027.48 0.0027%
386,387.16 0.0006%
2,961,361.36 0.0047%
972,841.35 0.0016%
2,403,025.06 0.0039%
7,338,335.69 0.0117%
4,509,889.92 0.0071%
217,252.67 0.0003%
5,928,492.19 0.0099%
8,084,373.61 0.0130%
1,427,450.12 0.0022%
857,866.61 0.0013%
3,960,151.63 0.0062%
2,733,202.89 0.0043%
2,258,068.43 0.0036%
23,125,608.59 0.0375%
17,728,638.23 0.0288%
1,226,500.54 0.0020%
3,089,953.64 0.0049%
9,025,169.29 0.0148%
6,384,187.86 0.0102%
5,129,556.28 0.0081%
1,982,594.54 0.0031%
511,727.82 0.0008%
161,338.83 0.0003%
7,650,938.16 0.0120%
3,549,735.83 0.0054%
970,976.20 0.0013%
2,364,966.72 0.0037%
7,047,468.29 0.0110%
7,004,703.42 0.0112%
1,105,676.85 0.0017%
3,775,106.62 0.0059%
2,632,787.89 0.0041%
1,578,128.05 0.0024%
5,117,282.15 0.0080%
1,154,135.70 0.0018%
1,120,000.00 0.0017%
1,667,804.96 0.0026%
2,399,972.81 0.0034%
1,530,706.88 0.0024%
1,645,414.86 0.0026%
6,670,539.46 0.0104%
6,016,693.58 0.0094%
2,084,497.45 0.0033%
5,586,961.14 0.0087%
2,693,126.38 0.0042%
4,936,558.21 0.0077%
1,043,507.60 0.0016%
8,420,398.54 0.0134%
2,534,071.44 0.0040%
7,777,668.21 0.0121%
1,184,683.87 0.0018%
3,882,266.02 0.0061%



Mellon
Security ID
05609XAA9
05610CAE4
05610CAE4
05610CAG9
05610FAA5
05610HAAL
05610HAAL
05610QAC7
05611VAA9
05611VAA9
05612AAA4
05612FAA3
05612GAA1
05612GAA1
05612GAAL
05612GAA1
05612GAA1
05612HAA9
05612JAA5
05612KAA2
05724BAD1
059165EJ5
059165EM8
059165EN6
05946KAQ4
05964HAB1
05964HAL9
05964HAQ8
05964HAU9
05964HAV7
05964HAX3
05964HBG9
05971KAC3
05971KAE9
05971KAL3
06035RAR7
06035RAS5
06036FBB6
06051GFC8
06051GFG9
06051GFL8
06051GFP9
06051GFP9
06051GFS3
06051GFS3
06051GFU8
06051GFX2
06051GFX2
06051GGA1
06051GGC7
06051GGF0
06051GGF0
06051GGF0O
06051GGF0
06051GGG8

Accounting Type Asset Mix Description

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

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

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

August 2024 Holdings

Security Description

BX TRUST 2022-CLS CLS A 144A

BMO 2023-C4 MORTGAGE TRU C4 A5
BMO 2023-C4 MORTGAGE TRU C4 A5
BMO 2023-C4 MORTGAGE TRU C4 XA
BX COMMERCIAL MORTG AHP A 144A
BX COMMERCIAL MORTG LP2 A 144A
BX COMMERCIAL MORTG LP2 A 144A
BMO 2023-5C2 MORTGAGE T 5C2 A3
BX COMMERCIAL MORTG XL4 A 144A
BX COMMERCIAL MORTG XL4 A 144A
BX TRUST 2024-BIO BIO A 144A

BX TRUST 2024-PAT PAT 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 2024-CNYN CNYN A 144A
BX COMMERCIAL MORTG WPT A 144A
BX 2024-BRVE BRVE A 144A

BAKER HUGHES HOLDINGS LLC / BA
BALTIMORE GAS AND ELECTRIC CO
BALTIMORE GAS AND ELECTRIC CO
BALTIMORE GAS AND ELECTRIC CO

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

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

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

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

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
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 2018-BNK14 BN14 A3
BANK 2018-BNK14 BN14 A4
BANK 2018-BNK15 BN15 A3
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

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

Maturity Date

10/13/2027
2/15/2056
2/15/2056
2/15/2056
1/17/2039
2/15/2039
2/15/2039

11/15/2056
2/15/2039
2/15/2039
2/15/2041
3/15/2041
3/15/2041
3/15/2041
3/15/2041
3/15/2041
3/15/2041
4/15/2041
3/15/2034
4/15/2026

12/15/2026
8/15/2047
6/15/2050
6/15/2031
3/13/2029
4/11/2027
3/25/2026
3/24/2028

8/8/2028
8/8/2033
11/712027
7/15/2031
6/27/2029
5/28/2025

11/22/2032
9/15/2060
9/15/2060

11/15/2061
1/21/2044

4/1/2044

10/22/2026
4/21/2025
4/21/2025

8/1/2025
8/1/2025
3/3/2026
4/19/2026
4/19/2026

10/21/2027

11/25/2027
1/20/2028
1/20/2028
1/20/2028
1/20/2028
1/20/2048

Market Value

2,127,462.61
3,154,501.72
5,087,906.00
1,818,767.65
7,049,787.50
7,658,063.07
4,157,707.00
8,325,192.26
2,503,582.17
9,817,583.52
4,985,514.11
1,393,000.00
3,345,950.07
5,703,410.89
1,242,781.45
4,330,615.37
2,982,675.49
3,756,768.24
4,642,883.69
4,897,296.88
326,975.82
184,588.24
815,541.17
1,872,062.19
4,537,364.70
2,173,560.91
572,958.31
1,376,525.15
4,136,300.64
1,950,360.07
12,444,827.28
5,767,702.75
2,458,215.99
4,324,049.88
1,551,451.03
301,598.57
1,449,610.81
2,688,024.96
1,363,918.09
684,763.04
1,012,744.72
74,412.89
823,502.63
572,559.38
487,221.24
7,100,486.44
5,356,029.43
531,566.97
969,613.16
371,262.44
6,435,738.59
2,758,033.32
1,940,547.13
2,391,540.11
278,026.49

Accrual

10,176.00
13,217.78
21,319.00
26,547.29
21,302.29
23,180.11
12,584.92
46,818.37
8,024.39
31,466.96
16,543.85
4,910.00
10,664.64
18,178.63
3,961.15
13,803.09
9,506.76
12,078.72
15,184.56
16,693.58
1,496.74
391.67
7,560.94
10,302.75
110,489.87
36,361.11
4,807.40
25,490.69
14,280.44
7,959.15
248,026.00
38,919.07
15,281.07
31,212.87
15,963.75
1,024.55
5,210.36
9,464.36
7,611.11
14,218.75
15,503.29
1,069.79
11,839.03
1,863.23
1,685.52
156,769.79
69,826.17
6,930.00
11,728.89
4,183.00
28,525.98
12,224.80
8,601.34
10,600.34
1,568.63

Shares

2,120,000.00
3,100,000.00
5,000,000.00
35,433,391.71
7,130,000.00
7,730,536.85
4,197,054.38
7,700,000.00
2,506,715.57
9,829,870.86
5,020,000.00
1,400,000.00
3,356,438.94
5,721,289.92
1,246,677.32
4,344,190.97
2,992,025.57
3,773,318.39
4,675,000.00
4,925,000.00
344,000.00
235,000.00
1,235,000.00
2,169,000.00
4,400,000.00
2,200,000.00
600,000.00
1,400,000.00
4,000,000.00
1,800,000.00
12,000,000.00
5,600,000.00
2,600,000.00
4,400,000.00
1,800,000.00
310,000.00
1,477,767.00
2,744,619.00
1,370,000.00
700,000.00
1,018,000.00
75,000.00
830,000.00
577,000.00
491,000.00
7,125,000.00
5,441,000.00
540,000.00
1,000,000.00
375,000.00
6,550,000.00
2,807,000.00
1,975,000.00
2,434,000.00
310,000.00

Base Cost

% of MV

2,132,354.29 0.0033%
3,098,799.40 0.0049%
5,147,087.38 0.0080%
1,995,849.55 0.0029%
6,967,258.14 0.0110%
7,590,307.64 0.0120%
4,170,980.52 0.0065%
7,926,278.13 0.0130%
2,500,570.12 0.0039%
9,806,682.37 0.0154%
5,007,659.37 0.0078%
1,396,577.43 0.0022%
3,348,178.06 0.0052%
5,707,208.69 0.0089%
1,243,609.00 0.0019%
4,333,499.04 0.0068%
2,984,661.62 0.0047%
3,764,319.75 0.0059%
4,662,345.77 0.0073%
4,914,815.98 0.0077%
344,000.00 0.0005%
233,392.36 0.0003%
1,241,919.84 0.0013%
2,019,501.42 0.0029%
4,400,000.00 0.0071%
2,306,899.40 0.0034%
603,229.76 0.0009%
1,384,407.44 0.0022%
4,000,000.00 0.0065%
1,800,000.00 0.0031%
12,000,000.00 0.0195%
5,630,168.49 0.0090%
2,550,820.40 0.0039%
4,351,350.23 0.0068%
1,800,000.00 0.0024%
347,621.88 0.0005%
1,669,822.49 0.0023%
2,770,490.60 0.0042%
1,411,751.98 0.0021%
894,071.25 0.0011%
1,016,972.31 0.0016%
74,808.42 0.0001%
829,836.66 0-0013%
577,786.92 0.0009%
492,152.34 0.0008%
7,052,677.57 0.0111%
5,409,249.45 0.0084%
539,836.78 0.0008%
1,000,000.00 0-0015%
371,398.61 0.0006%
6,263,895.17 0.0101%
2,981,031.20 0.0043%
1,995,762.73 0.0030%
2,556,101.85 0.0037%
330,767.96 0-0004%



Mellon
Security ID
06051GGL7
06051GGL7
06051GGL7
06051GGR4
06051GHD4
06051GHD4
06051GHD4
06051GHD4
06051GHD4
06051GHG7
06051GHM4
06051GHM4
06051GHM4
06051GHM4
06051GHQ5
06051GHQ5
06051GHT9
06051GHV4
06051GHV4
06051GHV4
06051GHX0
06051GHX0
06051GHX0
06051GHX0
06051GHZ5
06051GJA8
06051GJA8
06051GJA8
06051GJB6
06051GJB6
06051GJB6
06051GJB6
06051GJB6
06051GJD2
06051GJD2
06051GJD2
06051GJD2
06051GJEO
06051GJF7
06051GJF7
06051GJF7
06051GJF7
06051GJF7
06051GJK6
06051GJL4
06051GJL4
06051GJL4
06051GJP5
06051GJS9
06051GJS9
06051GJS9
06051GJS9
06051GJT7
06051GJT7
06051GJT7

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

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

August 2024 Holdings

Security Description

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

0.04
0.04
0.04
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
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.02
0.04
0.04
0.04
0.03
0.03
0.03
0.03
0.03
0.01
0.01
0.01
0.01
0.03
0.02
0.02
0.02
0.02
0.02
0.01
0.02
0.02
0.02
0.03
0.02
0.02
0.02
0.02
0.03
0.03
0.03

Maturity Date

4/24/2028
4/24/2028
4/24/2028
7/21/2028
12/20/2028
12/20/2028
12/20/2028
12/20/2028
12/20/2028
3/5/2029
7123/2029
7/23/2029
7123/2029
7/23/2029
2/7/2030
2/7/2030
4/23/2027
7/23/2030
7/23/2030
7/23/2030
10/22/2030
10/22/2030
10/22/2030
10/22/2030
2/13/2031
3/20/2051
3/20/2051
3/20/2051
4/29/2031
4/29/2031
4/29/2031
4/29/2031
4/29/2031
6/19/2026
6/19/2026
6/19/2026
6/19/2026
6/19/2041
7/23/2031
7/23/2031
7/23/2031
7/23/2031
7/23/2031
10/24/2026
10/24/2031
10/24/2031
10/24/2031
3/11/2032
712212027
712212027
712212027
712212027
4/22/2032
4/22/2032
4/22/2032

Market Value

4,887,390.20
1,319,595.35
488,739.02
1,655,497.35
694,225.73
8,322,030.91
12,578,020.31
9,560,066.80
3,350,603.34
195,885.86
5,392,010.80
1,157,550.94
8,107,803.40
1,286,167.71
2,919,546.27
1,221,343.52
3,875,021.58
631,965.84
3,819,882.42
627,284.61
4,533,348.69
3,674,446.76
4,850,269.72
1,198,788.26
89,592.55
799,531.55
1,615,895.35
5,520,975.77
4,328,283.19
2,108,075.75
1,794,107.02
385,733.01
1,749,254.34
1,455,721.37
3,280,225.48
989,890.53
475,535.65
584,681.65
1,583,930.08
359,594.94
9,676,528.50
1,712,356.84
1,626,739.00
508,471.87
2,689,332.63
851,054.63
1,314,879.40
1,535,438.82
834,809.91
2,722,618.67
4,031,752.39
5,701,372.20
1,756,724.70
632,420.89
7,527,565.34

Accrual

65,352.08
17,645.06
6,5635.21
6,786.78
4,854.98
58,199.07
87,962.80
66,857.12
23,432.02
3,881.78
24,570.11
5,274.69
36,945.34
5,860.76
7,948.00
3,324.91
49,920.91
2,275.73
13,755.49
2,258.87
50,999.94
41,337.33
54,565.28
13,486.31
124.80
17,347.08
35,059.36
119,786.15
42,382.80
20,642.40
17,568.00
3,777.12
17,128.80
3,957.00
8,916.44
2,690.76
1,292.62
4,281.60
3,706.37
841.45
22,642.93
4,006.89
3,806.54
2,238.06
21,426.03
6,780.39
10,475.70
21,907.57
1,653.08
5,391.30
7,983.63
11,289.79
19,256.83
6,932.46
82,515.53

Shares

5,000,000.00
1,350,000.00
500,000.00
1,700,000.00
720,000.00
8,631,000.00
13,045,000.00
9,915,000.00
3,475,000.00
200,000.00
5,450,000.00
1,170,000.00
8,195,000.00
1,300,000.00
3,000,000.00
1,255,000.00
3,945,000.00
675,000.00
4,080,000.00
670,000.00
4,935,000.00
4,000,000.00
5,280,000.00
1,305,000.00
100,000.00
950,000.00
1,920,000.00
6,560,000.00
4,825,000.00
2,350,000.00
2,000,000.00
430,000.00
1,950,000.00

Base Cost % of MV

5,020,131.00 0.0077%
1,355,135.63 0.0021%
504,774.86 0.0008%
1,694,434.81 0.0026%
695,927.78 0.0011%
8,711,148.41 0.0130%
12,784,675.56 0.0197%
10,136,196.41 0.0150%
3,625,041.29 0.0053%
198,339.48 0.0003%
5,328,641.36 0.0085%
1,161,231.70 0.0018%
8,869,692.95 0.0127%
1,410,824.22 0.0020%
2,787,626.89 0.0046%
1,255,000.00 0-0019%
4,125,206.38 0.0061%
675,000.00 0-0010%
4,229,847.63 0.0060%
670,000.00 0-0010%
4,399,616.61 0.0071%
3,991,778.47 0.0058%
5,280,000.00 0.0076%
1,305,000.00 0-0019%
94,987.08 0.0001%
983,758.05 0.0013%
1,917,057.78 0.0025%
6,157,029.61 0.0087%
4,478,365.54 0.0068%
2,197,503.16 0.0033%
2,000,000.00 0.0028%
430,000.00 0.0006%
1,950,000.00 0.0027%

1,500,000.00
3,380,000.00
1,020,000.00
490,000.00
800,000.00
1,850,000.00
420,000.00
11,302,000.00
2,000,000.00
1,900,000.00
530,000.00
3,160,000.00
1,000,000.00
1,545,000.00
1,750,000.00
880,000.00
2,870,000.00
4,250,000.00
6,010,000.00
2,000,000.00
720,000.00
8,570,000.00

1,421,786.06 0.0023%
3,391,644.57 0.0051%
1,020,000.00 0.0016%
490,000.00 0.0007%
777,025.97 0.0009%
1,856,467.53 0.0025%
427,938.52 0.0006%
11,155,675.90 0.0152%
2,000,000.00 0.0027%
1,641,668.35 0.0025%
530,000.00 0.0008%
2,797,802.78 0.0042%
818,901.38 0.0013%
1,329,148.31 0.0021%
1,750,000.00 0.0024%
884,407.90 0.0013%
2,884,400.60 0.0043%
4,250,000.00 0.0063%
5,520,536.11 0.0089%
2,000,000.00 0.0028%
726,615.45 0.0010%
7,723,163.16 0.0118%



Mellon

Security ID
06051GJWO
06051GJZ3
06051GJZ3
06051GJZ3
06051GJZ3
06051GKA6
06051GKA6
06051GKA6
06051GKA6
06051GKC2
06051GKDO
06051GKDO
06051GKDO
06051GKDO
06051GKJ7
06051GKK4
06051GKK4
06051GKK4
06051GKK4
06051GKK4
06051GKMO
06051GKP3
06051GKQ1
06051GKQ1
06051GKQ1
06051GKQ1
06051GKQ1
06051GKY4
06051GKY4
06051GKY4
06051GLE7
06051GLE7
06051GLG2
06051GLHO
06051GLHO
06051GLHO
06051GLS6
06051GLU1
06051GLV9
06051GMA4
06054AAX7
06211CAB1
06211CAGO
06211EAF8
06211UBL8
06367WB85
06367WB85
06368EDC3
06368EDC3
06368FAC3
06368FAE9
06368LAP1
06368LGU4
06368LGV2
06368LWT9

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

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

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

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

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

August 2024 Holdings

Security Description

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

BANC OF AMERICA COMMER UBS7 A4

BANKS 2023-5YR2 5YR2 A21
BANKS 2023-5YR2 5YR2 A3
BANKS 2023-5YR3 5YR3 A3
BANKS 2024-5YR7 5YR7 A3
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

Coupon Rate

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

Maturity Date

4/22/2042
6/14/2029
6/14/2029
6/14/2029
6/14/2029
7/21/2032
7121/2032
7/21/2032
7121/2032
9/21/2036
10/20/2032
10/20/2032
10/20/2032
10/20/2032
2/4/12028
2/4/2033
2/4/2033
2/4/2033
2/4/2033
2/4/2033
41212026
4/27/2028
4/27/2033
4/27/2033
4/27/2033
4/27/2033
4/27/2033
7/22/2033
7122/2033
7/22/2033
1/20/2027
1/20/2027
4/25/2029
4/25/2034
4/25/2034
4/25/2034
9/15/2029
9/15/2034
9/15/2027
1/23/2035
9/15/2048
7/15/2056
7/15/2056
9/15/2056
6/15/2057
5/1/2025
5/1/2025
1/22/2027
1/22/2027
9/15/2026
1/10/2025
9/14/2024
12/12/2024
2/1/2028
9/25/2025

Market Value

335,141.74
5,932,171.14
2,563,283.83
2,371,037.54
5,634,647.13

791,635.31

14,555,875.00

966,135.56
2,957,992.14

538,571.33
1,643,467.53
5,150,973.23

518,989.75
2,646,847.70
3,838,396.98

528,935.53
2,463,957.99
2,115,742.10
3,949,385.26
1,251,814.08

39,562,417.20

944,963.83
4,793,734.39
4,369,146.48
9,743,998.87

792,433.64
6,598,722.13
4,046,597.72

10,116,494.30
3,004,598.81
5,021,412.95
2,510,706.48
5,672,509.81
8,393,770.98
1,246,142.69
6,672,760.75
3,613,916.30
5,957,091.19
20,516,856.60
4,176,347.62
412,357.85
5,230,209.00
5,293,567.50
5,325,250.50
5,917,616.31
3,136,406.75
686,088.98
3,864,100.10
3,792,806.74
10,609,680.06
14,800,992.75
29,987,761.80
14,994,989.10

4,567,081.75
40,497,990.00

Accrual

5,042.38
28,925.82
12,498.81
11,561.40
27,475.07

2,375.63
43,681.00

2,899.29

8,876.69

7,170.22
17,782.52
55,734.17

5,615.53
28,639.22

7,700.83

1,337.40

6,230.06

5,349.60

9,985.92

3,165.18

560,240.00
14,319.24
77,148.32
70,315.19

156,815.77
12,753.09

106,197.03
21,731.67
54,329.17
16,135.76
28,927.78
14,463.89
99,319.19

151,469.47
22,487.22

120,413.05
92,838.91

151,763.47

547,154.44
23,289.12

1,296.75
25,800.00
27,733.33
28,016.67
27,402.75
19,733.33

4,316.67

4,179.16

4,102.05
65,235.69
31,875.00

591,458.33
171,166.67
19,346.49
1,026,133.33

Shares

425,000.00
6,480,000.00
2,800,000.00
2,590,000.00
6,155,000.00

930,000.00

17,100,000.00
1,135,000.00
3,475,000.00

650,000.00
1,900,000.00
5,955,000.00

600,000.00
3,060,000.00
4,025,000.00

600,000.00
2,795,000.00
2,400,000.00
4,480,000.00
1,420,000.00

40,000,000.00

950,000.00
4,900,000.00
4,466,000.00
9,960,000.00

810,000.00
6,745,000.00
4,000,000.00

10,000,000.00
2,970,000.00
5,000,000.00
2,500,000.00
5,455,000.00
8,184,000.00
1,215,000.00

Base Cost % of MV

439,819.92 0.0005%
6,457,365.18 0.0093%
2,811,022.94 0.0040%
2,590,000.00 0.0037%
5,812,946.14 0.0088%

930,000.00 0-0012%

15,747,005.14 0.0228%
1,135,000.00 0-0015%
3,143,836.74 0.0046%

650,000.00 0-0008%
1,672,377.39 0.0026%
5,392,921.95 0.0081%

599,210.53 0.0008%
2,818,069.29 0.0041%
3,747,102.36 0.0060%

600,000.00 0-0008%
2,519,028.38 0.0039%
2,071,220.49 0.0033%
3,700,208.91 0.0062%
1,161,817.27 0.0020%

40,000,000.00 0.0620%

950,000.00 0-0015%
4,817,793.95 0.0075%
4,381,817.53 0.0068%
9,614,333.90 0.0153%

810,000.00 0-0012%
6,493,036.61 0.0103%
4,000,000.00 0.0063%
9,730,615.14 0.0159%
2,970,000.00 0.0047%
5,000,000.00 0.0079%
2,500,000.00 0.0039%
5,455,000.00 0.0087%
7,984,636.24 0.0132%
1,215,000.00 0.0020%

6,506,000.00
3,460,000.00
5,605,000.00
20,000,000.00
4,035,000.00
420,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,700,000.00
3,200,000.00
700,000.00
4,065,000.00
3,990,000.00
11,318,000.00
15,000,000.00
30,000,000.00
15,000,000.00
4,462,000.00
40,000,000.00

6,334,827.69 0.0105%
3,527,701.01 0.0057%
5,635,889.96 0.0093%
20,000,000.00 0.0322%
4,035,000.00 0.0065%
446,325.55 0.0006%
5,047,493.41 0.0082%
5,159,230.61 0.0083%
5,148,677.99 0.0083%
5,769,795.25 0.0093%
3,142,492.78 0.0049%
699,929.12 0.0011%
4,015,776.12 0.0061%
3,959,365.84 0.0059%
11,175,573.84 0.0166%
14,999,056.00 0.0232%
29,982,660.63 0.0470%
14,998,166.56 0.0235%
4,479,411.16 0.0072%
40,000,000.00 0-0635%



Mellon
Security ID
06368LWU6
06368LWU6
06368LWU6
06405LAC5
06406HDA4
06406RAB3
06406RAD9
06406RAN7
06406RAN7
06406RAN7
06406RAW7
06406RAX5
06406RAZ0
06406RBCO
06406RBH9
06406RBH9
06406RBK2
06406RBK2
06406RBK2
06406RBLO
06406RBLO
06406RBM8
06406RBN6
06406RBN6
06406RBQY
06406RBR7
06406RBV8
06406RBV8
06406RBZ9
06406YAAD
06406YAAO
06406YAAD
06406YAAO
06406YAB8
064159TF3
064159VL7
06417XAB7
06417XAH4
06417XAH4
06417XAN1
06417XAP6
06417XAP6
06417XAP6
06418GAC1
06418GAHO
06418JAC5
06427DAR4
06427DAS2
06428CAA2
06428CAC8
06539LAX8
06539LBB5
06539VAJ7
06539WBB1
06539XAH7

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

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
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

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

CORPORATE BONDS
CORPORATE BONDS

USD FIXED INCOME
USD FIXED INCOME

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

August 2024 Holdings

Security Description

BANK OF MONTREAL

BANK OF MONTREAL

BANK OF MONTREAL

BANK OF NEW YORK MELLON/THE
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
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 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 AMERICA MERRIL BNK3 A3
BANK OF AMERICA MERRIL BNK3 A4
BANK OF AMERICA NA

BANK OF AMERICA NA

BANK 2018-BNK13 BN13 A2

BANK 2018-BNK13 BN13 A5

BANK 2022-BNK39 BNK39 A4

BANK 2020-BNK25 BN25 A5

BANK 2020-BNK27 BN27 AS

Coupon Rate

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

Maturity Date

9/25/2028
9/25/2028
9/25/2028
11/21/2025
2/24/2025
2/7/2028
5/16/2027
4/24/2025
412412025
412412025
7/28/2031
10/25/2024
1/25/2029
4/25/2025
6/13/2033
6/13/2033
7/26/2030
7/26/2030
7/26/2030
10/25/2028
10/25/2028
10/25/2033
2/1/2029
2/1/2029
4/26/2027
4/26/2034
3/14/2030
3/14/2030
7122/12032
8/23/2029
8/23/2029
8/23/2029
8/23/2029
7/21/2039
2/3/2025
6/11/2025
1/10/2025
4/11/2025
4/11/2025
2/2/2026
2/1/2030
2/1/2030
2/1/2030
6/12/2025
6/4/2027
2/1/2034
2/15/2050
2/15/2050
8/18/2026
8/18/2025
8/15/2061
8/15/2061
2/15/2055
1/15/2063
4/15/2063

Market Value

10,441,159.00
3,424,700.15
939,704.31
7,997,005.76
6,144,246.25
1,122,434.21
1,120,425.47
3,159,037.01
948,200.88
205,704.74
557,016.83
11,920,417.44
222,162.64
29,667,753.30
2,376,130.19
637,498.34
221,607.87
1,381,019.93
362,631.05
1,673,858.58
708,757.51
10,652,418.70
3,652,522.54
1,296,394.36
5,027,110.10
4,436,685.66
1,097,986.18
1,227,943.54
1,338,912.54
774,290.53
2,832,770.22
4,013,091.15
613,766.88
803,285.73
2,962,557.60
1,946,422.56
9,869,673.90
2,506,629.35
24,769,084.25
10,024,231.70
7,616,539.13
2,762,264.86
274,195.41
10,039,694.30
10,257,169.10
1,127,685.87
2,117,700.83
1,845,377.47
15,340,283.70
30,240,817.20
309,082.16
1,951,202.17
7,578,202.55
3,277,803.13
9,331,887.84

Accrual

247,736.67
81,257.63
22,296.30

116,088.89

3,616.67
2,638.87
10,901.04
18,203.33
5,463.82
1,185.33
1,097.25
35,700.00
465.50

351,750.00

22,860.37

6,133.27
983.03
6,126.09
1,608.60
30,663.57
13,808.76

204,190.00

13,382.92

4,883.73
85,885.42
75,884.72
24,763.20
27,694.17
7,180.98
601.33
2,200.00
3,116.67
476.67
4,706.70
5,133.33
5,777.78
20,541.67
33,944.17

335,416.67
38,263.89
30,312.50
10,993.33

1,091.25
119,597.22
130,500.00

5,037.92

6,034.11

5,658.83

27,630.00
56,500.00
1,064.95
7,010.76
21,025.48
8,081.66
19,564.00

Shares

10,000,000.00
3,280,000.00
900,000.00
8,000,000.00
6,200,000.00
1,150,000.00
1,150,000.00
3,225,000.00
968,000.00
210,000.00
665,000.00
12,000,000.00
245,000.00
30,000,000.00
2,460,000.00
660,000.00
220,000.00
1,371,000.00
360,000.00
1,510,000.00
680,000.00
10,000,000.00
3,535,000.00
1,290,000.00
5,000,000.00
4,400,000.00
1,073,000.00
1,200,000.00
1,310,000.00
820,000.00
3,000,000.00
4,250,000.00
650,000.00
775,000.00
3,000,000.00
2,000,000.00
10,000,000.00
2,530,000.00
25,000,000.00
10,000,000.00
7,500,000.00
2,720,000.00
270,000.00
10,000,000.00
10,000,000.00
1,070,000.00
2,186,932.11
1,900,000.00
15,000,000.00
30,000,000.00
313,681.52
1,995,000.00
8,617,000.00
3,661,000.00
10,950,000.00

Base Cost

% of MV

10,271,135.25 0.0164%
3,300,260.21 0.0054%
935,620.52 0.0015%
8,000,000.00 0.0125%
6,216,484.77 0.0096%
1,180,849.91 0.0018%
1,213,115.09 0.0018%
3,164,641.22 0.0050%
967,957.39 0.0015%
209,989.58 0.0003%
654,692.50 0.0009%
11,931,182.83 0.0187%
225,073.47 0.0003%
29,999,093.61 0.0465%
2,437,708.12 0.0037%
660,000.00 0-0010%
220,000.00 0.0003%
1,353,574.16 0.0022%
360,000.00 0.0006%
1,507,447.09 0.0025%
680,000.00 0.0011%
10,000,000.00 0.0167%
3,438,701.05 0.0056%
1,290,000.00 0-0020%
5,000,000.00 0.0079%
4,274,122.89 0.0070%
1,073,000.00 0.0017%
1,200,000.00 0-0019%
1,310,000.00 0.0021%
820,000.00 0.0012%
3,000,000.00 0.0044%
4,182,791.18 0.0063%
650,000.00 0.0010%
775,000.00 0.0013%
3,015,886.79 0.0046%
2,004,609.24 0.0031%
9,999,206.49 0.0155%
2,508,984.54 0.0039%
24,994,254.84 0.0388%
9,995,838.60 0.0157%
7,432,597.43 0.0119%
2,724,127.82 0.0043%
269,848.80 0.0004%
9,998,674.89 0.0157%
9,989,707.80 0.0161%
1,069,008.19 0.0018%
2,165,594.62 0.0033%
1,803,632.56 0.0029%
15,000,000.00 0.0240%
30,000,000.00 0.0474%
327,693.31 0.0005%
2,045,195.78 0.0031%
8,239,105.88 0.0119%
3,457,278.43 0.0051%
11,256,941.03 0.0146%



Mellon
Security ID
065402BC2
065402BC2
065403BB2
065403BB2
065404BB0
06540AAC5
06540BBDO
06540BBDO
06540BBES
06540DBH7
06540DBQ7
06540EAK9
06540EAK9
06540JAZ5
06540JBM3
06540KAJ8
06540KAJ8
06540LBA4
06540LBF3
06540RAD6
06540RAE4
06540TAC4
06540VBA2
06540VBB0O
06540VBE4
06540WBD4
06540WBD4
06541ABA7
06541BBA5
06541FAZ2
06541JAL5
06541JAL5
06541JAT8
06541KAZ1
06541KBD9
06541TAYS5
066043AB6
066043AB6
06650AAD9
06650AAE7
06650AAE7
06654DAB3
06654DAD9
06738EBD6
06738EBD6
06738EBD6
06738EBU8
06738EBY0
06738ECFO
06738ECG8
06738ECG8
06738ECL7
06738ECR4
06738ECR4
06742LAX1

Accounting Type Asset Mix Description

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

CORPORATE BONDS
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 BACKED

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
USD FIXED INCOME

August 2024 Holdings

Security Description

BANK 2019-BNK18 BN18 A4
BANK 2019-BNK18 BN18 A4
BANK 2019-BNK17 BN17 A3
BANK 2019-BNK17 BN17 A3
BANK 2018-BNK10 BN10 A5
BANK 2019-BNK20 BN20 A2
BANK 2019-BNK21 BN21 A5
BANK 2019-BNK21 BN21 AS
BANK 2019-BNK21 BN21 XA
BANK 2021-BNK36 BN36 AS
BANK 2021-BNK36 BN36 B
BANK 2021-BNK38 BN38 A5
BANK 2021-BNK38 BN38 A5
BANK 2020-BNK26 BN26 A2
BANK 2020-BNK26 BN26 XA
BANK 2022-BNK44 BNK44 A5
BANK 2022-BNK44 BNK44 A5
BANK 2021-BNK37 BN37 A4
BANK 2021-BNK37 BN37 A5
BANK 2017-BNK9 BNK9 A3
BANK 2017-BNK9 BNK9 A4
BANK 2018-BNK11 BN11 A2
BANK 2019-BNK24 BN24 ASB
BANK 2019-BNK24 BN24 A3
BANK 2019-BNK24 BN24 AS
BANK 2019-BNK19 BN19 A3
BANK 2019-BNK19 BN19 A3
BANK 2021-BNK31 BN31 ASB
BANK 2023-BNK45 BNK45 A1
BANK 2017-BNK4 BNK4 A3
BANK 2021-BNK34 BN34 A5
BANK 2021-BNK34 BN34 A5
BANK 2021-BNK34 BN34 AS
BANK 2018-BNK12 BN12 A3
BANK 2018-BNK12 BN12 AS
BANK 2020-BNK29 BN29 Al

BANKS TRUST 2024-5YR6 5YR6 A3
BANKS TRUST 2024-5YR6 5YR6 A3

BANK 2017-BNK8 BNK8 A3
BANK 2017-BNK8 BNK8 A4
BANK 2017-BNK8 BNK8 A4
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 DRYROCK ISSUANCE 1 A

Coupon Rate

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

Maturity Date

5/15/2062
5/15/2062
4/15/2052
4/15/2052
2/15/2061
9/15/2062
10/17/2052
10/17/2052
10/17/2052
9/15/2064
9/15/2064
12/15/2064
12/15/2064
3/15/2063
3/15/2063
11/15/2055
11/15/2055
11/15/2064
11/15/2064
11/15/2054
11/15/2054
3/15/2061
11/15/2062
11/15/2062
11/15/2062
8/15/2061
8/15/2061
2/15/2054
2/15/2056
5/15/2050
6/15/2063
6/15/2063
6/15/2063
5/15/2061
5/15/2061
11/15/2053
5/15/2057
5/15/2057
11/15/2050
11/15/2050
11/15/2050
1/1/2030
1/1/2031
5/16/2029
5/16/2029
5/16/2029
11/24/2027
8/9/2028
5/9/2027
5/9/2034
5/9/2034
9/13/2034
3/12/2030
3/12/2030
2/15/2029

Market Value

881,649.78
1,044,058.95
4,159,890.03
2,827,790.42

30,928.12

930,563.58
5,204,723.84
1,083,001.32
1,635,172.37
1,991,961.51
2,801,778.50

900,709.95
3,216,821.25
5,940,352.19

577,809.40
3,497,908.92
5,299,862.00
4,015,792.33
2,415,312.76

722,997.42
2,221,434.07
3,101,663.00
1,077,597.45
2,374,272.68
3,174,983.14

997,434.57
5,667,241.88
1,908,856.95
1,526,495.78
4,818,201.75
1,377,593.42
1,294,102.91
1,629,733.00
1,717,036.46

515,996.24

291,704.08

32,320,023.14
25,317,597.60
2,518,802.88
3,127,017.19

751,235.36

806,545.19

853,251.35
1,053,264.29

200,621.77

722,238.37
6,624,922.43
5,711,596.79
1,632,671.10
1,710,429.63
3,766,132.31
5,480,174.75
1,340,225.90
3,711,394.80
8,720,930.46

Accrual

2,837.33
3,360.00
12,528.90
8,516.84
98.35
2,331.48
13,701.43
2,851.00
39,339.19
4,754.75
8,123.17
2,205.88
7,878.13
11,024.37
12,901.38
16,324.17
24,733.58
9,282.50
6,108.67
2,058.02
6,804.75
10,091.91
2,745.94
6,413.33
9,602.78
2,917.75
16,578.13
3,043.25
6,864.79
13,933.46
3,352.25
3,149.08
4,286.67
5,852.00
2,013.58
138.19
158,934.63
124,500.00
7,124.14
9,679.20
2,325.33
3,487.52
3,161.67
15,226.75
2,900.33
10,441.20
42,984.47
18,835.73
29,196.81
31,175.32
68,643.80
156,146.67
34,724.81
96,161.00
18,250.67

Shares

950,000.00
1,125,000.00
4,350,314.16
2,957,236.03

32,000.00
1,014,423.76
5,767,000.00
1,200,000.00

49,389,040.88
2,310,000.00
3,400,000.00
1,050,000.00
3,750,000.00
6,481,746.56
11,731,813.32
3,300,000.00
5,000,000.00
4,700,000.00
2,800,000.00

753,163.65
2,308,000.00
3,200,393.21
1,125,000.00
2,600,000.00
3,510,000.00
1,100,000.00
6,250,000.00
2,100,000.00
1,516,801.44
4,973,274.93
1,650,000.00
1,550,000.00
2,000,000.00
1,760,000.00

540,000.00

302,056.43

30,638,000.00
24,000,000.00
2,647,559.24
3,330,000.00

800,000.00

895,000.00
1,000,000.00
1,050,000.00

200,000.00

720,000.00
7,000,000.00
5,603,000.00
1,610,000.00
1,610,000.00
3,545,000.00
5,000,000.00
1,300,000.00
3,600,000.00
8,700,000.00

Base Cost % of MV

1,042,181.64 0.0014%
1,009,774.31 0.0016%
4,069,503.36 0.0065%
3,208,895.30 0.0044%
34,508.98 0.0000%
1,043,503.86 0-0015%
5,577,750.49 0.0082%
1,231,603.30 0-0017%
2,959,483.95 0.0026%
1,915,694.95 0.0031%
3,498,058.25 0.0044%
1,080,283.71 0.0014%
3,858,156.07 0.0050%
6,541,853.99 0.0093%
1,182,588.67 0.0009%
3,393,972.41 0.0055%
5,094,894.48 0.0083%
4,744,949.19 0.0063%
2,676,046.60 0.0038%
820,595.40 0.0011%
2,133,195.76 0.0035%
3,566,132.50 0.0049%
1,038,222.07 0.0017%
2,714,419.88 0.0037%
3,609,243.56 0.0050%
1,179,380.23 0.0016%
5,902,826.00 0.0089%
1,814,138.61 0.0030%
1,516,791.08 0.0024%
4,816,679.36 0.0076%
1,697,145.14 0.0022%
1,601,733.29 0.0020%
2,057,248.88 0.0026%
1,667,564.81 0.0027%
554,656.65 0.0008%
281,600.97 0.0005%
31,247,626.59 0.0507%
24,477,545.48 0.0397%
2,465,133.66 0.0039%
3,141,183.61 0.0049%
716,347.81 0.0012%
922,863.97 0.0013%
1,000,000.00 0-0013%
1,050,000.00 0.0017%
199,656.98 0.0003%
711,744.97 0.0011%
7,004,958.35 0.0104%
5,595,042.24 0.0090%
1,610,000.00 0-0026%
1,610,000.00 0-0027%
3,580,404.98 0.0059%
5,000,000.00 0.0086%
1,300,000.00 0.0021%
3,625,369.80 0.0058%
8,699,318.38 0.0137%



Mellon
Security ID
06759LAC7
06759LAC7
06849RAK8
06849RAK8
06849UAD7
070101AH3
071813BY4
071813BY4
071813CP2
072024NDO
072024XH0O
07274EAL7
07274NAL7
07274NAN3
072863AE3
072863AE3
072863AG8
072863AH6
07332VBC8
07332vBD6
07336AAF4
07336DAUS
07336VAUS
07336VAW1
07336WBC2
07383FX86
075887BF5
075887BG3
075887BX6
075887CK3
075887CL1
075887CP2
075887CR8
0778FPAG4
08160BACS8
08160JAE7
08160JAE7
08160JAG2
08161BAX1
08161QAD2
08162BBE1
08162BBE1
08162DAE8
08162FAD5
08162FAE3
08162LAF7
08162PAW1
08162PAW1
08162PAX9
08162PAX9
08162QAE9
08162UAV2
08162UAWO0
08162UAWO0
08162UAWO0

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
MUNICIPAL BONDS

MUNICIPAL 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

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

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

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

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

CORPORATE BONDS
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

NON-USD FIXED INCOME

August 2024 Holdings

Security Description

BARINGS BDC INC

BARINGS BDC INC

BARRICK NORTH AMERICA FINANCE
BARRICK NORTH AMERICA FINANCE
BARRICK PD AUSTRALIA FINANCE P
BASIN ELECTRIC POWER COOP 144A
BAXTER INTERNATIONAL INC
BAXTER INTERNATIONAL INC
BAXTER INTERNATIONAL INC

BAY AREA CA TOLL AUTH TOLL BRI
BAY AREA CA TOLL AUTH TOLL BRI
BAYER US FINANCE LLC 144A

BAYER US FINANCE Il LLC 144A
BAYER US FINANCE Il LLC 144A
BAYLOR SCOTT & WHITE HOLDINGS
BAYLOR SCOTT & WHITE HOLDINGS
BAYLOR SCOTT & WHITE HOLDINGS
BAYLOR SCOTT & WHITE HOLDINGS
BBCMS MORTGAGE TRUST 201 C1 A3
BBCMS MORTGAGE TRUST 201 C1 A4
BBCMS MORTGAGE TRUST 2 C14 ASB
BBCMS MORTGAGE TRUST 20 C20 A3
BBCMS MORTGAGE TRUST 20 C24 A5
BBCMS MORTGAGE TRUST 20 C24 AS
BBCMS MORTGAGE TRUST 20 C28 XA
BEAR STEARNS COMM PWR6 X1 144A
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
BENCHMARK 2018-B5 MORTGA B5 A3
BENCHMARK 2019-B9 MORTGA B9 A5
BENCHMARK 2019-B9 MORTGA B9 A5
BENCHMARK 2019-B9 MORTGA B9 XA
BENCHMARK 2018-B3 MORTGA B3 A4
BENCHMARK 2022-B37 MORT B37 A5
BENCHMARK 2019-B11 MORT B11 AS
BENCHMARK 2019-B11 MORT B11 A5
BENCHMARK 2019-B13 MORT B13 A4
BENCHMARK 2019-B12 MORT B12 A4
BENCHMARK 2019-B12 MORT B12 AS
BENCHMARK 2020-IG1 MORT IG1 AS
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 2020-IG3 IG3 A4 144A
BENCHMARK 2018-B8 MORTGA B8 A4
BENCHMARK 2018-B8 MORTGA B8 A5
BENCHMARK 2018-B8 MORTGA B8 AS
BENCHMARK 2018-B8 MORTGA B8 A5

Coupon Rate

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

Maturity Date

11/23/2026
11/23/2026
5/1/2043
5/1/2043
10/15/2039
4/26/2047
4/1/2030
4/1/2030
12/1/2028
4/1/2049
4/1/2031
11/21/2033
12/15/2028
6/25/2038
11/15/2026
11/15/2026
11/15/2025
11/15/2030
2/15/2050
2/15/2050
2/15/2055
7/15/2056
2/15/2057
2/15/2057
9/15/2057
11/11/2041
12/15/2024
12/15/2044
6/6/2047
5/20/2050
2/11/2031
8/22/2032
2/8/2029
2/15/2032
7/15/2051
3/15/2052
3/15/2052
3/15/2052
4/10/2051
11/15/2055
5/15/2052
5/15/2052
8/15/2057
8/15/2052
8/15/2052
9/15/2043
1/15/2051
1/15/2051
1/15/2051
1/15/2051
9/15/2048
1/15/2052
1/15/2052
1/15/2052
1/15/2052

Market Value

2,179,563.56
3,428,548.24
598,072.52
912,576.18
380,519.47
2,288,949.70
2,519,354.68
1,172,468.91
2,124,780.96
215,631.00
48,290.55
5,329,824.95
1,956,781.14
1,671,955.73
4,825,089.09
2,275,985.42
1,001,772.00
271,226.94
2,000,538.66
920,455.38
1,356,042.57
2,504,978.40
2,530,834.76
2,189,123.96
1,226,876.90
0,092.16
38,806.16
63,562.35
270,955.66
212,631.41
1,210,688.66
1,638,789.42
3,494,109.58
153,894.18
3,886,710.00
1,5629,618.72
4,254,252.07
634,659.12
2,001,370.55
1,707,332.16
606,857.65
2,788,013.70
164,682.18
2,000,801.07
795,725.84
1,567,357.50
1,853,175.79
617,725.26
1,331,261.80
1,278,585.97
7,139,084.11
5,807,506.20
1,648,335.14
1,062,488.24
2,912,183.68

Accrual

20,661.67
32,501.70
11,116.67
16,962.50
8,092.00
42,634.55
42,791.67
19,914.58
13,234.40
4,958.21
474.15
90,277.78
18,472.22
15,025.08
39,286.99
18,531.60
2,568.98
1,648.17
5,899.64
2,908.58
3,634.39
11,982.00
10,950.90
10,145.02
16,441.21
128.09
307.43
692.34
3,307.21
2,863.31
1,549.29
1,815.91
10,711.97
176.78
13,145.33
5,354.13
14,891.18
16,892.16
6,456.38
7,923.03
1,927.49
8,855.25
442.80
5,177.43
2,232.85
4,944.62
5,416.36
1,805.45
4,246.45
4,078.43
17,314.17
19,814.00
5,652.85
3,879.06
10,632.15

Shares

2,300,000.00
3,618,000.00
580,000.00
885,000.00
360,000.00
2,585,000.00
2,600,000.00
1,210,000.00
2,330,000.00
190,000.00
55,000.00
5,000,000.00
2,000,000.00
1,772,000.00
5,035,000.00
2,375,000.00
1,055,000.00
315,000.00
2,074,902.11
950,000.00
1,462,000.00
2,400,000.00
2,425,000.00
2,075,000.00
14,845,000.00
149,753.95
39,000.00
70,000.00
300,000.00
269,000.00
1,425,000.00
1,690,000.00
3,440,000.00
185,000.00
4,000,000.00
1,600,000.00
4,450,000.00
17,164,361.26
2,060,000.00
1,600,000.00
653,000.00
3,000,000.00
180,000.00
2,173,182.00
860,000.00
2,040,000.00
1,910,531.07
636,843.69
1,390,000.00
1,335,000.00
8,526,000.00
6,000,000.00
1,603,000.00
1,100,000.00
3,015,000.00

Base Cost

% of MV

2,274,736.07 0.0034%
3,604,398.66 0.0054%
670,663.71 0.0009%
1,054,109.00 0-0014%
375,292.28 0.0006%
2,778,551.66 0.0036%
2,629,997.92 0.0039%
1,332,150.84 0.0018%
2,330,000.00 0.0033%
189,499.08 0.0003%
55,000.00 0.0001%
5,055,988.51 0.0084%
2,173,780.39 0.0031%
1,431,687.90 0.0025%
4,844,626.02 0.0076%
2,292,042.23 0.0036%
1,008,500.65 0.0016%
315,000.00 0-0004%
2,056,482.07 0.0031%
1,034,293.62 0.0014%
1,503,722.53 0.0021%
2,467,026.66 0.0039%
2,497,153.44 0.0040%
2,136,864.33 0.0034%
1,221,305.57 0.0019%
1,947.62 0.0000%
39,000.00 0.0001%
69,045.24 0.0001%
353,527.60 0.0004%
298,899.73 0.0003%
1,293,630.16 0.0019%
1,693,148.16 0.0026%
3,440,000.00 0.0055%
161,771.34 0.0002%
4,035,921.04 0.0061%
1,486,256.30 0.0024%
4,177,413.38 0.0067%
1,231,609.20 0.0010%
2,078,277.93 0.0031%
1,679,085.70 0.0027%
587,823.77 0.0010%
2,903,035.58 0.0044%
183,022.06 0.0003%
2,237,616.30 0.0031%
936,247.94 0.0012%
2,092,304.01 0.0025%
1,786,609.33 0.0029%
589,975.05 0.0010%
1,284,202.44 0.0021%
1,388,212.68 0.0020%
8,823,784.30 0.0112%
6,054,338.64 0.0091%
1,818,049.50 0.0024%
1,144,753.14 0.0017%
3,015,938.89 0.0046%



Mellon

Security ID
08162VAES
08162XBL7
08162YAE2
08163AAE3
08163AAE3
08163CBA6
08163DAC1
08163DAD9
08163DAF4
08163GAV2
08163KBF7
08163LAG4
08163LAG4
08163MAE7
08163NBG9
08163NBJ3
08163TAC6
08163VAC1
08163VAC1
08163XAY9
08163XAY9
08163XBA0
08163YACS5
08163YAC5
08163YACS5
081916AB4
081925AB5
081925AD1
081926AC1
081927AB1
081927AE5
084659AV3
084664BL4
084664BV2
084664CRO
084664CU3
084664CV1
084664CX7
084664DB4
084670BS6
08576PAP6
085770AA3
088281258
088281237
08862HAAQ
09062XAH6
092113AM1
092113AM1
092113AQ2
092113AV1
092113AX7
09247XAR2
09247XAR2
09247XAR2
09261BAC4

Accounting Type Asset Mix Description

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
MUNICIPAL BONDS
MUNICIPAL BONDS
ASSET BACKED
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

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

August 2024 Holdings

Security Description

BENCHMARK 2019-B10 MORT B10 A4
BENCHMARK 2020-B20 MORT B20 AS
BENCHMARK 2019-B14 MORT B14 A5
BENCHMARK 2020-B18 MORT B18 A5
BENCHMARK 2020-B18 MORT B18 A5
BENCHMARK 2021-B24 MORT B24 A3
BENCHMARK 2021-B25 MORT B25 A3
BENCHMARK 2021-B25 MORT B25 A4
BENCHMARK 2021-B25 MOR B25 ASB
BENCHMARK 2021-B28 MOR B28 ASB
BENCHMARK 2021-B30 MORT B30 A4
BENCHMARK 2020-B21 MORT B21 A5
BENCHMARK 2020-B21 MORT B21 A5
BENCHMARK 2021-B31 MORT B31 A5
BENCHMARK 2022-B32 MORT B32 A3
BENCHMARK 2022-B32 MORT B32 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-V7 MORTGA V7 A3
BENCHMARK 2024-V7 MORTGA V7 A3
BENCHMARK 2024-V7 MORTGA V7 A3
BENCHMARK 2023-B38 MORT B38 A2
BENCHMARK 2023-B39 MORT B39 A2
BENCHMARK 2023-B39 MORT B39 A5
BMARK 2023-V4 V4 A3

BENCHMARK 2024-V6 MORTGA V6 A3
BENCHMARK 2024-V6 MORTGA V6 AS
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 INC

BERRY GLOBAL INC 144A

BERRY GLOBAL INC 144A

BEXAR CNTY TX

BEXAR CNTY TX

BHG SECURITIZATION 1CON A 144A
BIOGEN INC

BLACK HILLS CORP

BLACK HILLS CORP

BLACK HILLS CORP

BLACK HILLS CORP

BLACK HILLS CORP

BLACKROCK INC

BLACKROCK INC

BLACKROCK INC

BLACKSTONE HOLDINGS FINAN 144A

Coupon Rate

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

Maturity Date

3/15/2062
10/15/2053
12/15/2062

7/15/2053

7/15/2053

3/15/2054

4/15/2054

4/15/2054

4/15/2054

8/15/2054
11/15/2054
12/17/2053
12/17/2053
12/15/2054

1/15/2055

1/15/2055

5/15/2055

7/15/2056

7/15/2056

1/10/2057

1/10/2057

1/10/2057

5/15/2056

5/15/2056

5/15/2056

4/15/2056

7/15/2056

7/15/2056
11/15/2056

3/15/2029

3/15/2029

7/15/2030

1/15/2040

5/15/2043

1/15/2049

3/12/2030
10/15/2050

1/15/2051

3/15/2052

3/15/2026

1/15/2034

7/15/2026

6/15/2031

6/15/2031

4/17/2035

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

5/1/2033

3/15/2028

1/15/2035

1/28/2031

1/28/2031

1/28/2031

8/5/2028

Market Value

208,878.18
904,151.49
1,467,699.68
7,106,524.00
2,448,717.66
1,502,733.02
2,870,694.09
1,777,395.48
5,058,711.82
2,725,728.27
8,351,139.58
2,317,192.52
2,748,494.78
3,954,212.08
4,352,616.90
3,813,403.00
6,315,472.89
2,489,694.72
6,303,024.60
14,448,701.27
11,052,851.83
3,802,637.53
25,255,339.05
6,969,611.88
19,008,032.40
5,040,594.50
5,220,835.50
12,396,023.31
5,350,922.00
7,687,194.28
2,160,229.59
2,575,064.09
3,461,691.80
217,031.37
581,267.28
731,423.99
597,491.53
850,433.01
999,978.62
4,115,895.99
2,950,356.15
1,093,363.80
2,394,702.75
1,441,215.60
2,143,567.95
2,648,276.97
1,117,953.49
251,660.53
403,922.27
4,673,919.76
821,064.01
3,495,794.98
1,668,153.71
3,986,327.00
3,552,446.11

Accrual

675.26
2,176.90
4,064.80

13,501.00
4,652.08
2,847.93
5,241.50
3,969.00

10,493.91
5,033.52

19,020.17
4,515.29
5,355.73

10,119.96

12,039.67

11,006.97

29,669.24

12,566.73

31,814.50

67,370.51

51,536.55

19,518.68

124,115.47

34,251.64

93,413.55

23,441.67

28,305.33

55,833.80

28,503.92

36,402.57

11,039.47

12,646.81

22,996.81
2,975.36
3,475.56
7,164.90
9,367.00
4,216.67

21,569.63

60,160.59

20,936.39
6,883.23

11,626.36
6,997.15
4,763.25

22,500.00
4,648.88
1,046.50
6,235.00

122,913.78

13,755.00
7,062.46
3,370.13
8,053.47
4,647.50

Shares

218,000.00
1,100,000.00
1,600,000.00
8,416,209.00
2,900,000.00
1,700,000.00
3,300,000.00
2,100,000.00
5,545,000.00
3,050,000.00
9,800,000.00
2,740,000.00
3,250,000.00
4,550,000.00
4,750,000.00
4,400,000.00
6,126,000.00
2,370,000.00
6,000,000.00

13,926,000.00
10,653,000.00
3,650,000.00
23,916,000.00
6,600,000.00
18,000,000.00
5,000,000.00
5,000,000.00
11,645,000.00
5,000,000.00
7,372,000.00
2,075,000.00
2,675,000.00
3,130,000.00

235,000.00

640,000.00

825,000.00

870,000.00
1,320,000.00
1,215,000.00
4,175,000.00
2,900,000.00
1,105,000.00
2,725,000.00
1,640,000.00
2,108,150.80
3,000,000.00
1,155,000.00

260,000.00

430,000.00
4,480,000.00

786,000.00
4,055,000.00
1,935,000.00
4,624,000.00
3,960,000.00

Base Cost

% of MV

234,896.40 0.0003%
1,130,288.27 0.0014%
1,645,021.04 0.0023%
8,496,642.15 0.0111%
2,884,249.92 0.0038%
1,715,693.22 0.0024%
3,299,938.88 0.0045%
2,119,435.43 0.0028%
5,699,078.03 0.0079%
2,549,294.84 0.0043%
9,892,013.28 0.0131%
2,815,198.22 0.0036%
3,339,194.93 0.0043%
4,119,932.10 0.0062%
4,885,677.46 0.0068%
3,655,687.11 0.0060%
6,290,755.25 0.0099%
2,475,439.13 0.0039%
6,178,112.76 0.0099%

14,344,539.04 0.0226%
10,973,170.64 0.0173%
3,758,886.56 0.0060%
24,631,554.13 0.0396%
6,797,468.52 0.0109%
18,538,550.53 0.0298%
5,049,235.30 0.0079%
5,137,866.10 0.0082%
11,990,057.79 0.0194%
5,325,238.10 0.0084%
7,576,402.41 0.0120%
2,132,583.44 0.0034%
2,512,670.65 0.0040%
3,103,051.04 0.0054%

242,625.76 0.0003%

634,152.25 0.0009%

824,526.59 0.0011%

747,216.02 0.0009%
1,035,943.94 0.0013%
1,210,909.80 0.0016%
4,214,905.27 0.0065%
2,892,104.10 0.0046%
1,126,323.11 0.0017%
2,725,000.00 0.0038%
1,640,000.00 0.0023%
2,107,975.91 0.0034%
2,999,521.62 0.0042%
1,159,822.31 0.0018%

261,219.11 0.0004%

428,716.86 0.0006%
4,469,458.97 0.0073%

784,362.64 0.0013%
4,052,670.55 0.0055%
1,930,738.02 0.0026%
4,682,923.36 0.0062%
3,943,342.17 0.0056%



Mellon
Security ID
09261BAG5
09261BAJ9
09261HARS
09261HBA4
09261HBM8
09261HBM8
09290DAK7
09290DAK7
09581JACO
09581JAM8
09660QAW4
09660SAU4
096630AJ7
096817AA9
096817AA9
097023BA2
097023BR5
097023BU8
097023BX2
097023CAL
097023CD5
097023CE3
097023CJ2
097023CK9
097023CM5
097023CM5
097023CM5
097023CP8
097023CQ6
097023CU7
097023CU7
097023CV5
097023CV5
097023CV5
097023CW3
097023CW3
097023CW3
097023CW3
097023CW3
097023CW3
097023CY9
097023CY9
097023CY9
097023CY9
097023DB8
097023DC6
097023DC6
097023DG7
097023DG7
097023DG7
097023DG7
097023DH5
097023DJ1
097023DJ1
097023DJ1

Accounting Type

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

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

CORPORATE BONDS

USD FIXED INCOME

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

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

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

August 2024 Holdings

Security Description

BLACKSTONE HOLDINGS FINAN 144A
BLACKSTONE HOLDINGS FINAN 144A
BLACKSTONE PRIVATE CREDIT FUND
BLACKSTONE PRIVATE CREDIT FUND
BLACKSTONE PRIVATE CREDIT 144A
BLACKSTONE PRIVATE CREDIT 144A
BLACKROCK FUNDING INC
BLACKROCK FUNDING INC

BLUE OWL FINANCE LLC 144A

BLUE OWL FINANCE LLC 144A

BMO 2024-5C3 MORTGAGE T 5C3 AS
BMO 2024-5C4 MORTGAGE T 5C4 A3
BOARDWALK PIPELINES LP

BOCA COMMERCIAL MO BOCA A 144A
BOCA COMMERCIAL MO BOCA A 144A
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

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 144A

BOEING CO/THE 144A

BOEING CO/THE 144A

BOEING CO/THE 144A

Coupon Rate

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

Maturity Date

3/30/2032
11/3/2027
1/15/2029
9/29/2025
7116/2029
7/16/2029
1/8/2055
1/8/2055
10/7/2051
4/18/2034
2/15/2057
5/15/2057
9/1/2032
8/15/2041
8/15/2041
2/15/2040
6/15/2026
3/1/2027
3/1/2028
11/1/2028
3/1/2029
3/1/2039
5/1/2034
5/1/2049
2/1/12027
2/1/2027
2/1/12027
2/1/2035
2/1/2050
5/1/2027
5/1/2027
5/1/2040
5/1/2040
5/1/2040
5/1/2050
5/1/2050
5/1/2050
5/1/2050
5/1/2050
5/1/2050
5/1/2030
5/1/2030
5/1/2030
5/1/2030
2/1/2028
2/1/2031
2/1/2031
2/4/12026
2/4/12026
2/4/12026
2/4/12026
5/1/2027
5/1/2029
5/1/2029
5/1/2029

Market Value

3,561,475.47
10,390,660.50
1,556,846.91
2,173,768.02
3,619,208.64
4,089,615.10
1,426,290.16
1,231,329.64
4,076,620.63
1,729,229.05
2,433,632.98
8,468,027.23
461,307.73
3,195,860.80
3,780,104.10
346,257.12
1,948,518.75
483,022.31
3,124,537.28
2,523,780.53
341,185.38
1,506,362.68
3,960,093.50
1,627,466.75
2,180,355.89
1,251,334.68
976,420.24
322,736.68
808,073.16
750,993.68
40,053.00
5,857,299.36
874,804.09
568,622.66
896,652.72
296,367.32
2,411,523.90
537,991.63
5,818,804.24
2,206,709.54
422,911.18
169,563.45
2,787,822.52
528,638.98
899,736.51
538,261.78
2,356,591.47
488,667.52
1,283,949.96
2,874,514.83
38,326.86
568,918.31
740,447.40
625,568.40
2,894,950.92

Accrual

44,451.88
193,388.89
8,433.33
63,700.67
54,633.56
61,734.56
7,229.93
6,241.67
90,024.00
38,537.67
12,309.69
43,149.06
9,270.00
6,436.16
7,612.77
913.89
9,737.50
7,140.00
54,031.25
31,050.00
5,920.00
35,000.00
55,800.00
29,575.00
5,175.00
2,970.00
2,317.50
1,083.33
3,656.25
12,600.00
672.00
114,594.43
17,115.00
11,124.75
18,382.50
6,075.90
49,439.25
11,029.50
119,292.75
45,240.30
7,278.67
2,918.33
47,980.83
9,098.33
2,586.46
1,797.40
7,869.27
839.97
2,206.98
4,941.00
65.88
11,537.42
14,884.27
12,575.01
58,193.52

Shares

4,156,000.00
10,000,000.00
1,650,000.00
2,140,000.00
3,593,000.00
4,060,000.00
1,390,000.00
1,200,000.00
5,456,000.00
1,669,000.00
2,350,000.00
7,934,000.00
515,000.00
3,200,000.00
3,785,000.00
350,000.00
2,050,000.00
510,000.00
3,325,000.00
2,700,000.00
370,000.00
2,000,000.00
4,650,000.00
2,275,000.00
2,300,000.00
1,320,000.00
1,030,000.00
400,000.00
1,170,000.00
750,000.00
40,000.00
6,026,000.00
900,000.00
585,000.00
950,000.00
314,000.00
2,555,000.00
570,000.00
6,165,000.00
2,338,000.00
424,000.00
170,000.00
2,795,000.00
530,000.00
955,000.00
595,000.00
2,605,000.00
510,000.00
1,340,000.00
3,000,000.00
40,000.00
553,000.00
709,000.00
599,000.00
2,772,000.00

Base Cost

% of MV

4,046,613.22 0.0056%
9,986,398.00 0.0163%
1,522,622.49 0.0024%
2,133,935.63 0.0034%
3,561,508.77 0.0057%
4,026,957.26 0.0064%
1,386,113.55 0.0022%
1,183,666.07 0-0019%
4,723,296.15 0.0064%
1,646,044.48 0.0027%
2,420,120.68 0.0038%
8,395,642.00 0.0133%
514,606.94 0.0007%
3,192,006.47 0.0050%
3,775,545.14 0.0059%
423,382.05 0.0005%
2,004,540.00 0.0031%
483,959.78 0.0008%
3,174,773.57 0.0049%
2,595,419.39 0.0040%
341,823.60 0.0005%
1,412,916.65 0.0024%
3,955,091.96 0.0062%
2,240,272.13 0.0026%
2,309,661.35 0.0034%
1,318,789.03 0.0020%
1,029,055.02 0.0015%
329,962.22 0.0005%
1,161,092.97 0.0013%
804,073.53 0.0012%
40,000.00 0.0001%
5,929,062.73 0.0092%
1,126,180.57 0.0014%
585,000.00 0.0009%
1,273,406.12 0.0014%
279,050.06 0-0005%
2,409,862.65 0.0038%
570,000.00 0.0008%
5,893,404.38 0.0091%
2,276,919.89 0.0035%
402,185.55 0.0007%
169,739.52 0.0003%
2,794,728.94 0.0044%
530,000.00 0.0008%
897,730.34 0.0014%
626,792.93 0.0008%
2,292,128.13 0.0037%
511,256.75 0.0008%
1,340,000.00 0-0020%
2,874,626.91 0.0045%
38,495.25 0.0001%
553,000.00 0.0009%
709,000.00 0.0012%
599,000.00 0.0010%
2,807,067.48 0.0045%



Mellon
Security ID
097023DK8
097023DK8
097023DL6
097023DL6
097023DL6
097023DM4
097023DM4
097023DN2
097023DN2
09857LAR9
09857LAR9
099724AP1
099724AQ9
100853E63
10112RAY0
10112RBD5
10112RBG8
10373QAC4
10373QAT7
10373QAT7
10373QAV2
10373QAV2
10373QBE9
10373QBG4
10373QBG4
10373QBK5
10373QBL3
10373QBL3
10373QBN9
10373QBP4
10373QBQ2
10373QBRO
10373QBT6
10373QBT6
10373QBT6
10373QBU3
10373QBU3
10373QBV1
10373QBW9
10373QBX7
10373QBX7
105340AP8
105340AQ6
105340AR4
10568MAA2
10569EAA9
10569FAA6
10569KAA5
10569LAA3
10569YAAS
10570FAA3
105925AA9
10620NCLO
10921U2C1
10921U2E7

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
MUNICIPAL BONDS

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

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

August 2024 Holdings

Security Description

BOEING CO/THE 144A

BOEING CO/THE 144A

BOEING CO/THE 144A

BOEING CO/THE 144A

BOEING CO/THE 144A

BOEING CO/THE 144A

BOEING CO/THE 144A

BOEING CO/THE 144A

BOEING CO/THE 144A

BOOKING HOLDINGS INC

BOOKING HOLDINGS INC
BORGWARNER INC

BORGWARNER INC

BOSTON MA

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
BRANDYWINE OPERATING PARTNERSH
BRANDYWINE OPERATING PARTNERSH
BRANDYWINE OPERATING PARTNERSH
BRAVO RESIDENTIAL NQM1 Al 144A
BRAVO RESIDENTIAL NQM2 Al 144A
BRAVO RESIDENTIAL NQM1 Al 144A
BRAVO RESIDENTIAL NQM2 Al 144A
BRAVO RESIDENTIAL NQM3 Al 144A
BRAVO RESIDENTIAL NQM4 Al 144A
BRAVO RESIDENTIAL NQM1 Al 144A
BRAVO RESIDENTIAL NQM5 Al 144A
BRAZOS HIGHER EDUCATION A 2 A3
BRIGHTHOUSE FINANCIAL GLO 144A
BRIGHTHOUSE FINANCIAL GLO 144A

Coupon Rate

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

Maturity Date

5/1/2031
5/1/2031
5/1/2034
5/1/2034
5/1/2034
5/1/2054
5/1/2054
5/1/2064
5/1/2064
4/13/2030
4/13/2030
8/15/2029
8/15/2034
3/1/2029
10/1/2026
1/30/2031
12/1/2027
9/21/2028
5/4/12026
5/4/12026
1/16/2027
1/16/2027
2/11/2026
2/24/2050
2/24/2050
4/6/2027
4/6/2030
4/6/2030
11/10/2050
6/4/2051
2/8/2061
6/17/2041
1/12/2032
1/12/2032
1/12/2032
2/13/2033
2/13/2033
9/11/2033
4/10/2034
4/10/2029
4/10/2029
10/1/2029
11/15/2027
3/15/2028
1/25/2063
3/25/2060
9/25/2061
2/25/2064
3/25/2064
5/25/2063
12/1/2063
6/25/2064
10/27/2036
5/24/2026
6/28/2028

Market Value

565,657.50
2,805,113.44
847,289.49
608,989.32
1,011,451.83
931,377.02
2,126,554.47
879,925.76
947,778.06
1,374,629.48
2,440,978.08
4,937,588.31
4,944,092.60
1,335,960.00
2,794,393.49
588,981.78
1,384,912.47
1,270,033.87
1,370,051.07
1,017,752.23
218,488.59
4,854,935.50
4,925,456.90
78,611.65
922,832.38
4,907,322.65
4,668,607.38
1,097,363.38
980,431.72
549,983.42
1,287,668.87
3,639,411.98
3,741,593.62
2,526,676.16
6,725,184.40
2,000,537.48
5,601,504.94
442,446.09
2,985,066.27
2,016,299.68
1,408,370.13
197,915.05
684,820.46
1,899,379.23
2,955,411.98
344,059.35
1,128,369.61
3,918,930.19
2,053,302.21
3,402,756.83
3,062,679.15
3,482,532.27
378,403.27
3,475,521.65
2,184,968.27

Accrual

11,434.52
56,704.15
17,408.00
12,512.00
20,780.80
19,773.90
45,148.50
19,085.12
20,556.80
24,111.67
42,815.94
10,085.63
11,070.00
9,285.00
33,607.29
1,872.27
22,359.38
22,572.13
14,191.45
10,542.22
848.53
18,856.25
9,472.22
67.08
787.50
71,352.08
70,969.65
16,681.53
12,905.97
5,824.12
4,015.38
30,034.75
15,740.23
10,629.28
28,291.67
4,812.00
13,473.60
10,166.57
94,565.66
60,002.31
41,911.16
4,095.00
8,501.94
66,258.21
14,158.63
294.65
3,530.60
20,346.12
10,505.18
18,115.48
15,089.91
16,973.78
2,641.63
15,356.58
8,540.00

Shares

537,000.00
2,663,000.00

800,000.00

575,000.00

955,000.00

865,000.00
1,975,000.00

817,000.00

880,000.00
1,360,000.00
2,415,000.00
4,890,000.00
4,920,000.00
1,500,000.00
2,933,000.00

669,000.00
1,325,000.00
1,290,000.00
1,400,000.00
1,040,000.00

225,000.00
5,000,000.00
5,000,000.00

115,000.00
1,350,000.00
5,000,000.00
4,850,000.00
1,140,000.00
1,510,000.00

820,000.00
1,860,000.00
4,775,000.00
4,250,000.00
2,870,000.00
7,639,000.00
2,000,000.00
5,600,000.00

440,000.00
2,954,000.00
1,990,000.00
1,390,000.00

216,000.00

731,000.00
1,785,000.00
2,951,251.30

364,516.99
1,168,428.84
3,884,700.15
2,036,216.12
3,378,178.89
3,046,928.66
3,464,928.70

377,993.22
3,677,000.00
2,440,000.00

Base Cost

% of MV

537,000.00 0.0009%
2,663,000.00 0.0044%

836,188.33 0.0013%

575,000.00 0-0010%

955,000.00 0.0016%

865,000.00 0-0015%
2,052,094.30 0.0033%

817,000.00 0-0014%

880,000.00 0.0015%
1,514,779.83 0.0022%
2,385,063.66 0.0038%
4,879,811.28 0.0077%
4,893,864.14 0.0077%
1,309,061.00 0-0021%
2,728,268.92 0.0044%

668,373.17 0.0009%
1,324,494.04 0.0022%
1,340,135.69 0.0020%
1,384,229.35 0.0021%
1,028,284.69 0.0016%

220,631.80 0.0003%
4,869,060.39 0.0076%
4,957,313.33 0.0077%

112,505.17 0.0001%
1,047,974.33 0.0014%
4,905,481.07 0.0077%
5,133,653.92 0.0073%
1,083,432.27 0.0017%
1,509,911.54 0.0015%

820,000.00 0.0009%
1,860,000.00 0.0020%
4,061,801.19 0.0057%
3,651,225.44 0.0059%
2,870,000.00 0.0040%
7,580,202.23 0.0105%
2,000,000.00 0.0031%
5,600,000.00 0.0088%

439,996.89 0.0007%
2,953,400.62 0.0047%
1,989,665.04 0.0032%
1,389,766.04 0.0022%

227,889.28 0.0003%

726,152.25 0.0011%
1,773,030.15 0.0030%
2,904,521.93 0.0046%

364,513.54 0.0005%
1,167,559.20 0.0018%
3,884,672.01 0.0061%
2,045,611.84 0.0032%
3,378,115.97 0.0053%
3,046,872.40 0.0048%
3,464,927.66 0.0055%

377,993.28 0.0006%
3,684,487.49 0.0054%
2,438,397.51 0.0034%



Mellon
Security ID
110122CP1
110122DE5
110122DH8
110122DN5
110122DR6
110122DU9
110122DW5
110122EBO
110122ED6
110122EF1
110122EG9
110122EG9
110122EG9
110122EH7
110122EH7
110122EKO
110122EL8
11070TAMO
111021AE1
11120VAAL
11120VAC7
11120VAH6
11120VAL7
11134LAH2
11135EAA2
11135FAQ4
11135FAQ4
11135FAQ4
11135FASO
11135FASO
11135FBA8
11135FBJ9
11135FBL4
11135FBP5
11135FBR1
11135FBT7
11135FBV2
11135FBV2
11135FBV2
11135FBV2
11135FBX8
11135FBY6
11271LAHS
11271LAHS
11272BAAL
114259AX2
115236AG6
117043AW9
117043AW9
12189LAG6
12189LAK7
12189LAW1
12189LAZ4
12189LBC4
12189LBJ9

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
FOREIGN

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

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

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
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Security Description

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
BRISTOL-MYERS SQUIBB CO
BRISTOL-MYERS SQUIBB CO
BRISTOL-MYERS SQUIBB CO
BRISTOL-MYERS SQUIBB CO
PROVINCE OF BRITISH COLUMBIA C
BRITISH TELECOMMUNICATIONS PLC
BRIXMOR OPERATING PARTNERSHIP
BRIXMOR OPERATING PARTNERSHIP
BRIXMOR OPERATING PARTNERSHIP
BRIXMOR OPERATING PARTNERSHIP
BROADCOM CORP / BROADCOM CAYMA
BROADSTONE NET LEASE LLC
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

BROADCOM INC

BROOKFIELD FINANCE INC
BROOKFIELD FINANCE INC
BROOKFIELD FINANCE | UK PLC /
BROOKLYN UNION GAS CO/THE 144A
BROWN & BROWN INC

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

Coupon Rate

0.03
0.04
0.05
0.01
0.02
0.03
0.04
0.06
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.06
0.06
0.04
0.10
0.04
0.04
0.04
0.03
0.04
0.03
0.04
0.04
0.04
0.04
0.04
0.05
0.04
0.03
0.03
0.04
0.04
0.05
0.05
0.05
0.05
0.05
0.05
0.03
0.03
0.02
0.06
0.06
0.06
0.06
0.05
0.04
0.04
0.04
0.04
0.04

Maturity Date

712612029
2/20/2028
5/15/2044
11/13/2025
11/13/2040
3/15/2032
3/15/2052
11/15/2053
2/20/2026
2/22/2029
2/22/2031
2/22/2031
2/22/2031
2/22/2034
2/22/2034
2/22/2054
2/22/2064
7/6/2033
12/15/2030
2/1/2025
6/15/2026
5/15/2029
8/16/2031
1/15/2027
9/15/2031
11/15/2030
11/15/2030
11/15/2030
11/15/2032
11/15/2032
4/15/2029
2/15/2041
4/15/2034
11/15/2035
4/15/2029
4/15/2032
5/15/2037
5/15/2037
5/15/2037
5/15/2037
7112/2029
11/15/2031
4/15/2031
4/15/2031
1/30/2032
9/15/2033
6/11/2034
3/18/2029
3/18/2029
9/15/2041
9/1/2042
4/1/2045
8/1/2046
6/15/2048
1/15/2053

Market Value

208,522.97
2,172,625.58
278,030.52
4,734,299.10
556,729.11
471,670.06
1,234,559.29
1,714,652.45
5,044,385.65
1,835,403.55
589,298.47
4,218,136.44
4,776,419.20
3,077,534.61
1,649,234.93
340,679.29
257,687.15
3,891,525.01
263,564.59
1,910,830.69
809,156.56
830,303.99
818,525.64
4,931,247.95
3,005,330.69
1,694,896.07
1,146,490.04
2,203,364.89
7,750,479.28
2,453,111.20
6,682,340.20
1,074,645.33
4,307,649.79
2,608,283.40
1,950,944.14
381,598.70
2,486,377.22
1,807,386.19
3,081,349.22
1,146,957.51
3,206,354.30
6,640,160.67
1,770,675.02
5,342,126.54
2,109,759.78
9,150,442.04
6,401,296.69
5,115,353.75
713,080.31
4,971,364.77
562,609.82
181,767.62
74,653.61
423,661.55
1,828,024.40

Accrual

717.31
2,621.67
4,085.42

11,137.50
5,640.00
7,141.46

27,468.39

27,972.22
7,562.50
2,192.75

726.75
5,202.00
5,890.50
3,857.10
2,067.00

457.88

353.13

24,269.58
4,267.08
6,176.04
7,132.13

10,396.83
1,000.00

24,756.94

43,519.67

21,261.83

14,382.29

27,640.38

101,605.42
32,159.22
119,007.56
2,092.22

63,887.42

28,818.57

30,222.22
6,271.11

36,913.53

26,833.02

45,746.67

17,028.09

21,617.51

45,563.19

20,581.33

62,093.88
5,037.50

253,908.80
77,970.00
132,437.50
18,461.79
116,179.25

13,562.50
3,631.25

292.50
4,275.00

11,599.67

Shares

217,000.00
2,200,000.00
300,000.00
4,950,000.00
800,000.00
525,000.00
1,610,000.00
1,520,000.00
5,000,000.00
1,790,000.00
570,000.00
4,080,000.00
4,620,000.00
2,967,000.00
1,590,000.00
330,000.00
250,000.00
3,925,000.00
210,000.00
1,925,000.00
819,000.00
856,000.00
960,000.00
5,000,000.00
3,630,000.00
1,740,000.00
1,177,000.00
2,262,000.00
8,025,000.00
2,540,000.00
6,632,000.00
1,345,000.00
4,875,000.00
3,120,000.00
2,000,000.00
400,000.00
2,545,000.00
1,850,000.00
3,154,000.00
1,174,000.00
3,145,000.00
6,500,000.00
2,000,000.00
6,034,000.00
2,500,000.00
8,620,000.00
6,210,000.00
5,000,000.00
697,000.00
5,090,000.00
620,000.00
210,000.00
90,000.00
500,000.00
2,040,000.00

Base Cost

% of MV

239,235.47 0.0003%
2,379,543.70 0.0034%
298,867.52 0.0004%
4,941,268.32 0.0074%
798,501.93 0.0009%
523,521.51 0.0007%
1,603,366.39 0.0019%
1,515,739.99 0.0027%
4,998,086.88 0.0079%
1,786,597.34 0.0029%
569,162.36 0.0009%
4,074,004.15 0.0066%
4,613,210.57 0.0075%
2,966,345.65 0.0048%
1,589,649.34 0.0026%
328,718.77 0.0005%
248,941.32 0.0004%
3,869,798.60 0.0061%
260,612.45 0.0004%
1,922,922.43 0.0030%
825,407.57 0.0013%
879,839.68 0.0013%
860,870.85 0.0013%
4,887,512.77 0.0077%
3,630,517.65 0.0047%
1,866,841.07 0.0027%
1,276,445.96 0.0018%
2,253,036.46 0.0035%
7,324,869.97 0.0121%
2,296,665.97 0.0038%
7,086,102.05 0.0105%
1,370,826.37 0.0017%
4,454,451.83 0.0068%
3,058,996.73 0.0041%
1,999,327.16 0.0031%
371,352.85 0.0006%
2,328,408.84 0.0039%
1,742,764.56 0.0028%
3,009,076.49 0.0048%
1,173,532.29 0.0018%
3,140,982.52 0.0050%
6,545,366.56 0.0104%
2,000,000.00 0.0028%
5,987,922.13 0.0084%
2,500,000.00 0.0033%
8,812,462.84 0.0143%
6,194,311.87 0.0100%
4,992,139.94 0.0080%
695,904.31 0.0011%
5,305,964.45 0.0078%
746,321.80 0.0009%
221,863.40 0.0003%
89,403.97 0.0001%
486,788.72 0.0007%
2,029,142.29 0.0029%



Mellon
Security ID
12189TAJ3
12429EAAS
12433BAA5
12433BAA5
12433BAA5
12433CAA3
12433CAA3
12433CAA3
12433EAA9
12434EAA8
12434EAA8
12434EAA8
12434FAA5
12434FAA5
12434FAAS5
12434GAA3
12434GAA3
12434GAA3
12482HAA2
12482HAA2
12482HAA2
125039AD9
125039AF4
12503MAC2
12511EACO
12511JAB1
12512JAV6
12512JAW4
12512XAB9
12513GBK4
12513GBL2
12514MBBO
12515ABE9
12515ABE9
12515ABG4
12515BADO
12515DAQ7
12515GAD9
12515HAY1
12516WAA9
12527GAE3
12527GAF0
12529TAW3
12531WBB7
12531WBB7
12531YAL2
12531YAMO
12531YAN8
12532BAC1
125509BW8
125523AH3
125523AH3
125523AJ9
125523AK6
125523AK6

Accounting Type Asset Mix Description

CORPORATE BONDS USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

August 2024 Holdings

CMO/REMIC
CMO/REMIC
CORPORATE BONDS
ASSET BACKED
ASSET BACKED
CMO/REMIC
CMO/REMIC

ASSET BACKED
CORPORATE BONDS
CORPORATE BONDS
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC
CMO/REMIC

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

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

CORPORATE BONDS
CORPORATE BONDS

USD FIXED INCOME
USD FIXED INCOME

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

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

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

Security Description Coupon Rate Maturity Date Market Value Accrual Shares Base Cost % of MV
BURLINGTON NORTHERN SANTA FE L 0.07 8/1/2028 76,109.09 390.83 70,000.00 72,257.78 0.0001%
BWAY 2022-26BW MOR 26BW A 144A 0.03 2/10/2044 406,445.25 1,417.50 500,000.00 504,584.54 0.0006%
BX COMMERCIAL MORT MDHS A 144A 0.07 5/15/2041 3,119,582.15 10,299.12 3,125,438.28 3,117,705.99 0.0049%
BX COMMERCIAL MORT MDHS A 144A 0.07 5/15/2041 2,695,643.78 8,899.51 2,700,704.09 2,694,022.58 0.0042%
BX COMMERCIAL MORT MDHS A 144A 0.07 5/15/2041 1,869,483.25 6,171.99 1,872,992.68 1,868,358.90 0.0029%
BX COMMERCIAL MORT AIRC A 144A 0.07 8/15/2039 3,652,273.22 12,050.18 3,650,000.00 3,640,893.63 0.0057%
BX COMMERCIAL MORT AIRC A 144A 0.07 8/15/2039 3,141,955.59 10,366.46 3,140,000.00 3,132,166.03 0.0049%
BX COMMERCIAL MORT AIRC A 144A 0.07 8/15/2039 3,612,248.31 11,018.12 3,610,000.00 3,600,993.42 0.0057%
BX TRUST 2022-LBA6 LBA6 A 144A 0.06 1/15/2039 3,109,561.88 9,390.21 3,138,000.00 3,138,000.00 0.0049%
BX TRUST 2021-RISE RISE A 144A 0.06 11/15/2036 6,523,722.60 19,362.78 6,614,562.37 6,585,449.70 0.0102%
BX TRUST 2021-RISE RISE A 144A 0.06 11/15/2036 5,634,658.50 16,723.99 5,713,118.47 5,654,844.59 0.0088%
BX TRUST 2021-RISE RISE A 144A 0.06 11/15/2036 5,890,614.90 17,483.68 5,972,638.94 5,946,351.58 0.0092%
BX COMMERCIAL MORTG CIP A 144A 0.06 12/15/2038 809,492.27 2,463.63 818,691.66 803,108.78 0.0013%
BX COMMERCIAL MORTG CIP A 144A 0.06 12/15/2038 8,395,170.73 25,550.07 8,490,576.80 8,480,013.63 0.0132%
BX COMMERCIAL MORTG CIP A 144A 0.06 12/15/2038 7,549,373.96 22,975.95 7,635,168.06 7,625,669.10 0.0118%
BX COMMERCIAL MORTG XL3 A 144A 0.07 12/9/2040 1,376,324.81 4,601.91 1,372,892.58 1,369,545.12 0.0022%
BX COMMERCIAL MORTG XL3 A 144A 0.07 12/9/2040 1,365,565.81 4,565.93 1,362,160.41 1,358,839.13 0.0021%
BX COMMERCIAL MORTG XL3 A 144A 0.07 12/9/2040 5,548,335.27 18,551.53 5,534,499.03 5,521,004.54 0.0087%
CAMB COMMERCIAL MO LIFE A 144A 0.07 12/15/2037 1,519,050.00 4,811.98 1,520,000.00 1,511,691.56 0.0024%
CAMB COMMERCIAL MO LIFE A 144A 0.07 12/15/2037 6,725,793.75 21,305.68 6,730,000.00 6,712,882.33 0.0105%
CAMB COMMERCIAL MO LIFE A 144A 0.07 12/15/2037 3,332,915.63 10,557.87 3,335,000.00 3,326,517.47 0.0052%
CD 2017-CD6 MORTGAGE T CD6 ASB 0.03 11/13/2050 825,018.71 2,342.60 843,673.08 892,283.64 0.0013%
CD 2017-CD6 MORTGAGE TR CD6 A5 0.03 11/13/2050 1,434,741.75 4,320.00 1,500,000.00 1,539,217.07 0.0022%
CBOE GLOBAL MARKETS INC 0.02 12/15/2030 3,319,681.53 13,413.47 3,910,000.00 3,894,696.88 0.0052%
CCG RECEIVABLES TRUS 2 A2 144A 0.01 3/14/2029 1,355,747.37 350.29 1,373,677.57 1,343,886.07 0.0021%
CCG RECEIVABLES TRUS 1 A2 144A 0.04 7/16/2029 1,621,165.69 3,016.34 1,633,644.61 1,632,628.62 0.0025%
CD 2018-CD7 MORTGAGE TR CD7 A3 0.04 8/15/2051 1,924,725.79 6,650.85 1,988,790.71 2,006,572.65 0.0030%
CD 2018-CD7 MORTGAGE TR CD7 A4 0.04 8/15/2051 6,020,981.44 21,999.94 6,169,649.00 6,630,231.87 0.0094%
CCG RECEIVABLES TRUS 1 A2 144A 0.06 9/16/2030 6,592,936.45 18,016.71 6,555,504.52 6,555,057.02 0.0103%
CDW LLC / CDW FINANCE CORP 0.05 3/1/2030 1,376,329.40 1,746.75 1,370,000.00 1,368,486.02 0.0022%
CDW LLC / CDW FINANCE CORP 0.06 8/22/2034 2,137,808.00 2,941.50 2,120,000.00 2,114,541.76 0.0034%
CD 2016-CD1 MORTGAGE TR CD1 A3 0.02 8/10/2049 895,980.89 1,929.93 941,810.42 944,440.63 0.0014%
CD 2016-CD2 MORTGAGE TR CD2 A4 0.04 11/10/2049 588,644.74 1,821.77 620,000.00 679,754.50 0.0009%
CD 2016-CD2 MORTGAGE TR CD2 A4 0.04 11/10/2049 2,399,202.03 7,425.17 2,527,000.00 2,588,164.68 0.0038%
CD 2016-CD2 MORTGAGE TR CD2 AM 0.04 11/10/2049 1,870,754.00 6,113.33 2,000,000.00 2,075,501.86 0.0029%
CD 2019-CD8 MORTGAGE TR CD8 A3 0.03 8/15/2057 3,091,753.62 7,528.17 3,400,000.00 3,431,134.06 0.0048%
CD 2017-CD4 MORTGAGE TR CD4 A3 0.03 5/10/2050 1,778,803.42 4,990.56 1,843,801.67 1,913,957.71 0.0028%
CD 2017-CD3 MORTGAGE TR CD3 A4 0.04 2/10/2050 1,628,033.14 5,231.67 1,729,000.00 1,908,474.98 0.0026%
CD 2017-CD5 MORTGAGE TR CD5 A3 0.03 8/15/2050 6,781,848.98 18,759.72 7,099,230.00 6,538,433.11 0.0106%
CENT TRUST 2023-CI CITY A 144A 0.08 9/15/2038 3,518,775.00 13,188.55 3,510,000.00 3,510,000.00 0.0055%
CF INDUSTRIES INC 0.05 3/15/2044 191,733.84 4,956.94 200,000.00 199,594.39 0.0003%
CF INDUSTRIES INC 0.05 3/15/2034 1,994,163.36 47,494.44 2,000,000.00 2,336,927.94 0.0031%
CANTOR COMMERCIAL REAL CF3 A3 0.03 1/15/2053 2,528,817.20 6,421.80 2,800,000.00 2,825,375.68 0.0040%
CFCRE COMMERCIAL MORTGAG C3 A3 0.04 1/10/2048 1,734,052.19 5,700.88 1,770,000.00 1,814,289.67 0.0027%
CFCRE COMMERCIAL MORTGAG C3 A3 0.04 1/10/2048 916,010.62 3,011.48 935,000.00 976,129.19 0.0014%
CFCRE COMMERCIAL MORTGA C4 ASB 0.03 5/10/2058 958,874.65 2,499.92 970,529.64 1,008,032.30 0.0015%
CFCRE COMMERCIAL MORTGAG C4 A3 0.03 5/10/2058 475,088.78 1,226.89 488,477.81 492,797.40 0.0007%
CFCRE COMMERCIAL MORTGAG C4 A4 0.03 5/10/2058 3,647,964.00 10,259.38 3,750,000.00 4,037,983.54 0.0057%
CFCRE COMMERCIAL MORTGAG C7 A2 0.04 12/10/2054 2,126,244.82 6,571.32 2,199,421.10 2,218,975.90 0.0033%
CIGNA HOLDING CO 0.04 10/15/2047 2,548,540.09 51,236.11 3,500,000.00 3,015,532.95 0.0040%
CIGNA GROUP/THE 0.04 10/15/2028 994,431.20 16,527.78 1,000,000.00 1,050,621.70 0.0016%
CIGNA GROUP/THE 0.04 10/15/2028 1,730,310.29 28,758.33 1,740,000.00 1,798,092.04 0.0027%
CIGNA GROUP/THE 0.05 8/15/2038 2,996,605.06 6,666.67 3,125,000.00 3,364,091.01 0.0047%
CIGNA GROUP/THE 0.05 12/15/2048 1,033,515.48 11,637.50 1,125,000.00 1,072,155.91 0.0016%
CIGNA GROUP/THE 0.05 12/15/2048 2,388,569.12 26,895.56 2,600,000.00 2,494,456.60 0.0037%



Mellon
Security ID
125523AK6
125523CB4
125523CJ7
125523CJ7
125523CK4
125523CL2
125523CL2
125523CS7
125523CU2
12572QAF2
12572QAJ4
12572QAJ4
125896BN9
12591QAR3
12592BAQ7
12592BAR5
12592BAS3
12592BAS3
12592BAS3
12592LBJO
12592LBJO
12592MBK5
12592MBK5
12593AAZ8
12593ABA2
12593GAF9
12593GAF9
12593JBF2
12593JBH8
12593PAV4
12593PAW2
12593PAW2
12593QBD1
12593YBE2
12594CBF6
12594KAB8
12595BAC5
12595BAD3
12595BAD3
12595EAD7
12595EAD7
12595JAG9
12595JAG9
12595JAJ3
12596GBA6
12596WAC8
12597DAC9
12598LACO
12598RAA1
126117AV2
12621EAL7
12621EAM5
12621EAM5
12621EAM5
12621EAM5

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

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

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

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

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

CORPORATE BONDS

NON-USD FIXED INCOME

August 2024 Holdings

Security Description

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

CME GROUP INC

CME GROUP INC

CME GROUP INC

CMS ENERGY CORP

COMM 2014-UBS4 MORTGAG UBS4 A5
CNH INDUSTRIAL CAPITAL LLC

CNH INDUSTRIAL CAPITAL LLC

CNH INDUSTRIAL CAPITAL LLC

CNH INDUSTRIAL CAPITAL LLC

CNH INDUSTRIAL CAPITAL LLC
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 2015-CCRE23 MORTG CR23 A3
COMM 2015-CCRE23 MORTG CR23 A4
COMM 2015-PC1 MORTGAGE PC1 A5
COMM 2015-PC1 MORTGAGE PC1 A5
COMM 2015-CCRE24 MORTG CR24 A5
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 2016-CR28 MORTGAG CR28 A4
COMM 2016-DC2 MORTGAGE DC2 A5
CNH INDUSTRIAL NV

Coupon Rate

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

CSAIL 2017-C8 COM
CSAIL 2017-C8 COM
CSAIL 2017-C8 COM

MERCIAL C8 A3
MERCIAL C8 A4
MERCIAL C8 A4

COMM 2017-COR2 MORTGAG COR2 A3
COMM 2017-COR2 MORTGAG COR2 A3
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

ASSET BACKED

USD FIXED INCOME

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

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

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

CNH EQUIPMENT TRUST 2021- C A3
COLT 2021-5 MORTGAGE 5 Al 144A
CNA FINANCIAL CORP

CNO FINANCIAL GROUP INC

CNO FINANCIAL GROUP INC

CNO FINANCIAL GROUP INC

CNO FINANCIAL GROUP INC

CNO FINANCIAL GROUP INC

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

Maturity Date

12/15/2048
3/1/2027
3/15/2040
3/15/2040
3/15/2050
3/15/2030
3/15/2030
3/15/2033
5/15/2031
9/15/2043
6/15/2028
6/15/2028
3/1/2044
8/10/2047
4/10/2028
1/12/2029
4/20/2029
4/20/2029
4/20/2029
11/10/2047
11/10/2047
10/10/2047
10/10/2047
5/10/2048
5/10/2048
7/10/2050
7/10/2050
8/10/2048
8/10/2048
8/10/2048
8/10/2048
8/10/2048
10/10/2048
2/10/2049
2/10/2049
11/15/2027
6/15/2050
6/15/2050
6/15/2050
9/10/2050
9/10/2050
11/15/2050
11/15/2050
11/15/2050
11/15/2051
6/15/2052
12/15/2052
12/15/2026
11/26/2066
5/1/2029
5/30/2029
6/15/2034
6/15/2034
6/15/2034
6/15/2034

Market Value

7,110,586.53
4,873,627.50

389,356.26
1,272,154.13

577,434.70
3,092,464.77
1,713,852.94
8,283,059.76
1,184,827.47

524,526.56
3,405,585.94
1,875,540.08

337,481.94

571,192.40
2,036,308.84
2,311,547.36
7,152,467.27
2,375,659.12
2,049,388.34
1,482,463.44
3,474,846.15
3,481,185.32

632,692.24
2,411,100.83
8,727,198.75
5,295,694.82
3,335,535.73
3,560,924.66
4,867,472.50

912,312.89
4,923,444.00
2,698,047.31
1,330,465.74
4,923,987.45
3,043,610.11
1,078,042.03
1,798,661.78
1,042,449.87
6,633,771.90
6,165,749.73
3,878,558.60

479,325.65
1,629,707.21
2,099,449.78
1,057,097.46
4,767,530.39
2,910,304.00
1,362,211.06
2,940,422.89
1,459,268.01

769,585.76

990,960.36

837,622.28
3,078,235.82
5,596,318.25

Accrual

80,066.00
85,000.00
7,451.56
24,346.67
12,699.00
38,180.00
21,159.47
199,200.00
17,429.27
12,219.44
27,312.50
15,041.67
8,775.00
1,761.88
36,354.50
16,731.46
159,006.67
52,813.33
45,560.00
4,442.93
10,414.09
11,381.28
2,068.50
6,544.32
25,775.80
17,402.92
10,961.37
11,134.20
16,783.33
2,701.43
15,662.50
8,583.05
3,784.29
15,753.38
9,741.94
12,469.72
4,941.77
3,109.29
19,786.38
18,989.10
11,945.07
1,329.50
4,520.30
6,425.75
3,887.74
14,273.09
7,242.93
501.12
4,790.10
19,500.00
10,178.73
18,382.50
15,538.05
57,101.85
103,812.75

Shares

7,740,000.00
5,000,000.00
505,000.00
1,650,000.00
810,000.00
3,450,000.00
1,912,000.00
8,000,000.00
1,155,000.00
500,000.00
3,450,000.00
1,900,000.00
360,000.00
572,347.97
2,040,000.00
2,235,000.00
7,015,000.00
2,330,000.00
2,010,000.00
1,485,102.62
3,481,032.29
3,486,733.41
633,700.58
2,431,325.82
8,845,000.00
5,352,000.00
3,371,000.00
3,615,000.00
5,000,000.00
924,883.91
5,000,000.00
2,740,000.00
1,351,933.09
5,025,000.00
3,105,000.00
1,100,000.00
1,896,681.73
1,100,000.00
7,000,000.00
6,492,000.00
4,083,786.00
500,000.00
1,700,000.00
2,230,000.00
1,070,191.90
5,145,000.00
3,200,000.00
1,392,011.09
0,315.21

Base Cost

% of MV

6,795,233.99 0.0111%
4,819,747.32 0.0076%
524,394.42 0.0006%
1,730,034.41 0.0020%
852,472.33 0.0009%
3,487,456.23 0.0048%
1,777,292.57 0.0027%
7,993,393.88 0.0130%
1,146,133.70 0.0019%
579,698.39 0.0008%
3,325,436.06 0.0053%
1,911,098.31 0.0029%
359,461.42 0.0005%
621,401.35 0.0009%
2,022,704.58 0.0032%
2,223,787.84 0.0036%
6,960,555.02 0.0112%
2,311,916.34 0.0037%
1,994,399.95 0.0032%
1,521,094.30 0.0023%
3,568,310.51 0.0054%
3,512,799.56 0.0055%
674,679.28 0.0010%
2,541,150.93 0.0038%
8,501,592.39 0.0137%
5,352,000.00 0.0083%
3,421,667.62 0.0052%
3,536,773.91 0.0056%
5,118,958.45 0.0076%
862,696.81 0.0014%
5,425,960.01 0.0077%
3,000,933.08 0.0042%
1,438,074.29 0.0021%
5,408,747.45 0.0077%
3,337,912.50 0.0048%
1,034,543.43 0.0017%
1,912,985.19 0.0028%
1,009,662.29 0.0016%
7,661,426.76 0.0104%
6,871,694.56 0.0097%
4,468,529.53 0.0061%
533,258.81 0.0008%
1,705,993.61 0.0026%
2,195,489.96 0.0033%
1,185,188.64 0.0017%
5,497,367.87 0.0075%
3,228,943.92 0.0046%
1,391,937.84 0.0021%
0,310.91 0.0046%

1,500,000.00
767,000.00
950,000.00
803,000.00
2,951,000.00
5,365,000.00

1,566,382.34 0.0023%
738,017.84 0.0012%
946,918.05 0.0016%
800,394.95 0.0013%

2,941,426.51 0.0048%

5,347,595.13 0.0088%



Mellon
Security ID
12621EAM5
12624QAR4
126281AZ7
126281BD5
12634NAS7
12635QBG4
12635QBG4
12635RAWS
12635RAWS8
12635RAX6
12636FBJ1
12636LAY6
12636 YAE2
12636 YAE2
12637UAXT
126408GK3
126408HS5
126416AA4
12653TAB7
12655TBMO
12656KAA5
12658YAA3
12659YAA2
12662QAA4
126650BC3
126650BV1
126650CL2
126650CN8
126650CN8
126650CX6
126650CX6
126650CX6
126650CY4
126650CY4
126650CY4
126650CZ1
126650CZ1
126650CZ1
126650CZ1
126650DG2
126650DH0O
126650DJ6
126650DJ6
126650DK3
126650DL1
126650DL1
126650DN7
126650DN7
126650DP2
126650DP2
126650DQ0
126650DQ0
126650DR8
126650DT4
126650DU1

Accounting Type Asset Mix Description

CORPORATE BONDS USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
CORPORATE BONDS USD FIXED INCOME
CORPORATE BONDS USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
CORPORATE BONDS USD FIXED INCOME
CORPORATE BONDS USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
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Security Description

Coupon Rate

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

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

CNO FINANCIAL GROUP INC 0.06
COMM 2012-CCRE4 MORTGAG CR4 A3 0.03
CSAIL 2015-C1 COMMERCIAL C1 A4 0.04
CSAIL 2015-C1 COMMERCIAL C1 AS 0.04
CSAIL 2015-C2 COMMERCIAL C2 A3 0.03
COMM 2015-CCRE27 MORTG CR27 A4 0.04
COMM 2015-CCRE27 MORTG CR27 A4 0.04
CSAIL 2015-C4 COMMERCIAL C4 A3 0.04
CSAIL 2015-C4 COMMERCIAL C4 A3 0.04
CSAIL 2015-C4 COMMERCIAL C4 A4 0.04
COMM 2015-LC23 MORTGAG LC23 A4 0.04
CSAIL 2016-C5 COMMERCIAL C5 A5 0.04
CRH AMERICA FINANCE INC 0.05
CRH AMERICA FINANCE INC 0.05
CSAIL 2016-C7 COMMERCIA C7 ASB 0.03
CSX CORP 0.06
CSX CORP 0.04
CSMC 2022-NQM1 NQM1 A1l 144A 0.02
CSMC 2018-J1 TRUST J1 A2 144A 0.04
COMM 2019-GC44 MORTGAG GC44 A5 0.03
COMM 2020-CX MORTGAG CX A 144A 0.02
COLT 2021-6 MORTGAGE 6 Al 144A 0.02
COLT 2022-3 MORTGAGE 3 Al 144A 0.04
CSMC 2021-NQM7 NQM7 Al 144A 0.02
CVS PASS-THROUGH TRUST 0.06
CVS PASS-THROUGH TRUST 144A 0.06
CVS HEALTH CORP 0.04
CVS HEALTH CORP 0.05
CVS HEALTH CORP 0.05
CVS HEALTH CORP 0.04
CVS HEALTH CORP 0.04
CVS HEALTH CORP 0.04
CVS HEALTH CORP 0.05
CVS HEALTH CORP 0.05
CVS HEALTH CORP 0.05
CVS HEALTH CORP 0.05
CVS HEALTH CORP 0.05
CVS HEALTH CORP 0.05
CVS HEALTH CORP 0.05
CVS HEALTH CORP 0.03
CVS HEALTH CORP 0.04
CVS HEALTH CORP 0.04
CVS HEALTH CORP 0.04
CVS HEALTH CORP 0.04
CVS HEALTH CORP 0.04
CVS HEALTH CORP 0.04
CVS HEALTH CORP 0.02
CVS HEALTH CORP 0.02
CVS HEALTH CORP 0.03
CVS HEALTH CORP 0.03
CVS HEALTH CORP 0.02
CVS HEALTH CORP 0.02
CVS HEALTH CORP 0.02
CVS HEALTH CORP 0.05
CVS HEALTH CORP 0.05

Maturity Date

6/15/2034
10/15/2045
4/15/2050
4/15/2050
6/15/2057
10/10/2048
10/10/2048
11/15/2048
11/15/2048
11/15/2048
10/10/2048
11/15/2048
5/21/2034
5/21/2034
11/15/2049
5/1/2037
4/15/2050
11/25/2066
2/25/2048
8/15/2057
11/10/2046
12/25/2066
2/25/2067
10/25/2066
1/10/2028
1/10/2033
7120/12025
7/20/2045
712012045
3/25/2028
3/25/2028
3/25/2028
3/25/2038
3/25/2038
3/25/2038
3/25/2048
3/25/2048
3/25/2048
3/25/2048
8/15/2029
4/1/2027
4/1/2030
4/1/2030
4/1/2040
4/1/2050
4/1/2050
8/21/2030
8/21/2030
8/21/2040
8/21/2040
2/28/2031
2/28/2031
9/15/2031
2/21/2030
2/21/2033

Market Value

1,684,632.61
189,360.55
868,605.85
500,408.12
1,774,481.11
2,576,957.25
1,178,037.60
1,843,696.26
1,843,696.26
6,881,673.40
1,383,873.69
4,543,165.73
5,881,861.24
4,509,770.31
1,537,214.58
44,530.37
52,663.03
1,719,405.09
4,588,518.93
1,145,039.38
1,368,301.11
3,667,389.85
1,199,168.78
976,657.33
1,667,517.33
3,657,308.77
363,325.97
325,088.31
695,327.76
772,579.76
2,761,330.48
1,396,966.48
2,676,897.14
2,599,731.96
1,190,548.63
132,956.55
398,869.64
1,462,522.00
1,425,294.17
3,056,554.32
98,871.44
748,942.82
407,652.42
108,723.62
605,002.84
228,643.93
2,575,776.57
1,262,635.58
1,197,919.04
1,755,797.18
807,835.60
74,569.44
249,183.65
2,580,008.84
2,369,127.88

Accrual

31,250.25

2,555.73
1,611.18
4,809.20
7,901.25
3,612.00
5,523.81
5,523.81
22,212.75
4,434.45
14,487.76
85,650.00
65,670.00
4,293.04
820.00
933.11
3,602.81
14,707.27
3,072.92
2,987.88
6,576.48
4,010.94
1,642.04
5,760.25
12,149.56
1,619.64
2,101.25
4,494.34
14,571.27
52,080.17
26,347.53
60,358.65
58,618.73
26,844.48
3,282.50
9,847.50
36,107.50
35,188.40
4,724.78
1,525.52
12,343.75
6,718.75
2,234.38
13,635.42
5,153.13
1,487.50
729.17
1,301.25
1,907.25
152.34
14.06
2,939.58
3,615.97
3,434.38

Shares

1,615,000.00
205,833.85
875,000.00
510,000.00
1,786,035.51
2,625,000.00
1,200,000.00
1,870,470.17
1,870,470.17
7,000,000.00
1,410,000.00
4,627,814.00
5,710,000.00
4,378,000.00
1,554,369.22
40,000.00
65,000.00
1,908,773.56
5,042,492.52
1,250,000.00
1,650,000.00
4,138,321.30
1,233,819.36
1,122,124.89
1,679,373.83
3,607,798.84
367,000.00
360,000.00
770,000.00
782,000.00
2,795,000.00
1,414,000.00
2,914,000.00
2,830,000.00
1,296,000.00
150,000.00
450,000.00
1,650,000.00
1,608,000.00
3,271,000.00
101,000.00
790,000.00
430,000.00
130,000.00
770,000.00
291,000.00
3,060,000.00
1,500,000.00
1,735,000.00
2,543,000.00
975,000.00
90,000.00
300,000.00
2,540,000.00
2,355,000.00

Base Cost

% of MV

1,609,760.70 0.0026%
209,679.53 0.0003%
836,730.17 0.0014%
521,964.54 0.0008%
1,801,711.90 0.0028%
2,774,103.49 0.0040%
1,298,591.46 0.0018%
2,008,265.98 0.0029%
1,886,074.57 0.0029%
7,448,192.36 0.0108%
1,364,143.84 0.0022%
5,012,832.68 0.0071%
5,689,107.15 0.0092%
4,361,980.93 0.0071%
1,593,937.68 0.0024%
39,965.90 0.0001%
64,724.81 0.0001%
1,908,755.07 0.0027%
4,426,580.22 0.0072%
1,284,673.92 0.0018%
1,398,730.60 0.0021%
4,138,298.92 0.0057%
1,233,807.39 0.0019%
1,123,790.58 0.0015%
1,735,143.76 0.0026%
4,105,494.94 0.0057%
368,287.32 0.0006%
367,552.03 0.0005%
769,452.74 0.0011%
761,593.71 0.0012%
2,917,278.56 0.0043%
1,482,302.38 0.0022%
2,785,292.75 0.0042%
2,710,756.45 0.0041%
1,429,139.61 0.0019%
174,768.91 0.0002%
383,456.32 0.0006%
1,773,482.34 0.0023%
1,854,652.57 0.0022%
3,064,870.36 0.0048%
101,087.93 0.0002%
817,378.20 0.0012%
429,424.82 0.0006%
128,151.21 0.0002%
869,979.84 0.0009%
290,954.63 0.0004%
3,036,744.13 0.0040%
1,475,219.72 0.0020%
1,204,555.24 0.0019%
2,494,017.83 0.0028%
842,479.69 0.0013%
81,708.91 0.0001%
298,638.10 0.0004%
2,526,285.42 0.0040%

2,351,342.35 0.0037%



Mellon
Security ID
126650DU1
126650DW7
126650DX5
12665EAA8
12665VAA0
12704PAAG
127097AG8
127097AG8
127097AG8
127097AK9
13034VAD6
13063A5E0
13063BFR8
13063D2Y3
13063D7E2
13063D7E2
13063DC48
13063DC71
13063DC71
13063DL22
13063DL22
13063DREO
133131AX0
133131AX0
133131AZ5
133131AZ5
13342BAF2
134159B50
134429BP3
13607HR46
13607HR53
13608JAAS
136385AG6
136385AX9
136385AX9
13645RBFO
13645RBH6
13648TAAS
13648TAAS
138616AM9
138735YH2
14040HBGY
14040HBW4
14040HBW4
14040HCE3
14040HCGS8
14040HCH6
14040HCH6
14040HCH6
14040HCM5
14040HCN3
14040HCN3
14040HCN3
14040HCS2
14040HCTO

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

Asset Mix Description

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
MUNICIPAL BONDS

MUNICIPAL BONDS

MUNICIPAL BONDS

MUNICIPAL BONDS

MUNICIPAL BONDS

MUNICIPAL BONDS

MUNICIPAL BONDS

MUNICIPAL BONDS

MUNICIPAL BONDS

MUNICIPAL BONDS

MUNICIPAL BONDS

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
MUNICIPAL BONDS

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
MUNICIPAL BONDS

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

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
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

August 2024 Holdings

Security Description

CVS HEALTH CORP

CVS HEALTH CORP

CVS HEALTH CORP

CSMC 2022-NQM4 T NQM4 A1A 144A
CVS PASS-THROUGH TRUST SE 144A
CRH SMW FINANCE DAC

COTERRA ENERGY INC

COTERRA ENERGY INC

COTERRA ENERGY INC

COTERRA ENERGY INC

CALIFORNIA INSTITUTE OF TECHNO
CALIFORNIA ST

CALIFORNIA ST

CALIFORNIA ST

CALIFORNIA ST

CALIFORNIA ST

CALIFORNIA ST

CALIFORNIA ST

CALIFORNIA ST

CALIFORNIA ST

CALIFORNIA ST

CALIFORNIA ST

CAMDEN PROPERTY TRUST
CAMDEN PROPERTY TRUST
CAMDEN PROPERTY TRUST
CAMDEN PROPERTY TRUST
CAMERON INTERNATIONAL CORP
CAMPBELL CA UNION HIGH SCH DIS
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
CANADIAN PACIFIC RAILWAY CO
CANADIAN PACIFIC RAILWAY CO
CANADIAN PACIFIC RAILWAY CO
CANTOR FITZGERALD LP 144A
CANUTILLO TX INDEP SCH DIST
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

Coupon Rate

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

Maturity Date

2/21/2033
1/30/2029
1/30/2031
6/25/2067
8/11/2036
5/21/2029
5/15/2027
5/15/2027
5/15/2027
3/15/2029
9/1/2119
4/1/2034
3/1/2040
10/1/2031
10/1/2031
10/1/2031
2/1/2028
8/1/2030
8/1/2030
10/1/2028
10/1/2028
10/1/2029
711/12029
7/1/2029
5/15/2030
5/15/2030
6/1/2041
8/1/2035
3/21/2034
4[7/2025
4[712032
4/8/2029
2/1/2035
6/1/2027
6/1/2027
12/2/2031
12/2/2051
3/5/2030
3/5/2030
12/12/2028
2/15/2035
2/5/2025
1/31/2028
1/31/2028
5/11/2027
7/29/2032
11/2/2027
11/2/2027
11/2/2027
3/3/2026
3/1/2030
3/1/2030
3/1/2030
5/10/2028
5/10/2033

Market Value

1,891,278.31
976,656.64
401,638.28
4,704,950.50
3,682,047.86
2,055,692.62
1,284,009.36
431,270.32
627,302.28
1,273,163.57
646,895.30
973,900.55
743,910.00
5,270,200.00
8,208,000.00
1,865,952.00
2,397,572.40
2,056,472.00
1,682,568.00
1,465,067.80
1,355,870.20
1,926,121.60
5,680,401.39
4,714,026.05
2,334,183.73
407,337.95
178,581.69
1,692,311.50
2,453,874.26
9,890,957.10
1,843,277.18
7,401,905.78
460,754.14
1,078,799.12
421,712.38
4,324,411.55
320,026.89
1,589,582.93
220,775.41
1,063,108.82
554,332.00
1,154,370.16
685,947.72
1,455,334.62
3,688,662.08
2,904,789.25
3,294,998.77
244,771.34
1,275,635.24
917,876.44
1,109,700.23
2,357,297.72
1,080,816.35
914,469.62
1,642,843.14

Accrual

2,741.67
4,146.25
1,785.73
18,925.77
9,911.54
28,888.89
15,043.17
5,052.67
7,349.33
26,225.69
16,790.00
25,468.75
22,875.00
109,375.00
179,687.50
40,848.96
3,676.25
5,500.00
4,500.00
11,739.58
10,864.58
21,666.67
31,631.25
26,250.00
21,023.33
3,668.78
2,603.13
3,757.00
57,024.00
132,000.00
28,800.00
150,436.00
2,164.50
10,587.50
4,138.75
30,284.72
3,5625.39
18,040.00
2,505.56
15,879.00
631.06
2,692.44
2,238.83
4,750.00
42,168.65
7,590.74
21,727.42
1,614.04
8,411.61
12,134.24
19,490.72
41,403.45
18,983.40
13,824.34
26,800.95

Shares

1,880,000.00
963,000.00
395,000.00
4,712,788.34
4,081,482.56
2,000,000.00
1,310,000.00
440,000.00
640,000.00
1,300,000.00
920,000.00
815,000.00
600,000.00
5,000,000.00
7,500,000.00
1,705,000.00
2,595,000.00
2,200,000.00
1,800,000.00
1,610,000.00
1,490,000.00
2,080,000.00
6,025,000.00
5,000,000.00
2,550,000.00
445,000.00
175,000.00
1,950,000.00
2,376,000.00
10,000,000.00
2,000,000.00
7,200,000.00
444,000.00
1,100,000.00
430,000.00
5,000,000.00
460,000.00
1,800,000.00
250,000.00
1,005,000.00
695,000.00
1,165,000.00
707,000.00
1,500,000.00
3,781,000.00
3,620,000.00
3,500,000.00
260,000.00
1,355,000.00
931,000.00
1,191,000.00
2,530,000.00
1,160,000.00
910,000.00
1,650,000.00

Base Cost

% of MV

1,877,080.08 0.0030%
960,248.91 0.0015%
393,791.42 0.0006%

4,675,024.96 0.0074%

4,480,677.92 0.0058%

2,003,646.77 0.0032%

1,278,346.68 0.0020%
439,659.14 0.0007%
639,504.18 0.0010%

1,329,641.58 0.0020%
917,911.07 0.0010%
940,048.21 0.0015%
856,826.67 0.0012%

5,110,622.89 0.0083%

7,729,831.78 0.0129%

1,771,294.49 0.0029%

2,434,424.19 0.0038%

1,987,624.47 0.0032%

1,626,238.20 0.0026%

1,492,357.99 0.0023%

1,381,126.33 0.0021%

2,205,559.60 0.0030%

5,819,968.26 0.0089%

4,993,590.36 0.0074%

2,621,695.14 0.0037%
444,813.78 0.0006%
196,082.91 0.0003%

1,950,000.00 0-0025%

2,367,605.11 0.0038%

9,998,923.40 0.0155%

1,994,344.65 0.0029%

7,200,000.00 0.0116%
452,190.98 0.0007%

1,128,747.01 0.0017%
452,041.20 0.0007%

4,998,691.60 0.0068%
485,593.29 0.0005%

1,539,453.81 0.0025%
222,700.93 0.0003%

1,003,294.34 0.0017%
552,117.24 0.0009%

1,174,993.59 0.0018%
706,469.36 0-0011%

1,545,747.42 0.0023%

3,826,008.86 0.0058%

3,315,154.74 0.0046%

3,500,000.00 0.0052%
260,000.00 0.0004%

1,355,000.00 0-0020%
931,000.00 0.0014%

1,191,000.00 0-0017%

2,438,938.85 0.0037%

1,160,000.00 0-0017%
910,000.00 0.0014%

1,650,000.00 0-0026%



Mellon
Security ID
14040HCTO
14040HCU7
14040HCU7
14040HCV5
14040HCX1
14040HCX1
14040HCX1
14040HCY9
14040HCZ6
14040HDB8
14040HDC6
14041NFV8
14041INFV8
14041INGA3
14041INGA3
14043GAD6
14043KAD7
14043KAH8
14043KAK1
14149YBD9
14162VAB2
141781BJ2
141781BY9
141781BY9
141781CB8
14314QAC8
14316HAD4
14316NAC3
14318DAC3
14318DAD1
14318MAE9
14318MAE9
14319BAC6
14319BAHS5
14319GAD3
144141DD7
14448CBC7
14448CBC7
14448CBD5
147071FK5
149123CH2
149123CJ8
14913R2Y2
14913R279
14913UAA8
14913UAB6
14913UAF7
14913UAQ3
14913UAQ3
14913UAR1
15089QAM6
15089QAW4
15089QAX2
15089QAY0
151191BB8

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
ASSET BACKED
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
MUNICIPAL BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
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

NON-USD FIXED INCOME

August 2024 Holdings

Security Description

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 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 RE 2 A3
CAPITAL ONE PRIME AUTO RE 1 A2
CAPITAL ONE PRIME AUTO RE 1 A3
CAPITAL ONE PRIME AUTO RE 1 A4
CARDINAL HEALTH INC

SABRA HEALTH CARE LP

CARGILL INC 144A

CARGILL INC 144A

CARGILL INC 144A

CARGILL INC 144A

CARMAX AUTO OWNER TRUST 2 2 A3
CARMAX AUTO OWNER TRUST 2 4 A4
CARMAX AUTO OWNER TRUST 2 1 A3
CARMAX AUTO OWNER TRUST 21 A3
CARMAX AUTO OWNER TRUST 2 1 A4
CARMAX AUTO OWNER TRUST 2 3 A4
CARMAX AUTO OWNER TRUST 2 3 A4
CARMAX AUTO OWNER TRUST 2 3 A3
CARMAX AUTO OWNER TRUST 3 A2B
CARMAX AUTO OWNER TRUST 2 3 A3
DUKE ENERGY PROGRESS LLC
CARRIER GLOBAL CORP

CARRIER GLOBAL CORP

CARRIER GLOBAL CORP

CASA GRANDE AZ EXCISE TAX REVE
CATERPILLAR INC

CATERPILLAR INC

CATERPILLAR FINANCIAL SERVICES
CATERPILLAR FINANCIAL SERVICES
CATERPILLAR FINANCIAL SERVICES
CATERPILLAR FINANCIAL SERVICES
CATERPILLAR FINANCIAL SERVICES
CATERPILLAR FINANCIAL SERVICES
CATERPILLAR FINANCIAL SERVICES
CATERPILLAR FINANCIAL SERVICES
CELANESE US HOLDINGS LLC
CELANESE US HOLDINGS LLC
CELANESE US HOLDINGS LLC
CELANESE US HOLDINGS LLC
CELULOSA ARAUCO Y CONSTITUCION

Coupon Rate

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

Maturity Date

5/10/2033
7/24/2026
712412026
7/26/2030
2/1/12029
2/1/2029
2/1/12029
2/1/2034
6/8/2029
10/29/2027
10/30/2031
8/15/2028
8/15/2028
5/15/2027
5/15/2027
5/17/2027
5/15/2026
2/15/2028
8/15/2028
9/15/2045
8/15/2026
5/23/2049
10/10/2025
10/10/2025
4/24/2033
2/17/2026
6/15/2026
12/15/2025
10/15/2027
1/16/2029
2/15/2028
2/15/2028
5/15/2028
11/16/2026
7116/2029
3/15/2043
3/15/2034
3/15/2034
3/15/2054
4/1/2032
4/9/2030
4/9/2050
1/17/2025
8/12/2025
5/15/2026
8/11/2025
2/27/2026
8/16/2029
8/16/2029
10/15/2027
7115/2027
11/15/2028
11/15/2030
11/15/2033
11/2/2027

Market Value

328,568.63
3,043,356.95
1,738,205.84
2,273,062.79
1,608,274.83
1,190,184.41

600,178.46
2,809,092.81
1,439,326.23
7,336,725.41
1,044,183.35
2,105,940.98
8,959,821.62
8,522,150.94
2,473,630.25
1,623,367.12

254,830.99

917,712.65
1,157,205.56
1,270,766.74
9,494,550.05
3,572,162.54
2,482,751.11
3,009,193.11
2,238,211.98

147,021.75
2,491,121.36

287,773.83

891,821.95
2,533,681.71
5,639,032.39
4,984,944.28

494,794.90
7,101,696.41
3,103,525.63
1,567,902.62

252,414.99

300,956.34

164,407.09
1,327,126.50

537,389.67

652,470.34

19,987,138.40
14,868,833.70
14,999,890.05
10,050,912.70
15,159,773.10
1,722,651.28
3,063,607.24
2,011,825.84
2,901,618.89
1,289,891.33
1,331,922.07
784,806.28
216,411.71

Accrual

5,360.19
15,626.59
8,925.09
11,477.81
7,204.09
5,331.30
2,688.43
13,325.78
19,541.95
169,590.17
23,703.23
2,014.22
8,569.60
13,359.72
3,877.78
2,502.47
589.30
1,982.63
2,432.89
31,519.25
21,581.94
45,886.46
47,257.03
57,281.25
37,502.04
34.19
704.36
43.58
1,885.22
5,218.33
10,267.29
9,076.36
1,149.87
19,953.31
6,672.13
34,786.22
6,366.10
7,590.35
4,145.39
13,236.56
5,999.50
11,217.01
119,777.78
28,895.83
192,125.00
27,180.56
8,416.67
3,126.30
5,559.90
3,666.67
22,151.53
22,922.79
23,953.35
14,322.37
2,869.22

Shares

330,000.00
3,050,000.00
1,742,000.00
2,250,000.00
1,581,000.00
1,170,000.00

590,000.00
2,749,000.00
1,376,000.00
7,000,000.00

925,000.00
2,200,000.00
9,360,000.00
8,613,000.00
2,500,000.00
1,538,401.46

254,985.41

916,000.00
1,150,000.00
1,395,000.00
9,475,000.00
4,350,000.00
2,475,000.00
3,000,000.00
2,238,000.00

147,925.89
2,515,578.06

288,395.99

893,000.00
2,525,000.00
5,690,000.00
5,030,000.00

490,000.00
7,097,313.82
3,070,000.00
1,840,000.00

234,000.00

279,000.00

145,000.00
1,575,000.00

585,000.00

875,000.00

20,000,000.00
15,000,000.00
15,000,000.00
10,000,000.00
15,000,000.00
1,715,000.00
3,050,000.00
2,000,000.00
2,812,000.00
1,226,000.00
1,242,000.00
726,000.00
224,000.00

Base Cost

% of MV

330,000.00 0.0005%
3,021,965.45 0.0048%
1,742,406.62 0.0027%
2,248,715.70 0.0036%
1,581,000.00 0.0025%
1,170,000.00 0-0019%

590,000.00 0.0009%
2,749,000.00 0.0044%
1,376,000.00 0.0023%
7,000,000.00 0.0115%

925,000.00 0.0016%
2,193,513.26 0.0033%
9,358,836.47 0.0140%
8,612,210.56 0.0134%
2,499,771.75 0.0039%
1,518,175.73 0.0024%

254,983.84 0.0004%

915,873.47 0.0014%
1,140,908.03 0.0018%
1,393,895.21 0.0020%
9,583,877.05 0.0149%
4,523,941.00 0.0056%
2,471,599.19 0.0039%
2,999,027.12 0.0047%
2,232,208.58 0.0035%

147,915.90 0.0002%
2,514,220.94 0.0039%

283,768.62 0.0005%

892,949.39 0.0014%
2,486,026.46 0.0040%
5,689,941.99 0.0088%
5,029,948.76 0.0078%

489,995.83 0.0008%
7,106,250.67 0.0111%
3,069,863.86 0.0049%
1,708,923.14 0.0025%

233,652.95 0.0004%

278,586.19 0.0005%

144,762.63 0.0003%
1,575,000.00 0.0021%

583,131.67 0.0008%

930,158.92 0.0010%

20,031,059.56 0.0313%
14,994,276.43 0.0233%
14,995,996.15 0.0235%
9,999,480.35 0.0158%
14,997,436.13 0.0238%
1,710,389.09 0.0027%
3,041,799.84 0.0048%
1,999,014.60 0.0032%
2,798,449.51 0.0045%
1,221,546.59 0.0020%
1,237,250.14 0.0021%
723,684.62 0.0012%
233,359.48 0.0003%
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Mellon Accounting Type Asset Mix Description Security Description Coupon Rate Maturity Date Market Value Accrual Shares Base Cost % of MV
Security ID

15135BAR2  CORPORATE BONDS USD FIXED INCOME CENTENE CORP 0.04 12/15/2027 787,048.50 7,222.64 805,000.00 773,542.61 0.0012%
15135BAT8  CORPORATE BONDS USD FIXED INCOME CENTENE CORP 0.05 12/15/2029 2,821,387.38 28,315.28 2,900,000.00 2,759,156.92 0.0044%
15135UAP4  CORPORATE BONDS NON-USD FIXED INCOME CENOVUS ENERGY INC 0.05 6/15/2037 857,244.56 9,664.67 872,000.00 807,517.66 0.0013%
15135UAR0  CORPORATE BONDS NON-USD FIXED INCOME CENOVUS ENERGY INC 0.05 6/15/2047 413,500.26 4,913.40 431,000.00 450,864.73 0.0006%
15135UAX7 ~ CORPORATE BONDS NON-USD FIXED INCOME CENOVUS ENERGY INC 0.04 2/15/2052 545,596.58 1,250.00 750,000.00 741,362.97 0.0009%
15189TBA4  CORPORATE BONDS USD FIXED INCOME CENTERPOINT ENERGY INC 0.01 6/1/2026 5,224,827.62 20,064.38 5,535,000.00 5,513,064.02 0.0082%
15189WAS9  CORPORATE BONDS USD FIXED INCOME CENTERPOINT ENERGY RESOURCES C 0.05 7/1/2034 749,630.87 7,827.75 735,000.00 733,820.65 0.0012%
15189XAQL  CORPORATE BONDS USD FIXED INCOME CENTERPOINT ENERGY HOUSTON ELE 0.02 9/1/2026 1,285,320.44 16,080.00 1,340,000.00 1,339,676.82 0.0020%
15189XAR9  CORPORATE BONDS USD FIXED INCOME CENTERPOINT ENERGY HOUSTON ELE 0.03 2/1/2027 2,104,342.18 5,425.00 2,170,000.00 2,166,279.04 0.0033%
15189XAR9  CORPORATE BONDS USD FIXED INCOME CENTERPOINT ENERGY HOUSTON ELE 0.03 2/1/2027 3,813,029.24 9,830.00 3,932,000.00 3,982,901.02 0.0060%
15189XAT5 ~ CORPORATE BONDS USD FIXED INCOME CENTERPOINT ENERGY HOUSTON ELE 0.04 2/1/2049 4,069,670.03 16,992.92 4,798,000.00 4,708,691.97 0.0064%
15189XAU2  CORPORATE BONDS USD FIXED INCOME CENTERPOINT ENERGY HOUSTON ELE 0.03 7/1/2050 1,231,147.09 9,062.50 1,875,000.00 1,871,593.86 0.0019%
15189XAU2  CORPORATE BONDS USD FIXED INCOME CENTERPOINT ENERGY HOUSTON ELE 0.03 7/1/2050 656,611.78 4,833.33 1,000,000.00 998,183.39 0.0010%
15189XAV0  CORPORATE BONDS USD FIXED INCOME CENTERPOINT ENERGY HOUSTON ELE 0.02 4/1/2031 2,523,322.08 28,493.75 2,910,000.00 2,901,567.95 0.0040%
15189XAX6  CORPORATE BONDS USD FIXED INCOME CENTERPOINT ENERGY HOUSTON ELE 0.03 3/1/2032 442,453.56 7,500.00 500,000.00 498,205.30 0.0007%
15189XAY4 ~ CORPORATE BONDS USD FIXED INCOME CENTERPOINT ENERGY HOUSTON ELE 0.04 3/1/2052 938,071.08 22,500.00 1,250,000.00 1,234,506.00 0.0015%
15189XAZ1 ~ CORPORATE BONDS USD FIXED INCOME CENTERPOINT ENERGY HOUSTON ELE 0.04 10/1/2032 1,217,259.16 22,991.67 1,240,000.00 1,236,324.27 0.0019%
15189XBD9  CORPORATE BONDS USD FIXED INCOME CENTERPOINT ENERGY HOUSTON ELE 0.05 10/1/2028 1,344,253.41 28,383.33 1,310,000.00 1,308,791.67 0.0021%
15189XBD9 ~ CORPORATE BONDS USD FIXED INCOME CENTERPOINT ENERGY HOUSTON ELE 0.05 10/1/2028 1,528,959.98 32,283.33 1,490,000.00 1,488,625.64 0.0024%
15189XBE7 ~ CORPORATE BONDS USD FIXED INCOME CENTERPOINT ENERGY HOUSTON ELE 0.05 3/1/2034 2,576,146.68 65,611.00 2,520,000.00 2,512,726.71 0.0040%
15189XBE7 ~ CORPORATE BONDS USD FIXED INCOME CENTERPOINT ENERGY HOUSTON ELE 0.05 3/1/2034 2,770,379.97 70,557.86 2,710,000.00 2,700,945.10 0.0043%
15189XBE7 ~ CORPORATE BONDS USD FIXED INCOME CENTERPOINT ENERGY HOUSTON ELE 0.05 3/1/2034 644,036.67 16,402.75 630,000.00 627,894.97 0.0010%
15189XBE7 ~ CORPORATE BONDS USD FIXED INCOME CENTERPOINT ENERGY HOUSTON ELE 0.05 3/1/2034 1,968,912.11 50,145.55 1,926,000.00 1,920,440.84 0.0031%
15189YAF3  CORPORATE BONDS USD FIXED INCOME CENTERPOINT ENERGY RESOURCES C 0.02 10/1/2030 718,715.58 6,197.92 850,000.00 849,706.67 0.0011%
158855EZ5  MUNICIPAL BONDS USD FIXED INCOME CHANDLER AZ EXCISE TAX REVENUE 0.02 7/1/2029 2,092,597.95 7,357.84 2,315,000.00 2,315,000.00 0.0033%
158855FC5  MUNICIPAL BONDS USD FIXED INCOME CHANDLER AZ EXCISE TAX REVENUE 0.02 7/1/2032 2,278,032.70 9,729.19 2,645,000.00 2,645,000.00 0.0036%
160131EE4  MUNICIPAL BONDS USD FIXED INCOME CHARLESTON SC EDUCTNL EXCELLEN 0.02 12/1/2029 1,570,902.95 8,246.96 1,765,000.00 1,559,777.37 0.0025%
161175AZ7  CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.06 10/23/2035 1,822,535.19 40,857.60 1,800,000.00 1,768,943.82 0.0029%
161175AZ7 ~ CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.06 10/23/2035 2,966,682.28 66,507.09 2,930,000.00 3,441,509.52 0.0046%
161175BAL  CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.06 10/23/2045 2,155,403.39 51,987.27 2,255,000.00 2,576,794.80 0.0034%
161175832 CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.04 2/15/2028 2,142,723.70 3,733.33 2,240,000.00 2,312,850.43 0.0034%
161175BK9 ~ CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.04 3/15/2028 1,509,721.51 30,212.00 1,560,000.00 1,473,966.51 0.0024%
161175BL7 CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.05 5/1/2047 2,518,500.49 54,108.33 3,020,000.00 2,726,009.05 0.0039%
161175BL7  CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.05 5/1/2047 33,357.62 716.67 40,000.00 35,599.28 0.0001%
161175BM5  CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.05 4/1/2038 650,551.34 16,013.02 715,000.00 737,513.99 0.0010%
161175BM5  CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.05 4/1/2038 3,775,927.34 92,942.71 4,150,000.00 3,543,657.93 0.0059%
161175BN3 ~ CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.06 4/1/2048 876,846.82 24,197.92 1,010,000.00 1,230,063.08 0.0014%
161175BN3  CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.06 4/1/2048 729,258.74 20,125.00 840,000.00 855,157.60 0.0011%
161175BN3 ~ CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.06 4/1/2048 3,472,660.68 95,833.33 4,000,000.00 3,990,184.41 0.0054%
161175BN3 ~ CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.06 4/1/2048 220,513.95 6,085.42 254,000.00 242,296.93 0.0003%
161175BR4  CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.05 3/30/2029 692,882.97 14,827.36 700,000.00 671,052.06 0.0011%
1611758S2 ~ CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.05 7/1/2049 112,169.22 1,195.83 140,000.00 120,228.23 0.0002%
161175BT0  CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.05 3/1/2050 1,256,010.67 39,624.00 1,651,000.00 1,236,588.11 0.0020%
161175BT0  CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.05 3/1/2050 1,726,919.57 54,480.00 2,270,000.00 1,755,766.16 0.0027%
161175BT0  CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.05 3/1/2050 2,076,868.03 65,520.00 2,730,000.00 2,045,189.90 0.0033%
161175BU7  CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.03 4/1/2031 1,110,291.48 15,271.67 1,309,000.00 1,117,508.68 0.0017%
161175BU7 ~ CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.03 4/1/2031 5,606,590.30 77,116.67 6,610,000.00 6,015,878.99 0.0088%
161175BX1 ~ CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.02 2/1/2032 2,516,245.39 6,037.50 3,150,000.00 2,445,139.69 0.0039%
161175BZ6 ~ CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.04 6/1/2041 226,483.64 2,843.75 325,000.00 323,707.07 0.0004%
161175CA0  CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.04 6/1/2052 1,981,027.82 29,493.75 3,025,000.00 2,947,539.73 0.0031%
161175CD4  CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.02 1/15/2029 8,836,848.10 28,750.00 10,000,000.00 8,540,645.11 0.0139%
161175CE2  CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.04 3/1/2042 1,913,649.28 48,650.00 2,780,000.00 1,878,221.39 0.0030%
161175CE2 ~ CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.04 3/1/2042 103,254.46 2,625.00 150,000.00 147,231.04 0.0002%
161175CJ1  CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.04 4/1/2033 1,200,675.57 24,218.33 1,321,000.00 1,317,067.56 0.0019%
161175CJ1  CORPORATE BONDS USD FIXED INCOME CHARTER COMMUNICATIONS OPERATI 0.04 4/1/2033 4,953,582.01 99,916.67 5,450,000.00 5,054,041.84 0.0078%
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Security ID
161175CJ1
161175CJ1
161175CJ1
161175CL6
161175CL6
161175CP7
161175CQ5
161175CR3
161175CR3
16144CAB2
16144CACO
16159TAC5
16411QAQ4
16412XAJ4
164231KS0
165183CZ5
165183CZ5
165183DE1
165183DE1
166756AP1
166764BL3
166764BL3
166764CA6
167593AN2
167727SW7
168863CE6
168863DL9
168863DQ8
168863DS4
168863DS4
168863DY1
168863DZ8
168863EA2
169905AH9
171239AG1
171239AL0
172062AE1
17252MAQ3
17275RBQ4
17290XAT7
17290YAQ1
17291CBR5
17291DAD5
17291DAD5
17291EAV3
17291EAV3
17291INAA9
17296 7TEW7
172967HBO
172967HS3
172967JL6
172967JL6
172967JP7
172967JU6
172967KA8

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
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ASSET BACKED
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USD FIXED INCOME
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CORPORATE BONDS
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NON-USD FIXED INCOME
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COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
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CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

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

August 2024 Holdings

Security Description

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
CHASE AUTO OWNER TR 2A A2 144A
CHASE AUTO OWNER TR 2A A3 144A
CHASE HOME LENDING M 7 A3 144A
CHENIERE ENERGY PARTNERS LP
CHENIERE CORPUS CHRISTI HOLDIN
CHEROKEE CNTY GA SCH SYS
CHESAPEAKE FUNDING 2A Al 144A
CHESAPEAKE FUNDING 2A Al 144A
CHESAPEAKE FUNDING 1A Al 144A
CHESAPEAKE FUNDING 1A Al 144A
CHEVRON USAINC

CHEVRON CORP

CHEVRON CORP

CHEVRON CORP

CHICAGO IL O'HARE INTERNATIONA
CHICAGO IL WSTWTR TRANSMISSION
CHILE GOVERNMENT INTERNATIONAL
CHILE GOVERNMENT INTERNATIONAL
CHILE GOVERNMENT INTERNATIONAL
CHILE GOVERNMENT INTERNATIONAL
CHILE GOVERNMENT INTERNATIONAL
CHILE GOVERNMENT INTERNATIONAL
CHILE GOVERNMENT INTERNATIONAL
CHILE GOVERNMENT INTERNATIONAL
CHOICE HOTELS INTERNATIONAL IN
CHUBB INA HOLDINGS LLC

CHUBB INA HOLDINGS LLC
CINCINNATI FINANCIAL CORP

CINTAS CORP NO 2

CISCO SYSTEMS INC

CITIGROUP COMMERCIAL M GC37 A4
CITIGROUP COMMERCIAL MOR C1 A3
CITIGROUP COMMERCIAL MOR C2 A4
CITIGROUP COMMERCIAL MOR C5 A4
CITIGROUP COMMERCIAL MOR C5 A4
CITIGROUP COMMERCIAL MOR P6 A4
CITIGROUP COMMERCIAL MOR P6 A4
CITIGROUP COMMERCI SMRT A 144A
CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

Coupon Rate

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

Maturity Date

4/1/2033
4/1/2033
4/1/2033
4/1/2063
4/1/2063
2/1/2034
6/1/2029
6/1/2034
6/1/2034
5/26/2027
6/25/2029
6/25/2055
6/30/2033
11/15/2029
8/1/2028
10/15/2035
10/15/2035
5/15/2036
5/15/2036
11/15/2024
5/16/2026
5/16/2026
5/11/2050
1/1/2040
1/1/2040
6/21/2047
1/25/2050
1/22/2061
5/7/2041
5/7/2041
3/7/2042
1/5/2036
1/5/2054
8/1/2034
9/15/2030
8/15/2029
11/1/2034
5/1/2032
2/26/2027
4/10/2049
5/10/2049
8/10/2049
6/10/2051
6/10/2051
12/10/2049
12/10/2049
10/12/2040
7/15/2039
9/13/2025
5/6/2044
3/26/2025
3/26/2025
4/27/2025
7/30/2045
9/29/2027

Market Value

3,548,400.76
1,772,382.55
2,476,791.00
1,741,366.23
152,329.46
1,978,857.35
1,733,672.13
947,836.77
435,072.62
6,258,431.48
4,905,134.40
5,864,425.07
1,672,710.11
2,061,645.65
1,037,890.00
1,197,072.94
533,096.48
3,268,764.64
2,817,900.55
1,022,313.35
704,811.43
4,894,460.45
50,464.02
124,450.70
3,653,718.90
586,530.81
181,383.34
2,043,724.21
2,118,529.58
6,086,934.62
2,223,140.17
918,911.91
197,700.00
1,541,604.53
178,187.83
1,927,972.22
2,030,221.31
348,413.50
7,113,057.07
2,187,319.50
771,313.10
3,664,174.36
1,075,823.98
1,481,703.03
3,451,309.07
2,761,047.25
4,000,683.96
468,490.27
2,992,196.33
1,152,198.90
2,083,933.53
530,906.88
2,966,719.53
166,608.78
2,747,000.07

Accrual

71,573.33
35,750.00
49,958.33
49,775.00
4,354.17
10,529.17
30,423.07
17,813.27
8,176.58
5,885.26
4,416.00
29,194.40
16,545.46
23,597.37
4,688.33
3,230.51
1,438.65
7,941.14
6,845.81
11,770.42
6,203.40
43,079.17
658.35
1,172.42
36,972.50
5,426.52
843.50
10,478.00
27,094.00
77,846.17
51,812.37
7,084.00
1,658.22
14,457.95
1,331.46
7,362.50
38,791.67
4,800.00
4,666.67
6,213.75
1,950.75
9,003.40
3,875.67
5,337.85
10,221.95
8,177.56
19,547.74
3,737.50
76,409.67
19,859.54
35,036.46
8,925.95
34,100.00
728.76
51,857.33

Shares

3,904,000.00
1,950,000.00
2,725,000.00
2,172,000.00
190,000.00
1,900,000.00
1,678,000.00
915,000.00
420,000.00
6,238,791.76
4,800,000.00
5,838,879.97
1,589,000.00
2,166,000.00
1,000,000.00
1,179,976.03
525,482.66
3,236,877.83
2,790,411.92
1,025,000.00
720,000.00
5,000,000.00
70,000.00
110,000.00
3,215,000.00
723,000.00
241,000.00
3,120,000.00
2,760,000.00
7,930,000.00
2,470,000.00
920,000.00
200,000.00
1,508,000.00
210,000.00
1,900,000.00
1,900,000.00
360,000.00
7,000,000.00
2,250,000.00
795,143.55
3,815,000.00
1,100,000.00
1,515,000.00
3,547,234.81
2,837,787.85
3,900,000.00
360,000.00
2,977,000.00
1,173,000.00
2,100,000.00
535,000.00
3,000,000.00
182,000.00
2,760,000.00

Base Cost

% of MV

3,478,336.05 0.0056%
1,944,195.11 0.0028%
2,716,887.99 0.0039%
2,156,109.58 0.0027%
192,004.97 0.0002%
1,924,273.11 0.0031%
1,677,113.87 0.0027%
912,808.68 0-0015%
422,386.02 0.0007%
6,238,589.68 0.0098%
4,799,449.28 0.0077%
5,814,275.63 0.0092%
1,648,990.81 0.0026%
2,267,951.41 0.0032%
1,055,629.66 0.0016%
1,179,871.52 0.0019%
525,436.20 0.0008%
3,236,873.78 0.0051%
2,790,408.14 0.0044%
1,031,717.78 0.0016%
716,683.49 0.0011%
4,940,949.06 0.0077%
79,796.37 0.0001%
110,000.00 0.0002%
3,611,165.49 0.0057%
722,021.31 0.0009%
239,790.10 0.0003%
2,180,192.56 0.0032%
2,705,125.21 0.0033%
6,196,797.58 0.0095%
2,140,160.85 0.0035%
916,217.32 0.0014%
199,852.39 0.0003%
1,492,050.06 0.0024%
181,380.99 0.0003%
1,898,206.09 0.0030%
1,987,703.12 0.0032%
354,794.29 0.0005%
6,992,465.50 0.0111%
2,415,880.19 0.0034%
801,701.18 0.0012%
4,059,128.08 0.0057%
1,064,486.77 0.0017%
1,676,397.18 0.0023%
3,384,947.39 0.0054%
2,757,270.80 0.0043%
4,006,154.14 0.0063%
481,590.93 0.0007%
3,022,263.34 0.0047%
1,232,036.54 0.0018%
2,099,819.19 0.0033%
535,260.61 0.0008%
2,951,947.83 0.0047%
184,727.90 0.0003%
2,746,863.56 0.0043%



Mellon
Security ID
172967KG5
172967KNO
172967KR1
172967KR1
172967KY6
172967KY6
172967KY6
172967KY6
172967LP4
172967LP4
172967LS8
172967LS8
172967LS8
172967LW9
172967LW9
172967MDO
172967ME8
172967ML2
172967ML2
172967MMO
172967MMO
172967MP3
172967MQ1
172967MS7
172967MY4
172967MY4
172967MY4
172967MY4
172967MY4
172967NA5
172967NE7
172967NE7
172967NG2
172967NG2
172967NL1
172967NN7
17296 7NN7
172967NN7
172967NS6
172967NU1
172967NU1
172967PL9
17305EGS8
17305EGS8
17305EGW9
17308CC53
17308CC53
17322YAD2
17323CAE7
17323VAY1
17323VAZ8
17324DAT1
17324TAE9
17324TAE9
17325DAC7

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
ASSET BACKED

ASSET BACKED

ASSET BACKED

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

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

August 2024 Holdings

Security Description Coupon Rate Maturity Date Market Value Accrual Shares Base Cost % of MV
CITIGROUP INC 0.04 1/12/2026 4,934,792.75 25,180.56 5,000,000.00 4,837,253.36 0.0077%
CITIGROUP INC 0.03 5/1/2026 4,907,951.00 56,666.67 5,000,000.00 4,785,173.61 0.0077%
CITIGROUP INC 0.05 5/18/2046 63,277.69 951.32 70,000.00 70,282.50 0.0001%
CITIGROUP INC 0.05 5/18/2046 140,114.88 2,106.49 155,000.00 163,967.87 0.0002%
CITIGROUP INC 0.03 10/21/2026 681,233.60 8,088.89 700,000.00 690,279.82 0.0011%
CITIGROUP INC 0.03 10/21/2026 4,864,793.90 57,777.78 5,000,000.00 4,705,557.33 0.0076%
CITIGROUP INC 0.03 10/21/2026 1,557,105.38 18,488.89 1,600,000.00 1,634,340.94 0.0024%
CITIGROUP INC 0.03 10/21/2026 3,187,200.07 37,844.44 3,275,000.00 3,292,231.84 0.0050%
CITIGROUP INC 0.04 712412028 2,535,105.38 9,801.71 2,600,000.00 2,679,332.98 0.0040%
CITIGROUP INC 0.04 712412028 2,437,601.33 9,424.72 2,500,000.00 2,651,935.31 0.0038%
CITIGROUP INC 0.04 10/27/2028 2,035,779.59 25,461.33 2,100,000.00 2,100,000.00 0.0032%
CITIGROUP INC 0.04 10/27/2028 1,512,293.41 18,914.13 1,560,000.00 1,624,830.17 0.0024%
CITIGROUP INC 0.04 10/27/2028 4,952,760.90 61,943.79 5,109,000.00 4,882,427.63 0.0078%
CITIGROUP INC 0.04 4/23/2029 1,278,613.70 18,835.56 1,300,000.00 1,285,605.09 0-0020%
CITIGROUP INC 0.04 4/23/2029 1,317,955.66 19,415.11 1,340,000.00 1,389,140.84 0.0021%
CITIGROUP INC 0.05 712312048 246,190.26 1,325.25 270,000.00 270,295.37 0.0004%
CITIGROUP INC 0.04 3/20/2030 320,390.56 5,873.82 330,000.00 330,000.00 0.0005%
CITIGROUP INC 0.03 1/29/2031 1,801,542.58 4,739.56 2,000,000.00 1,695,986.60 0-0028%
CITIGROUP INC 0.03 1/29/2031 1,175,506.53 3,092.56 1,305,000.00 1,155,092.13 0.0018%
CITIGROUP INC 0.05 3/26/2041 458,705.72 10,528.63 460,000.00 590,450.43 0.0007%
CITIGROUP INC 0.05 3/26/2041 2,546,813.94 58,456.80 2,554,000.00 3,308,955.99 0.0040%
CITIGROUP INC 0.04 3/31/2031 491,813.70 9,252.94 500,000.00 500,000.00 0-0008%
CITIGROUP INC 0.03 4/8/2026 6,463,737.22 80,812.08 6,550,000.00 6,378,300.47 0.0101%
CITIGROUP INC 0.03 6/3/2031 3,824,913.64 27,034.58 4,300,000.00 3,849,174.32 0.0060%
CITIGROUP INC 0.03 5/1/2032 4,331,135.30 42,683.33 5,000,000.00 4,284,082.96 0.0068%
CITIGROUP INC 0.03 5/1/2032 1,862,388.18 18,353.83 2,150,000.00 1,805,840.61 0.0029%
CITIGROUP INC 0.03 5/1/2032 4,720,937.48 46,524.83 5,450,000.00 5,056,333.36 0.0074%
CITIGROUP INC 0.03 5/1/2032 1,732,454.12 17,073.33 2,000,000.00 1,647,107.45 0.0027%
CITIGROUP INC 0.03 5/1/2032 398,464.45 3,926.87 460,000.00 383,294.36 0.0006%
CITIGROUP INC 0.01 6/9/2027 1,201,041.81 4,229.24 1,270,000.00 1,270,000.00 0-0019%
CITIGROUP INC 0.03 11/3/2032 2,691,526.51 26,019.00 3,150,000.00 3,154,500.97 0.0042%
CITIGROUP INC 0.03 11/3/2032 1,213,323.06 11,729.20 1,420,000.00 1,420,000.00 0.0019%
CITIGROUP INC 0.03 212412028 733,359.76 453.68 760,000.00 760,000.00 0-0011%
CITIGROUP INC 0.03 2/24/2028 2,373,769.74 1,468.48 2,460,000.00 2,460,000.00 0.0037%
CITIGROUP INC 0.03 3/17/2026 24,742,233.50 374,694.44 25,000,000.00 25,000,000.00 0.0388%
CITIGROUP INC 0.04 3/17/2033 7,384,348.56 137,942.22 8,000,000.00 7,454,227.62 0.0116%
CITIGROUP INC 0.04 3/17/2033 1,079,960.98 20,174.05 1,170,000.00 1,118,366.05 0.0017%
CITIGROUP INC 0.04 3/17/2033 747,665.29 13,966.65 810,000.00 810,000.00 0.0012%
CITIGROUP INC 0.05 5/24/2028 170,638.55 2,133.62 170,000.00 170,000.00 0.0003%
CITIGROUP INC 0.05 5/24/2033 1,927,643.87 25,639.20 1,938,000.00 1,942,060.42 0.0030%
CITIGROUP INC 0.05 5/24/2033 5,918,204.87 78,716.85 5,950,000.00 5,783,728.57 0.0093%
CITIGROUP INC 0.05 6/11/2035 3,635,997.01 42,841.25 3,538,000.00 3,538,000.00 0.0057%
CITIBANK CREDIT CARD ISS A7 A7 0.04 10/13/2030 767,032.38 11,764.50 775,000.00 774,644.17 0.0012%
CITIBANK CREDIT CARD ISS A7 A7 0.04 10/13/2030 6,286,696.36 96,423.36 6,352,000.00 6,405,233.98 0.0099%
CITIBANK CREDIT CARD ISS A1 Al 0.05 12/8/2027 2,039,193.43 23,829.19 2,025,000.00 2,024,790.30 0.0032%
CITIGROUP INC 0.03 11/5/2030 12,405,421.88 129,216.27 13,475,000.00 12,422,243.82 0.0194%
CITIGROUP INC 0.03 11/5/2030 446,503.13 4,650.83 485,000.00 429,899.59 0.0007%
CITIGROUP COMMERCIAL M GC25 A4 0.04 10/10/2047 331,048.74 1,004.44 331,589.16 358,890.23 0.0005%
CITIGROUP COMMERCIAL M GC27 A5 0.03 2/10/2048 2,040,458.48 5,359.04 2,050,000.00 2,133,410.32 0.0032%
CITIGROUP COMMERCIAL M GC29 A3 0.03 4/10/2048 272,580.52 674.67 275,842.66 278,057.52 0.0004%
CITIGROUP COMMERCIAL M GC29 A4 0.03 4/10/2048 1,969,807.40 5,320.00 2,000,000.00 2,016,920.92 0.0031%
CITIGROUP COMMERCIAL MOR P1 A4 0.03 9/15/2048 1,679,870.20 4,904.19 1,699,893.93 1,713,918.96 0.0026%
CITIGROUP COMMERCIAL M GC36 A5 0.04 2/10/2049 1,455,194.85 4,520.00 1,500,000.00 1,650,873.82 0.0023%
CITIGROUP COMMERCIAL M GC36 A5 0.04 2/10/2049 2,425,324.75 7,533.33 2,500,000.00 2,721,891.92 0.0038%

CITIGROUP COMMERCIAL MOR P5 A3 0.03 10/10/2049 3,437,835.15 8,004.65 3,578,831.45 3,293,101.68 0.0054%



Mellon
Security ID
17325FBAS
17325FBB3
17325FBG2
17325FBG2
17325FBG2
17325FBJ6
17325FBK3
17325FBK3
17325HBN3
17325HBP8
17326CAY0
17326DAC6
17326DAD4
17326FAD9
17326FAD9
17327CAQ6
17327CAQ6
17327CAQ6
17327CAR4
17327CAR4
17327CAR4
17327FAD8
17327FAD8
17327FAF3
17327GAX2
17327GAY0
17328HBA8
17328HBB6
17328HBD2
17328HBGS5
17328PAQ6
17329EARS8
17329MAY5
17329PAY8
17330CBC1
17331QADS8
17332CAE6
17332CAS5
17401QAU5
174610BF1
174610BF1
174610BF1
174610BF1
174610BG9
174610BG9
174610BH7
174610BH7
174610BH7
174610BH7
18977W2C3
18977W2C3
18978FACO
18978FAD8
191098AP7
191098AP7

Accounting Type

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

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

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

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

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
CORPORATE BONDS USD FIXED INCOME
ASSET BACKED USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

CORPORATE BONDS
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 BACKED

ASSET BACKED

CORPORATE BONDS
CORPORATE BONDS

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

August 2024 Holdings

Security Description

CITIBANK NA

CITIBANK NA

CITIBANK NA

CITIBANK NA

CITIBANK NA

CITIBANK NA

CITIBANK NA

CITIBANK NA

CITIGROUP COMMERCIAL MOR P7 A3
CITIGROUP COMMERCIAL MOR P7 A4
CGMS COMMERCIAL MORTGAGE B1 A3
CITIGROUP COMMERCIAL MOR P8 A3
CITIGROUP COMMERCIAL MOR P8 A4
CITIGROUP COMMERCIAL MOR C4 A4
CITIGROUP COMMERCIAL MOR C4 A4
CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP COMMERCIAL MOR B2 A4
CITIGROUP COMMERCIAL MOR B2 A4
CITIGROUP COMMERCIAL MOR B2 AS
CITIGROUP COMMERCIAL MOR C6 A3
CITIGROUP COMMERCIAL MOR C6 A4
CITIGROUP COMMERCIAL M GC43 A1
CITIGROUP COMMERCIAL M GC43 A2
CITIGROUP COMMERCIAL M GC43 A4
CITIGROUP COMMERCIAL M GC43 AS
CITIGROUP MORTGAG EXP2 A3 144A
CITIGROUP MORTGAGE J1 A3A 144A
CITIGROUP MORTGAGE J2 A3A 144A
CITIGROUP MORTGA INV1 A3A 144A
CITIGROUP MORTGAG J1 A5IX 144A
CITIZENS AUTO RECEIV 1 A3 144A
CITIGROUP MORTGAGE 1 A1A 144A
CITIGROUP MORTGAGE 1 A3A 144A
CITIZENS BANK NA/PROVIDENCE RI
CITIZENS FINANCIAL GROUP INC
CITIZENS FINANCIAL GROUP INC
CITIZENS FINANCIAL GROUP INC
CITIZENS FINANCIAL GROUP INC
CITIZENS FINANCIAL GROUP INC
CITIZENS FINANCIAL GROUP INC
CITIZENS FINANCIAL GROUP INC
CITIZENS FINANCIAL GROUP INC
CITIZENS FINANCIAL GROUP INC
CITIZENS FINANCIAL GROUP INC
CNO GLOBAL FUNDING 144A

CNO GLOBAL FUNDING 144A

CNH EQUIPMENT TRUST 2024- A A3
CNH EQUIPMENT TRUST 2024- A A4
COCA-COLA CONSOLIDATED INC
COCA-COLA CONSOLIDATED INC

Coupon Rate

0.06
0.06
0.06
0.06
0.06
0.05
0.05
0.05
0.03
0.04
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.06
0.06
0.06
0.04
0.04
0.04
0.04
0.04
0.02
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.00
0.05
0.06
0.06
0.04
0.06
0.06
0.06
0.06
0.07
0.07
0.06
0.06
0.06
0.06
0.03
0.03
0.05
0.05
0.05
0.05

Maturity Date

9/29/2025
9/29/2028
4/30/2034
4/30/2034
4/30/2034
8/6/2026
8/6/2029
8/6/2029
4/14/2050
4/14/2050
8/15/2050
9/15/2050
9/15/2050
10/12/2050
10/12/2050
1/25/2033
1/25/2033
1/25/2033
5/25/2034
5/25/2034
5/25/2034
3/10/2051
3/10/2051
3/10/2051
11/10/2051
11/10/2051
11/10/2052
11/10/2052
11/10/2052
11/10/2052
8/25/2050
4/25/2051
7/25/2051
5/25/2051
2/25/2052
4/17/2028
7125/2054
7/25/2054
2/18/2026
1/23/2030
1/23/2030
1/23/2030
1/23/2030
4/25/2035
4/25/2035
7/23/2032
7123/2032
7/23/2032
7123/2032
1/6/2029
1/6/2029
6/15/2029
7/15/2031
6/1/2034
6/1/2034

Market Value

20,252,908.40
1,784,080.32
3,061,818.20
4,154,199.31
3,198,365.84
20,156,033.80
2,047,781.14
608,251.82
1,524,058.42
272,968.84
5,306,227.17
5,338,971.26
5,703,620.40
1,425,012.38
1,200,186.83
4,861,495.02
1,759,817.20
369,561.61
1,434,554.71
459,184.18
2,401,480.47
2,490,558.89
843,795.91
3,829,078.00
3,441,996.00
964,863.00
104,912.95
772,256.10
619,177.36
2,464,738.72
2,313,049.90
5,588,874.14
1,219,197.85
7,130,513.92
43,749.28
706,612.63
9,762,112.52
2,571,727.91
1,226,951.98
5,001,331.41
3,555,931.21
534,571.91
3,159,114.37
1,199,575.43
414,988.26
3,688,857.90
3,159,107.69
1,370,817.98
1,749,502.61
5,104,944.80
3,430,253.94
1,870,536.74
1,009,947.70
1,264,211.80
1,364,100.14

Accrual

495,182.22
41,652.64
54,572.85
74,043.09
57,006.63
68,458.33

6,786.64
2,015.83
4,523.06
881.60
14,707.33
14,907.30
17,325.00
4,280.90
3,605.50
16,889.93
6,114.00
1,283.94
21,675.37
6,938.03
36,285.11
8,559.22
2,899.84
13,930.00
12,435.00
3,676.67
181.02
1,930.85
1,741.79
7,829.25
14,025.66
3,061.87
17,897.64
661.85
1,594.32
48,622.18
12,818.58
1,692.71
29,995.16
21,326.46
3,206.06
18,946.58
25,815.83
8,930.88
21,812.90
18,680.39
8,105.90
10,345.13
22,745.10
15,283.51
3,932.60
2,133.33
16,922.25
18,259.32

Shares

20,000,000.00
1,700,000.00
2,915,000.00
3,955,000.00
3,045,000.00
20,000,000.00
2,020,000.00
600,000.00
1,576,895.46
285,000.00
5,520,425.19
5,585,000.00
6,000,000.00
1,480,000.00
1,246,499.00
5,525,000.00
2,000,000.00
420,000.00
1,359,000.00
435,000.00
2,275,000.00
2,562,000.00
868,000.00
4,000,000.00
3,600,000.00
1,000,000.00
105,293.55
777,000.00
688,000.00
2,847,000.00
2,698,717.71
6,732,317.95
1,469,699.28
8,590,866.78
5,111,792.78
702,000.00
9,724,435.20
2,563,716.30
1,250,000.00
4,865,000.00
3,459,000.00
520,000.00
3,073,000.00
1,110,000.00
384,000.00
3,614,000.00
3,095,000.00
1,343,000.00
1,714,000.00
5,618,000.00
3,775,000.00
1,855,000.00
1,000,000.00
1,215,000.00
1,311,000.00

Base Cost

% of MV

20,126,509.63 0.0317%
1,757,265.73 0.0028%
2,921,629.50 0.0048%
3,955,000.00 0.0065%
3,045,000.00 0.0050%

20,000,000.00 0.0316%
2,020,000.00 0.0032%

600,000.00 0-0010%
1,505,644.65 0.0024%

286,701.22 0.0004%
5,305,355.64 0.0083%
5,387,369.73 0.0084%
5,845,215.54 0.0089%
1,401,281.27 0.0022%
1,259,347.30 0.0019%
5,074,236.38 0.0076%
1,809,457.00 0.0028%

420,000.00 0.0006%
1,359,000.00 0.0022%

435,000.00 0.0007%
2,275,000.00 0.0038%
2,680,767.22 0.0039%

975,190.52 0.0013%
4,509,585.36 0.0060%
3,632,556.50 0.0054%
1,125,819.45 0.0015%

104,866.68 0.0002%

814,426.23 0.0012%

736,528.99 0.0010%
2,924,690.55 0.0039%
2,742,654.19 0.0036%
5,512,625.05 0.0088%
1,197,820.04 0.0019%
7,066,508.33 0.0112%

40,734.71 0.0001%

701,997.93 0.0011%
9,691,903.97 0.0153%
2,544,708.37 0.0040%
1,256,725.27 0.0019%
4,844,730.54 0.0078%
3,460,081.95 0.0056%

520,000.00 0.0008%
3,073,000.00 0.0050%
1,110,000.00 0.0019%

384,000.00 0-0007%
3,614,000.00 0.0058%
3,095,000.00 0.0050%
1,343,000.00 0.0021%
1,714,000.00 0-0027%
5,612,745.29 0.0080%
3,732,760.47 0.0054%
1,854,605.27 0.0029%
1,000,072.94 0.0016%
1,215,323.39 0.0020%
1,309,625.37 0.0021%



Mellon
Security ID
191216CR9
191216CT5
191216CW8
191216DC1
191216DR8
194162AP8
194162AQ6
19458LBC3
196480W94
19688KAA2
19688WAA6
19828TAA4
19828TAA4
19828TAA4
19828TAB2
19828TAB2
19828TACO
19828TACO
19828TACO
19828TAD8
19828TAE6
20030NAC5
20030NAX9
20030NBG5
20030NBP5
20030NBU4
20030NBWO
20030NBY6
20030NBZ3
20030NCA7
20030NCA7
20030NCC3
20030NCE9
20030NCG4
20030NCJ8
20030NCJ8
20030NCK5
20030NCK5
20030NCL3
20030NCM1
20030NCN9
20030NCS8
20030NCS8
20030NCS8
20030NCT6
20030NCT6
20030NCT6
20030NCT6
20030NCU3
20030NCU3
20030NCY5
20030NCZ2
20030NCZ2
20030NDA6
20030NDA6

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
ASSET BACKED
MUNICIPAL 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

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

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

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

August 2024 Holdings

Security Description

COCA-COLA CO/THE

COCA-COLA CO/THE

COCA-COLA CO/THE

COCA-COLA CO/THE

COCA-COLA CO/THE
COLGATE-PALMOLIVE CO
COLGATE-PALMOLIVE CO
COLLEGIATE FUNDING SERVIC A A4
COLORADO ST HSG & FIN AUTH
COLT 2021-HX1 MORT HX1 Al 144A
COLT 2024-4 MORTGAGE 4 Al 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
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

Coupon Rate

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

Maturity Date

3/25/2027
3/25/2030
6/1/2040
3/15/2051
5/13/2034
8/15/2032
3/2/2026
3/28/2035
5/1/2049
10/25/2066
7/25/2069
8/15/2030
8/15/2030
8/15/2030
11/15/2033
11/15/2033
11/15/2053
11/15/2053
11/15/2053
8/15/2063
8/15/2043
3/15/2033
5/15/2038
1/15/2043
8/15/2035
7/15/2046
1/15/2027
2/1/2027
8/15/2047
2/15/2028
2/15/2028
11/1/2047
11/1/2049
11/1/2052
3/1/2038
3/1/2038
3/1/2048
3/1/2048
10/15/2038
10/15/2048
10/15/2058
10/15/2025
10/15/2025
10/15/2025
10/15/2028
10/15/2028
10/15/2028
10/15/2028
10/15/2030
10/15/2030
11/1/2039
2/1/2050
2/1/2050
2/1/2030
2/1/2030

Market Value

935,012.89
558,586.36
29,456.97
690,132.27
1,964,922.02
1,346,797.93
7,061,797.89
928,114.93
3,434,787.35
3,284,960.98
3,478,761.27
366,607.08
871,873.57
1,917,071.40
992,475.89
1,879,369.25
561,171.38
465,794.43
392,598.16
336,861.59
305,440.73
80,982.47
1,113,258.18
786,931.74
355,224.86
60,506.38
3,108,058.14
681,026.31
57,383.05
3,898,276.27
4,812,686.75
159,119.16
40,797.40
1,104,795.21
149,765.87
1,896,443.54
57,254.20
224,927.20
1,148,758.67
1,016,206.40
56,534.70
793,617.58
267,845.93
3,633,776.48
4,963,659.80
3,747,563.15
6,740,650.01
962,950.00
2,165,295.25
326,277.37
24,014.17
407,712.27
148,259.01
2,735,928.40
2,122,860.83

Accrual

13,893.75
8,671.00
250.00
12,450.00
28,350.00
2,094.44
168,000.00
10,040.33
66,100.00
3,593.78
17,122.79
919.34
2,186.40
4,807.46
16,706.31
31,635.35
9,749.83
8,092.75
6,821.03
904.15
811.40
2,275.58
18,844.44
5,146.25
723.56
347.56
9,759.03
1,916.75
124.44
5,670.00
7,000.00
2,579.85
666.50
18,355.47
3,295.50
41,730.00
1,400.00
5,500.00
20,853.33
19,531.11
1,122.00
11,937.78
4,029.00
54,660.10
78,388.89
59,183.61
106,452.11
15,207.44
35,161.67
5,298.33
325.00
1,581.25
575.00
6,602.92
5,123.33

Shares

950,000.00
580,000.00
40,000.00
1,080,000.00
1,890,000.00
1,450,000.00
7,000,000.00
956,304.69
3,305,000.00
3,885,167.72
3,453,916.21
349,000.00
830,000.00
1,825,000.00
940,000.00
1,780,000.00
506,000.00
420,000.00
354,000.00
303,000.00
281,000.00
70,000.00
1,000,000.00
895,000.00
370,000.00
80,000.00
3,250,000.00
697,000.00
70,000.00
4,050,000.00
5,000,000.00
195,000.00
50,000.00
1,360,000.00
169,000.00
2,140,000.00
70,000.00
275,000.00
1,200,000.00
1,100,000.00
60,000.00
800,000.00
270,000.00
3,663,000.00
5,000,000.00
3,775,000.00
6,790,000.00
970,000.00
2,190,000.00
330,000.00
30,000.00
550,000.00
200,000.00
2,990,000.00
2,320,000.00

Base Cost

% of MV

949,929.75 0.0015%
578,842.99 0.0009%
40,609.68 0.0000%
795,852.45 0.0011%
1,884,409.79 0.0031%
1,439,563.28 0.0021%
6,995,357.74 0.0111%
915,071.07 0.0015%
3,464,119.44 0.0054%
3,882,914.34 0.0051%
3,453,885.14 0.0055%
348,995.01 0.0006%
829,988.12 0.0014%
1,824,973.87 0.0030%
939,135.66 0.0016%
1,788,515.25 0.0029%
505,795.50 0.0009%
423,667.36 0.0007%
353,856.94 0.0006%
302,994.45 0.0005%
280,995.06 0.0005%
84,159.48 0.0001%
1,171,962.17 0.0017%
1,027,178.70 0.0012%
427,952.68 0.0006%
85,625.15 0.0001%
3,106,169.85 0.0049%
684,331.29 0.0011%
69,539.93 0.0001%
4,066,519.70 0.0061%
5,143,383.05 0.0075%
197,886.96 0.0002%
44,302.03 0.0001%
1,222,712.00 0.0017%
157,560.36 0.0002%
2,027,553.61 0.0030%
78,186.19 0.0001%
301,472.52 0.0004%
1,175,888.84 0.0018%
1,389,250.95 0.0016%
61,769.09 0.0001%
823,122.15 0.0012%
269,700.37 0.0004%
3,721,674.83 0.0057%
4,960,035.37 0.0078%
3,702,643.53 0.0059%
6,728,382.86 0.0106%
969,787.71 0.0015%
2,158,563.22 0.0034%
329,896.04 0.0005%
30,443.97 0.0000%
585,896.80 0.0006%
193,942.34 0.0002%
2,971,473.88 0.0043%
2,346,974.46 0.0033%



Mellon
Security ID
20030NDG3
20030NDG3
20030NDG3
20030NDH1
20030NDH1
20030NDH1
20030NDK4
20030NDK4
20030NDL2
20030NDL2
20030NDMO
20030NDMO
20030NDN8
20030NDS7
20030NDS7
20030NDS7
20030NDU2
20030NEF4
20030NEJ6
200339EX3
200339EX3
200340AW7
200474AZ7
200474BC7
200474BC7
20268JAB9
20268JAF0
20268JAF0
20268JAMS
202795HK9
202795HTO
202795JG6
202795330
202795JK7
202795JK7
202795JL5
202795JR2
202795JV3
202795JY7
20281PNES8
20602DAB7
20602DACS
20602DACS5
20605PAK7
207597DV4
207597DV4
207597EG6
207597EN1
207597EP6
207597ER2
207597ER2
207597ESO
207597ESO
20772JAA0
20772JAA0

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

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

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
MUNICIPAL BONDS

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
MUNICIPAL BONDS

MUNICIPAL BONDS

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

August 2024 Holdings

Security Description Coupon Rate

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 INC

COMM 2015-LC19 MORTGA LC19 ASB
COMM 2015-LC19 MORTGAG LC19 A4
COMM 2015-LC19 MORTGAG LC19 A4
COMMONSPIRIT HEALTH
COMMONSPIRIT HEALTH
COMMONSPIRIT HEALTH
COMMONSPIRIT HEALTH
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
CMWLTH FING AUTH PA

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
CONNECTICUT LIGHT AND POWER CO
CONNECTICUT LIGHT AND POWER CO
CONNECTICUT ST

CONNECTICUT ST

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

Maturity Date

4/1/2030
4/1/2030
4/1/2030
4/1/2040
4/1/2040
4/1/2040
4/1/2027
4/1/2027
1/15/2051
1/15/2051
1/15/2031
1/15/2031
2/15/2031
11/1/2051
11/1/2051
11/1/2051
11/1/2056
5/15/2053
6/1/2034
8/25/2033
8/25/2033
1/30/2030
2/10/2048
2/10/2048
2/10/2048
10/1/2029
10/1/2030
10/1/2030
11/1/2052
3/15/2036
1/15/2038
11/15/2045
6/15/2046
8/15/2027
8/15/2027
8/15/2047
3/1/2030
3/15/2052
2/1/2053
6/1/2042
8/2/2028
8/2/2033
8/2/2033
8/15/2028
6/1/2036
6/1/2036
4/15/2044
7/1/2031
1/15/2053
1/1/2029
1/1/2029
8/15/2034
8/15/2034
10/1/2029
10/1/2029

Market Value

6,896,969.73
208,539.49
1,279,674.15
84,997.36
82,447.44
220,993.13
707,373.33
262,459.90
1,704,383.69
310,475.97
3,953,182.58
4,251,487.60
1,006,059.00
1,296,150.09
2,675,437.09
58,261.29
129,125.15
1,701,771.71
3,355,671.37
2,775,863.34
1,304,655.77
3,285,762.04
28,127.99
1,031,424.78
10,131,600.36
943,796.01
3,893,296.51
402,507.51
2,890,883.89
1,708,752.50
226,045.83
1,327,133.72
347,509.20
1,504,192.53
4,411,333.86
754,676.58
1,781,929.76
1,504,298.03
1,133,779.05
778,710.00
2,442,608.74
3,657,253.36
2,795,678.83
592,614.23
3,325,144.79
1,475,395.37
773,219.80
2,176,357.25
1,266,308.03
2,602,190.48
2,128,148.03
643,253.46
120,610.02
1,995,859.20
1,622,882.15

Accrual

103,076.67
3,116.67
19,125.00
1,562.50
1,515.63
4,062.50
9,968.75
3,698.75
9,427.44
1,717.33
11,523.96
12,393.55
806.67
19,054.20
39,330.56
856.48
1,987.37
26,779.72
47,179.28
2,666.00
1,253.02
16,638.27
71.37
2,758.60
27,097.50
13,945.83
50,342.61
5,204.66
54,057.03
42,848.75
1,648.33
19,212.50
3,428.97
2,045.33
5,998.33
1,591.67
22,000.00
33,907.81
5,065.92
7,477.50
12,387.83
19,324.23
14,771.83
1,146.67
47,942.50
21,272.50
14,132.67
8,746.67
8,452.50
19,995.00
16,352.50
1,584.00
297.00
42,360.00
32,321.56

Shares

7,276,000.00
220,000.00
1,350,000.00
100,000.00
97,000.00
260,000.00
725,000.00
269,000.00
2,635,000.00
480,000.00
4,625,000.00
4,974,000.00
1,210,000.00
1,980,000.00
4,087,000.00
89,000.00
203,000.00
1,700,000.00
3,237,000.00
3,000,000.00
1,410,000.00
3,230,000.00
28,171.91
1,040,000.00
10,215,834.00
1,000,000.00
4,343,000.00
449,000.00
2,510,000.00
1,575,000.00
200,000.00
1,500,000.00
445,000.00
1,560,000.00
4,575,000.00
955,000.00
2,000,000.00
1,910,000.00
1,147,000.00
1,000,000.00
2,330,000.00
3,502,000.00
2,677,000.00
600,000.00
3,020,000.00
1,340,000.00
870,000.00
2,560,000.00
1,260,000.00
2,580,000.00
2,110,000.00
640,000.00
120,000.00
1,920,000.00
1,465,000.00

Base Cost

% of MV

7,423,145.49 0.0108%
219,768.41 0.0003%
1,348,578.78 0.0020%
106,781.35 0.0001%
96,558.49 0.0001%
269,705.89 0.0003%
724,245.40 0.0011%
268,720.02 0.0004%
2,030,262.61 0.0027%
441,812.38 0.0005%
4,116,307.72 0.0062%
4,964,415.96 0.0067%
1,065,069.53 0.0016%
1,436,075.79 0.0020%
4,018,185.99 0.0042%
65,593.75 0.0001%
199,184.82 0.0002%
1,755,605.50 0-0027%
3,226,486.07 0.0053%
3,000,000.00 0.0044%
1,410,000.00 0.0020%
3,230,000.00 0.0052%
29,034.09 0.0000%
1,072,904.24 0.0016%
9,980,762.39 0.0159%
1,004,329.33 0.0015%
3,811,376.11 0.0061%
449,000.00 0.0006%
2,510,000.00 0.0045%
1,689,190.69 0.0027%
244,063.57 0.0004%
1,690,776.50 0.0021%
442,624.82 0.0005%
1,514,682.61 0.0024%
4,642,004.26 0.0069%
952,966.19 0.0012%
1,740,882.46 0.0028%
1,906,776.20 0.0024%
1,187,425.28 0.0018%
1,000,000.00 0.0012%
2,345,671.68 0.0038%
3,499,638.26 0.0057%
2,675,196.23 0.0044%
597,176.56 0.0009%
3,246,123.34 0.0052%
1,440,332.86 0.0023%
939,629.83 0.0012%
2,103,353.90 0.0034%
1,257,406.46 0.0020%
2,575,267.45 0.0041%
2,106,129.58 0.0033%
637,163.58 0.0010%
119,468.17 0.0002%
1,941,420.22 0.0031%
1,481,344.09 0.0024%



Mellon
Security ID
208251AE8
20825CAP9
20825UAC8
20826FBC9
20826FBES5
20826FBF2
20826FBGO
209111FA6
209111FG3
209111FK4
209111FT5
209111FT5
209111FVO
209111FX6
209111FX6
209111FY4
209111FY4
209111FY4
209111FY4
209111FY4
209111GE7
209111GF4
209111GF4
209111GF4
209111GHO
209111GK3
21036PAY4
21036PBHO
21036PBHO
21036PBK3
21036PBL1
21036PBN7
210518CZ7
210518CZ7
210518DA1
210518DC7
210518DF0
210518DJ2
210518DS2
210518DS2
210518DS2
210518DV5
210518DW3
210518DX1
21071BAA3
21071BAB1
210795QB9
210795QB9
210795QB9
212015AQ4
212015AQ4
212015AS0
212015AS0
212015AT8
212015AT8

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

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

August 2024 Holdings

Coupon Rate

Security Description

CONOCOPHILLIPS CO
CONOCOPHILLIPS

CONOCO FUNDING 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
CONSOLIDATED EDISON CO OF NEW
CONSTELLATION BRANDS INC
CONSTELLATION BRANDS INC
CONSTELLATION BRANDS INC
CONSTELLATION BRANDS INC
CONSTELLATION BRANDS INC
CONSTELLATION BRANDS INC
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
CONSUMERS 2023 SECURITIZATION
CONSUMERS 2023 SECURITIZATION
CONTINENTAL AIRLINES 2012-2 CL
CONTINENTAL AIRLINES 2012-2 CL
CONTINENTAL AIRLINES 2012-2 CL
CONTINENTAL RESOURCES INC/OK
CONTINENTAL RESOURCES INC/OK
CONTINENTAL RESOURCES INC/OK
CONTINENTAL RESOURCES INC/OK
CONTINENTAL RESOURCES INC 144A
CONTINENTAL RESOURCES INC 144A

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

Maturity Date

4/15/2029
5/15/2038
10/15/2031
3/15/2042
5/15/2053
9/15/2033
3/15/2054
6/15/2040
12/1/2045
12/1/2056
12/1/2048
12/1/2048
5/15/2049
4/1/2030
4/1/2030
4/1/2050
4/1/2050
4/1/2050
4/1/2050
4/1/2050
3/1/2033
3/15/2034
3/15/2034
3/15/2034
5/15/2034
5/15/2054
2/15/2028
8/1/2031
8/1/2031
5/9/2027
5/9/2032
2/2/2026
8/15/2046
8/15/2046
7115/2047
11/15/2028
8/15/2050
5/1/2060
3/1/2028
3/1/2028
3/1/2028
2/15/2029
5/30/2029
1/15/2030
3/1/2028
9/1/2031
4/29/2026
4/29/2026
4/29/2026
6/1/2044
6/1/2044
1/15/2028
1/15/2028
1/15/2031
1/15/2031

Market Value

227,572.28
281,353.50
11,546.35
303,005.49
1,565,688.93
1,871,534.54
3,772,035.54
2,290,014.30
1,219,447.09
79,366.97
5,120,140.01
2,913,136.34
1,873,928.36
127,531.63
190,345.71
194,004.74
664,569.42
660,441.66
165,110.41
252,618.93
10,332,621.40
1,104,717.71
3,894,918.99
2,993,258.92
2,045,303.66
686,853.02
5,378,149.91
3,392,112.85
110,797.66
557,921.66
49,815.17
947,050.64
766,268.01
2,946,300.50
159,410.41
1,972,545.58
333,705.19
189,203.12
7,076,581.96
3,032,820.84
1,566,957.43
2,414,011.93
1,102,759.01
1,105,741.17
1,007,992.47
6,198,558.02
252,441.84
428,674.82
5,044,073.68
935,299.17
569,682.22
490,543.81
323,758.91
1,945,142.12
1,277,830.59

Accrual

5,382.39
4,516.78
273.89
6,324.92
24,578.75
42,497.15
93,921.42
26,473.33
15,525.00
1,021.25
65,832.38
37,455.75
27,449.58
1,870.42
2,791.67
3,867.71
13,248.96
13,166.67
3,291.67
5,036.25
260,000.00
26,629.17
93,886.83
72,152.36
32,792.28
11,615.33
8,880.00
7,462.50
243.75
7,578.67
738.89
3,814.31
1,444.44
5,553.89
958.97
22,489.67
632.40
2,600.00
162,750.00
69,750.00
36,037.50
5,139.56
12,674.28
3,699.94
39,920.17
225,085.75
3,433.17
5,829.92
68,598.70
13,475.00
8,207.50
2,795.14
1,844.79
14,091.97
9,257.50

Shares

205,000.00
260,000.00
10,000.00
365,000.00
1,575,000.00
1,825,000.00
3,670,000.00
2,200,000.00
1,380,000.00
95,000.00
5,663,000.00
3,222,000.00
2,260,000.00
134,000.00
200,000.00
235,000.00
805,000.00
800,000.00
200,000.00
306,000.00
10,000,000.00
1,050,000.00
3,702,000.00
2,845,000.00
1,961,000.00
655,000.00
5,550,000.00
3,980,000.00
130,000.00
560,000.00
50,000.00
947,000.00
1,000,000.00
3,845,000.00
190,000.00
2,010,000.00
459,000.00
312,000.00
7,000,000.00
3,000,000.00
1,550,000.00
2,360,000.00
1,090,000.00
1,090,000.00
1,000,000.00
6,005,000.00
253,266.93
430,075.92
5,060,559.97
1,100,000.00
670,000.00
500,000.00
330,000.00
1,918,000.00
1,260,000.00

Base Cost % of MV

206,706.97 0.0004%
258,630.85 0-0004%
10,200.99 0.0000%
361,668.19 0-0005%
1,565,369.06 0.0025%
1,821,778.52 0.0029%
3,660,782.72 0.0059%
2,519,575.98 0.0036%
1,578,968.50 0.0019%
94,245.81 0.0001%
6,671,981.26 0.0080%
3,436,319.27 0.0046%
2,259,294.73 0.0029%
133,818.07 0.0002%
199,728.44 0.0003%
233,576.34 0.0003%
800,123.30 0.0010%
795,153.57 0.0010%
198,788.38 0.0003%
304,146.26 0.0004%
9,976,172.75 0.0162%
1,044,103.16 0.0017%
3,681,209.44 0.0061%
2,829,022.37 0.0047%
1,957,901.03 0.0032%
650,446.83 0.0011%
5,529,146.84 0.0084%
3,429,578.91 0.0053%
113,046.53 0.0002%
558,204.13 0.0009%
50,716.54 0.0001%
946,211.66 0.0015%
984,831.89 0.0012%
3,803,126.51 0.0046%
189,328.51 0.0002%
2,005,202.11 0.0031%
456,087.31 0.0005%
309,521.22 0.0003%
6,990,987.61 0.0111%
2,996,137.54 0.0048%
1,548,004.40 0.0025%
2,359,037.15 0.0038%
1,087,751.00 0-0017%
1,087,577.46 0.0017%
999,934.47 0.0016%
6,002,695.17 0.0097%
253,266.93 0.0004%
433,443.39 0.0007%
4,996,795.50 0.0079%
883,635.47 0.0015%
553,895.81 0.0009%
485,806.36 0.0008%
349,801.84 0.0005%
1,902,262.47 0.0030%
1,332,760.27 0.0020%



Mellon
Security ID
212015AU5
212015AV3
21871XAD1
21871XAD1
21871XAH2
21871XAH2
21871XAR0
21871XAR0
21871XAS8
219350BP9
219868CJ3
22003BAMS8
22003BAM8
22003BAN6
22003BAP1
22003BAP1
22160KAN5
22160KANS
22160KAPO
22160KAPO
22160KAQ8
22160KAQ8
224044CL9
224044CR6
224044CS4
22533TJ31
225337J31
22541LAE3
225458WK0
22546QAP2
22546QAP2
22550L.2C4
22550L2C4
22550L2C4
22550L2G5
22550L2K6
22550L2K6
226373AT5
227381VHO
22757BAA2
228130HZ6
22822VAR2
22822VAR2
22822VAV3
22822VAW1
22822VAZ4
22822VBC4
22822VBD2
228925AA1
228925AA1
22945EAT8
22945EAUS
22946DAA0
22966RAE6
22966RAH9

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
FOREIGN

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
COMMERCIAL PAPER
COMMERCIAL PAPER
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

CASH AND CASH EQUIVALENTS
CASH AND CASH EQUIVALENTS

USD FIXED INCOME

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
MUNICIPAL BONDS
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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

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

MUNICIPAL BONDS

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

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

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

CORPORATE BONDS
CORPORATE BONDS

USD FIXED INCOME
USD FIXED INCOME

Security Description Coupon Rate Maturity Date Market Value Accrual Shares Base Cost % of MV
CONTINENTAL RESOURCES INC 144A 0.02 11/15/2026 637,575.67 4,507.65 675,000.00 675,000.00 0.0010%
CONTINENTAL RESOURCES INC 144A 0.03 4/1/2032 630,634.19 8,984.38 750,000.00 617,282.19 0.0010%
COREBRIDGE FINANCIAL INC 0.04 4/5/2027 979,104.76 14,802.78 1,000,000.00 958,482.61 0.0015%
COREBRIDGE FINANCIAL INC 0.04 4/5/2027 931,128.63 14,077.44 951,000.00 924,519.78 0.0015%
COREBRIDGE FINANCIAL INC 0.04 4/5/2032 3,619,138.23 61,827.35 3,909,000.00 3,451,575.66 0.0057%
COREBRIDGE FINANCIAL INC 0.04 4/5/2032 2,597,002.49 44,365.75 2,805,000.00 2,474,910.82 0.0041%
COREBRIDGE FINANCIAL INC 0.06 9/15/2033 527,192.53 13,809.13 495,000.00 493,365.64 0.0008%
COREBRIDGE FINANCIAL INC 0.06 9/15/2033 5,325,177.10 139,486.11 5,000,000.00 4,983,491.38 0.0083%
COREBRIDGE FINANCIAL INC 0.06 1/15/2034 1,279,232.38 9,015.04 1,227,000.00 1,224,782.76 0.0020%
CORNING INC 0.04 11/15/2049 80,268.07 1,148.33 100,000.00 99,745.86 0.0001%
CORP ANDINA DE FOMENTO 0.05 1/24/2029 5,124,149.05 150,694.44 5,000,000.00 4,994,229.10 0.0080%
COPT DEFENSE PROPERTIES LP 0.03 4/15/2031 514,642.31 6,233.33 600,000.00 580,496.23 0.0008%
COPT DEFENSE PROPERTIES LP 0.03 4/15/2031 643,302.89 7,791.67 750,000.00 744,621.95 0.0010%
COPT DEFENSE PROPERTIES LP 0.02 1/15/2029 1,235,695.38 3,590.56 1,405,000.00 1,404,774.65 0.0019%
COPT DEFENSE PROPERTIES LP 0.03 12/1/2033 1,394,552.63 12,361.25 1,705,000.00 1,698,560.34 0.0022%
COPT DEFENSE PROPERTIES LP 0.03 12/1/2033 911,980.16 8,083.75 1,115,000.00 1,110,788.70 0.0014%
COSTCO WHOLESALE CORP 0.01 6/20/2027 372,181.41 1,084.72 400,000.00 399,640.54 0.0006%
COSTCO WHOLESALE CORP 0.01 6/20/2027 400,095.02 1,166.08 430,000.00 429,911.21 0.0006%
COSTCO WHOLESALE CORP 0.02 4/20/2030 1,416,916.44 9,461.11 1,625,000.00 1,510,907.17 0.0022%
COSTCO WHOLESALE CORP 0.02 4/20/2030 1,055,057.78 7,044.89 1,210,000.00 1,170,347.18 0.0017%
COSTCO WHOLESALE CORP 0.02 4/20/2032 523,048.51 3,980.03 625,000.00 624,155.58 0.0008%
COSTCO WHOLESALE CORP 0.02 4/20/2032 1,272,053.97 9,679.44 1,520,000.00 1,557,125.93 0.0020%
COX COMMUNICATIONS INC 144A 0.02 10/1/2030 1,998,741.67 18,000.00 2,400,000.00 1,946,061.27 0.0031%
COX COMMUNICATIONS INC 144A 0.05 9/15/2028 4,115,551.16 100,522.22 4,000,000.00 3,992,841.63 0.0065%
COX COMMUNICATIONS INC 144A 0.06 6/15/2033 1,743,437.31 20,035.50 1,710,000.00 1,727,173.76 0.0027%
AGRICOLE CORP DISC 0.00 9/3/2024 299,823,381.00 - 300,000,000.00 299,911,500.00 0.4699%
AGRICOLE CORP DISC 0.00 9/3/2024 15,990,580.32 - 16,000,000.00 15,995,280.00 0.0251%
CREDIT SUISSE USA LLC 0.07 7/15/2032 1,654,342.69 13,201.04 1,450,000.00 1,927,225.94 0.0026%
CREDIT SUISSE FIRST C3 AX 144A 0.01 7/15/2037 1,079.54 137.17 133,077.50 1,397.15 0.0000%
UBS AG/STAMFORD CT 0.04 9/9/2024 8,487,450.79 147,042.08 8,490,000.00 8,489,926.21 0.0133%
UBS AG/STAMFORD CT 0.04 9/9/2024 744,776.31 12,902.99 745,000.00 745,000.00 0.0012%
UBS AG/STAMFORD CT 0.03 4/9/2025 3,282,770.70 38,690.07 3,325,000.00 3,359,122.78 0.0051%
UBS AG/STAMFORD CT 0.03 419/2025 7,898,395.68 93,088.89 8,000,000.00 7,998,317.23 0.0124%
UBS AG/STAMFORD CT 0.03 4/9/2025 888,569.51 10,472.50 900,000.00 882,039.72 0.0014%
UBS AG/STAMFORD CT 0.01 8/7/2026 4,704,623.85 4,166.67 5,000,000.00 4,995,545.35 0.0074%
UBS AG/STAMFORD CT 0.05 719/2027 1,495,685.28 10,652.78 1,475,000.00 1,399,785.64 0.0023%
UBS AG/STAMFORD CT 0.05 71912027 3,042,071.76 21,666.67 3,000,000.00 2,925,560.10 0.0048%
ENERGY TRANSFER LP 144A 0.07 2/1/2031 4,517,399.05 26,076.77 4,243,000.00 4,442,556.86 0.0071%
CROSBY TX INDEP SCH DIST 0.02 2/15/2036 943,225.45 1,170.57 1,195,000.00 886,074.08 0.0015%
CROSS 2024-H2 MORTG H2 Al 144A 0.06 4/25/2069 843,041.44 4,233.77 833,830.12 833,823.22 0.0013%
CROWLEY TX INDEP SCH DIST 0.02 8/1/2035 775,080.00 1,565.83 1,000,000.00 757,078.93 0.0012%
CROWN CASTLE INC 0.03 7/1/2030 2,195,607.98 13,090.00 2,380,000.00 2,420,128.33 0.0034%
CROWN CASTLE INC 0.03 7/1/2030 452,036.94 2,695.00 490,000.00 487,562.70 0.0007%
CROWN CASTLE INC 0.01 7/15/2026 3,211,700.90 4,595.21 3,425,000.00 3,200,079.89 0.0050%
CROWN CASTLE INC 0.02 4/1/2031 2,261,360.27 23,581.25 2,695,000.00 2,294,187.34 0.0035%
CROWN CASTLE INC 0.03 3/15/2027 393,114.62 5,482.61 410,000.00 399,607.33 0.0006%
CROWN CASTLE INC 0.05 5/1/2033 949,486.55 16,150.00 950,000.00 951,763.15 0.0015%
CROWN CASTLE INC 0.06 6/1/2029 2,944,695.41 38,876.44 2,840,000.00 2,831,520.22 0.0046%
CRSO TR 2023-BRND 144A 0.00 7/10/2040 4,217,624.31 33.25 3,990,000.00 3,994,655.82 0.0066%
CRSO TR 2023-BRND 144A 0.00 7/10/2040 11,505,975.10 90.71 10,885,000.00 10,897,701.44 0.0180%
CSAIL 2021-C20 COMMERCI C20 A2 0.02 3/15/2054 3,008,764.61 7,033.69 3,394,909.03 3,426,459.45 0.0047%
CSAIL 2021-C20 COMMERCI C20 A3 0.03 3/15/2054 706,782.56 1,869.87 800,000.00 822,366.68 0.0011%
CSMC 2021-NQMS5 TR NQMS5 Al 144A 0.01 5/25/2066 1,006,151.60 954.51 1,221,120.89 1,217,708.10 0.0016%
CUBESMART LP 0.04 2/15/2029 1,182,727.19 2,333.33 1,200,000.00 1,146,957.80 0.0019%

CUBESMART LP 0.02 12/15/2028 3,389,967.01 17,731.75 3,733,000.00 3,383,662.78 0.0053%
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Security Description Coupon Rate Maturity Date Market Value Accrual Shares Base Cost % of MV
CUBESMART LP 0.02 12/15/2028 1,443,891.66 7,552.50 1,590,000.00 1,453,503.37 0.0023%
CUBESMART LP 0.03 2/15/2032 830,411.61 1,083.33 975,000.00 969,265.44 0.0013%
CUMMINS INC 0.05 2/20/2029 3,252,847.51 4,753.68 3,175,000.00 3,169,602.86 0.0051%
CUMMINS INC 0.05 2/20/2034 4,061,687.65 6,162.26 3,916,000.00 3,903,539.48 0.0064%
CUMMINS INC 0.05 2/20/2054 2,145,539.58 3,480.43 2,090,000.00 2,076,948.82 0.0034%
CUYAHOGA CNTY OH 0.06 12/1/2034 4,407,154.20 62,451.90 4,140,000.00 4,427,782,52 0.0069%
DH EUROPE FINANCE Il SARL 0.03 11/15/2039 413,861.39 4,784.72 500,000.00 517,517.88 0.0006%
DBJPM 20-C9 MORTGAGE TRU C9 A4 0.02 8/15/2053 3,421,899.20 5,480.00 4,000,000.00 4,035,999.71 0.0054%
DBJPM 20-C9 MORTGAGE TRU C9 A5 0.02 8/15/2053 1,950,029.51 3,667.43 2,285,000.00 2,347,147.10 0.0031%
DBGS 2018-C1 MORTGAGE TR C1 A4 0.04 10/15/2051 2,312,954.84 8,969.22 2,410,000.00 2,571,539.99 0.0036%
DCP MIDSTREAM OPERATING LP 0.05 5/15/2029 966,591.65 14,350.85 951,000.00 937,940.22 0.0015%
DBJPM 2016-C3 MORTGAGE T C3 A5 0.03 8/10/2049 2,562,970.24 6,466.38 2,685,000.00 2,862,465.43 0.0040%
DLLAD 2023-1 LLC 1A A2 144A 0.05 41202026 249,668.38 396.21 249,845.64 249,838.36 0.0004%
DLLAD 2023-1 LLC 1A A3 144A 0.05 1/20/2028 5,011,517.50 7,318.06 5,000,000.00 4,999,141.91 0.0079%
DTE ENERGY CO 0.05 6/1/2028 2,508,412.94 29,565.25 2,481,000.00 2,480,038.26 0.0039%
DTE ENERGY CO 0.05 6/1/2028 6,167,399.82 72,691.67 6,100,000.00 6,023,880.11 0.0097%
DTE ENERGY CO 0.06 6/1/2034 664,605.07 12,099.43 631,000.00 630,539.98 0.0010%
DTE ENERGY CO 0.05 71112027 1,004,784.20 3,963.58 994,000.00 992,849.76 0.0016%
DTE ELECTRIC CO 0.04 8/15/2047 1,609,319.00 3,383.33 2,030,000.00 2,029,070.71 0.0025%
DTE ELECTRIC CO 0.02 3/1/2030 2,776,081.50 34,875.00 3,100,000.00 3,111,751.56 0.0044%
DTE ELECTRIC CO 0.03 3/1/2050 1,370,187.18 29,500.00 2,000,000.00 1,455,902.91 0.0021%
DTE ELECTRIC CO 0.03 3/1/2031 893,083.04 13,125.00 1,000,000.00 921,519.67 0.0014%
DTE ELECTRIC CO 0.03 3/1/2031 2,442,582.11 35,896.88 2,735,000.00 2,732,132.66 0.0038%
DTE ELECTRIC CO 0.03 3/1/2031 486,730.26 7,153.13 545,000.00 544,428.62 0.0008%
DTE ELECTRIC CO 0.02 4/1/2028 3,135,208.92 26,980.00 3,408,000.00 3,326,405.15 0.0049%
DTE ELECTRIC CO 0.04 3/1/2052 1,154,435.21 27,375.00 1,500,000.00 1,491,225.98 0.0018%
DTE ELECTRIC CO 0.05 4/1/2033 4,454,718.56 93,535.00 4,317,000.00 4,375,827.53 0.0070%
DTE ELECTRIC CO 0.05 4/1/2053 1,527,584.51 33,750.00 1,500,000.00 1,497,305.85 0.0024%
DLLMT 2021-1 LLC 1A A3 144A 0.01 7121/2025 364,173.96 112.08 366,799.07 366,794.90 0.0006%
DLLST 2024-1 LLC 1A A3 144A 0.05 8/20/2027 5,019,186.50 7,715.28 5,000,000.00 4,999,716.01 0.0079%
DLLAD 2024-1 LLC 1A A3 144A 0.05 7/20/2029 617,569.48 979.76 605,000.00 604,887.35 0.0010%
DLLAD 2024-1 LLC 1A A4 144A 0.05 9/22/2031 746,404.72 1,184.73 720,690.00 720,438.86 0.0012%
DTE ELECTRIC SECURITIZATION FU 0.06 3/1/2033 2,705,988.63 127,360.00 2,560,000.00 2,559,194.00 0.0042%
DAIMLER TRUCK FINANCE NOR 144A 0.02 12/14/2026 3,782,051.08 17,111.11 4,000,000.00 3,991,867.93 0.0059%
DAIMLER TRUCK FINANCE NOR 144A 0.02 12/14/2026 850,961.49 3,850.00 900,000.00 898,170.30 0.0013%
DAIMLER TRUCK FINANCE NOR 144A 0.02 12/14/2026 2,042,307.58 9,240.00 2,160,000.00 2,155,608.70 0.0032%
DAIMLER TRUCK FINANCE NOR 144A 0.02 12/14/2028 1,071,528.75 5,918.04 1,165,000.00 1,162,746.88 0.0017%
DAIMLER TRUCK FINANCE NOR 144A 0.02 12/14/2028 1,388,848.43 7,670.59 1,510,000.00 1,507,079.67 0.0022%
DAIMLER TRUCK FINANCE NOR 144A 0.03 12/14/2031 1,332,801.03 8,314.93 1,555,000.00 1,546,394.61 0.0021%
DAIMLER TRUCK FINANCE NOR 144A 0.04 41712027 822,026.39 12,264.00 840,000.00 839,100.00 0-0013%
DAIMLER TRUCK FINANCE NOR 144A 0.05 1/17/2025 2,864,343.46 18,208.67 2,865,000.00 2,864,546.34 0.0045%
DAIMLER TRUCK FINANCE NOR 144A 0.05 9/20/2028 4,400,149.91 103,362.00 4,280,000.00 4,276,488.34 0.0069%
DAIMLER TRUCK FINANCE NOR 144A 0.05 9/20/2028 1,418,739.93 33,327.00 1,380,000.00 1,378,867.72 0.0022%
DAIMLER TRUCKS RETAIL TRU 1 A3 0.06 3/15/2027 1,716,266.01 4,447.29 1,696,000.00 1,695,981.98 0.0027%
DAIMLER TRUCKS RETAIL TRU 1 A3 0.05 12/15/2027 4,566,179.70 10,980.00 4,500,000.00 4,499,637.04 0.0072%
DALLAS-FORT WORTH TX INTERNATI 0.02 11/1/2029 1,447,220.25 12,883.50 1,575,000.00 1,458,166.55 0.0023%
DALLAS TX AREA RAPID TRANSIT S 0.06 12/1/2044 2,693,775.00 37,493.75 2,500,000.00 2,613,846.65 0.0042%
DALLAS TX INDEP SCH DIST 0.02 8/15/2031 874,990.00 893.33 1,000,000.00 850,139.12 0.0014%
DANAHER CORP 0.03 12/10/2051 313,114.22 2,961.00 470,000.00 467,332.61 0.0005%
DARDEN RESTAURANTS INC 0.06 10/10/2033 6,699,101.94 154,218.75 6,250,000.00 6,321,795.02 0.0105%
DC TRUST 2024-HLTN HLTN A 144A 0.06 4/13/2040 2,073,471.07 10,136.34 2,050,000.00 2,049,859.53 0.0032%
DC COMMERCIAL MORTGA DC A 144A 0.06 9/12/2040 1,496,221.78 7,577.16 1,440,000.00 1,439,995.51 0.0023%
DC COMMERCIAL MORTGA DC A 144A 0.06 9/12/2040 8,021,411.19 40,622.00 7,720,000.00 7,719,975.78 0.0126%
DC COMMERCIAL MORTGA DC A 144A 0.06 9/12/2040 2,213,161.38 11,207.88 2,130,000.00 2,129,993.30 0.0035%
DECATUR MI PUBLIC SCHS VAN BUR 0.06 5/1/2027 258,725.00 5,375.00 250,000.00 252,983.25 0.0004%
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Security Description Coupon Rate Maturity Date Market Value Accrual Shares

DEEPHAVEN RESIDENTIA 1 A1 144A 0.02 1/25/2067 1,512,336.31 3,103.26 1,688,849.45
DEERE & CO 0.03 4/15/2025 148,108.50 1,558.33 150,000.00
DEERE & CO 0.03 4/15/2030 375,917.34 4,684.44 400,000.00
DEERE & CO 0.03 4/15/2030 75,183.47 936.89 80,000.00
DEERE & CO 0.03 4/15/2030 375,917.34 4,684.44 400,000.00
DEERE & CO 0.03 4/15/2030 5,848,334.08 72,878.24 6,223,000.00
DEERE & CO 0.04 4/15/2050 1,094,466.13 18,700.00 1,320,000.00
JOHN DEERE CAPITAL CORP 0.02 1/9/2030 2,561,291.46 9,908.89 2,800,000.00
JOHN DEERE CAPITAL CORP 0.01 1/10/2025 11,834,673.48 21,250.00 12,000,000.00
JOHN DEERE CAPITAL CORP 0.02 3/7/2025 4,925,771.85 51,354.17 5,000,000.00
JOHN DEERE CAPITAL CORP 0.03 6/6/2025 6,928,474.28 56,194.44 7,000,000.00
JOHN DEERE CAPITAL CORP 0.04 9/8/2025 9,956,671.70 194,625.00 10,000,000.00
JOHN DEERE CAPITAL CORP 0.04 9/15/2027 3,351,385.36 64,105.97 3,350,000.00
JOHN DEERE CAPITAL CORP 0.05 10/11/2024 9,990,161.10 176,944.44 10,000,000.00
JOHN DEERE CAPITAL CORP 0.05 10/11/2024 4,995,080.55 88,472.22 5,000,000.00
JOHN DEERE CAPITAL CORP 0.05 3/3/2025 15,012,582.15 381,958.33 15,000,000.00
JOHN DEERE CAPITAL CORP 0.05 6/8/2026 7,052,050.39 74,812.50 7,000,000.00
JOHN DEERE CAPITAL CORP 0.05 6/12/2034 1,219,184.62 13,298.33 1,185,000.00
DELL EQUIPMENT FINAN 3 A2 144A 0.06 4/23/2029 570,037.63 867.01 568,530.74
DELL EQUIPMENT FINAN 3 A3 144A 0.06 4/23/2029 7,612,688.25 11,118.75 7,500,000.00
DELL EQUIPMENT FINAN 1 A3 144A 0.05 3/22/2030 893,744.37 1,185.80 880,000.00
DELL INTERNATIONAL LLC / EMC C 0.03 12/15/2051 143,955.35 1,432.52 202,000.00
DELL INTERNATIONAL LLC/EMC C 0.05 2/1/2028 1,756,208.54 7,494.38 1,713,000.00
DELL INTERNATIONAL LLC / EMC C 0.06 2/1/2033 2,117,441.06 9,583.33 2,000,000.00
DELL INTERNATIONAL LLC/EMC C 0.06 2/1/2033 2,574,808.33 11,653.33 2,432,000.00
DELL INTERNATIONAL LLC / EMC C 0.05 4/15/2034 3,605,443.10 85,917.30 3,514,000.00
DELL INTERNATIONAL LLC/EMC C 0.05 4/15/2034 2,754,870.44 65,648.25 2,685,000.00
DELL INTERNATIONAL LLC / EMC C 0.08 7/15/2046 74,643.62 597.49 56,000.00
DELMARVA POWER & LIGHT CO 0.04 5/15/2045 70,917.25 1,038.65 85,000.00
DELTA AIR LINES 2020-1 CLASS A 0.02 12/10/2029 1,679,885.35 8,131.31 1,806,957.66
DELTA AIR LINES 2020-1 CLASS A 0.02 12/10/2029 1,379,274.28 6,676.23 1,483,607.34
DELTA AIR LINES 2020-1 CLASS A 0.02 12/10/2029 1,273,883.58 6,166.10 1,370,244.52
DELTA AIR LINES 2020-1 CLASS A 0.02 12/10/2029 1,379,274.28 6,676.23 1,483,607.34
DENVER CITY & CNTY CO SCH DIST 0.06 12/1/2033 5,642,387.60 76,534.80 5,405,000.00
DENVER CO PUBLIC SCHS COPS 0.06 12/15/2026 742,030.19 9,534.40 726,092.46
DESERT CMNTY CLG DIST CA 0.03 8/1/2035 1,044,422.75 2,835.88 1,225,000.00
DEUTSCHE BANK AG/NEW YORK NY 0.07 11/16/2027 1,221,946.41 3,344.70 1,225,000.00
DEUTSCHE BANK AG/NEW YORK NY 0.02 11/16/2027 872,400.28 6,234.89 925,000.00
DEVON ENERGY CORP 0.06 7/15/2041 1,063,654.51 7,799.56 1,090,000.00
DEVON ENERGY CORP 0.06 7/15/2041 634,289.39 4,651.11 650,000.00
DEVON ENERGY CORP 0.05 5/15/2042 17,539.12 279.72 20,000.00
DEVON ENERGY CORP 0.05 6/15/2045 1,891,770.81 22,377.78 2,120,000.00
DEVON ENERGY CORP 0.06 12/15/2025 778,514.74 9,509.50 770,000.00
DEVON ENERGY CORP 0.05 10/15/2027 205,247.04 4,046.00 204,000.00
DEVON ENERGY CORP 0.05 1/15/2030 3,093,157.22 17,968.75 3,125,000.00
DEVON ENERGY CORP 0.05 1/15/2030 49,490.52 287.50 50,000.00
DEVON ENERGY CORP 0.06 9/15/2054 1,106,250.74 546.25 1,140,000.00
DIAGEO CAPITAL PLC 0.02 4/29/2030 882,034.13 6,777.78 1,000,000.00
DIAGEO CAPITAL PLC 0.02 4/29/2032 3,707,789.58 31,686.11 4,400,000.00
DIAGEO CAPITAL PLC 0.02 4/29/2032 1,112,336.87 9,505.83 1,320,000.00
DIAMONDBACK ENERGY INC 0.03 12/1/2026 1,021,819.20 8,531.25 1,050,000.00
DIAMONDBACK ENERGY INC 0.03 12/1/2026 165,437.39 1,381.25 170,000.00
DIAMONDBACK ENERGY INC 0.04 12/1/2029 3,118,714.17 28,875.00 3,300,000.00
DIAMONDBACK ENERGY INC 0.04 12/1/2029 1,181,331.13 10,937.50 1,250,000.00
DIAMONDBACK ENERGY INC 0.04 3/24/2051 484,840.32 11,225.50 585,000.00

Base Cost % of MV

1,688,319.11 0.0024%
149,975.58 0.0002%
405,333.12 0.0006%

79,910.49 0.0001%
371,444.14 0.0006%

6,377,681.64 0.0092%

1,383,769.68 0.0017%

2,803,523.13 0.0040%

11,999,331.03 0.0185%

4,999,631.62 0.0077%

6,999,592.46 0.0109%

9,998,301.49 0.0156%

3,282,463.81 0.0053%

9,999,649.87 0.0157%

4,999,823.31 0.0078%

14,997,573.22 0.0235%

6,997,608.70 0.0111%

1,182,741.47 0.0019%
568,503.66 0.0009%

7,499,564.71 0.0119%
879,980.12 0.0014%
201,929.02 0.0002%

1,712,464.81 0.0028%

1,996,300.38 0.0033%

2,433,542.84 0.0040%

3,491,043.92 0.0057%

2,667,459.58 0.0043%

85,503.99 0.0001%
85,310.96 0.0001%

1,593,019.78 0.0026%

1,483,607.29 0.0022%

1,376,542.81 0.0020%

1,458,346.84 0.0022%

5,599,331.79 0.0088%
738,956.86 0.0012%

1,225,000.00 0-0016%

1,225,000.00 0.0019%
925,000.00 0.0014%

1,077,394.43 0.0017%
638,535.53 0.0010%

18,245.41 0.0000%

2,099,842.53 0.0030%
779,941.96 0.0012%
211,230.50 0.0003%

3,043,706.36 0.0048%

53,010.11 0.0001%

1,138,655.02 0.0017%
997,190.56 0.0014%

3,639,590.97 0.0058%

1,312,793.99 0.0017%

1,037,586.86 0.0016%
175,082.28 0.0003%

3,067,552.79 0.0049%

1,191,448.41 0.0019%
446,473.50 0.0008%



Mellon
Security ID
25278XAQ2
25278XAR0
25278XAR0
25278XAV1
25278XAZ2
25278XAZ2
25278XBA6
25389JAT3
25389JAT3
25466AAJ0
254683CW3
254683CZ6
254683CZ6
254683CZ6
254687FS0
25468PDB9
254709AL2
254709AP3
254709AS7
254709AS7
254709AS7
25470DAR0O
25470DBJ7
256746AJ7
25731VAA2
25731VAA2
25731VABO
25746UDG1
25746UDT3
25746UDUO
260543CE1
26078JAD2
26078JAF7
26441CAT2
26441CAY1
26441CBH7
26441CBU8
26442CABO
26442CAE4
26442CAE4
26442CAP9
26442CAP9
26442CAS3
26442CAS3
26442CAU8
26442CAX2
26442CAY0
26442CAY0
26442CBB9
26442CBB9
26442CBG8
26442CBG8
26442CBH6
26442CBJ2
26442CBJ2

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
ASSET BACKED

ASSET BACKED

ASSET BACKED

ASSET BACKED

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

August 2024 Holdings

Security Description

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
DISCOVER BANK

DISCOVER CARD EXECUTION A3 A3

DISCOVER CARD EXECUTION N A2 A
DISCOVER CARD EXECUTION N A2 A
DISCOVER CARD EXECUTION N A2 A

WALT DISNEY CO/THE

TWDC ENTERPRISES 18 CORP
DISCOVER FINANCIAL SERVICES
DISCOVER FINANCIAL SERVICES
DISCOVER FINANCIAL SERVICES
DISCOVER FINANCIAL SERVICES
DISCOVER FINANCIAL SERVICES

DISCOVERY COMMUNICATIONS LLC
DISCOVERY COMMUNICATIONS LLC

DOLLAR TREE INC

DOMINION ENERGY SOUTH CAROLINA
DOMINION ENERGY SOUTH CAROLINA
DOMINION ENERGY SOUTH CAROLINA

DOMINION ENERGY INC
DOMINION ENERGY INC
DOMINION ENERGY INC

DOW CHEMICAL CO/THE
DUPONT DE NEMOURS INC
DUPONT DE NEMOURS INC
DUKE ENERGY CORP

DUKE ENERGY CORP

DUKE ENERGY CORP

DUKE ENERGY CORP

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

Coupon Rate

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

Maturity Date

3/24/2051
3/24/2031
3/24/2031
3/15/2033
4/18/2034
4/18/2034
4/18/2054
7/15/2028
7/15/2028
7127/12026
7115/2027
6/15/2028
6/15/2028
6/15/2028
3/23/2050
6/1/2044
3/4/12025
1/30/2026
11/29/2032
11/29/2032
11/29/2032
3/20/2028
5/15/2030
12/1/2031
12/1/2031
12/1/2031
10/15/2053
4/1/2030
2/1/2055
6/1/2054
11/15/2041
11/15/2028
11/15/2048
9/1/2046
8/15/2047
6/1/2030
8/15/2052
1/15/2038
4/15/2038
4/15/2038
6/1/2045
6/1/2045
12/1/2026
12/1/2026
3/15/2048
11/15/2028
8/15/2029
8/15/2029
4/15/2031
4/15/2031
3/15/2032
3/15/2032
3/15/2052
1/15/2033
1/15/2033

Market Value

613,302.29
451,145.27
135,343.58
4,028,196.56
3,591,948.04
587,292.16
1,607,653.55
2,401,457.02
2,222,836.25
242,877.39
4,884,171.85
6,273,830.99
1,214,420.02
4,644,853.97
237,385.77
433,276.66
575,466.51
804,091.47
468,633.93
2,070,708.08
156,937.88
7,406,908.69
1,619,887.47
2,167,439.68
2,731,939.09
893,346.64
1,890,231.12
664,700.88
1,093,555.46
473,361.63
380,170.32
1,521,644.36
260,637.39
412,367.39
396,541.22
3,150,878.25
3,490,985.64
1,921,613.75
49,437.03
1,095,304.81
497,786.58
155,309.41
970,566.25
1,038,505.89
326,247.25
1,655,783.28
377,621.77
2,560,147.58
2,647,071.09
1,341,182.69
6,219,712.31
941,842.15
1,268,169.91
1,523,521.92
2,016,127.34

Accrual

14,199.78
6,814.24
2,044.27

108,072.92

70,403.55

11,511.15

34,137.59

13,760.39

12,736.89

814.58
7,813.01

13,628.71
2,638.10

10,090.07
5,156.94
5,156.25

10,693.75
3,134.88
7,362.56

32,532.22
2,465.60

138,230.80

19,479.34

16,827.50

18,463.25
6,037.50

39,430.56
9,984.38
6,015.63
8,739.31
6,028.75

20,868.75
3,829.43

10,125.00

886.56

21,590.63
8,455.56

13,531.67
1,028.50

22,786.99
5,859.38
1,828.13
7,375.00
7,891.25
7,285.56

19,481.18

449.71
3,048.89

28,900.00

14,642.67

91,991.67

13,930.17

27,991.75
9,487.50

12,665.13

Shares

740,000.00
500,000.00
150,000.00
3,750,000.00
3,529,000.00
577,000.00
1,607,000.00
2,420,000.00
2,240,000.00
250,000.00
4,938,000.00
6,220,000.00
1,204,000.00
4,605,000.00
250,000.00
500,000.00
580,000.00
809,000.00
430,000.00
1,900,000.00
144,000.00
7,825,000.00
1,825,000.00
2,540,000.00
3,211,000.00
1,050,000.00
1,670,000.00
710,000.00
1,050,000.00
445,000.00
390,000.00
1,500,000.00
240,000.00
540,000.00
505,000.00
3,525,000.00
3,805,000.00
1,765,000.00
45,000.00
997,000.00
625,000.00
195,000.00
1,000,000.00
1,070,000.00
400,000.00
1,675,000.00
413,000.00
2,800,000.00
3,000,000.00
1,520,000.00
7,000,000.00
1,060,000.00
1,710,000.00
1,500,000.00
1,985,000.00

Base Cost

% of MV

672,114.45 0.0010%
509,499.87 0.0007%
154,290.30 0.0002%
3,722,743.87 0.0063%
3,520,667.48 0.0056%
575,200.94 0.0009%
1,590,853.46 0.0025%
2,576,975.37 0.0038%
2,356,481.89 0.0035%
249,942.52 0.0004%
4,937,628.48 0.0077%
6,219,340.56 0.0098%
1,203,872.37 0.0019%
4,604,511.77 0.0073%
280,619.80 0.0004%
497,248.28 0.0007%
579,965.73 0.0009%
808,715.66 0.0013%
427,994.54 0.0007%
2,032,376.34 0.0032%
143,328.39 0.0002%
7,270,842.16 0.0116%
1,639,554.59 0.0025%
2,534,860.58 0.0034%
2,932,025.29 0.0043%
1,049,514.83 0.0014%
1,660,652.28 0.0030%
752,478.72 0.0010%
1,068,011.98 0.0017%
458,443.26 0.0007%
389,608.92 0.0006%
1,504,934.24 0.0024%
261,331.97 0.0004%
574,072.96 0.0006%
503,261.96 0.0006%
3,108,568.47 0.0049%
3,681,587.76 0.0055%
1,950,710.40 0.0030%
44,907.98 0.0001%
1,114,678.16 0.0017%
625,231.16 0.0008%
193,711.15 0.0002%
984,751.94 0.0015%
1,067,410.60 0.0016%
398,356.73 0.0005%
1,666,086.30 0.0026%
380,137.10 0.0006%
2,868,753.25 0.0040%
2,660,400.24 0.0041%
1,301,702.51 0.0021%
6,996,700.03 0.0097%
1,059,500.30 0.0015%
1,704,913.06 0.0020%
1,456,089.93 0.0024%
1,965,645.10 0-0032%



Mellon

Security ID
26442CBK9
26442CBL7
26442EAEQ
26442EAH3
26442EAJ9
26442EAJ9
26442UAE4
26442UAG9
26442UAG9
26442UAH7
26442UAH7
26442UAL8
26442UAL8
26442UAN4
26442UAP9
26442UAQ7
26442UAS3
26443CAA1
26443TAD8
26444HAA9
26444HACS
26444HAC5
26444HAEL
26444HAK7
26444HAQ4
26444HAQ4
26444HAR2
266893AA4
26829GAA6
26829XAA9
26833RAB4
26860XAA9
26860XAU5
26863LAA2
26875PAN1
26875PAN1
26875PAT8
26875PAUS
26875PAUS
26882PBE1
26884ABD4
26884ABK8
26884ABK8
26884ABL6
26884ABM4
26884TAP7
26884TAS1
26884TAV4
26884TAY8
26884UAF6
27409LAE3
277432AX8
278062AD6
278062AE4
278062AH7

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

GOVERNMENT AGENCIES

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

NON-USD FIXED INCOME

USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

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

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

August 2024 Holdings

Security Description

DUKE ENERGY CAROLINAS LLC
DUKE ENERGY CAROLINAS 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 UNIVERSITY HEALTH SYSTEM

DUKE ENERGY INDIANA 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
DURRAH MSN 35603

ECMC GROUP STUDENT L 2A A 144A
ECMC GROUP STUDENT 1A A1A 144A
ECMC GROUP STUDENT 1A A1B 144A
ELM TRUST 2024-EL ELM A15 144A
ELM TRUST 2024-EL ELM A10 144A
ELP COMMERCIAL MORT ELP A 144A

EOG RESOURCES INC

EOG RESOURCES INC

EOG RESOURCES INC

EOG RESOURCES INC

EOG RESOURCES INC

ERAC USA FINANCE LLC 144A
ERP OPERATING LP

ERP OPERATING LP

ERP OPERATING LP

ERP OPERATING LP

ERP OPERATING LP

ERAC USA FINANCE LLC 144A
ERAC USA FINANCE LLC 144A
ERAC USA FINANCE LLC 144A
ERAC USA FINANCE LLC 144A
EPR PROPERTIES

EAST OHIO GAS CO/THE 144A
EASTMAN CHEMICAL CO
EATON CORP

EATON CORP

EATON CORP

Coupon Rate

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

Maturity Date

1/15/2053
1/15/2054
6/15/2046
6/1/2030
4/1/2033
4/1/2033
9/15/2047
9/1/2028
9/1/2028
3/15/2029
3/15/2029
8/15/2031
8/15/2031
4/1/2032
4/1/2052
3/15/2033
3/15/2034
6/1/2047
4/1/2053
10/1/2046
1/15/2027
1/15/2027
7/15/2028
12/15/2031
11/15/2033
11/15/2033
11/15/2053
1/22/2025
9/25/2068
7/25/2069
11/25/2070
6/10/2039
6/10/2039
11/15/2038
4/1/2035
4/1/2035
4/15/2050
4/15/2030
4/15/2030
10/15/2037
6/1/2025
12/1/2028
12/1/2028
7/1/2029
2/15/2030
11/1/2025
11/1/2046
5/1/2028
2/15/2029
8/15/2029
6/15/2050
3/8/2033
11/2/2032
11/2/2042
3/15/2033

Market Value

3,235,754.37
1,750,529.13
312,940.00
878,525.04
6,531,359.03
375,011.18
4,311,567.67
264,003.14
1,026,678.87
1,445,577.09
2,498,920.93
699,692.37
3,473,171.78
2,752,938.21
456,924.25
1,076,549.12
4,119,725.64
434,766.19
408,540.01
211,086.28
877,767.80
8,855,701.75
7,589,630.11
507,527.06
479,010.13
4,451,026.68
5,450,044.76
305,652.19
3,119,019.93
3,973,308.67
1,361,441.60
5,053,030.00
4,345,605.80
8,927,735.20
470,528.10
299,846.34
1,497,759.07
1,682,338.72
3,369,980.87
29,541.43
4,939,648.80
3,657,548.18
2,336,079.49
1,171,503.80
905,237.72
2,695,860.96
4,410,116.43
4,017,063.24
2,778,411.43
6,343,626.20
2,576,046.36
2,541,311.34
4,133,880.70
1,278,043.42
1,895,630.51

Accrual

22,114.82
11,937.00
3,163.50
5,312.50
139,059.38
7,984.38
93,972.60
4,995.00
19,425.00
23,862.50
41,250.31
737.78
3,662.22
42,500.00
9,416.67
25,176.67
94,633.33
5,027.40
9,225.00
4,037.50
3,680.00
37,127.11
37,412.06
2,989.33
7,697.88
71,529.76
88,995.83
563.02
3,829.84
1,964.74
1,614.04
24,975.96
21,479.32
26,283.05
8,287.50
5,281.25
29,546.00
26,113.89
55,615.97
661.11
42,187.50
38,335.63
24,485.00
6,250.00
1,111.11
34,542.00
72,156.00
61,333.33
6,022.22
11,408.33
25,333.33
67,421.94
56,696.89
19,754.00
37,315.42

Shares

3,235,000.00
1,730,000.00
405,000.00
1,000,000.00
6,357,000.00
365,000.00
5,661,000.00
270,000.00
1,050,000.00
1,500,000.00
2,593,000.00
830,000.00
4,120,000.00
3,000,000.00
565,000.00
1,040,000.00
4,000,000.00
513,000.00
410,000.00
285,000.00
900,000.00
9,080,000.00
7,705,000.00
590,000.00
445,000.00
4,135,000.00
4,875,000.00
308,618.45
3,144,834.31
4,333,987.91
1,375,824.19
5,000,000.00
4,300,000.00
9,046,470.12
510,000.00
325,000.00
1,580,000.00
1,580,000.00
3,365,000.00
25,000.00
5,000,000.00
3,695,000.00
2,360,000.00
1,250,000.00
1,000,000.00
2,727,000.00
5,154,000.00
4,000,000.00
2,710,000.00
6,845,000.00
4,000,000.00
2,440,000.00
4,288,000.00
1,440,000.00
1,950,000.00

Base Cost

% of MV

3,185,146.89 0.0051%
1,723,830.43 0.0027%
402,667.95 0.0005%
999,625.32 0.0014%
6,353,871.53 0.0102%
364,820.37 0.0006%
5,212,192.94 0.0068%
294,659.75 0.0004%
1,049,928.33 0.0016%
1,594,916.16 0.0023%
2,740,255.98 0.0039%
828,986.19 0.0011%
4,048,912.41 0.0054%
2,697,056.80 0.0043%
483,076.03 0.0007%
1,059,642.14 0.0017%
3,987,477.14 0.0065%
419,406.16 0.0007%
409,639.18 0.0006%
283,683.23 0.0003%
899,864.77 0.0014%
9,264,294.57 0.0139%
7,598,406.61 0.0119%
589,334.26 0.0008%
444,245.10 0.0008%
4,127,985.39 0.0070%
4,945,273.99 0.0085%
308,117.16 0.0005%
3,160,041.40 0.0049%
3,919,411.01 0.0062%
1,375,824.23 0.0021%
5,000,000.00 0-0079%
4,300,000.00 0.0068%
9,014,966.62 0.0140%
563,841.78 0.0007%
324,139.92 0.0005%
1,797,959.26 0.0023%
1,589,855.08 0.0025%
3,622,301.68 0.0053%
24,843.16 0.0000%
4,997,911.27 0.0077%
3,776,931.29 0.0057%
2,390,009.60 0.0037%
1,125,575.53 0.0018%
971,490.61 0.0014%
2,804,546.52 0.0042%
5,307,233.36 0.0069%
3,988,716.53 0.0063%
2,708,152.91 0.0044%
6,417,940.14 0.0099%
2,871,649.13 0.0040%
2,442,561.71 0.0040%
4,442,606.37 0.0065%
1,354,866.05 0.0020%
1,948,849.61 0.0030%



Mellon
Security ID
278865AM2
278865BN9
279158AJ8
279158AL3
281020AN7
284035AR3
28622HAB7
291011BL7
291011BQ6
292480AL4
29249EAAT
29250NAZ8
29250NAZ8
29250NBF1
29250NBF1
29250NBR5
29250NBR5
29250NBT1
29250NBT1
29250NBX2
29250NBY0
29250NBZ7
29250NCB9
29250NCB9
29250NCB9
29250NCD5
29250NCFO0
29250NCG8
29266MAE9
29273RAT6
29273RBF5
29273RBJ7
29273RBJ7
29273RBJ7
29273RBK4
29273RBL2
29273VAS9
29273VAT7
29273VAT7
29273VAU4
29273VAU4
29273VAU4
29273VAWO
29273VAWO
29273VAY6
29273VAZ3
29273VAZ3
29273VAZ3
29273VAZ3
29273VAZ3
29273VBA7
29273VBA7
29278NAD5
29278NAE3
29278NAF0O

Accounting Type

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
MUNICIPAL BONDS

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

August 2024 Holdings

Coupon Rate

Security Description

ECOLAB INC
ECOLAB INC
ECOPETROL SA
ECOPETROL SA

EDISON INTERNATIONAL
EL SEGUNDO CA PENSN OBLIG

ELEVANCE HEALTH INC

EMERSON ELECTRIC CO
EMERSON ELECTRIC CO

ENERGY TRANSFER LP
ENACT HOLDINGS INC
ENBRIDGE INC
ENBRIDGE INC
ENBRIDGE INC
ENBRIDGE INC
ENBRIDGE INC
ENBRIDGE INC
ENBRIDGE INC
ENBRIDGE INC
ENBRIDGE INC
ENBRIDGE INC
ENBRIDGE INC
ENBRIDGE INC
ENBRIDGE INC
ENBRIDGE INC
ENBRIDGE INC
ENBRIDGE INC
ENBRIDGE INC

IBERDROLA INTERNATIONAL BV

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

0.06
0.03
0.06
0.05
0.06
0.03
0.05
0.02
0.02
0.05
0.06
0.03
0.03
0.03
0.03
0.06
0.06
0.09
0.09
0.06
0.06
0.07
0.05
0.05
0.05
0.06
0.07
0.07
0.07
0.05
0.05
0.06
0.06
0.06
0.04
0.05
0.06
0.06
0.06
0.07
0.07
0.07
0.06
0.06
0.06
0.05
0.05
0.05
0.05
0.05
0.06
0.06
0.06
0.06
0.05

Maturity Date

12/8/2041
12/15/2051
5/28/2045
6/26/2026
6/15/2027
7/1/2040
2/15/2033
10/15/2027
12/21/2028
5/15/2028
5/28/2029
11/15/2029
11/15/2029
8/1/2033
8/1/2033
3/8/2033
3/8/2033
1/15/2084
1/15/2084
11/15/2028
11/15/2030
11/15/2053
4/5/2029
4/5/2029
4/5/2029
4/5/2054
6/27/2054
3/15/2055
9/15/2033
2/1/2043
3/15/2045
12/15/2045
12/15/2045
12/15/2045
4/15/2027
4/15/2047
12/1/2028
12/1/2030
12/1/2030
12/1/2033
12/1/2033
12/1/2033
5/15/2054
5/15/2054
5/15/2034
7/1/2029
711/12029
7/1/2029
711/12029
7/1/2029
9/1/2034
9/1/2034
6/15/2038
6/15/2048
6/15/2028

Market Value

859,815.05
330,196.99
505,492.28
359,170.31
3,022,857.15
1,403,969.25
1,101,569.65
929,938.85
8,846,515.14
1,321,104.41
1,656,156.47
1,212,588.78
1,996,107.68
277,167.85
1,282,418.43
2,909,128.03
503,623.24
432,923.95
3,288,030.00
2,376,066.31
1,248,164.02
4,229,774.64
919,881.47
1,141,886.39
668,070.34
2,724,458.46
2,262,652.27
2,247,451.72
16,491.35
2,779,028.28
763,985.49
102,680.85
333,712.76
30,804.26
499,656.46
139,136.84
1,508,700.05
183,938.98
2,564,325.76
1,563,905.49
1,367,050.25
103,895.82
1,666,022.89
559,379.81
229,782.11
2,077,753.72
755,360.71
991,794.76
1,821,872.72
5,019,361.70
3,087,990.00
4,992,250.50
362,743.90
100,979.63
642,590.75

Accrual

10,461.46
2,878.50
10,320.42
3,493.75
35,809.72
9,010.33
2,332.78
6,800.00
37,675.56
19,093.25
25,930.21
11,961.81
19,690.97
697.92
3,229.17
76,422.75
13,230.18
4,290.14
32,583.33
39,750.00
21,085.17
73,485.97
19,237.53
23,880.33
13,971.39
63,584.01
28,096.00
28,778.89
466.88
12,960.83
19,828.93
1,293.06
4,202.43
387.92
8,012.67
3,003.33
21,322.89
2,659.56
37,077.33
22,895.89
20,013.89
1,521.06
28,907.08
9,705.77
3,660.53
20,722.92
7,533.75
9,891.88
18,170.83
50,061.67
32,666.67
52,811.11
4,334.53
1,266.67
6,646.20

Shares

825,000.00
505,000.00
680,000.00
360,000.00
2,950,000.00
1,765,000.00
1,105,000.00
1,000,000.00
9,688,000.00
1,310,000.00
1,606,000.00
1,300,000.00
2,140,000.00
335,000.00
1,550,000.00
2,790,000.00
483,000.00
395,000.00
3,000,000.00
2,250,000.00
1,155,000.00
3,725,000.00
895,000.00
1,111,000.00
650,000.00
2,635,000.00
2,195,000.00
2,195,000.00
15,000.00
3,020,000.00
835,000.00
100,000.00
325,000.00
30,000.00
505,000.00
150,000.00
1,430,000.00
170,000.00
2,370,000.00
1,430,000.00
1,250,000.00
95,000.00
1,650,000.00
554,000.00
224,000.00
2,030,000.00
738,000.00
969,000.00
1,780,000.00
4,904,000.00
3,000,000.00
4,850,000.00
354,000.00
100,000.00
636,000.00

Base Cost % of MV

972,999.55 0.0013%
503,838.29 0.0005%
644,863.58 0.0008%
359,523.42 0.0006%
2,969,631.82 0.0047%
1,765,000.00 0-0022%
1,083,590.82 0.0017%
999,612.85 0.0015%
9,616,746.82 0.0139%
1,396,254.04 0.0021%
1,605,279.71 0.0026%
1,299,443.46 0.0019%
1,954,079.49 0.0031%
288,781.17 0.0004%
1,390,582.93 0.0020%
2,786,845.97 0.0046%
482,453.97 0.0008%
395,000.00 0-0007%
3,296,246.82 0.0052%
2,249,536.23 0.0037%
1,153,227.98 0.0020%
3,720,205.04 0.0066%
894,817.43 0.0014%
1,110,773.37 0.0018%
649,867.41 0.0010%
2,639,194.71 0.0043%
2,195,000.00 0.0035%
2,195,000.00 0.0035%
15,691.79 0.0000%
2,716,536.05 0.0044%
747,776.99 0.0012%
94,576.13 0.0002%
381,467.83 0.0005%
33,492.69 0.0000%
526,246.66 0.0008%
139,154.39 0.0002%
1,428,658.26 0.0024%
169,868.84 0.0003%
2,367,591.08 0.0040%
1,428,493.30 0.0025%
1,248,682.96 0.0021%
94,899.89 0.0002%
1,650,099.99 0.0026%
551,379.33 0.0009%
223,273.91 0.0004%
2,026,024.03 0.0033%
736,554.55 0.0012%
967,102.11 0.0016%
1,776,513.68 0.0029%
4,894,395.00 0.0079%
2,992,350.44 0.0048%
4,837,633.23 0.0078%
353,006.75 0.0006%
94,582.46 0.0002%
635,511.91 0.0010%



Mellon
Security ID
29278NAFO
29278NAF0O
29278NAG8
29278NAG8
29278NAN3
29278NAQ6
29278NAQ6
29278NAR4
29278NAR4
29279FAA7
29279FAA7
29279FAA7
29359UAC3
29359UAC3
29364DAV2
29364DAV2
29364GAL7
29364NAT5
29364WAV0
29364WAWS
29364WBHO0
29364WBM9
29364WBM9
29364WBN7
29365TAJ3
29365TAKO
29365TAP9
29366MADO
29366MADO
29373MAC3
29374FACT
29374JAB1
29374LAB6
29374LAC4
29374YAC6
29374YAC6
29375CAB5
29375CABS
29375CAC3
29375JAC8
29375NAB1
29375NAB1
29375PAB6
29375PAB6
29375PAC4
293791AP4
29379VAMS5
29379VAQ6
29379VAW3
29379VAY9
29379VAY9
29379VBC6
29379VBF9
29379VBJ1
29379VBN2

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
ASSET BACKED

ASSET BACKED

ASSET BACKED

ASSET BACKED

ASSET BACKED

ASSET BACKED

ASSET BACKED

ASSET BACKED

ASSET BACKED

ASSET BACKED

ASSET BACKED

ASSET BACKED

ASSET BACKED

ASSET BACKED

ASSET BACKED

ASSET BACKED

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

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

August 2024 Holdings

Security Description

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

ENSTAR GROUP LTD

ENSTAR GROUP LTD

ENTERGY ARKANSAS LLC

ENTERGY ARKANSAS LLC

ENTERGY CORP

ENTERGY MISSISSIPPI LLC

ENTERGY LOUISIANA LLC

ENTERGY LOUISIANA LLC

ENTERGY LOUISIANA LLC

ENTERGY LOUISIANA LLC

ENTERGY LOUISIANA LLC

ENTERGY LOUISIANA LLC

ENTERGY TEXAS INC

ENTERGY TEXAS INC

ENTERGY TEXAS INC

ENTERGY ARKANSAS LLC

ENTERGY ARKANSAS LLC
ENTERPRISE FLEET FIN 3 A3 144A
ENTERPRISE FLEET FIN 3 A3 144A
ENTERPRISE FLEET FIN 2 A2 144A
ENTERPRISE FLEET FIN 3 A2 144A
ENTERPRISE FLEET FIN 3 A3 144A
ENTERPRISE FLEET FIN 2 A3 144A
ENTERPRISE FLEET FIN 2 A3 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 2 A2 144A
ENTERPRISE FLEET FIN 2 A2 144A
ENTERPRISE FLEET FIN 1 A2 144A
ENTERPRISE FLEET FIN 1 A2 144A
ENTERPRISE FLEET FIN 1 A3 144A
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

Coupon Rate

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

Maturity Date

6/15/2028
6/15/2028
4/15/2029
4/15/2029
6/1/2027
5/15/2030
5/15/2030
5/15/2050
5/15/2050
4/15/2049
4/15/2049
4/15/2049
9/1/2031
9/1/2031
6/1/2028
6/1/2028
6/15/2030
6/1/2028
1/15/2045
4/1/2028
6/15/2032
3/15/2034
3/15/2034
3/15/2054
9/30/2049
3/15/2031
9/15/2054
1/15/2033
1/15/2033
8/20/2027
712012029
5/21/2029
3/20/2030
6/20/2030
5/20/2027
5/20/2027
1/22/2029
1/22/2029
10/22/2029
1/20/2028
4/22/2030
4/22/2030
3/20/2030
3/20/2030
9/20/2030
10/15/2034
4/15/2038
9/1/2040
8/15/2042
2/15/2043
2/15/2043
2/15/2045
10/15/2054
5/15/2046
8/16/2077

Market Value

707,253.97
676,943.08
358,837.64
3,782,619.00
285,505.89
1,679,006.78
860,786.57
3,015,485.13
2,438,995.32
183,125.27
489,027.70
3,927,828.87
3,290,894.98
2,631,865.62
5,082,024.06
2,902,321.43
904,420.79
839,548.95
2,081,197.28
426,847.44
3,650,474.92
7,106,009.75
4,437,399.72
3,642,617.46
825,413.27
666,885.14
3,647,058.32
1,873,139.27
2,997,022.83
12,162,739.44
1,106,120.19
2,141,229.77
3,191,331.51
10,269,762.02
9,724,507.65
4,803,317.42
759,667.73
2,929,954.03
4,063,206.80
1,684,426.63
2,317,713.67
1,490,529.65
1,750,449.74
3,420,419.04
4,589,967.15
472,004.69
2,451,014.50
447,274.31
314,865.07
1,974,576.92
541,114.31
483,317.96
92,821.49
243,344.83
2,659,555.65

Accrual

7,315.00
7,001.50
6,961.50
73,383.33
3,850.00
19,598.96
10,047.92
50,055.56
40,486.11
4,155.56
11,097.22
89,131.94
59,985.00
47,972.50
51,480.00
29,400.00
5,911.11
6,341.25
14,231.25
6,026.04
21,402.23
177,654.18
110,937.45
96,665.19
16,751.56
6,455.56
8,978.67
12,042.42
19,267.87
4,670.91
1,457.65
3,053.35
6,126.72
19,057.29
2,238.50
1,105.68
1,276.35
4,922.76
6,624.44
1,709.57
3,914.02
2,517.12
2,780.62
5,433.39
7,095.00
10,551.33
57,044.44
12,900.00
72211
4,380.78
1,200.51
1,133.33
1,870.00
3,751.22
5,967.50

Shares

700,000.00
670,000.00
351,000.00
3,700,000.00
280,000.00
1,775,000.00
910,000.00
3,400,000.00
2,750,000.00
176,000.00
470,000.00
3,775,000.00
3,870,000.00
3,095,000.00
5,148,000.00
2,940,000.00
1,000,000.00
890,000.00
2,250,000.00
445,000.00
4,314,000.00
6,910,000.00
4,315,000.00
3,529,000.00
1,125,000.00
800,000.00
3,640,000.00
1,830,000.00
2,928,000.00
12,530,000.00
1,112,000.00
2,148,982.23
3,132,982.22
9,730,000.00
9,900,000.00
4,890,000.00
758,105.05
2,923,926.94
4,000,000.00
1,711,000.00
2,303,872.24
1,481,628.18
1,740,000.00
3,400,000.00
4,500,000.00
420,000.00
2,000,000.00
400,000.00
335,000.00
2,215,000.00
607,000.00
500,000.00
100,000.00
260,000.00
2,728,000.00

Base Cost

% of MV

695,154.40 0.0011%
669,485.85 0.0011%
350,646.18 0.0006%
3,700,906.17 0.0059%
304,147.32 0.0004%
1,781,660.33 0.0026%
880,667.25 0.0013%
2,853,171.01 0.0047%
2,827,842.35 0.0038%
175,766.82 0.0003%
531,746.46 0.0008%
4,030,392.58 0.0062%
3,825,099.39 0.0052%
3,096,120.77 0.0041%
5,146,888.98 0.0080%
3,120,630.44 0.0045%
995,254.38 0.0014%
819,487.82 0.0013%
2,446,921.79 0.0033%
444,987.22 0.0007%
3,569,005.23 0.0057%
6,898,166.86 0.0111%
4,307,610.71 0.0070%
3,516,208.81 0.0057%
1,140,577.85 0.0013%
724,149.33 0.0010%
3,613,954.10 0.0057%
1,824,818.77 0.0029%
2,955,759.55 0.0047%
12,529,329.86 0.0191%
1,111,755.50 0.0017%
2,148,816.81 0.0034%
3,132,934.19 0.0050%
9,729,215.55 0.0161%
9,899,508.87 0.0152%
4,889,757.44 0.0075%
758,007.72 0.0012%
2,923,551.24 0.0046%
3,999,123.28 0.0064%
1,710,943.81 0.0026%
2,303,536.20 0.0036%
1,481,412.06 0.0023%
1,739,777.06 0.0027%
3,399,564.37 0.0054%
4,498,733.42 0.0072%
450,048.69 0.0007%
2,231,368.42 0.0038%
417,863.76 0.0007%
333,851.37 0.0005%
2,243,586.18 0.0031%
618,728.74 0.0008%
499,371.89 0.0008%
102,841.50 0.0001%
283,925.24 0.0004%
2,650,755.89 0.0042%



Mellon
Security ID
29379VBQ5
29379VBQ5
29379VBT9
29379VBT9
29379VBT9
29379VBT9
29379VBU6
29379VBV4
29379VBV4
29379VBV4
29379VBW2
29379VBW2
29379VBX0
29379VBX0
29379VBX0
29379VBY8
29379VBZ5
29379VCB7
29379VCD3
29379VCG6
29379VCH4
29379VCH4
29425AAD5
29425AAD5
29425AAD5
29426VADS8
29426VAG1
29439DAA9
294429AT2
294429AT2
294429AV7
294429AV7
294429AW5
294429AX3
294429AX3
29444UBS4
29444UBU9
29446MAC6
29446MAH5
29446MAJ1
29446MAJ1
29446MAJ1
29446MAK8
29446MAK8
29446MAK8
29449WAF4
29449WAP2
29670GAE2
29670GAG7
29670VAA7
29670VAAT
29717PAV9
29717PBA4
29717PBA4
29736RAP5

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

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

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

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

USD FIXED INCOME
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
USD FIXED INCOME

August 2024 Holdings

Security Description

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
CITIGROUP COMMERCIAL M GC33 A4
CITIGROUP COMMERCIAL M GC33 A4
CITIGROUP COMMERCIAL M GC33 A4
CITIGROUP COMMERCIAL M GC48 A5
CITIGROUP COMMERCIAL M GC48 AS
EQT TRUST 2024-EXT EXTR A 144A
EQUIFAX INC

EQUIFAX INC

EQUIFAX INC

EQUIFAX INC

EQUIFAX INC

EQUIFAX INC

EQUIFAX INC

EQUINIX INC

EQUINIX INC

EQUINOR ASA

EQUINOR ASA

EQUINOR ASA

EQUINOR ASA

EQUINOR ASA

EQUINOR ASA

EQUINOR ASA

EQUINOR ASA

EQUITABLE FINANCIAL LIFE 144A
EQUITABLE FINANCIAL LIFE 144A
ESSENTIAL UTILITIES INC

ESSENTIAL UTILITIES INC

ESSENTIAL PROPERTIES LP
ESSENTIAL PROPERTIES LP

ESSEX PORTFOLIO LP

ESSEX PORTFOLIO LP

ESSEX PORTFOLIO LP

ESTEE LAUDER COS INC/THE

Coupon Rate

0.04
0.04
0.04
0.04
0.04
0.04
0.05
0.03
0.03
0.03
0.04
0.04
0.03
0.03
0.03
0.04
0.04
0.03
0.05
0.05
0.06
0.06
0.04
0.04
0.04
0.05
0.05
0.05
0.02
0.02
0.05
0.05
0.05
0.05
0.05
0.03
0.04
0.03
0.04
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.06
0.03
0.05
0.03
0.03
0.03
0.06
0.06
0.02

Maturity Date

2/15/2048
2/15/2048
10/16/2028
10/16/2028
10/16/2028
10/16/2028
2/1/12049
7/31/2029
7131/2029
7/31/2029
1/31/2050
1/31/2050
1/31/2030
1/31/2030
1/31/2030
1/31/2051
1/31/2060
2/15/2053
1/31/2033
2/15/2035
2/16/2055
2/16/2055
9/10/2058
9/10/2058
9/10/2058
5/15/2054
5/15/2054
7/5/2041
9/15/2031
9/15/2031
12/15/2027
12/15/2027
6/1/2028
9/15/2029
9/15/2029
5/15/2031
4/15/2032
11/18/2049
4/6/2050
1/22/2026
1/22/2026
1/22/2026
5/22/2030
5/22/2030
5/22/2030
3/8/2028
12/2/2025
4/15/2050
5/1/2052
7/15/2031
7/15/2031
3/15/2032
4/1/2034
4/1/2034
12/1/2029

Market Value

794,858.06
59,508.09
993,848.51
3,726,931.91
4,770,472.85
1,590,157.62
54,966.17
426,342.78
1,326,399.75
1,631,991.71
2,052,720.64
544,599.35
3,790,763.20
1,479,322.22
508,517.01
2,182,281.77
15,353.24
2,798,081.04
3,650,202.49
2,298,683.20
2,380,883.73
2,838,745.99
1,401,474.65
1,489,679.34
6,523,227.44
1,967,177.40
1,907,409.66
5,096,922.83
2,018,797.55
598,795.88
956,317.39
1,017,358.93
1,433,845.24
873,986.11
311,420.34
338,929.52
1,883,886.36
781,531.79
940,231.34
382,781.37
4,242,413.16
3,639,797.66
4,517,055.75
2,642,477.61
2,258,527.88
4,540,991.80
1,008,974.70
545,856.81
1,036,199.41
1,245,538.62
6,627,463.93
1,901,241.15
4,389,967.67
733,885.17
2,180,588.04

Accrual

1,766.11
132.22
15,562.50
58,359.38
74,700.00
24,900.00
240.00
1,171.88
3,645.83
4,210.94
8,575.00
2,275.00
9,566.67
3,733.33
1,283.33
8,772.08
65.83
5,866.67
15,648.75
7,238.96
8,297.25
9,892.88
4,502.12
4,785.47
20,955.31
7,903.47
8,185.26
22,233.88
25,573.22
7,585.28
10,120.67
10,766.67
17,578.00
1,856.00
661.33
2,870.83
29,466.67
9,912.32
17,659.79
752.65
8,341.67
7,156.77
32,656.25
19,103.91
16,328.13
43,250.00
13,597.22
9,810.98
19,080.00
5,484.54
29,183.04
27,066.07
109,122.90
18,242.43
14,250.00

Shares

935,000.00
70,000.00
1,000,000.00
3,750,000.00
4,800,000.00
1,600,000.00
60,000.00
450,000.00
1,400,000.00
1,617,000.00
2,450,000.00
650,000.00
4,100,000.00
1,600,000.00
550,000.00
2,845,000.00
20,000.00
4,000,000.00
3,510,000.00
2,289,000.00
2,340,000.00
2,790,000.00
1,430,000.00
1,520,000.00
6,656,000.00
2,000,000.00
1,950,000.00
5,005,000.00
2,360,000.00
700,000.00
940,000.00
1,000,000.00
1,410,000.00
870,000.00
310,000.00
390,000.00
2,000,000.00
1,066,000.00
1,185,000.00
397,000.00
4,400,000.00
3,775,000.00
5,000,000.00
2,925,000.00
2,500,000.00
5,000,000.00
1,000,000.00
775,000.00
1,080,000.00
1,455,000.00
7,742,000.00
2,215,000.00
4,277,000.00
715,000.00
2,400,000.00

Base Cost

% of MV

933,897.12 0.0012%
69,917.14 0.0001%
1,001,840.50 0.0016%
3,716,635.31 0.0058%
4,765,034.31 0.0075%
1,605,287.54 0.0025%
73,740.39 0.0001%
429,113.37 0.0007%
1,473,834.61 0.0021%
1,702,278.87 0.0024%
2,174,251.50 0.0032%
559,418.30 0.0009%
3,655,251.64 0.0059%
1,561,275.15 0.0023%
573,467.21 0.0008%
2,493,693.81 0.0034%
22,213.12 0.0000%
3,968,694.23 0.0044%
3,564,518.36 0.0057%
2,275,332.23 0.0036%
2,332,120.99 0.0037%
2,780,605.79 0.0044%
1,370,716.12 0.0022%
1,451,541.09 0.0023%
7,307,776.10 0.0102%
2,056,100.52 0.0031%
1,974,059.59 0.0030%
5,004,978.71 0.0080%
2,020,163.40 0.0032%
579,479.78 0.0009%
939,463.80 0.0015%
999,429.59 0.0016%
1,406,810.23 0.0022%
869,724.23 0.0014%
309,901.74 0.0005%
388,689.16 0.0005%
1,991,667.94 0.0030%
1,050,824.81 0.0012%
1,177,053.58 0.0015%
396,602.39 0.0006%
4,434,530.12 0.0066%
3,808,100.51 0.0057%
4,506,485.42 0.0071%
2,597,618.02 0.0041%
2,491,397.43 0.0035%
4,460,823.26 0.0071%
999,896.97 0.0016%
775,000.00 0.0009%
1,070,904.22 0.0016%
1,304,923.07 0.0020%
6,161,922.30 0.0104%
1,956,043.35 0.0030%
4,274,373.27 0.0069%
713,291.64 0.0012%
2,387,372.35 0.0034%



Mellon
Security ID
299808AJ4
30036FAA9
30036FAB7
30036FAB7
30037DAA3
30037DAA3
30037DAB1
30037EAAL
30037FAA8
30037FAA8
30037HAA4
30040WAT5
30161NAC5
30161NAX9
30161NBB6
30161NBEO
30161NBEO
30161NBH3
30161NBJ9
30190AAC8
30190AAF1
302154DY2
302155BA3
302155BH8
302155BJ4
30225VAF4
30225VAG2
30225VAHO
30225VAK3
30225VAM9
30225VAN7
30225VAR8
30227FAA8
30227FAA8
30231GAT9
30231GAW2
30231GBE1
30231GBF8
30231GBG6
30231GBG6
30231GBH4
30231GBH4
30231GBK7
30231GBK7
30231GBM3
30231GBN1
302491AT2
302491AU9
302491AU9
302961AD9
302966AL0
30296RAP5
302970AF5
302970AG3
30297CAJ1

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

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

COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME
COMMERCIAL MORTGAGE BACKED SECUF USD FIXED INCOME

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS
CMO/REMIC

CMO/REMIC

CMO/REMIC

CMO/REMIC

CMO/REMIC

CMO/REMIC

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

August 2024 Holdings

Security Description

EVEREST REINSURANCE HOLDINGS |
EVERGY KANSAS CENTRAL INC
EVERGY KANSAS CENTRAL INC
EVERGY KANSAS CENTRAL 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

F&G ANNUITIES & LIFE INC

F&G ANNUITIES & LIFE INC
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
EXTENDED STAY AMERI ESH A 144A
EXTENDED STAY AMERI ESH A 144A
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

FMC CORP

FMC CORP

FMC CORP

FRESB 2018-SB49 MORT SB49 A10F
FRESB 2018-SB56 MORT SB56 A10F
FRESB 2018-SB48 MORT SB48 A10F
FRESB 2019-SB59 MORTG SB59 A7H
FRESB 2019-SB59 MORT SB59 A10F
FRESB 2018-SB52 MORT SB52 A10F

Coupon Rate

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

Maturity Date

10/15/2052
4/15/2050
3/15/2053
3/15/2053
6/1/2030
6/1/2030
4/15/2033
3/15/2032
12/15/2027
12/15/2027
12/1/2040
3/1/2028
6/15/2035
4/15/2030
3/15/2027
3/15/2032
3/15/2032
3/15/2052
3/15/2028
1/13/2028
6/4/2029
9/18/2028
11/12/2026
1/14/2027
4/29/2026
6/1/2031
3/15/2032
4/1/2029

7/1/2030

12/15/2027
6/15/2029
1/15/2031
7/15/2038
7/15/2038

3/1/2026

3/1/2046
8/16/2029
3/19/2040
3/19/2050
3/19/2050
3/19/2025
3/19/2025
3/19/2030
3/19/2030
4/15/2051

10/15/2030
10/1/2026
10/1/2029
10/1/2029
3/25/2028

10/25/2028
2/25/2028

11/25/2038
1/25/2029
6/25/2028

Market Value

1,202,829.05
1,819,081.08
913,812.58
2,053,511.42
468,492.08
2,740,236.69
916,982.34
2,453,119.64
671,848.76
1,374,236.09
1,277,417.88
1,691,557.64
488,950.42
4,873,968.05
268,952.47
308,842.17
364,415.54
203,009.03
826,896.02
4,042,442.61
785,459.01
5,687,014.80
587,824.17
281,819.04
510,329.82
860,715.84
146,798.24
1,933,359.14
392,386.72
1,467,348.74
1,406,523.58
1,241,108.45
1,791,352.50
2,378,020.45
127,685.45
783,734.24
2,203,345.67
3,444,867.79
266,016.24
159,609.74
2,721,002.52
949,877.24
337,053.93
3,274,238.15
809,796.08
173,343.56
1,453,935.51
2,574,704.91
280,876.90
742,332.70
3,457,807.42
2,129,693.33
293,845.84
147,604.87
3,381,196.56

Accrual

21,722.22
32,583.33
23,392.17
52,566.67
2,981.25
17,437.50
17,017.00
47,119.79
7,175.67
14,677.50
33,104.54
44,962.50
5,5621.88
76,500.00
3,550.56
5,236.61
6,178.89
4,745.29
19,235.25
36,479.53
12,095.42
127,626.74
836.58
902.69
1,218.44
6,375.00
1,917.99
32,500.00
3,465.00
11,947.92
11,922.22
8,895.89
5,5649.36
7,366.78
1,977.95
18,513.00
2,419.67
71,330.63
5,841.45
3,504.87
37,026.00
12,925.44
5,484.15
53,274.60
13,888.55
1,873.40
20,000.00
39,531.25
4,312.50
2,039.20
10,898.64
6,218.47
841.96
440.07
10,139.99

Shares

1,840,000.00
2,500,000.00
890,000.00
2,000,000.00
530,000.00
3,100,000.00
910,000.00
2,725,000.00
660,000.00
1,350,000.00
1,242,000.00
1,650,000.00
465,000.00
5,000,000.00
280,000.00
339,000.00
400,000.00
251,000.00
810,000.00
3,858,000.00
770,000.00
5,500,000.00
603,155.34
296,874.48
521,791.31
1,000,000.00
177,000.00
2,000,000.00
378,000.00
1,500,000.00
1,450,000.00
1,180,000.00
1,799,224.11
2,388,470.00
130,000.00
900,000.00
2,380,000.00
3,750,000.00
300,000.00
180,000.00
2,750,000.00
960,000.00
350,000.00
3,400,000.00
1,065,000.00
190,000.00
1,500,000.00
2,750,000.00
300,000.00
776,836.27
3,534,694.08
2,214,291.67
303,410.46
152,184.72
3,496,547.67

Base Cost

% of MV

1,803,143.47 0.0019%
2,490,708.01 0.0029%
884,904.84 0.0014%
1,988,550.20 0-0032%
533,741.56 0.0007%
2,716,643.86 0.0043%
908,978.07 0.0014%
2,723,054.00 0.0038%
665,404.50 0.0011%
1,334,852.28 0.0022%
1,241,925.27 0.0020%
1,683,635.83 0.0027%
457,086.43 0.0008%
4,665,266.65 0.0076%
279,805.60 0.0004%
338,817.66 0-0005%
369,108.26 0.0006%
250,831.04 0.0003%
809,028.00 0.0013%
3,954,852.37 0.0063%
768,111.78 0.0012%
5,493,455.09 0.0089%
611,844.24 0.0009%
296,874.51 0.0004%
515,364.03 0.0008%
841,163.71 0.0013%
176,733.39 0.0002%
1,954,884.23 0.0030%
383,345.80 0.0006%
1,452,405.40 0.0023%
1,336,528.26 0.0022%
1,176,913.17 0.0019%
1,778,543.75 0.0028%
2,362,718.60 0.0037%
129,129.94 0.0002%
904,270.40 0.0012%
2,167,831.99 0.0035%
4,287,996.68 0.0054%
357,159.17 0.0004%
180,000.00 0.0003%
2,766,337.47 0.0043%
963,497.45 0.0015%
350,000.00 0-0005%
3,066,460.90 0.0051%
1,065,000.00 0-0013%
196,997.66 0.0003%
1,550,598.11 0.0023%
2,592,127.20 0.0040%
318,830.01 0.0004%
769,384.32 0.0012%
3,534,694.08 0.0054%
2,213,189.74 0.0033%
304,523.24 0.0005%
152,539.36 0.0002%
3,487,757.76 0.0053%



Mellon
Security ID
30297CAJ1
30297CAK8
30297DAJ9
30297DAM2
30297JAD9
30297JAE7
30297PAK9
30303M8H8
30303M8U9
30303M8U9
30303M8V7
30303M8V7
30303M8V7
30303M8W5
30305LAJ1
303075AB1
303075AB1
30308GAH3
30308LAE9
30321L2A9
30321L2C5
30321L2D3
30711XBB9
30711XCL6
30958QAA9
309601AE2
31282YC49
31283GX77
31283GXZ5
31283H6G5
31283H6WO
31283HQF5
31283HRL1
31283HX42
31283HXS9
31283HZ65
31283HZ65
31287QNC1
31287QQJ3
31288BRES
31288JJV9
31288JIW7
31288JJX5
31288JKES
31288Q3L2
31288QF62
31288QFR6
31288QFS4
31288QFT2
31288QFW5
31288QFZ8
31288QKP4
31288QLN8
31288QM72
3128E6XL6

Accounting Type

CMO/REMIC

CMO/REMIC

CMO/REMIC

CMO/REMIC

CMO/REMIC

CMO/REMIC

CMO/REMIC

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

CMO/REMIC

CORPORATE BONDS
CORPORATE BONDS

CMO/REMIC

CMO/REMIC

CORPORATE BONDS
CORPORATE BONDS
CORPORATE BONDS

MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
CORPORATE BONDS
CORPORATE BONDS

MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
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
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Security Description

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 MORTG SB54 A7H
FRESB 2018-SB54 MORT SB54 A10F
FRESB 2018-SB55 MORT SB55 A10H
META PLATFORMS INC

META PLATFORMS INC

META PLATFORMS INC

META PLATFORMS INC

META PLATFORMS INC

META PLATFORMS INC

META PLATFORMS INC

FRESB 2017-SB38 MORT SB38 A10F
FACTSET RESEARCH SYSTEMS INC
FACTSET RESEARCH SYSTEMS INC
FRESB 2019-SB60 MORT SB60 A10H
FRESB 2018-SB57 MORT SB57 A10H
F&G GLOBAL FUNDING 144A

F&G GLOBAL FUNDING 144A

F&G GLOBAL FUNDING 144A

FANNIE MAE CONNECTICUT C03 1M2
FANNIE MAE CONNECTICUT C03 1M2
FARMERS EXCHANGE CAPITAL 144A

FARMERS INSURANCE EXCHANG 144A

FHLMC MULTICLASS STRIP 212 10
FHLMC POOL #G0-0702
FHLMC POOL #G0-0696
FHLMC POOL #G0-1771
FHLMC POOL #G0-1785
FHLMC POOL #G0-1354
FHLMC POOL #G0-1391
FHLMC POOL #G0-1599
FHLMC POOL #G0-1589
FHLMC POOL #G0-1665
FHLMC POOL #G0-1665
FHLMC POOL #C6-4887
FHLMC POOL #C6-4957
FHLMC POOL #C7-3185
FHLMC POOL #C7-9276
FHLMC POOL #C7-9277
FHLMC POOL #C7-9278
FHLMC POOL #C7-9293
FHLMC POOL #84-1703
FHLMC POOL #84-1089
FHLMC POOL #84-1076
FHLMC POOL #84-1077
FHLMC POOL #84-1078
FHLMC POOL #84-1081
FHLMC POOL #84-1084
FHLMC POOL #84-1202
FHLMC POOL #84-1233
FHLMC POOL #84-1282
FHLMC POOL #D9-9683

Coupon Rate

0.03
0.03
0.04
0.03
0.04
0.04
0.04
0.04
0.05
0.05
0.05
0.05
0.05
0.06
0.03
0.03
0.03
0.04
0.04
0.02
0.02
0.02
0.10
0.11
0.05
0.05
0.06
0.08
0.08
0.06
0.06
0.08
0.07
0.08
0.05
0.06
0.06
0.06
0.08
0.07
0.06
0.06
0.06
0.06
0.03
0.07
0.03
0.03
0.05
0.03
0.07
0.07
0.03
0.07
0.03

Maturity Date

6/25/2028
6/25/2038
6/25/2028
5/25/2038
7/25/2038
5/25/2028
7/25/2038
8/15/2032
8/15/2034
8/15/2034
8/15/2054
8/15/2054
8/15/2054
8/15/2064
8/25/2027
3/1/2032
3/1/2032
1/25/2039
8/25/2038
6/30/2026
9/20/2028
4/11/2027
7125/2025
10/25/2028
10/15/2054
11/1/2057
5/15/2031
5/1/2027
2/1/2027
2/1/2035
5/1/2033
12/1/2031
4/1/2032
11/1/2032
9/1/2033
3/1/2034
3/1/2034
3/1/2032
2/1/2032
11/1/2032
5/1/2033
5/1/2033
5/1/2033
5/1/2033
12/1/2050
6/1/2047
11/1/2048
11/1/2047
4/1/2045
2/1/2050
8/1/2047
6/1/2044
2/1/2049
10/1/2043
11/1/2032

Market Value

475,195.19
516,084.40
623,707.84
861,920.53
367,784.06
674,907.24
726,434.74
1,915,849.42
3,869,130.95
1,479,225.62
1,963,208.67
4,736,177.18
5,155,334.98
2,437,934.60
1,193,613.99
6,320,069.84
3,739,734.16
487,737.24
947,741.18
6,208,604.51
5,188,556.00
1,855,930.00
2,722,709.79
1,299,462.85
5,601,789.89
329,981.41
0,422.20
0,686.08
0,671.40
12,458.08
11,695.25
9,632.54
0,392.55
2,651.67
0,195.35
14,825.12
12,571.57
3,460.70
12,928.46
7,011.19
74,043.17
24,241.98
5,076.72
4,772.25
1,730,991.77
3,358,226.18
1,010,749.06
415,183.69
1,084,927.87
611,306.70
2,028,232.51
6,034,738.54
715,782.57
2,241,378.43
30,136.36

Accrual

1,425.08
1,559.40
1,965.53
2,608.75
1,094.99
2,047.54
2,362.99
3,422.22
11,161.18
4,267.08
6,352.50
15,325.20
16,681.50
8,072.17
3,017.75
121,302.00
71,777.25
1,509.87
3,200.00
19,600.49
52,977.94
17,888.89
5,372.31
2,598.38
140,276.88
6,645.80
15.48
4.24

4.20
55.47
56.18
58.67
218
16.14
0.80
66.15
56.09
16.98
80.87
36.85
363.30
118.95
24.91
23.40
8,162.14
35,126.43
5,277.21
2,046.13
8,157.13
3,248.47
23,752.13
61,962.98
3,495.14
24,447.94
79.12

Shares

491,406.70
545,564.18
644,437.46
910,028.46
374,353.94
698,024.12
756,155.58
2,000,000.00
3,845,000.00
1,470,000.00
1,925,000.00
4,644,000.00
5,055,000.00
2,380,000.00
1,240,171.13
7,032,000.00
4,161,000.00
517,668.53
989,692.15
6,610,000.00
5,923,000.00
2,000,000.00
2,640,619.53
1,241,568.39
6,430,000.00
420,000.00
3,096.24
678.48
671.34
12,103.23
11,235.23
9,386.92
374.53
2,582.25
191.56
14,431.90
12,238.12
3,396.05
12,939.41
6,803.31
72,660.00
23,789.13
4,981.88
4,680.82
1,844,066.38
3,261,404.67
1,050,275.30
419,259.20
1,060,966.51
625,768.48
1,969,603.50
5,855,163.14
739,746.68
2,175,758.79
31,648.96

Base Cost

% of MV

490,170.84 0.0007%
539,865.13 0.0008%
644,437.99 0.0010%
951,767.92 0.0014%
372,145.32 0.0006%
692,806.49 0.0011%
747,994.99 0.0011%
1,999,571.22 0.0030%
3,837,731.05 0.0061%
1,467,220.97 0.0023%
1,917,325.91 0.0031%
4,625,486.51 0.0074%
5,034,848.04 0.0081%
2,369,723.00 0.0038%
1,261,491.35 0.0019%
6,086,356.48 0.0099%
3,574,741.52 0.0059%
519,440.29 0.0008%
991,458.95 0.0015%
6,540,670.24 0.0097%
5,848,756.98 0.0081%
1,998,865.68 0-0029%
2,694,538.36 0.0043%
1,307,030.17 0.0020%
5,312,500.64 0.0088%
329,546.62 0.0005%
3,416.71 0.0000%
681.83 0.0000%
674.36 0.0000%
12,522.04 0.0000%
11,375.33 0.0000%
9,562.25 0.0000%
379.96 0.0000%
2,637.02 0.0000%
199.28 0.0000%
14,944.96 0.0000%
12,648.31 0.0000%
3,419.57 0.0000%
13,190.43 0.0000%
6,936.77 0.0000%
74,250.61 0-0001%
24,309.83 0.0000%
5,091.00 0.0000%
4,783.28 0.0000%
1,701,822.94 0.0027%
3,394,950.18 0.0053%
1,088,599.39 0.0016%
434,743.72 0.0007%
1,101,762.37 0.0017%
646,732.17 0.0010%
2,050,611.85 0.0032%
6,111,274.93 0.0095%
770,278.27 0.0011%
2,298,865.47 0.0035%
32,448.17 0.0000%



Mellon
Security ID
3128FDFM8
3128FMF97
3128HD4K2
3128JR6V3
3128JRJIS6
3128K2F53
3128K6VS6
3128K7Y69
3128K7ZD3
3128K8GK6
3128K8GM2
3128KCWG8
3128KKS34
3128KWB28
3128L54A6
3128LDHK3
3128LXAF7
3128LXAT7
3128LXAU4
3128LXBH2
3128LXC81
3128LXCU2
3128LXE30
3128LXFW5
3128LXQ37
3128LXS76
3128M4AH6
3128M4EM1
3128M4QW6
3128M5DM9
3128M5GA2
3128M5VT4
3128M6EF1
3128M6IM1
3128M6QT8
3128M6RH3
3128M6UB2
3128M6VGO
3128M6YJ1
3128M7HB5
3128M7KV7
3128M7LA2
3128M7ME3
3128M7QZ2
3128M7T97
3128M7WAQ
3128M7Z74
3128M83H5
3128M84A9
3128M8AY0
3128M8C28
3128M8F25
3128M8HG2
3128M8NA8
3128M8U28

Accounting Type

MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
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
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Security Description

FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC

POOL #D7-1972
POOL #D7-9192
POOL #84-7126
POOL #84-8084
POOL #84-7473
POOL #A4-1988
POOL #A4-6025
POOL #A4-7033
POOL #A4-7040
POOL #A4-7402
POOL #A4-7404
POOL #A5-0647
POOL #A5-6838
POOL #A6-5457
POOL #A7-2617
POOL #A7-9234
POOL #G0-1806
POOL #G0-1818
POOL #G0-1819
POOL #G0-1840
POOL #G0-1895
POOL #G0-1883
POOL #G0-1954
POOL #G0-1981
POOL #G0-2274
POOL #G0-2342
POOL #G0-2408
POOL #G0-2540
POOL #G0-2869
POOL #G0-3408
POOL #G0-3493
POOL #G0-3926
POOL #G0-4334
POOL #G0-4468
POOL #G0-4666
POOL #G0-4688
POOL #G0-4778
POOL #G0-4815
POOL #G0-4913
POOL #G0-5326
POOL #G0-5408
POOL #G0-5421
POOL #G0-5457
POOL #G0-5572
POOL #G0-5676
POOL #G0-5741
POOL #G0-5866
POOL #G0-6800
POOL #G0-6817
POOL #G0-6023
POOL #G0-6089
POOL #G0-6185
POOL #G0-6231
POOL #G0-6385
POOL #G0-6601

Coupon Rate

0.08
0.08
0.08
0.06
0.06
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.06
0.06
0.06
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
0.06
0.06
0.05
0.05
0.06
0.06
0.06
0.05
0.05
0.05
0.05
0.05
0.05
0.05
0.04
0.05
0.05
0.04
0.06
0.04
0.06
0.05
0.04
0.06
0.05

Maturity Date

6/1/2026
4/1/2027
3/1/2033
1/1/2035
12/1/2035
2/1/2036
7/1/2035
9/1/2035
9/1/2035
10/1/2035
10/1/2035
7/1/2036
1/1/2037
9/1/2037
2/1/2038
5/1/2036
3/1/2035
5/1/2035
6/1/2035
7/1/2035
7/1/12035
8/1/2035
11/1/2035
12/1/2035
711/12036
10/1/2036
12/1/2036
11/1/2034
11/1/2035
12/1/2036
10/1/2037
2/1/2038
4/1/2038
7/1/2038
8/1/2038
9/1/2038
7/1/2038
9/1/2038
3/1/2038
2/1/2038
12/1/2036
11/1/2035
5/1/2039
2/1/2039
11/1/2039
12/1/2039
2/1/2040
10/1/2041
5/1/2040
9/1/2040
8/1/2037
12/1/2040
12/1/2040
8/1/2040
12/1/2040

Market Value

0,477.02
0,967.36
0,151.69
0,927.06
190,384.11
0,797.46
0,724.98
4,295.60
0,672.99
0,176.63
1,733.14
1,161.24
16,704.40
0,293.71
1,245.67
5,366.49
219,268.37
1,561.81
1,438.23
0,378.46
1,977.16
0,415.40
3,657.31
3,432.57
1,950.08
0,319.18
17,033.73
2,172.66
1,880.92
0,487.91
16,766.02
106,306.20
38,159.75
11,407.19
261,838.48
8,155.22
6,066.99
8,480.69
5,715.85
1,939.78
0,503.23
0,004.03
63,394.44
534,694.39
71,210.91
20,628.16
355,635.04
7,603.42
91,245.61
4,512.35
19,068.08
4,962.70
123,259.05
133,020.38
164,537.06

Accrual Shares

2.98
6.44
155
9.69

1,961.27
3.25
2.96

17.54
275
0.72
7.07
474

74.13
1.43
5.92

21.92

896.10
6.38
5.88
155
8.08
1.70

14.93

14.01
7.96
1.30

75.71
8.88
7.68
1.99

79.78

505.86
155.20

46.39

1,170.95

36.46

28.89

34.49

23.29
7.92
2,05
0.02

237.25
2,184.35
242.66

77.20

1,330.10

2591

407.93

15.38

90.72

18.57

420.02
594.75
615.76

476.65
966.26
149.87
911.66
183,826.26
780.92
711.06
4,209.06
659.04
173.18
1,697.89
1,137.39
16,174.56
285.25
1,184.99
5,261.51
215,065.04
1,531.84
1,410.59
371.13
1,939.07
407.45
3,584.39
3,361.36
1,909.65
312.50
16,518.25
2,130.47
1,843.04
477.60
15,956.43
101,172.93
37,246.91
11,134.59
255,479.22
7,955.60
5,778.08
8,278.01
5,589.43
1,901.49
492.90
3.96
63,266.07
524,244.51
72,797.22
20,586.41
354,692.46
7,772.87
89,003.36
4,612.90
18,144.32
4,952.65
126,005.40
129,764.35
164,203.52

Base Cost % of MV

475.52 0.0000%
967.02 0.0000%
150.02 0.0000%
917.32 0.0000%
185,836.18 0.0003%
816.54 0.0000%
742.60 0.0000%
4,397.34 0.0000%
688.51 0.0000%
180.92 0.0000%
1,774.17 0.0000%
1,190.06 0.0000%
16,081.50 0.0000%
293.30 0.0000%
1,218.84 0.0000%
5,503.63 0.0000%
224,466.14 0.0003%
1,599.38 0.0000%
1,473.01 0.0000%
387.62 0.0000%
2,025.17 0.0000%
425.60 0.0000%
3,745.88 0.0000%
3,304.65 0.0000%
1,998.13 0.0000%
327.17 0.0000%
17,227.19 0.0000%
2,222.08 0.0000%
1,926.10 0.0000%
500.15 0.0000%
16,997.84 0.0000%
107,993.08 0.0002%
38,036.05 0.0001%
11,815.85 0.0000%
269,918.01 0.0004%
8,303.48 0.0000%
5,945.50 0.0000%
8,604.54 0.0000%
5,864.16 0.0000%
1,994.72 0.0000%
516.14 0.0000%
4.17 0.0000%
65,546.90 0-0001%
555,920.26 0.0008%
73,466.21 0.0001%
21,311.01 0.0000%
382,652.85 0-0006%
8,252.36 0.0000%
94,279.32 0.0001%
4,891.58 0.0000%
19,134.96 0.0000%
5,211.18 0.0000%
132,311.62 0.0002%
141,600.04 0.0002%
170,965.83 0.0003%



Mellon
Security ID
3128M8UV4
3128M8W67
3128M8YE8
3128M96F4
3128M96G2
3128M96Y3
3128M96Y3
3128M9C67
3128M9CJ9
3128M9HC9
3128M9IN57
3128M9P30
3128M9P48
3128M9PUO
3128M9VA7
3128M9XL1
3128MABS7
3128MABS7
3128MAD22
3128MAD63
3128MAFBO
3128MC4Y8
3128MDMZ3
3128MDQJ5
3128ME3Y5
3128ME6J5
3128MECX7
3128MEU90
3128MEUW9
3128MEUX7
3128MEZH7
3128MFCN6
3128MFTS7
3128MFY28
3128MJ2E9
3128MJ238
3128MJ2Y5
3128MJ3A6
3128MJ3T5
3128MJ4X5
3128MJ5E6
3128MJB82
3128MJBD1
3128MJCJ7
3128MJCR9
3128MIMS6
3128MJPBO
3128MJTV2
3128MJUVO
3128MJW55
3128MIW97
3128MIWQ9
3128MIWW6
3128MJIX54
3128MJX70

Accounting Type

MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
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

August 2024 Holdings

Security Description

FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC

POOL #G0-6596
POOL #G0-6669
POOL #G0-6709
POOL #G0-7770
POOL #G0-7771
POOL #G0-7787
POOL #G0-7787
POOL #G0-6993
POOL #G0-6973
POOL #G0-7127
POOL #G0-7312
POOL #G0-7342
POOL #G0-7343
POOL #G0-7335
POOL #G0-7509
POOL #G0-7583
POOL #G0-7849
POOL #G0-7849
POOL #G0-7921
POOL #G0-7925
POOL #G0-7962
POOL #G1-4239
POOL #G1-4676
POOL #G1-4757
POOL #G1-6015
POOL #G1-6073
POOL #G1-5286
POOL #G1-5808
POOL #G1-5797
POOL #G1-5798
POOL #G1-5944
POOL #G1-6177
POOL #G1-6661
POOL #G1-6829
POOL #G0-8772
POOL #G0-8776
POOL #G0-8790
POOL #G0-8792
POOL #G0-8809
POOL #G0-8837
POOL #G0-8844
POOL #G0-8062
POOL #G0-8035
POOL #G0-8072
POOL #G0-8079
POOL #G0-8368
POOL #G0-8417
POOL #G0-8563
POOL #G0-8595
POOL #G0-8667
POOL #G0-8671
POOL #G0-8654
POOL #G0-8660
POOL #G0-8699
POOL #G0-8701

Coupon Rate

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

Maturity Date

6/1/2041
9/1/2039
4/1/2039
10/1/2039
71112044
8/1/2044
8/1/2044
4/1/2042
4/1/2042
9/1/2042
2/1/2043
3/1/2040
8/1/2040
3/1/2039
9/1/2039
4/1/2039
5/1/2044
5/1/2044
4/1/2043
2/1/2045
11/1/2041
9/1/2026
9/1/2026
6/1/2026
1/1/2032
12/1/2031
711/12028
3/1/2031
5/1/2031
4/1/2031
6/1/2026
1/1/2032
7/1/2033
4/1/2034
71112047
7/1/2047
10/1/2047
12/1/2047
3/1/2048
8/1/2048
9/1/2048
6/1/2035
1/1/2035
8/1/2035
9/1/2035
10/1/2039
8/1/2040
1/1/2044
71112044
9/1/2045
10/1/2045
7/1/2045
8/1/2045
3/1/2046
4/1/2046

Market Value

583,817.20
21,200.45
9,153.67
459,781.17
137,508.86
167,546.90
1,034,419.97
20,564.98
450,076.55
59,907.97
35,797.18
172,442.29
328,419.74
47,226.87
41,098.72
36,744.22
2,000,625.96
1,820,189.76
573,764.00
14,968.32
95,278.77
4,088.09
14,328.99
0,427.19
122,092.67
497,620.32
255,499.11
438,774.79
46,147.49
106,340.93
54,711.39
231,323.97
111,491.53
75,111.50
132,590.69
329,689.13
154,412.87
73,407.00
118,249.59
537,293.43
228,628.68
0,899.17
0,466.28
8,831.50
2,269.48
35,773.73
9,851.30
79,921.62
166,015.14
356,465.11
667,040.96
569,781.51
10,973.97
361,479.33
62,993.87

Accrual

2,374.32
109.76
34.26
1,869.98
470.21
572.93
3,637.21
63.57
1,537.55
185.07
110.72
770.48
1,468.12
257.30
214.95
192.28
6,198.83
5,639.76
1,777.00
50.93
387.04
13.70
53.81
1.77
314.90
1,283.85
651.74
1,301.75
119.10
274.46
184.33
409.93
243.91
195.65
503.58
1,244.82
583.63
229.26
410.75
2,043.16
943.43
3.67
191
36.08
9.27
133.88
40.06
274.07
572.22
1,110.38
2,077.81
1,774.85
37.87
1,247.55
172.83

Shares

569,836.10
20,263.42
9,135.14
448,795.98
141,063.23
171,878.39
1,061,162.24
21,793.79
461,266.26
63,452.72
37,962.04
168,105.10
320,317.45
44,108.78
39,682.29
35,497.45
2,125,313.33
1,933,631.59
609,256.25
15,279.00
92,888.55
4,109.95
14,348.92
423.94
125,958.58
513,541.52
260,695.57
446,315.15
47,641.50
109,782.92
55,300.31
245,960.81
117,078.75
78,261.85
134,286.93
331,951.92
155,633.99
78,603.26
123,223.68
544,841.57
226,422.11
881.90
457.29
8,658.73
2,225.54
35,701.24
9,615.41
82,222.19
171,667.42
380,700.57
712,393.08
608,519.20
11,362.14
374,263.65
69,131.56

Base Cost % of MV

627,742.79 0.0009%
21,955.55 0.0000%
9,712.05 0.0000%
481,287.64 0.0007%
147,603.36 0.0002%
180,809.89 0.0003%
1,116,057.88 0.0016%
22,860.52 0.0000%
486,058.26 0.0007%
66,974.48 0.0001%
39,029.20 0.0001%
178,028.66 0.0003%
339,493.40 0.0005%
50,373.43 0.0001%
42,862.10 0.0001%
38,854.92 0.0001%
2,221,250.24 0.0031%
2,021,847.51 0.0029%
633,908.07 0.0009%
16,016.74 0.0000%
98,940.03 0.0001%
4,146.15 0.0000%
14,512.36 0.0000%
429.34 0.0000%
126,357.44 0.0002%
515,574.08 0.0008%
265,474.90 0.0004%
456,994.39 0.0007%
49,044.41 0.0001%
112,974.64 0.0002%
55,986.87 0.0001%
238,265.12 0.0004%
117,576.99 0.0002%
78,571.10 0.0001%
139,160.38 0.0002%
343,756.21 0.0005%
160,772.80 0.0002%
79,439.95 0.0001%
123,495.52 0.0002%
566,896.40 0-0008%
235,951.14 0.0004%
920.91 0.0000%
477.13 0.0000%
9,044.62 0.0000%
2,325.12 0.0000%
36,579.53 0.0001%
10,002.30 0.0000%
83,989.61 0.0001%
180,640.52 0.0003%
389,996.93 0.0006%
734,367.61 0.0010%
621,205.51 0.0009%
11,970.24 0.0000%
393,749.15 0.0006%
70,873.89 0.0001%



Mellon
Security ID
3128MJIX96
3128MJIXA3
3128MJIXR6
3128MJIXR6
3128MJIXX3
3128MJY61
3128MJY61
3128MJY61
3128MJY87
3128MJY95
3128MJYD6
3128MJYYO
3128MJZ29
3128MJZB9
3128MJZM5
3128MJZM5
3128MJZY9
3128MMS79
3128MMTB9
3128MMU68
3128MMUF8
3128MMW74
3128MMXJ7
3128MMXN8
3128MMXVO
3128NC3B8
3128NGEV3
3128NHML4
3128P74W0
3128P75Z22
3128P76T5
3128P77E7
3128P7L68
3128P7RQ8
3128P7RY1
3128P7TM5
3128P7TY9
3128P8D99
3128P8DMO
3128P8E98
3128P8FG1
3128PQK59
3128PQL33
3128PQL82
3128PQLRO
3128PQLZ2
3128QGAF9
3128QGB84
3128QJ7B6
3128QSBU9
3128S4DY0
3128S52D5
3128UGMY0
3128UGPP6
3128UGTL1

Accounting Type

MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
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
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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

August 2024 Holdings

Security Description

FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC

POOL #G0-8703
POOL #G0-8672
POOL #G0-8687
POOL #G0-8687
POOL #G0-8693
POOL #G0-8732
POOL #G0-8732
POOL #G0-8732
POOL #G0-8734
POOL #G0-8735
POOL #G0-8707
POOL #G0-8726
POOL #G0-8760
POOL #G0-8737
POOL #G0-8747
POOL #G0-8747
POOL #G0-8758
POOL #G1-8541
POOL #G1-8545
POOL #G1-8604
POOL #G1-8581
POOL #G1-8669
POOL #G1-8680
POOL #G1-8684
POOL #G1-8691
POOL #1G-0794
POOL #1H-1348
POOL #1J-1263
POOL #C9-1737
POOL #C9-1764
POOL #C9-1782
POOL #C9-1793
POOL #C9-1249
POOL #C9-1395
POOL #C9-1403
POOL #C9-1456
POOL #C9-1467
POOL #C9-1928
POOL #C9-1908
POOL #C9-1960
POOL #C9-1967
POOL #J1-1216
POOL #J1-1246
POOL #J1-1251
POOL #J1-1236
POOL #J1-1244
POOL #1N-0006
POOL #1N-0063
POOL #1G-1790
POOL #1G-1851
POOL #1Q-0119
POOL #1Q-1672
POOL #1B-8124
POOL #1B-8179
POOL #1B-8304

Coupon Rate

0.04
0.04
0.04
0.04
0.04
0.03
0.03
0.03
0.04
0.05
0.04
0.03
0.03
0.03
0.03
0.03
0.04
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.06
0.07
0.06
0.04
0.04
0.04
0.04
0.05
0.04
0.04
0.04
0.04
0.04
0.03
0.04
0.03
0.05
0.05
0.05
0.05
0.05
0.07
0.09
0.06
0.06
0.07
0.07
0.07
0.07
0.08

Maturity Date

4/1/2046
10/1/2045
1/1/2046
1/1/2046
2/1/12046
11/1/2046
11/1/2046
11/1/2046
10/1/2046
10/1/2046
5/1/2046
10/1/2046
4/1/2047
12/1/2046
2/1/12047
2/1/2047
3/1/2047
2/1/2030
3/1/2030
6/1/2031
1/1/2031
12/1/2032
2/1/2033
3/1/2033
5/1/2033
4/1/2036
10/1/2036
1/1/2036
12/1/2033
5/1/2034
8/1/2034
10/1/2034
5/1/2029
9/1/2031
3/1/2032
6/1/2032
711/2032
5/1/2037
1/1/2037
10/1/2037
11/1/2037
11/1/2024
12/1/2024
11/1/2024
11/1/2024
11/1/2024
4/1/2035
10/1/2035
11/1/2035
3/1/2036
9/1/2036
711/2038
5/1/2041
4/1/2041
5/1/2041

Market Value

170,868.14
99,049.86
30,254.84

402,263.47

400,485.74

764,372.16

615,723.83
99,221.39
97,184.70
80,176.35

402,278.37

529,817.79

516,522.71
78,799.93

326,523.89
33,135.62
73,189.73

102,306.25

121,587.60

9,330.01

361,538.19

110,301.79
20,416.43
48,849.68

142,381.98
13,185.74
37,819.34
39,221.86
93,794.84

107,742.42

179,659.76

103,355.32
29,433.35

175,429.42
20,513.00

489,572.64
64,479.79

204,177.61

105,213.64

107,236.84
45,482.85

0,234.45
0,101.73
0,127.51
0,331.41
0,017.37
12,896.57
0,544.90
0,974.78
15,062.69
252,118.86
192,318.67
9,555.23
1,161.97
9,449.09

Accrual

589.70
341.85
94.24
1,253.02
1,247.48
2,099.43
1,691.15
272.52
336.30
302.66
1,388.35
1,455.20
1,422.10
217.43
896.19
90.95
253.96
262.95
312.45
20.33
787.50
241.74
44.76
126.57
369.11
141.13
399.26
367.78
281.52
323.07
538.95
310.27
110.49
590.41
61.27
1,462.13
192.56
614.79
277.83
324.12
121.04
0.88
0.38
0.48
124
0.07
155.02
7.91
10.35
141.25
2,776.21
2,053.65
110.60
14.00
114.92

176,911.32
102,553.52
32,311.36
429,606.64
427,708.30
839,770.51
676,459.37
109,008.68
100,890.93
80,709.66
416,505.50
582,079.86
568,841.81
86,971.96
358,476.99
36,378.21
76,186.52
105,180.39
124,979.99
9,758.67
378,000.21
116,037.17
21,485.08
50,629.20
147,644.87
13,033.46
36,456.00
38,991.80
96,521.01
110,765.82
184,782.11
106,377.01
29,464.11
177,123.20
21,005.35
501,301.94
66,022.15
210,786.25
111,133.55
111,125.79
48,415.63
234.78
101.87
127.69
331.87
17.39
12,713.01
530.82
966.33
15,025.69
245,181.76
187,635.05
9,262.70
1,153.61
9,132.75

Base Cost % of MV

187,800.23 0.0003%
108,454.24 0.0002%
33,080.97 0.0000%
443,829.48 0.0006%
442,678.87 0.0006%
836,526.75 0.0012%
663,935.18 0.0010%
111,408.63 0.0002%
102,860.83 0.0002%
85,794.34 0.0001%
442,166.47 0.0006%
599,061.78 0.0008%
595,783.25 0.0008%
87,631.52 0.0001%
357,831.97 0.0005%
36,654.44 0.0001%
76,737.43 0.0001%
106,337.67 0.0002%
126,365.42 0.0002%
9,802.82 0.0000%
382,696.21 0.0006%
116,272.89 0.0002%
21,531.44 0.0000%
50,538.10 0.0001%
147,583.72 0.0002%
12,940.93 0.0000%
36,429.46 0.0001%
39,409.57 0.0001%
100,282.54 0.0001%
115,107.85 0.0002%
192,108.95 0.0003%
108,313.68 0.0002%
30,393.55 0.0000%
184,415.38 0.0003%
21,573.41 0.0000%
518,910.16 0.0008%
67,845.52 0.0001%
216,099.58 0.0003%
112,903.22 0.0002%
110,638.97 0.0002%
47,809.43 0.0001%
234.94 0.0000%
101.98 0.0000%
127.78 0.0000%
332.10 0.0000%
17.40 0.0000%
12,780.65 0.0000%
529.58 0.0000%
984.14 0.0000%
15,036.27 0.0000%
251,068.19 0.0004%
194,035.65 0.0003%
9,576.90 0.0000%
1,171.18 0.0000%
9,256.93 0.0000%



Mellon
Security ID
3128UGVQ7
3128UGXF9
3128UHAK1L
312928UU6
31292JAL4
31292K4U8
31292L6T7
31292LAN5
31292LGU3
31292R7M8
312933223
3129387E7
312941VP9
312941777
312942AV7
312944FQ9
312944PQ8
3129454Q8
3129455M6
312945DS4
312945PQ5
312945SK5
3129457D3
312946BH8
312946Q25
312946QN9
312946ZF6
31296LKEO
31296LVE8
31296M2S7
31296NDL8
31296NV61
31296P5J7
31296UYN5
31296YGN7
31297GGN5
31297KC91
31297KFM9
31297L745
31297SZP3
31297TTTO
31298CB32
31298EPA7
31298FT36
31298HM47
31307EX58
31307FPS4
31307G2P3
31307LFAL
31307LGD4
31307LH43
31307LQ50
31307LRF7
31307LRK6
31307LSP4

Accounting Type

MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
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
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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
USD FIXED INCOME
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Coupon Rate

Security Description

FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC

POOL #1B-8372
POOL #1B-8427
POOL #1B-8659
POOL #A8-2395
POOL #C0-1811
POOL #C0-3535
POOL #C0-4482
POOL #C0-3613
POOL #C0-3811
POOL #C0-9000
POOL #A8-7061
POOL #A9-0893
POOL #A9-3322
POOL #A9-3454
POOL #A9-3620
POOL #A9-5575
POOL #A9-5831
POOL #A9-7131
POOL #A9-7152
POOL #A9-6413
POOL #A9-6731
POOL #A9-6822
POOL #A9-7040
POOL #A9-7240
POOL #A9-7673
POOL #A9-7661
POOL #A9-7942
POOL #A1-2093
POOL #A1-2413
POOL #A1-3485
POOL #A1-3707
POOL #A1-4237
POOL #A1-5349
POOL #A1-9717
POOL #A2-2005
POOL #A2-8305
POOL #A3-0096
POOL #A3-0172
POOL #A3-1663
POOL #A3-7050
POOL #A3-7762
POOL #C4-3658
POOL #C4-5817
POOL #C4-6870
POOL #C4-8479
POOL #J2-6100
POOL #J2-6733
POOL #J2-7982
POOL #J3-0161
POOL #J3-0196
POOL #J3-0251
POOL #J3-0476
POOL #J3-0486
POOL #J3-0490
POOL #J3-0526

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

Maturity Date

6/1/2041
6/1/2041
9/1/2041
10/1/2038
4/1/2034
8/1/2040
2/1/2043
11/1/2040
4/1/2042
6/1/2042
6/1/2039
1/1/2040
8/1/2040
8/1/2040
9/1/2040
12/1/2040
12/1/2040
2/1/2041
2/1/2041
1/1/2041
2/1/2041
2/1/2041
2/1/2041
3/1/2041
3/1/2041
3/1/2041
4/1/2041
8/1/2033
8/1/2033
9/1/2033
9/1/2033
10/1/2033
11/1/2033
3/1/2034
5/1/2034
11/1/2034
12/1/2034
12/1/2034
3/1/2035
9/1/2035
9/1/2035
1/1/2030
12/1/2030
1/1/2031
3/1/2031
10/1/2028
12/1/2028
4/1/2029
12/1/2029
12/1/2029
12/1/2029
1/1/2030
1/1/2030
1/1/2030
1/1/2030

Market Value

9,230.18
3,874.72
5,394.57
1,680.57
0,372.83
153,500.09
151,083.65
86,612.51
425,984.73
553,598.95
66,478.03
80,362.93
19,236.47
58,564.34
26,083.31
142,507.54
337,561.18
348,478.68
26,812.71
72,433.22
53,460.47
47,558.83
172,013.25
186,698.83
49,748.16
66,904.21
77,999.96
0,560.45
8,824.65
6,772.73
1,431.04
0,276.49
0,290.01
0,287.87
3,432.23
10,617.51
27,178.85
57,811.76
471,907.97
1,149.58
0,570.54
2,020.66
6,645.90
3,314.18
3,009.05
91,237.91
18,146.30
196,388.72
29,183.83
16,751.53
11,206.81
20,540.55
63,959.21
9,824.22
52,710.43

Accrual

119.31
49.31
54.08

8.04
1.52

574.46

411.55

295.14

1,314.34
1,713.40

248.79

325.71
78.23

238.17

107.04

485.61

1,263.29
1,304.14

100.34

246.82

200.07

162.06

586.15

700.69

186.18

250.38

291.91

2.29
36.06
41.55

5.85

113

118

1.19
12.89
43.38

111.05

236.23

2,096.80

4.70

2.34

9.91
41.49
20.71
14.76

234.30
53.99

504.07
63.05
36.22
24.20
44.36

138.54
21.33

114.52

8,913.97
3,794.42
5,290.00
1,608.02
365.59
153,188.86
164,618.40
88,542.42
450,631.63
587,451.73
66,343.41
78,169.49
18,775.82
57,161.68
25,690.64
145,682.29
336,876.50
347,771.72
26,758.33
74,047.12
53,352.06
48,618.83
175,846.37
186,849.55
49,647.25
66,768.50
77,841.71
549.58
8,653.30
6,648.49
1,403.24
271.11
284.38
286.02
3,437.98
10,411.34
26,652.21
56,694.22
457,484.14
1,127.24
561.83
1,982.91
6,637.89
3,312.83
2,952.84
93,719.26
18,509.78
201,629.75
30,265.45
17,387.57
11,616.92
21,293.74
66,500.12
10,239.30
54,971.63

Base Cost % of MV

9,176.20 0.0000%
3,874.24 0.0000%
5,399.19 0.0000%
1,655.05 0.0000%
380.81 0.0000%
157,636.92 0.0002%
166,376.07 0.0002%
91,975.99 0.0001%
464,133.86 0.0007%
607,897.54 0.0009%
69,313.83 0.0001%
80,906.17 0.0001%
19,346.55 0.0000%
59,663.01 0.0001%
26,726.56 0.0000%
151,488.73 0.0002%
356,750.25 0.0005%
369,267.61 0.0005%
27,119.94 0.0000%
77,936.59 0.0001%
54,957.02 0.0001%
51,580.83 0.0001%
174,777.45 0.0003%
189,062.78 0.0003%
52,449.29 0.0001%
67,672.80 0.0001%
82,242.94 0.0001%
571.69 0.0000%
9,000.66 0.0000%
6,802.77 0.0000%
1,459.85 0.0000%
282.16 0.0000%
295.97 0.0000%
280.24 0.0000%
3,429.55 0.0000%
10,184.28 0.0000%
27,803.20 0.0000%
59,142.56 0.0001%
461,841.33 0.0007%
1,177.68 0.0000%
587.00 0.0000%
1,993.63 0.0000%
6,666.43 0.0000%
3,340.71 0.0000%
2,971.30 0.0000%
94,745.84 0.0001%
18,812.54 0.0000%
204,188.20 0.0003%
30,525.64 0.0000%
17,534.12 0.0000%
11,716.78 0.0000%
21,478.63 0.0000%
67,077.54 0.0001%
10,326.46 0.0000%
55,439.65 0-0001%



Mellon
Security ID
31307LSV1
31307LZ76
31307M4M5
31307Q2U0
31307Q3F2
31307RAA3
31307RDD4
31307RE43
31307RND3
31307VvJ80
3130AHYJ6
3130AJK32
3130AJKB4
3130AIM71
3130AIMA4
3130AK4Z6
3130AK6M3
3130AK6W1
3130AKPD2
3130AKQN9
3130AKTV8
3130AKZS8
3130AKZZ2
3130AL5G5
3130AL5S9
3130ALEB6
3130ALF66
3130ALFQ2
3130AN2K5
3130ANUL2
3130APEP6
3130APK61
3130APYT6
3130AQNY5
3130AQQ48
3131WFQBO
3131WJHZ9
3131WLCE6
3131WMJU1
3131WMTA4
3131WQFN2
3131WQGB7
3131WQNE3
3131WRBZ7
3131X8PA8
3131XEB51
3131XEBZ5
3131XTYV6
3131XYEA3
3131XYGFO
3131XYJ75
3131Y03D2
3131Y1W55
31325VKQ6
31325WSM5

Accounting Type

MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
GOVERNMENT AGENCIES
GOVERNMENT AGENCIES
GOVERNMENT AGENCIES
GOVERNMENT AGENCIES
GOVERNMENT AGENCIES
GOVERNMENT AGENCIES
GOVERNMENT AGENCIES
GOVERNMENT AGENCIES
GOVERNMENT AGENCIES
GOVERNMENT AGENCIES
GOVERNMENT AGENCIES
GOVERNMENT AGENCIES
GOVERNMENT AGENCIES
GOVERNMENT AGENCIES
GOVERNMENT AGENCIES
GOVERNMENT AGENCIES
GOVERNMENT AGENCIES
GOVERNMENT AGENCIES
GOVERNMENT AGENCIES
GOVERNMENT AGENCIES
GOVERNMENT AGENCIES
GOVERNMENT AGENCIES
GOVERNMENT AGENCIES
GOVERNMENT AGENCIES
GOVERNMENT AGENCIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
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

August 2024 Holdings

Security Description

FHLMC POOL #J3-0532

FHLMC POOL #J3-0766

FHLMC POOL #J3-1728

FHLMC POOL #J3-4387

FHLMC POOL #J3-4398

FHLMC POOL #J3-4501

FHLMC POOL #J3-4600

FHLMC POOL #J3-4655

FHLMC POOL #J3-4888

FHLMC POOL #J3-8387
FEDERAL HOME LN BK CONS BD
FEDERAL HOME LN BK CONS BD
FEDERAL HOME LN BK CONS BD
FEDERAL HOME LN BK CONS BD
FEDERAL HOME LN BK CONS BD
FEDERAL HOME LN BK CONS BD
FEDERAL HOME LN BK CONS BD
FEDERAL HOME LN BK CONS BD
FEDERAL HOME LN BK CONS BD
FEDERAL HOME LN BK CONS BD
FEDERAL HOME LN BK CONS BD
FEDERAL HOME LN BK CONS BD
FEDERAL HOME LN BK CONS BD
FEDERAL HOME LN BK CONS BD
FEDERAL HOME LN BK CONS BD
FEDERAL HOME LN BK CONS BD
FEDERAL HOME LN BK CONS BD
FEDERAL HOME LN BK CONS BD
FEDERAL HOME LN BK CONS BD
FEDERAL HOME LN BK CONS BD
FEDERAL HOME LN BK CONS BD
FEDERAL HOME LN BK CONS BD
FEDERAL HOME LN BK CONS BD
FEDERAL HOME LN BK CONS BD
FEDERAL HOME LN BK CONS BD
FHLMC POOL #Z1-3150

FHLMC POOL #ZI-5648

FHLMC POOL #ZI-7269

FHLMC POOL #ZI-8375

FHLMC POOL #Z1-8645

FHLMC POOL #ZJ-0173

FHLMC POOL #ZJ-0194

FHLMC POOL #ZJ-0389

FHLMC POOL #ZJ-0956

FHLMC POOL #ZK-4917

FHLMC POOL #ZK-9960

FHLMC POOL #ZK-9956

FHLMC POOL #ZM-0724

FHLMC POOL #ZM-4629

FHLMC POOL #ZM-4698

FHLMC POOL #ZM-4786

FHLMC POOL #ZM-6196

FHLMC POOL #ZM-6968

FHLMC MULTICLASS STRIP 334 S7
FHLMC MULTICLASS STRIP 353 S1

Coupon Rate

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

Maturity Date

1/1/2030
2/1/2030
5/1/2030
5/1/2031
5/1/2031
6/1/2031
6/1/2031
6/1/2031
7/1/2031
1/1/2033
1/30/2030
5/4/2035
11/12/2030
5/26/2032
5/27/2033
9/24/2030
9/30/2033
9/23/2030
1/28/2031
1/9/2031
1/28/2031
2/18/2031
2/18/2031
8/26/2033
2/25/2031
2/25/2036
2/25/2031
2/24/2034
716/2029
6/20/2031
10/7/12031
10/21/2036
12/17/2031
2/9/2032
1/28/2032
3/1/2035
1/1/2037
3/1/2038
12/1/2038
3/1/2039
7/1/2040
7/1/2040
9/1/2040
1/1/2041
1/1/2028
8/1/2033
8/1/2033
1/1/2046
11/1/2047
11/1/2047
11/1/2047
4/1/2048
6/1/2048
8/15/2044
12/15/2046

Market Value

85,591.72
31,533.76
18,984.29
10,162.12
5,568.70
84,210.55
9,693.64
39,867.41
354,568.12
30,917.96
190,929.83
605,857.05
869,661.63
245,944.78
320,286.21
306,669.90
7,839,362.00
1,439,200.16
1,266,443.18
42,105.07
104,561.70
3,384,878.02
92,991.00
257,355.09
168,991.12
23,351.56
894,608.27
814,786.77
183,993.58
3,412,055.76
4,595,968.40
159,904.96
90,940.85
895,717.68
8,785,114.60
2,631.98
27,165.45
257,846.12
217,074.84
69,707.71
19,830.69
38,046.45
71,212.87
85,656.78
125,779.15
86,757.70
330,326.20
10,267,041.22
465,519.12
42,626.06
4,367,529.89
12,700.79
129,270.94
65,037.01
21,192.12

Accrual

185.30
68.25
41.20
26.22
14.30

183.64
25.02

102.94

773.22
80.54

403.26

5,022.95
5,207.78
1,227.08
1,712.89
2,103.80
62,916.67
9,251.78
1,819.26
64.17
151.25
1,974.38
59.58
77.78
50.00
10.10

284.38

388.89

611.11

13,805.56
40,774.00
1,697.22
308.33
1,464.83
21,770.83
11.70
120.75
1,049.84

970.77

261.17
80.74

154.90

242.94

29221

270.07

260.83

993.30

35,474.30
1,455.55
133.28
13,656.14
39.61

449.55

143.58
40.06

Shares

88,945.12
32,761.47
19,773.68
10,488.05
5,720.92
88,147.45
10,006.58
41,175.93
371,147.18
32,214.11
210,000.00
757,608.70
1,000,000.00
300,000.00
400,000.00
360,000.00
10,000,000.00
1,700,000.00
1,515,000.00
50,000.00
125,000.00
4,050,000.00
110,000.00
320,000.00
200,000.00
30,000.00
1,050,000.00
1,000,000.00
200,000.00
4,000,000.00
5,365,000.00
200,000.00
100,000.00
1,020,000.00
10,000,000.00
2,552.53
26,345.29
251,962.43
211,804.00
69,644.87
19,377.61
37,176.93
72,882.49
87,664.45
129,634.16
89,427.71
340,559.46
10,642,290.18
499,046.05
45,696.11
4,682,106.68
13,581.59
134,864.05
511,181.61
169,427.10

Base Cost % of MV

89,717.52 0.0001%
33,048.76 0.0000%
19,970.33 0.0000%
10,795.13 0.0000%
5,888.46 0.0000%
88,655.08 0.0001%
10,301.58 0.0000%
42,389.70 0.0001%
365,429.19 0.0006%
32,201.01 0.0000%
178,627.34 0.0003%
567,436.99 0.0009%
826,697.13 0.0014%
223,838.83 0.0004%
301,537.42 0.0005%
300,615.52 0.0005%
7,681,485.36 0.0123%
1,389,151.04 0.0023%
1,227,182.09 0.0020%
39,176.72 0.0001%
97,610.43 0.0002%
3,309,712.74 0.0053%
89,547.42 0.0001%
243,519.47 0.0004%
162,352.03 0.0003%
22,561.31 0.0000%
854,461.22 0.0014%
771,700.83 0.0013%
169,719.20 0.0003%
3,266,332.50 0.0053%
4,598,688.91 0.0072%
141,766.82 0.0003%
83,536.18 0.0001%
830,140.65 0.0014%
8,439,767.66 0.0138%
2,562.10 0.0000%
27,891.03 0.0000%
265,088.01 0.0004%
224,796.49 0.0003%
72,500.53 0.0001%
20,157.37 0.0000%
38,719.70 0.0001%
74,338.46 0.0001%
90,158.00 0.0001%
129,454.00 0.0002%
92,514.10 0.0001%
352,443.29 0.0005%
11,523,531.89 0.0161%
526,241.74 0.0007%
46,303.81 0.0001%
4,946,623.02 0.0068%
13,762.80 0.0000%
136,396.95 0.0002%
120,152.64 0.0001%
35,625.70 0.0000%



Mellon
Security ID
31326HKQ6
31326KHB6
31326LHX6
31329HSA0
31329JD53
31329JEM5
31329JEW3
31329K2C7
31329KQL1
31329KQR8
31329KV84
31329KVE1
31329KVF8
31329KVS0
31329KWWO0
31329KXS8
31329LLNO
31329MKH2
31329N2W7
31329N6Z6
31329NF94
31329P6X6
31329Q5X5
31329QGU9
31329QHG9
3132A04G8
3132A04H6
3132A2E32
3132A2S60
3132A3X47
3132A3YH7
3132A46F0
3132A46H6
3132A4M54
3132A4TE8
3132A4WS3
3132A5C45
3132A5CJ2
3132A5EP6
3132A5FC4
3132A5FNO
3132A5FT7
3132A5HH1
3132A5HK4
3132A5)B2
3132A5JD8
3132A5JR7
3132A5IX4
3132A8S34
3132A8S59
3132A9Q34
3132A9Q42
3132A9R74
3132A9RU3
3132A9S65

Accounting Type

MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
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

August 2024 Holdings

Security Description

FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC

POOL #2B-3003
POOL #2B-4726
POOL #2B-5646
POOL #ZA-0513
POOL #ZA-1024
POOL #ZA-1040
POOL #ZA-1049
POOL #ZA-2571
POOL #ZA-2259
POOL #ZA-2264
POOL #ZA-2439
POOL #ZA-2413
POOL #ZA-2414
POOL #ZA-2425
POOL #ZA-2461
POOL #ZA-2489
POOL #ZA-3033
POOL #ZA-3896
POOL #ZA-5289
POOL #ZA-5388
POOL #ZA-4692
POOL #ZA-6286
POOL #ZA-7162
POOL #ZA-6511
POOL #ZA-6531
POOL #ZS-0823
POOL #ZS-0824
POOL #ZS-1954
POOL #2S-2341
POOL #ZS-3399
POOL #2S-3412
POOL #ZS-4470
POOL #ZS-4472
POOL #ZS-3980
POOL #ZS-4149
POOL #ZS-4257
POOL #ZS-4591
POOL #ZS-4573
POOL #ZS-4642
POOL #ZS-4663
POOL #ZS-4673
POOL #ZS-4678
POOL #ZS-4732
POOL #ZS-4734
POOL #ZS-4758
POOL #ZS-4760
POOL #ZS-4772
POOL #ZS-4778
POOL #ZS-7738
POOL #ZS-7740
POOL #ZS-8574
POOL #ZS-8575
POOL #ZS-8610
POOL #ZS-8599
POOL #ZS-8641

Coupon Rate

0.07
0.03
0.03
0.07
0.06
0.05
0.05
0.05
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.03
0.04
0.04
0.04
0.04
0.05
0.05
0.05
0.05
0.06
0.06
0.06
0.05
0.06
0.04
0.04
0.05
0.06
0.07
0.04
0.04
0.04
0.04
0.04
0.04
0.05
0.03
0.03
0.04
0.04
0.04
0.03
0.03
0.03
0.04
0.03
0.04
0.03

Maturity Date

8/1/2044
10/1/2045
10/1/2046

2/1/2028
10/1/2039

4/1/2040

6/1/2040

5/1/2025

5/1/2032

5/1/2032
11/1/2036

4/1/2036

6/1/2036

8/1/2036

5/1/2037

1/1/2038
10/1/2038
11/1/2031

3/1/2048

4/1/2048

6/1/2046

2/1/2049

6/1/2049

4/1/2049

3/1/2049
12/1/2034
12/1/2034

2/1/2038

6/1/2038
11/1/2041
12/1/2038

1/1/2042

2/1/2042

6/1/2044
11/1/2034

9/1/2036
11/1/2044

7/1/2044
12/1/2045

5/1/2046

8/1/2046

9/1/2046

8/1/2047

9/1/2047

3/1/2048

3/1/2048

6/1/2048

7/1/2048

1/1/2031

8/1/2030

7/1/2030

7/1/2030

5/1/2031

2/1/2031

2/1/2032

Market Value

74,174.45
40,629.41
48,974.57
2,458.38
58,060.67
49,508.21
127,766.63
19,974.71
219,329.80
240,907.73
1,791,927.40
910,759.09
1,183,006.65
750,643.35
668,355.09
38,147.92
10,920,034.29
1,5642,769.21
2,144,599.58
5,299,112.58
181,286.34
139,654.22
561,120.76
4,678,595.28
1,479,642.08
2,433.93
20,207.17
135,140.32
45,127.39
406,395.02
305,161.71
43,101.13
225,634.31
157,162.55
30,169.92
98,006.98
65,201.59
139,545.98
137,841.29
1,093,096.02
874,884.78
785,574.79
510,572.11
344,652.98
1,603,887.30
425,714.24
75,132.00
42,074.54
2,260,408.05
1,330,026.58
137,206.80
423,683.08
243,211.57
192,097.29
60,897.89

Accrual

762.80
195.64
220.84
13.82
276.88
201.57
520.20
75.07
739.30
719.61
5,401.88
3,071.67
3,562.16
2,267.06
2,259.48
115.69
36,993.71
3,987.76
6,705.79
16,569.51
565.35
485.65
2,314.34
17,725.64
5,626.94
9.96
90.26
645.59
214.94
1,654.62
1,356.53
147.22
698.22
593.84
134.38
507.40
202.79
481.54
429.87
3,408.86
3,029.35
2,441.78
1,929.97
949.75
4,427.92
1,480.44
261.28
146.32
4,921.70
2,890.83
353.53
1,257.83
531.18
572.02
133.23

Shares

73,286.70
40,938.12
51,088.88
2,369.11
55,376.78
48,377.06
124,847.32
20,018.84
221,790.40
246,722.99
1,852,072.99
921,501.28
1,221,310.87
777,277.93
677,843.91
39,664.00
11,098,112.94
1,595,102.63
2,299,128.02
5,680,976.09
193,832.63
145,694.80
555,440.51
4,726,836.48
1,500,516.42
2,389.41
19,692.96
129,117.59
42,987.29
397,108.66
295,970.81
44,166.71
239,390.35
158,356.81
29,318.31
93,674.04
69,529.64
144,462.05
147,383.40
1,168,751.26
908,806.20
837,182.56
514,659.76
379,899.61
1,771,166.03
444,132.80
78,382.66
43,894.98
2,362,416.29
1,387,600.56
141,412.78
431,257.00
254,964.78
196,120.53
63,951.09

Base Cost % of MV

74,575.39 0.0001%
41,808.90 0.0001%
52,162.59 0.0001%
2,374.52 0.0000%
59,227.22 0.0001%
49,750.67 0.0001%
129,075.02 0.0002%
20,087.67 0.0000%
229,561.16 0.0003%
248,960.00 0-0004%
1,894,919.11 0.0028%
976,224.70 0.0014%
1,267,192.47 0.0019%
811,477.63 0.0012%
709,677.94 0.0010%
42,216.26 0.0001%
11,109,144.68 0.0171%
1,626,245.85 0.0024%
2,448,596.77 0.0034%
5,992,628.69 0.0083%
199,671.63 0.0003%
150,756.14 0.0002%
593,348.74 0.0009%
5,212,104.39 0.0073%
1,593,501.45 0.0023%
2,322.31 0.0000%
19,823.61 0.0000%
137,397.85 0.0002%
46,095.53 0.0001%
428,940.79 0.0006%
316,123.71 0.0005%
45,645.49 0.0001%
248,802.55 0.0004%
171,331.27 0.0002%
29,532.14 0.0000%
100,944.73 0.0002%
69,755.92 0.0001%
150,950.80 0.0002%
147,422.30 0.0002%
1,181,918.36 0.0017%
963,838.23 0.0014%
848,119.61 0.0012%
545,206.49 0.0008%
396,907.87 0.0005%
1,850,170.92 0.0025%
445,604.16 0.0007%
78,583.27 0.0001%
44,645.18 0.0001%
2,439,780.62 0.0035%
1,431,271.77 0.0021%
143,798.02 0.0002%
442,435.46 0.0007%
259,927.72 0.0004%
201,610.58 0.0003%
64,116.46 0.0001%



Mellon
Security ID
3132A9UF2
3132A9UK1
3132A9UPO
3132AA4Y7
3132AAK52
3132AC3E8
3132ACB74
3132ACHR4
3132ACS68
3132ACS68
3132ACS76
3132ACS76
3132ACSzZ4
3132ADB72
3132ADBJ6
3132ADU30
3132ADUS5
3132ADZC5
3132AED86
3132AEEW2
3132AEUQ7
3132CW3U6
3132CW4s0
3132CWDD3
3132CWDW1
3132CWFX7
3132CWKU7
3132CWLH5
3132CXBC5
3132D53H3
3132D56L1
3132D56P2
3132D5620
3132D6A59
3132D6A91
3132D6AF7
3132D6AGS5
3132D6AZ3
3132D6B25
3132D6BQ2
3132D6BRO
3132D6BS8
3132D6BS8
3132D6BV1
3132D6BW9
3132D6C24
3132D6CX6
3132D6EB2
3132D6FB1
3132D6GA2
3132D6GR5
3132D6N30
3132D6NZ9
3132D9C69
3132D9DX9

Accounting Type

MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
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

August 2024 Holdings

Security Description

FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC

POOL #ZS-8682
POOL #ZS-8686
POOL #ZS-8690
POOL #ZS-9839
POOL #2S-9316
POOL #ZT-0797
POOL #ZT-0062
POOL #ZT-0240
POOL #ZT-0541
POOL #ZT-0541
POOL #ZT-0542
POOL #ZT-0542
POOL #ZT-0536
POOL #ZT-0962
POOL #ZT-0941
POOL #ZT-1502
POOL #ZT-1493
POOL #ZT-1639
POOL #ZT-1927
POOL #ZT-1949
POOL #ZT-2391
POOL #SB-0811
POOL #SB-0833
POOL #SB-0100
POOL #SB-0117
POOL #SB-0182
POOL #SB-0307
POOL #SB-0328
POOL #SB-0935
POOL #SB-8000
POOL #SB-8075
POOL #SB-8078
POOL #SB-8088
POOL #SB-8128
POOL #SB-8132
POOL #SB-8106
POOL #SB-8107
POOL #SB-8124
POOL #SB-8157
POOL #SB-8147
POOL #SB-8148
POOL #SB-8149
POOL #SB-8149
POOL #SB-8152
POOL #SB-8153
POOL #SB-8189
POOL #SB-8186
POOL #SB-8230
POOL #SB-8262
POOL #SB-8293
POOL #SB-8308
POOL #SB-8510
POOL #SB-8508
POOL #SC-0093
POOL #SC-0118

Coupon Rate

0.03
0.03
0.03
0.05
0.04
0.03
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.06
0.04
0.04
0.03
0.04
0.04
0.05
0.04
0.04
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.02
0.02
0.02
0.02
0.02
0.02
0.03
0.02
0.02
0.02
0.03
0.03
0.02
0.02
0.04
0.05
0.05
0.05
0.05
0.05
0.02
0.02
0.02
0.03

Maturity Date

1/1/2033
2/1/2033
3/1/2033
4/1/2044
1/1/2038
11/1/2030
71112047
1/1/2048
6/1/2048
6/1/2048
711/12048
7/1/2048
3/1/2048
9/1/2041
1/1/2047
11/1/2048
9/1/2048
2/1/2048
1/1/2047
3/1/2049
3/1/2047
12/1/2037
6/1/2034
10/1/2034
11/1/2034
3/1/2032
2/1/2035
6/1/2034
7/1/2033
7/1/2034
11/1/2035
11/1/2035
1/1/2036
10/1/2036
11/1/2036
6/1/2036
5/1/2036
9/1/2036
6/1/2037
4/1/2037
4/1/2037
4/1/2037
4/1/2037
5/1/2037
5/1/2037
10/1/2037
9/1/2037
5/1/2038
9/1/2038
3/1/2039
6/1/2039
2/1/2036
2/1/2036
10/1/2040
1/1/2041

Market Value

62,854.61
39,233.94
76,955.03
172,283.48
239,366.98
2,765,864.50
545,942.71
1,832,938.46
844,168.27
283,937.58
159,316.76
590,697.53
261,169.79
890,751.42
2,097,709.57
819,786.01
3,248,448.56
790,828.98
2,247,037.64
3,047,222.04
164,249.10
6,079,708.90
4,654,561.58
23,705.51
11,422.54
648,262.69
7,136,144.57
2,570,235.91
8,065,145.93
399,127.05
1,166,460.32
3,401,428.37
117,395.09
11,002,829.48
1,979,266.25
132,073.14
2,473,643.98
449,724.09
198,475.88
631,845.49
557,299.40
4,356,257.80
2,330,937.72
250,588.25
63,662.95
4,921,142.28
3,010,285.18
0,000.00
26,354.02
23,793.41
117,748.88
5,990,899.63
217,929.65
1,557,634.66
5,571,274.64

Accrual

163.11
101.74
199.56
701.48
727.77
7,130.91
1,897.11
5,731.29
2,920.93
982.46
548.86
2,035.01
816.45
3,975.30
6,507.25
2,559.08
8,929.40
2,750.13
6,970.21
12,558.02
512.36
20,358.66
12,062.64
52.68
25.38
1,667.77
15,855.96
6,657.81
20,907.74
1,042.16
2,608.89
4,784.09
165.35
20,251.21
3,642.85
186.49
4,531.04
1,009.30
280.97
894.47
1,026.58
9,770.66
5,228.07
354.74
117.27
16,624.49
11,312.65
11,828.90
109.06
98.46
487.28
11,002.42
398.62
2,985.96
12,986.63

Shares

65,244.82
40,697.23
79,824.74
168,354.85
249,521.92
2,852,363.80
569,134.12
1,965,014.14
876,279.91
294,738.39
164,658.80
610,504.16
279,924.71
867,338.97
2,231,056.75
877,399.37
3,571,761.52
825,040.37
2,389,785.10
3,013,923.64
175,666.70
6,107,598.94
4,825,055.20
25,284.47
12,183.47
667,107.61
7,610,859.77
2,663,125.05
8,363,094.30
416,865.89
1,252,265.55
3,827,268.53
132,283.79
12,150,726.33
2,185,707.84
149,192.60
2,718,621.40
484,462.76
224,776.17
715,572.11
615,946.81
4,689,916.87
2,509,471.35
283,794.00
70,362.53
4,987,347.52
3,016,705.63
0.00
26,174.66
23,631.48
116,947.51
6,601,450.13
239,174.50
1,791,573.71
6,233,581.87

Base Cost % of MV

66,550.04 0.0001%
41,514.27 0.0001%
81,432.79 0.0001%
184,896.80 0.0003%
267,397.12 0.0004%
2,952,736.90 0.0043%
572,103.59 0.0009%
2,092,657.52 0.0029%
948,459.17 0.0013%
299,223.67 0.0004%
179,343.10 0.0002%
648,217.96 0.0009%
289,473.46 0.0004%
926,874.19 0.0014%
2,257,196.84 0.0033%
880,574.54 0.0013%
3,179,599.41 0.0051%
845,429.97 0.0012%
2,444,936.58 0.0035%
3,212,822.51 0.0048%
160,836.38 0.0003%
6,093,415.36 0.0095%
4,579,787.49 0.0073%
25,482.58 0.0000%
12,279.16 0.0000%
694,042.99 0.0010%
7,207,354.74 0.0112%
2,774,241.44 0.0040%
7,895,529.56 0.0126%
422,619.58 0.0006%
1,123,934.00 0.0018%
3,358,951.05 0.0053%
115,455.48 0.0002%
10,823,273.10 0.0172%
1,889,807.93 0.0031%
130,208.39 0.0002%
2,791,512.74 0.0039%
501,651.92 0.0007%
209,716.93 0.0003%
667,725.45 0.0010%
589,675.03 0-0009%
4,510,194.64 0.0068%
2,413,874.70 0.0037%
264,799.21 0.0004%
67,358.41 0.0001%
4,825,983.30 0.0077%
2,957,815.70 0.0047%
0.00 0.0000%
25,852.12 0.0000%
23,340.09 0.0000%
115,505.07 0.0002%
6,303,569.84 0.0094%
227,786.60 0.0003%
1,545,259.19 0.0024%
5,468,817.09 0.0087%



Mellon
Security ID
3132D9E91
3132D9F58
3132D9GP3
3132D9K29
3132D9KX1
3132D9P99
3132D9QM9
3132D9QY3
3132D9RN6
3132DM3Y9
3132DM4E2
3132DM4T9
3132DM5J0
3132DMA70
3132DMEJO
3132DMGD1
3132DMJJ5
3132DMRQO
3132DMRS6
3132DMWU5
3132DMYW9
3132DMZ65
3132DN2F9
3132DN2R3
3132DN2T9
3132DN2Z5
3132DN2Z5
3132DN3T8
3132DN3T8
3132DN3z4
3132DN4H3
3132DN4L4
3132DN4Z3
3132DN5F6
3132DNB36
3132DNCA9
3132DNEC3
3132DNGHO
3132DNHB2
3132DNHG1
3132DNHUO
3132DNMNO
3132DNMNO
3132DNMY6
3132DNNQ2
3132DNP64
3132DNPAS
3132DNQB2
3132DNQP1
3132DNRC9
3132DNS53
3132DNSX2
3132DNT37
3132DNU84
3132DNU84

Accounting Type

MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
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

August 2024 Holdings

Security Description Coupon Rate Maturity Date Market Value Accrual Shares Base Cost % of MV
FHLMC POOL #SC-0160 0.02 7/1/2041 1,536,726.03 2,959.52 1,775,709.67 1,530,407.24 0.0024%
FHLMC POOL #SC-0188 0.02 9/1/2041 459,230.18 885.37 531,219.27 457,794.11 0.0007%
FHLMC POOL #SC-0206 0.02 11/1/2041 928,788.03 1,783.33 1,070,000.68 922,025.33 0.0015%
FHLMC POOL #SC-0313 0.02 1/1/2042 3,018,935.90 5,835.91 3,501,548.60 3,034,294.35 0.0047%
FHLMC POOL #SC-0310 0.02 8/1/2042 74,756.90 144.30 86,578.16 75,091.71 0.0001%
FHLMC POOL #SC-0448 0.02 8/1/2042 1,213,651.59 2,344.48 1,406,689.44 1,106,834.10 0.0019%
FHLMC POOL #SC-0460 0.02 12/1/2041 161,432.70 311.77 187,062.84 157,671.04 0.0003%
FHLMC POOL #SC-0471 0.02 3/1/2042 11,485,134.22 17,232.67 13,786,135.83 11,494,147.59 0.0180%
FHLMC POOL #SC-0493 0.02 5/1/2042 502,562.49 970.60 582,358.52 490,784.58 0.0008%
FHLMC POOL #SD-0815 0.03 1/1/2052 377,515.82 1,050.33 420,130.93 408,848.58 0.0006%
FHLMC POOL #SD-0821 0.04 1/1/2052 1,050,968.39 3,298.96 1,131,072.23 1,180,634.92 0.0016%
FHLMC POOL #SD-0834 0.04 1/1/2052 7,172,592.51 22,571.12 7,738,669.95 7,693,747.95 0.0112%
FHLMC POOL #SD-0849 0.03 1/1/2052 139,621.25 334.62 160,617.92 161,420.48 0.0002%
FHLMC POOL #SD-0030 0.03 2/1/2047 2,313,751.09 6,309.63 2,523,852.85 2,330,419.59 0.0036%
FHLMC POOL #SD-0137 0.03 11/1/2049 3,164,833.72 8,761.68 3,504,670.00 3,555,001.47 0.0050%
FHLMC POOL #SD-0196 0.05 11/1/2049 969,739.85 3,684.75 982,600.15 1,029,467.87 0.0015%
FHLMC POOL #SD-0265 0.03 2/1/2050 1,256,043.13 3,477.04 1,390,817.12 1,464,539.43 0.0020%
FHLMC POOL #SD-0495 0.03 9/1/2050 3,189,760.70 8,846.30 3,538,521.49 3,682,281.84 0.0050%
FHLMC POOL #SD-0497 0.03 12/1/2043 4,268,675.11 11,639.83 4,655,933.35 4,300,677.73 0.0067%
FHLMC POOL #SD-0659 0.03 7/1/2051 6,440,600.65 17,936.95 7,174,781.87 6,624,143.32 0.0101%
FHLMC POOL #SD-0725 0.03 8/1/2051 1,913,954.33 5,334.91 2,133,962.45 1,871,857.95 0.0030%
FHLMC POOL #SD-0765 0.03 11/1/2051 1,621,524.62 4,498.25 1,799,299.36 1,904,587.56 0.0025%
FHLMC POOL #SD-1674 0.05 10/1/2052 8,958,637.52 34,143.34 9,104,890.65 8,724,542.69 0.0140%
FHLMC POOL #SD-1684 0.05 9/1/2052 4,662,920.68 17,939.05 4,783,746.06 4,581,530.95 0.0073%
FHLMC POOL #SD-1686 0.06 9/1/2052 943,483.16 4,229.95 922,898.97 916,149.31 0.0015%
FHLMC POOL #SD-1692 0.05 10/1/2052 12,053,250.02 50,072.59 12,017,422.72 11,842,212.57 0.0189%
FHLMC POOL #SD-1692 0.05 10/1/2052 10,455,100.81 43,433.43 10,424,023.87 10,272,044.94 0.0164%
FHLMC POOL #SD-1710 0.05 10/1/2052 7,576,009.57 31,656.19 7,597,486.07 7,276,024.94 0.0119%
FHLMC POOL #SD-1710 0.05 10/1/2052 4,456,476.22 18,621.29 4,469,109.45 4,280,013.27 0.0070%
FHLMC POOL #SD-1716 0.05 9/1/2052 905,977.90 3,733.80 896,112.35 889,174.27 0.0014%
FHLMC POOL #SD-1724 0.04 9/1/2052 4,163,596.63 14,596.33 4,378,899.36 4,100,790.48 0.0065%
FHLMC POOL #SD-1727 0.05 11/1/2052 14,938,341.60 62,147.40 14,915,376.10 14,813,207.23 0.0234%
FHLMC POOL #SD-1740 0.05 10/1/2052 6,515,354.63 24,951.93 6,653,847.34 6,426,315.55 0.0102%
FHLMC POOL #SD-1746 0.04 8/1/2052 4,597,670.46 16,079.90 4,823,971.20 4,593,882.61 0.0072%
FHLMC POOL #SD-0958 0.04 4/1/2052 824,515.57 2,586.85 886,920.73 864,543.41 0.0013%
FHLMC POOL #SD-0965 0.04 4/1/2052 4,469,294.20 14,067.00 4,822,973.04 4,395,947.55 0.0070%
FHLMC POOL #SD-1031 0.04 5/1/2052 4,119,021.86 12,987.00 4,452,686.89 4,344,634.43 0.0065%
FHLMC POOL #SD-1100 0.03 5/1/2052 7,302,738.94 17,569.29 8,433,261.20 7,239,189.12 0.0114%
FHLMC POOL #SD-1126 0.04 6/1/2052 3,890,401.73 12,317.28 4,223,067.35 4,073,678.15 0.0061%
FHLMC POOL #SD-1131 0.04 7/1/2052 504,445.85 1,762.61 528,783.33 521,529.52 0.0008%
FHLMC POOL #SD-1143 0.05 9/1/2050 1,617,696.80 6,161.00 1,642,932.10 1,658,333.54 0.0025%
FHLMC POOL #SD-1265 0.05 6/1/2052 83,248.76 319.52 85,204.29 83,787.08 0.0001%
FHLMC POOL #SD-1265 0.05 6/1/2052 3,626,183.61 13,917.61 3,711,363.48 3,633,820.28 0.0057%
FHLMC POOL #SD-1275 0.05 7/1/2052 1,655,910.40 6,371.75 1,699,132.98 1,723,446.98 0.0026%
FHLMC POOL #SD-1299 0.05 7/1/2052 2,023,166.31 7,757.04 2,068,543.90 1,999,915.67 0.0032%
FHLMC POOL #SD-1345 0.03 10/1/2051 6,992,261.22 16,957.65 8,139,670.15 6,950,055.57 0.0110%
FHLMC POOL #SD-1317 0.04 6/1/2052 3,701,946.68 11,709.37 4,014,642.36 3,534,373.95 0.0058%
FHLMC POOL #SD-1350 0.05 7/1/2052 14,696,068.76 56,271.69 15,005,783.17 14,424,734.68 0.0230%
FHLMC POOL #SD-1362 0.04 7/1/2052 425,107.34 1,468.81 440,643.64 436,990.94 0.0007%
FHLMC POOL #SD-1383 0.02 2/1/2052 22,903,469.79 46,472.71 27,883,625.57 24,599,176.58 0.0359%
FHLMC POOL #SD-1440 0.04 7/1/2052 2,003,312.03 6,317.83 2,166,112.61 2,133,293.34 0.0031%
FHLMC POOL #SD-1434 0.05 8/1/2052 1,872,944.89 7,151.92 1,907,177.97 1,939,109.23 0.0029%
FHLMC POOL #SD-1470 0.02 3/1/2052 468,091.09 940.60 564,358.83 471,269.18 0.0007%
FHLMC POOL #SD-1507 0.02 5/1/2051 9,219,968.03 18,669.04 11,201,421.40 9,301,017.10 0.0145%
FHLMC POOL #SD-1507 0.02 5/1/2051 9,586,900.31 19,412.02 11,647,210.70 9,634,179.59 0.0150%



Mellon
Security ID
3132DNUQ4
3132DNVEO
3132DNVG5
3132DNVG5
3132DNXR9
3132DP3S5
3132DP4ES5
3132DP6J2
3132DP6Z6
3132DP7M4
3132DPAU2
3132DPBW7
3132DPD39
3132DPFF0O
3132DPJZ2
3132DPKD9
3132DPKP2
3132DPKZ0
3132DPMR6
3132DPPP7
3132DPPP7
3132DPQF8
3132DPREO
3132DPS74
3132DPUH9
3132DPUP1
3132DPXC7
3132DPXC7
3132DPXS2
3132DPYG7
3132DQ3C8
3132DQ4B9
3132DQ5N2
3132DQACO
3132DQAY2
3132DQF92
3132DQFH4
3132DQFUS
3132DQH58
3132DQH58
3132DQHP4
3132DQJ23
3132DQJ31
3132DQKL9
3132DQKW5
3132DQMAL
3132DQMV5
3132DQMV5
3132DQPM2
3132DQPV2
3132DQRJ7
3132DQSL1
3132DQSL1
3132DQW77
3132DQWS1

Accounting Type

MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
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
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Security Description Coupon Rate Maturity Date Market Value Accrual Shares

FHLMC POOL #SD-1491 0.05 8/1/2052 466,007.25 1,773.93 473,048.86
FHLMC POOL #SD-1513 0.05 8/1/2052 1,704,217.87 7,121.04 1,709,048.63
FHLMC POOL #SD-1515 0.05 8/1/2052 10,038,766.26 38,646.40 10,305,705.36
FHLMC POOL #SD-1515 0.05 8/1/2052 10,038,766.26 38,646.40 10,305,705.36
FHLMC POOL #SD-1588 0.05 9/1/2052 9,075,810.92 37,783.77 9,068,105.75
FHLMC POOL #SD-2609 0.04 12/1/2052 2,335,474.14 7,398.85 2,536,750.09
FHLMC POOL #SD-2621 0.05 4/1/2053 4,882,095.82 20,392.57 4,894,217.38
FHLMC POOL #SD-2673 0.03 8/1/2050 1,338,639.95 3,687.17 1,474,866.59
FHLMC POOL #SD-2688 0.06 4/1/2053 5,780,302.11 26,192.26 5,714,675.13
FHLMC POOL #SD-2700 0.05 4/1/2053 3,834,386.02 16,086.67 3,860,801.28
FHLMC POOL #SD-1819 0.06 10/1/2052 2,146,374.83 9,735.84 2,124,182.52
FHLMC POOL #SD-1853 0.06 11/1/2052 489,296.46 2,175.46 474,646.50
FHLMC POOL #SD-1922 0.05 11/1/2052 5,122,105.09 21,424.73 5,141,934.03
FHLMC POOL #SD-1966 0.04 11/1/2052 12,291,223.76 43,125.04 12,937,511.59
FHLMC POOL #SD-2080 0.04 12/1/2052 1,761,520.18 6,181.13 1,854,339.75
FHLMC POOL #SD-2092 0.03 12/1/2051 6,947,246.96 16,831.38 8,079,060.94
FHLMC POOL #SD-2102 0.03 7/1/2051 7,991,104.90 19,273.26 9,251,164.69
FHLMC POOL #SD-2112 0.05 12/1/2052 6,165,291.86 23,744.06 6,331,748.07
FHLMC POOL #SD-2168 0.05 1/1/2053 4,788,891.32 19,965.47 4,791,711.87
FHLMC POOL #SD-2230 0.02 8/1/2051 6,641,974.85 13,423.45 8,054,068.11
FHLMC POOL #SD-2230 0.02 8/1/2051 7,331,098.06 14,816.17 8,889,699.90
FHLMC POOL #SD-2254 0.04 7/1/2052 168,427.27 530.44 181,866.23
FHLMC POOL #SD-2285 0.06 1/1/2053 2,664,309.88 12,995.99 2,599,198.17
FHLMC POOL #SD-2342 0.05 12/1/2044 2,829,892.46 11,522.13 2,765,312.32
FHLMC POOL #SD-2384 0.07 2/1/2053 3,774,734.18 19,801.14 3,655,594.38
FHLMC POOL #SD-2390 0.05 3/1/2053 5,514,994.13 22,989.98 5,517,596.34
FHLMC POOL #SD-2475 0.05 3/1/2053 12,999,217.48 54,384.33 13,052,238.15
FHLMC POOL #SD-2475 0.05 3/1/2053 4,283,419.82 17,920.38 4,300,890.85
FHLMC POOL #SD-2489 0.05 5/1/2052 5,732,689.41 21,682.26 5,781,935.49
FHLMC POOL #SD-2511 0.06 4/1/2053 233,248.73 1,059.97 231,267.25
FHLMC POOL #SD-3495 0.05 7/1/2053 7,660,461.27 32,010.53 7,682,528.26
FHLMC POOL #SD-3518 0.06 7/1/2053 4,576,554.08 20,833.12 4,545,407.77
FHLMC POOL #SD-3553 0.06 7/1/2053 4,713,275.26 23,119.93 4,623,986.45
FHLMC POOL #SD-2703 0.05 4/1/2053 9,520,554.44 39,628.22 9,510,772.90
FHLMC POOL #SD-2723 0.06 3/1/2053 340,988.05 1,544.86 337,061.37
FHLMC POOL #SD-2892 0.06 5/1/2053 269,701.49 1,222.69 266,769.44
FHLMC POOL #SD-2868 0.03 11/1/2051 1,337,611.49 3,699.43 1,479,771.13
FHLMC POOL #SD-2879 0.03 8/1/2052 1,684,470.79 4,672.14 1,868,856.91
FHLMC POOL #SD-2952 0.05 5/1/2053 8,359,488.63 31,815.18 8,484,048.80
FHLMC POOL #SD-2952 0.05 5/1/2053 4,179,744.31 15,907.59 4,242,024.40
FHLMC POOL #SD-2938 0.06 4/1/2053 4,999,798.91 22,648.22 4,941,430.48
FHLMC POOL #SD-2981 0.07 5/1/2053 858,189.23 4,514.74 833,490.61
FHLMC POOL #SD-2982 0.07 5/1/2053 22,712,939.45 119,193.74 22,004,998.81
FHLMC POOL #SD-2999 0.06 6/1/2053 4,657,294.20 21,149.98 4,614,541.35
FHLMC POOL #SD-3009 0.06 6/1/2053 6,617,287.65 29,730.62 6,486,680.48
FHLMC POOL #SD-3053 0.06 4/1/2053 3,866,148.07 18,790.92 3,758,183.61
FHLMC POOL #SD-3072 0.06 5/1/2053 12,313,287.15 60,277.70 12,055,540.77
FHLMC POOL #SD-3072 0.06 5/1/2053 8,963,665.60 43,880.17 8,776,034.77
FHLMC POOL #SD-3128 0.05 6/1/2053 8,726,148.02 36,376.11 8,730,265.48
FHLMC POOL #SD-3136 0.06 6/1/2053 6,543,887.91 29,586.64 6,455,265.95
FHLMC POOL #SD-3189 0.06 6/1/2053 11,201,847.06 54,619.02 10,923,803.60
FHLMC POOL #SD-3223 0.06 7/1/2053 13,639,083.04 66,332.22 13,266,443.63
FHLMC POOL #SD-3223 0.06 7/1/2053 15,217,945.20 74,010.85 14,802,169.00
FHLMC POOL #SD-3370 0.03 7/1/2051 7,519,677.79 18,136.20 8,705,376.24
FHLMC POOL #SD-3357 0.06 6/1/2053 1,979,724.25 9,667.82 1,933,564.99

Base Cost % of MV

480,480.66 0.0007%
1,669,178.58 0.0027%
10,318,164.25 0.0157%
10,318,164.25 0.0157%
8,881,789.04 0.0142%
2,298,713.61 0.0037%
4,706,465.77 0.0077%
1,217,344.71 0.0021%
5,621,267.92 0.0091%
3,699,630.64 0.0060%
2,143,775.76 0.0034%
478,767.59 0.0008%
5,039,277.16 0.0080%
12,428,622.81 0.0193%
1,731,004.65 0.0028%
6,899,512.33 0.0109%
8,008,226.85 0.0125%
6,250,781.45 0.0097%
4,832,649.69 0.0075%
6,675,717.32 0.0104%
7,368,335.96 0.0115%
170,422.90 0.0003%
2,688,313.74 0.0042%
2,764,481.46 0.0044%
3,759,244.81 0.0059%
5,413,342.68 0.0086%
12,772,848.31 0.0204%
4,208,828.89 0.0067%
5,596,694.76 0.0090%
231,947.74 0.0004%
7,469,470.92 0.0120%
4,546,117.14 0.0072%
4,621,837.78 0.0074%
9,297,563.35 0.0149%
338,418.48 0.0005%
267,843.65 0.0004%
1,295,285.40 0.0021%
1,608,213.17 0.0026%
8,172,889.58 0.0131%
4,086,444.57 0.0066%
4,892,669.98 0.0078%
854,197.01 0.0013%
22,042,428.51 0.0356%
4,596,793.07 0.0073%
6,481,690.48 0.0104%
3,822,479.57 0.0061%
12,243,021.25 0.0193%
8,912,514.37 0.0140%
8,550,453.89 0.0137%
6,431,431.71 0.0103%
11,060,031.58 0.0176%
13,444,200.13 0.0214%
15,001,278.74 0.0239%
7,337,632.82 0.0118%
1,950,389.87 0.0031%



Mellon
Security ID
3132DQWW2
3132DQYWO0
3132DQYWO0
3132DS2C5
3132DS5B4
3132DS5R9
3132DS6P2
3132DSBG6
3132DSC26
3132DSC42
3132DSC59
3132DSC67
3132DSC75
3132DSC91
3132DSCY6
3132DSD58
3132DSDA7
3132DSDD1
3132DSDG4
3132DSGS5
3132DSKX9
3132DSLF7
3132DSMV1
3132DSTU6
3132DSUF7
3132DSZP0
3132DTCF5
3132DTKP4
3132DTM49
3132DTP95
3132DV3N3
3132DV3N3
3132DV3P8
3132DV3Z6
3132DV4E2
3132DV5Q4
3132DV6G5
3132DV6W0
3132DV7B5
3132DV7K5
3132DVK79
3132DVKU8
3132DVKW4
3132DVKW4
3132DVKYO
3132DVL52
3132DVL52
3132DVL60
3132DVL60
3132DVL86
3132DVLC7
3132DVLD5
3132DVLE3
3132DVLFO
3132DVLK9

Accounting Type

MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
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MORTGAGE BACKED SECURITIES
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MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
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MORTGAGE BACKED SECURITIES
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MORTGAGE BACKED SECURITIES
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MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES

Asset Mix Description

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
USD FIXED INCOME
USD FIXED INCOME
USD FIXED INCOME
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Security Description

FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC

POOL #SD-3361
POOL #SD-3425
POOL #SD-3425
POOL #SD-5271
POOL #SD-5342
POOL #SD-5356
POOL #SD-5378
POOL #SD-4539
POOL #SD-4589
POOL #SD-4591
POOL #SD-4592
POOL #SD-4593
POOL #SD-4594
POOL #SD-4596
POOL #SD-4587
POOL #SD-4624
POOL #SD-4597
POOL #SD-4600
POOL #SD-4603
POOL #SD-4709
POOL #SD-4810
POOL #SD-4826
POOL #SD-4872
POOL #SD-5063
POOL #SD-5082
POOL #SD-5250
POOL #SD-5470
POOL #SD-5702
POOL #SD-5779
POOL #SD-5848
POOL #SD-8005
POOL #SD-8005
POOL #SD-8006
POOL #SD-8016
POOL #SD-8021
POOL #SD-8055
POOL #SD-8071
POOL #SD-8085
POOL #SD-8090
POOL #SD-8098
POOL #SD-7518
POOL #SD-7507
POOL #SD-7509
POOL #SD-7509
POOL #SD-7511
POOL #SD-7548
POOL #SD-7548
POOL #SD-7549
POOL #SD-7549
POOL #SD-7551
POOL #SD-7523
POOL #SD-7524
POOL #SD-7525
POOL #SD-7526
POOL #SD-7530

Coupon Rate

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

Maturity Date

5/1/2052
7/1/2053
7/1/2053
5/1/2054
5/1/2052
6/1/2052
5/1/2054
12/1/2053
5/1/2044
3/1/2047
5/1/2040
3/1/2044
6/1/2041
4/1/2052
1/1/2039
8/1/2047
12/1/2046
3/1/2048
4/1/2053
9/1/2053
4/1/2052
10/1/2053
2/1/2054
3/1/2054
3/1/2054
4/1/2052
3/1/2053
4/1/2054
2/1/2048
11/1/2052
8/1/2049
8/1/2049
8/1/2049
10/1/2049
9/1/2049
3/1/2050
5/1/2050
7/1/2050
8/1/2050
10/1/2050
6/1/2050
11/1/2049
11/1/2049
11/1/2049
1/1/2050
11/1/2051
11/1/2051
1/1/2052
1/1/2052
1/1/2052
8/1/2050
8/1/2050
10/1/2050
10/1/2050
11/1/2050

Market Value

1,087,974.02
27,725,430.75
14,260,113.22
8,787,383.30
13,799,106.03
2,689,814.58
4,323,291.38
11,354,101.33
116,828.83
81,336.73
220,650.92
105,510.52
452,291.38
3,041,202.29
435,517.80
1,257,117.51
328,537.92
404,274.33
202,865.80
4,448,127.19
176,693.29
5,869,336.48
8,508,819.00
3,427,809.37
1,607,772.72
6,088,491.43
6,044,873.33
4,626,050.01
6,260,093.76
5,331,513.23
10,339,853.34
10,485,606.02
909,097.75
143,169.82
1,317,121.02
975,205.38
4,901,841.31
3,860,279.31
2,404,461.54
2,713,722.38
445,875.47
6,311,065.73
2,586,450.98
984,840.02
1,418,482.34
69,276.88
10,088,792.14
14,909,579.79
5,702,742.50
1,092,471.71
8,459,149.24
426,363.47
55,981.45
3,148,587.95
1,989,227.45

Accrual

3,014.27
124,982.27
64,282.55
39,455.64
27,620.87
7,446.84
19,401.39
58,931.97
397.39
305.68
898.42
430.56
2,020.52
7,288.65
1,943.77
3,947.43
901.47
1,261.94
920.19
20,137.40
491.11
24,392.55
44,334.91
15,371.67
5,075.54
14,591.78
25,317.18
24,201.58
19,550.60
20,514.26
32,342.45
32,798.35
3,161.41
396.36
3,173.77
2,351.60
18,734.94
12,094.58
4,867.84
5,483.48
1,230.89
17,399.66
7,139.10
2,718.35
4,436.81
166.36
24,227.59
29,843.47
11,414.79
3,030.69
20,298.86
1,176.88
133.74
7,546.24
4,781.96

Shares

1,205,708.43
27,268,857.90
14,025,282.58
8,608,502.41
16,572,520.88
2,978,736.51
4,233,030.47
10,879,747.60
119,218.32
81,514.62
215,620.46
103,334.92
440,841.43
3,498,550.07
424,095.55
1,353,404.69
360,589.64
432,664.72
200,768.18
4,393,615.34
196,443.22
5,854,212.94
8,184,906.25
3,353,819.35
1,740,184.27
7,004,053.94
6,076,123.75
4,467,983.27
6,703,061.63
5,470,470.17
11,088,838.75
11,245,149.28
948,424.34
158,545.07
1,523,411.95
1,128,766.42
4,995,984.04
4,146,712.03
2,920,706.84
3,290,088.27
492,357.52
6,959,864.36
2,855,638.52
1,087,338.26
1,521,191.41
79,854.72
11,629,242.15
17,906,084.84
6,848,871.16
1,212,274.75
9,743,451.28
470,750.39
64,194.93
3,622,197.53
2,295,339.93

Base Cost % of MV

1,055,309.39 0.0017%
27,058,593.90 0.0435%
13,915,771.46 0.0224%
8,469,164.33 0.0138%
12,909,981.83 0.0216%
2,570,336.44 0.0042%
4,209,317.88 0.0068%
11,239,329.73 0.0178%
115,720.17 0.0002%
81,015.25 0.0001%
219,817.83 0.0003%
105,235.54 0.0002%
455,367.39 0.0007%
3,024,669.13 0.0048%
436,955.58 0.0007%
1,261,374.39 0.0020%
329,211.09 0.0005%
406,624.40 0.0006%
202,263.44 0.0003%
4,338,922.25 0.0070%
172,769.38 0.0003%
5,728,884.78 0.0092%
8,419,711.20 0.0133%
3,309,993.40 0.0054%
1,555,949.50 0.0025%
5,900,211.63 0.0095%
5,934,001.36 0.0095%
4,580,847.98 0.0073%
6,311,855.93 0.0098%
5,229,836.03 0.0084%
9,916,907.18 0.0162%
10,177,373.75 0.0164%
984,028.67 0.0014%
164,936.33 0.0002%
1,331,421.50 0.0021%
1,143,726.39 0.0015%
5,390,893.31 0.0077%
4,378,107.14 0.0061%
2,954,367.71 0.0038%
2,734,842.23 0.0043%
521,028.92 0.0007%
7,144,023.25 0.0099%
2,930,497.26 0.0041%
1,147,465.70 0.0015%
1,597,959.33 0.0022%
74,044.00 0.0001%
10,694,124.83 0.0158%
17,306,865.87 0.0234%
6,619,676.95 0.0089%
1,179,989.89 0.0017%
8,364,994.48 0.0133%
387,013.52 0.0007%
59,880.51 0.0001%
3,150,822.33 0.0049%

2,417,562.25 0.0031%



Mellon
Security ID
3132DVLP8
3132DVLP8
3132DVLQ6
3132DVLQ6
3132DVLV5
3132DVLW3
3132DVLY9
3132DVMBS8
3132DVMBS8
3132DVME2
3132DVMG7
3132DWAD5
3132DWAW3
3132DWAX1
3132DWB51
3132DWB51
3132DWB51
3132DWB69
3132DWB77
3132DWB85
3132DWBB8
3132DWBB8
3132DWBB8
3132DWBH5
3132DWBH5
3132DWBJ1
3132DWBP7
3132DWBY8
3132DWC68
3132DWCB7
3132DWCC5
3132DWCD3
3132DWCH4
3132DWCH4
3132DWCJO0
3132DWCJ0
3132DWCQ4
3132DWCQ4
3132DWCU5
3132DWCV3
3132DWCV3
3132DWCV3
3132DWCX9
3132DWCX9
3132DWD26
3132DWD34
3132DWDC4
3132DWDC4
3132DWDEO
3132DWDH3
3132DWDJ9
3132DWDK6
3132DWDNO
3132DWDR1
3132DWDS9

Accounting Type

MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
MORTGAGE BACKED SECURITIES
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

August 2024 Holdings

Security Description

FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC

POOL #SD-7534
POOL #SD-7534
POOL #SD-7535
POOL #SD-7535
POOL #SD-7540
POOL #SD-7541
POOL #SD-7543
POOL #SD-7554
POOL #SD-7554
POOL #SD-7557
POOL #SD-7559
POOL #SD-8104
POOL #SD-8121
POOL #SD-8122
POOL #SD-8160
POOL #SD-8160
POOL #SD-8160
POOL #SD-8161
POOL #SD-8162
POOL #SD-8163
POOL #SD-8134
POOL #SD-8134
POOL #SD-8134
POOL #SD-8140
POOL #SD-8140
POOL #SD-8141
POOL #SD-8146
POOL #SD-8155
POOL #SD-8193
POOL #SD-8166
POOL #SD-8167
POOL #SD-8168
POOL #SD-8172
POOL #SD-8172
POOL #SD-8173
POOL #SD-8173
POOL #SD-8179
POOL #SD-8179
POOL #SD-8183
POOL #SD-8184
POOL #SD-8184
POOL #SD-8184
POOL #SD-8186
POOL #SD-8186
POOL #SD-8221
POOL #SD-8222
POOL #SD-8199
POOL #SD-8199
POOL #SD-8201
POOL #SD-8204
POOL #SD-8205
POOL #SD-8206
POOL #SD-8209
POOL #SD-8212
POOL #SD-8213

Coupon Rate

0.03
0.03
0.03
0.03
0.03
0.02
0.03
0.03
0.03
0.05
0.06
0.02
0.02
0.03
0.02
0.02
0.02
0.03
0.03
0.04
0.02
0.02
0.02
0.02
0.02
0.03
0.02
0.02
0.02
0.02
0.03
0.03
0.02
0.02
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.03
0.04
0.04
0.04
0.04
0.02
0.02
0.03
0.02
0.03
0.03
0.02
0.03
0.03

Maturity Date

2/1/2051
2/1/2051
2/1/2051
2/1/2051
5/1/2051
5/1/2051
8/1/2051
4/1/2052
4/1/2052
12/1/2052
3/1/2053
11/1/2050
12/1/2050
12/1/2050
7/1/2051
7/1/2051
7/1/2051
7/1/2051
8/1/2051
7/1/2051
3/1/2051
3/1/2051
3/1/2051
3/1/2051
3/1/2051
3/1/2051
5/1/2051
6/1/2051
1/1/2052
8/1/2051
8/1/2051
8/1/2051
9/1/2051
9/1/2051
9/1/2051
9/1/2051
10/1/2051
10/1/2051
11/1/2051
11/1/2051
11/1/2051
11/1/2051
10/1/2051
10/1/2051
6/1/2052
6/1/2052
3/1/2052
3/1/2052
3/1/2052
4/1/2052
4/1/2052
4/1/2052
2/1/2052
5/1/2052
5/1/2052

Market Value

1,227,413.71
531,859.58
1,341,488.50
4,094,588.76
261,575.22
549,915.76
5,328,538.46
21,451,557.56
14,496,685.64
13,743,532.47
5,127,903.74
889,702.94
897,991.20
11,731,024.76
10,078,552.63
5,443,420.32
9,071,238.93
370,852.44
2,520,593.33
7,358,090.01
1,868,193.27
1,309,671.41
6,077,031.98
9,862,225.65
13,600,888.49
6,864,669.77
5,216,154.03
5,949,807.83
18,869,947.60
4,763,541.61
4,112,973.48
9,612,035.82
8,048,068.05
363,316.72
2,481,991.83
20,591,594.30
3,585,445.83
351,045.31
2,214,388.56
2,110,262.07
3,256,849.37
6,616,216.20
3,590,269.94
2,393,513.30
9,586,949.91
24,032,809.90
3,315,837.28
387,208.81
9,103,745.01
13,363,836.88
6,942,155.73
1,625,849.63
643,875.76
119,018.07
12,985,139.57

Accrual

2,935.43
1,271.97
3,205.72
9,784.72
628.58
1,100.56
12,808.24
51,563.98
34,846.27
52,343.53
22,833.34