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ED41/805/15/4%

{ US200111FV01 ) $ 3,566,747 $ 3,566,117 - - .6 0.4
ONCRTX 51/409/30/40

{ USE8233] AHT77 ) 3,560,070 3,520,257 - - 0.6 04
EIX 41/803/01/48

(USB42400GK35) 3,460,881 4,805,253 - - 0.6 0.6
ETR 4.2 04/01/49

( US29366M AAG2 } 3,917,719 3,967,842 - - 0.6 0.5
ATO41/810/15/44

( USD49560AM78 ) 1,069,892 2,735,628 - - 0.2 0.3
DUK 3.7 12/01/47

(US26442CAT18 ) 2,870,853 2,860,068 - - 05 03
BRKHEC 5.15 11 /15/43

( USB9562VBDA2 ) 5,457,265 5,329,148 - - 0.9 0.6
ETR 509/15/52

(US29365TAMSE2) 4,692,790 3,229,308 - - 08 0.4
XEL471/208/15/41

( USB45743BN28 ) 2,542,435 2,465,159 - - 04 03
AEE 4.15 03/15/46

(US02361DAQ ) 3,042,481 2,994,559 - - 0.5 0.4
ED 4.3 12/01/56

{ US209111FK46) 2,562,665 2,591,970 - - 0.4 0.3
ES 4.55 06/01/52

{ USK7021CAS6T ) 3,802,479 3,878,780 - - 0.6 05
NEE 4.05 06/01/42

( US341081FG72) 1,678,458 3,053,933 - - 0.3 0.4
NEE51/402/01/41

( US341081FD42) 5,634,539 5,556,417 - - 0.9 0.7
DUK 5.35 01/15/53

{ US26442CBK99 ) 8,301,497 6,820,693 - - 1.3 0.8
DUK 4.2 07/15/48

{ US26444HAF82) 2,311,465 2,351,4%6 - - 04 03
PPL 4.15 10/01/45

{ US69351UATO7 ) 1,621,107 2,046,285 - - 0.3 0.4
BRKHEC 5.85 09/15/54

{ US595620AY17) 8,351,996 6,810,890 - - 1.3 0.8
DUK 4.9 07/15/43

{ US263901AF72) 3,895,653 3,879,269 - - 0.6 0.5
EXC 415 03/15/43

(TUS737679DE73 ) 3,200,365 3,243,398 - - 05 04
ONCRTX 4.95 (8/15/52

{ US68233JCM45 ) 7,516,018 7,775,351 01 01 1.2 0.9
BRKHEC 4.15 02/15/50

(USE95114CVE4 ) 1,598,677 4,074,058 - - 0.3 0.5
BRKHEC 4,102/01/42

( USB95114CNES ) 1,612,366 1,560,748 - - 0.3 0.2
EVRG 5.7 03/15/53

( US30036FAB76 ) 4,523,622 4,504,963 - - 0.7 0.5
BRKHEC 5.35 12/01/53

(US695114C7Z98 ) 7,209,519 5,592,166 - - 1.2 0.7
ELX 4 (14/01/47

(US842400GG23 ) 4,527,835 7,037,875 - - 0.7 0.8
SRE 6.35 11/15/52

(USB42434CX83) 6,077,373 4,297,099 - - 1.0 0.5
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NEE 4.05 10/01/44

(US341081EL67) $ 2617927 % 2,641,507 - . 04 03
ES 4 04/01/48

( US207597EL50) 2,942,070 4,308,271 - - 05 0.5
CMS 31,/208/01/51

( US210518DH65 ) 3,114,044 4,352,318 . - 05 05
SRES51/8 11/15/40

{ USB42434CJ99) 3,037,097 3,259,609 - - 0.5 04
BRKHEC 6 03,/15/54

{ USG41423CG1R) 3,359,323 3,379,630 - . 0.5 04
NEE 3.99 03/01/49

{USHMI081FUES ) 2,575,091 3,952,555 - . 04 05
AEP412/01/46

(USO0115AAT66) 2,891,593 2,911,420 - . 05 0.4
D4 11/15/46

( U5927804FW90) 1,274,857 3,319,441 - - 02 04
FTSCN 4.8512/01/48

(USB9BRI3AQ3R) 2,230,731 2,216,680 - . 04 03
EXC 4.6 08/15/43

( US202795]B74 ) 2,508,263 2,514,781 . - 04 03
DUK 5.3 02/15/40

(US26442CAH7S) 4,722,504 4,579,049 - - 0.8 05
EXC 4.1510/01/44

( US693304AS60 ) 3,303,972 3,284,550 - . 0.5 04
ED 3.95 04/01/50

¢ US209111FY40) 3,098,371 4,015,891 . - 0.6 05
NEE 5.3 04/01/53

US3L1081GM32) 6,482,720 5,067,127 . . 1.0 0.6
ED 6.1511/15/52

(US209111GD93 ) 6,696,776 5,036,757 - . 1.1 0.6
AEP55/8 04/01/53

{ USL54889AVE1) 4,967,285 5,022,608 . - 08 0.6
DUK 5.65 04/01/53

(US26442EAK64) 3,146,743 3,177,179 - - 05 04
EIX 5.7 03/01/53

( USB42400HVED ) 3,990,260 4,054,021 - . 0.6 0.5
NEE 3.95 03/01/48

( US34108TFQ54) 1,289,791 4,069,938 - - 0.2 05
D401/15/43

{ US927804FL36 > 2,855,917 3,915,457 - - 0.5 05
DUK 5.65 04/01/40

{ US341099CN76) 3,062,217 5,845,742 . - 0.6 05
ARE 545 03/15/53

{ USD06548CWO7 ) 7 455,347 4,987,898 . - 12 0.6
BRKHEC 5.9 03/15/54

{ US826418BQ78) 1,652,620 - - - 03 .
EVRG 5.3 10/01 /41

(US185134BM13 ) 3,110,175 3,054,006 . - 05 04
ATO51/206/15/41

(USMI560AKIS) 4,336,323 4,254,020 . - 07 0.5
ED37/806/15/47

( US209111¥L29) 1,247,676 2,501,202 - . 02 03
EIX 4.65 10/01/43

( USB42400FZ13) 5,052,533 4,992,956 . - 08 0.6
EXC 43/808/15/52

{ USG6Y3304BEES ) 5,051,229 5,132,179 - - 0.8 06
AEE3.900/15/42

{ US906548CJ95 ) 1,837,862 3,007,656 - . 03 04
XEL 3.6 09/15,/47

¢ US665772CQ04) 2,744,131 3,959,028 y - 0.4 05
AEP5.403/15/53

{USODTTISAAQE2) £,505,847 4,617,587 - - 0.7 0.6
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ATO 6.211/15/53

{ USD49560BA22 ) $ 2,802,659 $ 2,890,998 - - (4 0.3
ED 5.7 06/15/40

{ US209111FA63) 2,960,509 2,871,737 - - 0.5 0.3
ATO 43 10/01/48

( USD49560AP00 ) 2,505,215 3,373,053 - - 0.4 0.4
BRKHEC 41/405/01/46

{ US595620AP00 ) 4,468,703 4,441,105 - - 0.7 0.5
BRKHEC 4 1/202/01/45

(USDB4659AFSL ) ‘ 3,981,247 3,999,112 - - 0.6 0.5
XEL 4.106/15/48

{ US74444BCQ27 ) 2,765,766 2,717,045 - - 0.4 0.3
PPL 43/407/15/43

{USE9351UAR4T ) 3,631,981 3,575,236 - - 0.6 0.4
CNP 4.85 10/01/52

( US15189XBAS54) 4,757,845 4,937,942 0.1 0.1 0.8 06
ETR 4.95 01/15/45

( US29364WAVO0 ) 5,935,217 4,389,710 - - 1.0 0.5
DUK 5.4 04/01/53

{ US26443TADS1 ) 3,729,141 2,195,648 - - 0.6 0.3
D 5.7 08/15/53

(USY27804GINE2 ) 4,222,159 4,245,192 - - 07 05
EIXS5 1/2 03/15/40

( USB42400FP31) 7,367,868 5,289,602 - - 12 0.6
XEL3.708/15/47

( US845743BR32) 1,433,179 2,593,941 - - 0.2 0.3
CMS 4.35 (14/15/49

( US210518DD51) 3,607,897 3,660,907 - - 0.6 0.4
DUK 4.1 03/15/43

(US144141DD73) 1,549,956 2,846,171 - - 0.2 0.3
CMS3'1/408/15/46

{ US210518CZ72 ) 1,848,044 3,371,089 . - 0.3 04
EIX 47/803/01/49

{ US842400GR87 ) 4,912,090 3,725,378 - - 0.8 0.4
BRKIIEC 5.9 05/01/53

( US641423CF35) 2,300,162 2,318,619 - - 0.4 03
AEE4 1/203/15/49

{ US02361DAT72) 3,278,168 3,332,177 - - 05 04
AEP41/206/15/52

{USOD115AAP49) 1,685,511 3,128,261 - - 03 04
ED45/812/01/54

{ US209111FE50 ) 3,624,203 3,638,642 - - 0.6 0.4
EXC 403/01/49

( 352027951760 ) 3,543,481 3,627,082 - - 0.6 0.4
D445 02/15/44

{ US927804FRO6 ) 4,176,900 4,128,351 - - 0.7 05
XEL 3.4 08/15/42

( US6R5772C]60 ) 2,816,859 2,768,536 - - 0.4 03
PEG 3.6 12/01/47

( US74456QBT22) 3,005,161 3,101,909 - - 0.5 0.4
ONCRTX 5.3 06/01/42

( US68233]AS33) 3,500,334 3,677,485 - - 0.6 0.4
EXC 4.55 06/01/52

{ USD59165EP12) 3,265,371 3,359,685 - - 0.5 04
DUK 3.95 03/15/48

{ US26442CAUS0) 1,461,852 3,523,926 - - 0.2 0.4
ETR 4.2 04/01/50

(US29364WBC10) 3,672,505 3,708,930 - - 0.6 0.4
SRE 4.15 05/15/48

{US797440BW34 ) 4,051,917 4,079,977 - - 0.6 0.5
XEL 4.4 11/15/48

( USB45743B515 ) 4,187,282 2,527,491 0.1 - 0.7 03
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PEG 545 08/01/53

(US74456QCPI0 ) % 6415030  $ 3,326,372 0.1 - 1.0 0.4
CMS 4.05 05/15/48

(US210518DBY5 3,145,545 3,233,431 - - 0.5 04
DTE 4 04/01/43

(US23338V AA4d ) 1,791,784 3,104,937 - - 0.3 04
ED51/2 12/01/39

(US209111EY58) 3,897,338 3,730,006 - - 0.6 0.4
ED 4.45 03/15/44

{US209111FD03 ) 4,265,085 4,198,933 - - 0.7 05
AEP3.806/15/49

{ USDOT15AAKS1) 1,707,409 2,943,354 - - 03 04
XEL5 1/4 04/01/53

(US744448CY50) 7,541,787 5,738,717 - - 1.2 07
ES5.15 01/15/53

( US744482BP42) 2,740,259 2,809,605 - - 0.4 03
PPL51/8 11/01/40

(US491674BG15) 4,042,375 3,910,630 - - 0.6 0.5
PEG51/803/15/53

( US74456QCMEY ) 4,833,418 5,053,376 - - 0.8 g6
BRKHEC 4.6 05/01/53

(US084659BF75 ) 4,695,334 4,723,336 - - 0.8 0.6
ATO 53/4 10/15/52

{ USD49560A Y17 ) 4,286,818 4,403,415 - - 0.7 05
ONCRTX 4.5512/01/41

( USAB2I3JATLE) 2478134 3,922,173 - - 04 0.5
EXC 5.4 06/01/53

{US059165EQ9%4 ) 5,941,414 4,457,992 - - 1.0 0.5
DUK 4.1 05/15/42

{ US144141DB18) 2,582,378 3,891,387 - - 0.4 05
ED41/212/01/45

(US209111FG34 ) 3,058,768 3,019,826 - - 0.5 04
SCG 5.1 06/01/65

(Us837004CI73 ) 2,657,252 2,648,709 - - 0.4 03
DUK 4.2 08/15/45

(US26442UAB0B 3,828,950 3,793,038 - - 05 04
EXC403/01/48

(US202795]M30) 2,359,431 3,710,761 - - 04 04
ED>51/203/15/55

(US209111GN75) 2,212,857 - - - 0.4 -
DTE 3.9503/01/49

(US2333BVAJ52) 2,004,377 3,315,522 - - 03 0.4
TE 4.106/15/42

( USB75127BA91) 1,922,808 1,931,881 - - 0.3 0.2
EVRG41/804/01/49

{ US485134B582) 1,833,126 3,096,406 - - 03 0.4
DUK 4.15 12/01 /44

{US26442RAD35 ) 1,653,576 2,946,290 - - 03 04
D545 02/01/41

{ USB37004CE86) 2,790,171 2,719,717 - - 0.4 0.3
AEE 404/01/48

{ UUS906548CNO8 ) 1,985,350 3,246,488 - - 03 04
EXC 4.35 11/15/45

(US202795]G61 3 3,083,426 3,026,360 - - 05 0.4
ES4.304/15/44

(US207597EGG5 ) 2,528,621 3,876,309 - - 0.4 0.5
D45/805/15/52

(US927804GJ70 ) 3,653,643 3,674,805 - - 06 04
NEE 4 1/8 02/01/42

( US341081FF99 ) 3,613,610 3,658,516 - - 0.6 0.4
NRUC 4.3 03/15/49

(US637432NT82 ) 2,075,498 2,107,141 - - 03 0.2
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XEL5.105/15/53

(US665772CX54 ) $ 10335144 § 6228464 . . 17 07
EXC 3.9 02/01/48

¢ US693304 AW72) 3,361,035 3,437,811 . - 0.5 04
CNP41/204/01/44

(USI5189XANB4 ) 4,471,726 4,484,183 . - 0.7 0.5
ED 4.6512/01/48

(US209111FT54 ) 3,025,958 3,024,428 - . 05 0
ED 4.2 03/15/42

( US209111FR47 ) 1,916,607 1,868,656 - - 03 0.2
EXC 5.3 02/01/53

(US202795]Y77 } 8,053,635 8,163,086 - . 13 1.0
IDA 4.2 03/01/48

( US45138LBF94 ) 3,096,196 3,113,229 - - 0.5 04
DTE 5.4 04,/01/53

( USZ3338VATAS) 5,612,054 5,692,124 . - 09 07
AEP41/408/15/48

( US454889AT36) 1,293,037 2,594,088 - - 0.2 03
D 4.6 06/15/43 -

( USB37004CG35 ) 1,486,302 1,465,065 . - 0.2 0.2
FTSCN 5 1/2 04/15/53

( USB9BRI3AV23) 3,439,946 3,461,143 - - 05 0.4
DUK 4 1/4 12/15/41

(US26442CAM64 ) 1,473,961 4,169,260 - . 0.2 0.5
DUK 33/4 06/01/45

( US26442CAP95 ) 2,160,722 3,352,374 - - 03 04
ED£1/205/15/58

{ US209111FQ16) 3,692,892 3,747,153 - - 0.6 04
D 5.45 04/ 01/53

£ US927804GL2T ) 4,415,951 4,474,470 - - 0.7 05
DUK 3.7 06/15/46

(US26442EAED5) 1,022,173 2,073,298 . - 02 0.2
XEL 4.05 09/15/49

(US744448CRA0 ) 1,465,922 3,222,756 - - 02 0.4
BRKHEC 4 1/407/15/49

(USB95620A1/94) 3,150,263 7,209,976 - . 05 49
DUK 5.35 (5,/15/53

(US264421UAR59) 4,380,354 4,410,111 - - 0.7 05
ETR 3.85 06/01/49

(US29366WAAIS) 2,469,740 2,991,244 - - 04 04
NRUC 4.4 11/01 /48

{ USE37432NR27) 1,884,177 1,889,713 . - 03 02
XEL 3.6 09/15/42

( US744448CG45) 2,175,949 3,335,223 . - 0.3 04
CNP 5.85 01/15/41

(USIS189WAR34) 2,577,129 2,531,002 - . 04 03
SRE 5 3/4 06,/01/53

( USB42434CY66) 4,245,261 4,221,050 - . 07 0.5
PEG 3.2 08/01/49

(UST4456QCA22) 1,842,721 1,877,157 . y 03 02
E551/203/15/40

( US670Z1CAT41) 2,902,613 2,817,202 - . 05 43
EXC 4.7 01/15/44

{ US202795]D31 ) 3,141,324 3,104,589 y - 05 04
SRE 41/2 08/15/40

¢ US797440BM51 ) 3,291,453 3,168,967 - - 05 04
CNP41/402/01/49

(USI5189XATS4) 3,071,653 4,513,167 - . 0.5 05
EIX 5 7/812/01/53

(US842400HX47 ) 7,353,395 5,475,700 . - 1.2 0.6
PEG 3.65 09/01/42

( US74456QBA31) 1,305,304 5,931,789 . o1 0.2 0.7
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EVRG 41/803/01/42

{ US95709TAH3R) $ 2,680,173 $ 2,653,025 - - 04 0.3
PSD 4.3 05/20/45

{ US745332CG90 1,931,472 3,212,985 - - 0.3 0.4
AEE 3.7 12/01/47

(USH2361DAR17} 1,432,320 2,720,957 - - 0.2 0.3
PSD 5,795 03/15/40

( US745332CB04 ) 4,873,730 4,738,312 - - 08 0.6
DUK 5.95 11/15/52
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