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%6 A 30 8 522,062,931 ;
113 4 6 A 30 B 742,073,612
) (M=) $499,002,825 98.2  $708,267,602 98.6
BATHER (M3ER) 3,019,660 0.6 1,165,168 0.2
e H & (MHEZRA) 6,577,075 1.3 9,180,067 1.3
Hib B é (P3EN) 70,848 - 96,287 -
& E A 508,670,408 100.1 718,709,124 100.1
a 1&
BAr@RE (k=) 124,304 0.1 184,768 -
AREE (RN 62,151 - 92,385 -
A e B E (MEt) 109,706 - 243,300 0.1
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BiEAE 396,831 0.1 621,463 0.1
F ' A $ 508,273,577 100.0  $718,087,661 100.0
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AEP 412/01/46 (USO0115AAF66) $ 2,141,218 $ 2,896,015 - - 04 04
AEP 3.8 06/15/49 (US00115AAK51) 1,529,806 2,878,842 - - 03 0.4
AEP 41/206/15/52 (US00115AAP49) 1,527,754 3,023,034 - - 03 04
AEP 5.4 03/15/53 (US00115AAQ22) 4,078,798 4,477 452 - - 0.8 0.6
AEE 4.15 03/15/46 (US02361DAQ34) 2,692,710 2,979,544 - - 0.5 0.4
AEE 3.7 12/01/47 (US02361DAR17) 1,282,264 2,621,649 - - 0.2 0.4
AEE41/203/15/49 (US02361DAT72) 2,932,412 3,277,657 - - 0.6 0.5
ATO51/206/15/41 (US049560AK13) 3,903,057 4,279,382 - - 038 0.6
ATO 41/810/15/44 (US049560AM78) 973,489 2,683,664 - - 0.2 04
ATO 4.310/01/48 (US049560AP00) 2,259,200 3,294,363 - - 0.4 05
ATO 53/410/15/52 (US049560AY17) 3,811,403 4,277,464 - - 08 0.6
ATO 6.211/15/53 (US049560BA22) 2,536,315 2,800,247 - - 05 0.4
EXC 4.55 06/01/52 (US059165EP12) 2,917,297 3,227,493 - - 0.6 04
EXC 5.4 06/01/53 (US059165EQ94) 5,027,039 5,899,860 - - 1.0 0.8
BRKHEC 41/202/01/45

(US084659AF84) 3,531,886 3,960,457 - - 0.7 0.6
BRKHEC 4.45 01/15/49 (US084659AR23) 3,392,714 3,721,069 - - 0.7 0.5
BRKHEC 4.6 05/01/53 (US084659BF75) 2,988,666 4,642,405 - - 0.6 0.6
DUK 4.1 05/15/42 (US144141DB18) 2,341,711 3,878,365 - - 05 05
DUK 4.1 03/15/43 (US144141DD73) 1,404,535 2,837,010 - - 03 04
CNP 5.85 01/15/41 (US15189WAH34) 2,307,835 2,591,149 - - 05 0.4
CNP41/204/01/44 (US15189XANS4) 3,515,706 4,463,610 - - 0.7 0.6
CNP 41/402/01/49 (US15189XAT54) 2,750,429 4,399,901 - - 0.5 0.6
CNP 4.85 10/01/52 (US15189XBA54 ) 2,993,059 4,733,666 - - 0.6 0.7
EXC 4.7 01/15/44 (US202795JD31) 2,853,349 3,122,092 - - 0.6 0.4
EXC 4.3511/15/45 (US202795]G61) 2,776,950 3,062,710 - - 0.6 0.4
EXC 4 03/01/49 (US202795]P60) 3,205,172 3,526,007 - - 0.6 05
EXC 5.3 02/01/53 (US202795]Y77) 9,163,816 7,986,449 0.1 - 1.8 1.1
ES4.3 04/15/44 (US207597EG65) 2,281,497 3,890,771 - - 04 0.5
ES 4 04/01/48 (US207597EL50) 2,629,603 4,250,595 - - 0.5 0.6
ED5.706/15/40 (US209111FA63) 2,709,622 2,920,272 - - 0.5 0.4
ED 4.45 03/15/44 (US209111FD03) 3,333,809 4,209,098 - - 0.7 0.6
ED 4 5/812/01/54 (US209111FF50) 3,233,170 3,606,287 - - 0.6 0.5
ED 41/212/01/45 (US209111FG34 ) 2,759,028 3,017,796 - - 0.5 04
ED 4.312/01/56 (US209111FK46) 2,305,031 2,557,699 - - 04 0.4
ED41/205/15/58 (US209111FQ16) 3,331,525 3,714,120 - - 0.7 05
ED 4.65 12/01/48 (US209111FT54) 2,698,626 2,992,987 - - 05 04
ED 41/805/15/49 (US209111FV01) 3,186,473 3,547,174 - - 0.6 05
ED 3.95 04/01/50 (US209111FY40) 3,562,806 3,962,987 - - 0.7 0.6
ED 6.15 11/15/52 (US209111GD93) 5,991,537 6,680,590 - - 1.2 0.9
ED 51/203/15/55 ( US209111GN75) 1,988,463 - - - 0.4 -
CMS 3 1/4 08/15/46 (US210518CZ72) 1,676,140 3,255,023 - - 03 0.4
CMS 4.05 05/15/48 (US210518DB95) 2,829,123 3,176,525 - - 0.6 0.4
BRKHEC 5.15 11/15/43( US59562VBD82) 4,831,134 5,371,634 - - 1.0 0.7
NRUC 4.4 11/01/48 (US637432NR27) 1,732,359 1,903,566 - - 0.3 0.3
BRKHEC 6 03/15/54 (US641423CG18) 2,982,898 3,303,106 - - 0.6 05
XEL 3.4 08/15/42 (US665772CJ60) 2,545,346 2,781,952 - - 0.5 04
XEL 3.6 09/15/47 (US665772CQ04) 2,473,345 3,860,406 - - 0.5 0.5
XEL 5.1 05/15/53 (US665772CX54) 10,585,452 8,394,512 0.1 - 21 1.2
ES 4.55 06/01/52 (US67021CAS61 ) 3,365,362 3,771,055 - - 0.7 0.5
ONCRTX 51/4 09/30/40

(US68233JAH77) 3,219,351 3,500,920 - - 0.6 05
ONCRTX 5.3 06/01/42 (US68233JAS33) 3,115,334 3,487,414 - - 0.6 0.5
ONCRTX 4.55 12/01/41 (US68233JAT16) 2,222,925 3,934,258 - - 04 05
ONCRTX 4.111/15/48 (US68233JBG85) 3,198,666 3,597,179 - - 0.6 0.5
ONCRTX 4.95 09/15/52( US68233JCM45) 6,665,759 7,523,755 0.1 - 13 1.0
EXC 4.1510/01/44 (US693304AS60) 2,968,144 3,246,366 - - 0.6 0.4
EXC3.903/01/48 (US693304AW72) 3,022,946 3,314,672 - - 0.6 0.5
EXC 43/808/15/52 ( US693304BE65) 4,493,946 4,950,675 - - 0.9 0.7
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PPL 43/407/15/43 (US69351UAR41) $ 3270410 $ 3,629,653 - - 0.6 05
PPL51/4 05/15/53 (US69351UBB89) 5,016,182 5,548,359 - - 1.0 0.8
BRKHEC 4 1/8 01/15/49

(US695114CT39) 2,423,651 2,667,370 - - 0.5 04
BRKHEC 5.35 12/01/53 (US695114CZ98) 6,297,714 7,050,336 . - 12 1.0
BRKHEC 5 1/2 05/15/54

(US695114DA39) 7,447,647 8,345,680 - - 15 12
EXC 4.15 03/15/43 (US737679DE73) 2,878,353 3,166,149 - - 0.6 04
XEL 3.6 09/15/42 ( US744448CG45) 1,965,621 3,337,610 - - 04 05
XEL 4.1 06/15/48 (US744448CQ27) 2,460,997 2,684,117 - - 0.5 04
XEL 4.05 09/15/49 (US744448CRO00) 1,295,075 2,668,036 - - 03 04
XEL51/4 04/01/53 ( US744448CY50) 6,639,596 7,343,701 - - 13 1.0
ES 5.15 01/15/53 (US744482BP42) 2,441,219 2,731,870 - - 0.5 04
PEG 3.65 09/01/42 (US74456QBA31) 1,177,132 3,338,347 - - 02 0.5
PEG 3.8 03/01/46 (US74456QBQ82) 2,957,413 3,283,363 - - 0.6 05
PEG 3.6 12/01/47 (US74456QBT22) 2,713,097 3,004,209 - - 05 04
PEG 51/8 03/15/53 (US74456QCM69) 4,352,533 4,858,480 - - 09 0.7
PEG 5.5 08/01/53 (US74456QCP90) 5,740,123 6,411,961 0.1 - 11 09
PSD 4.3 05/20/45 ( US745332CG90) 1,739,433 3,247,039 - - 03 04
PSD 5.448 06/01/53 ( US745332CL85) 3,898,164 4,373,288 - - 08 0.6
SRE 4 1/2 08/15/40 ( US797440BM51 ) 2,928,229 3,247,535 - - 0.6 04
SRE 4.15 05/15/48 (US797440BW34) 3,534,345 4,067,311 - - 07 0.6
SRE 5.35 04/01/53 (US797440CD4d4 ) 6,833,456 7,677,007 - - 13 11
BRKHEC 5.9 03/15/54 ( US826418BQ78) 1,471,073 1,625,763 . - 03 02
D 5.45 02/01/41 (USB37004CE86) 2,519,402 2,768,149 - - 05 04
SCG 5.1 06/01/65 (US837004CJ73) 2,366,864 2,597,685 - - 05 04
EIX 4.6510/01/43 (USB42400FZ13) 4,693,365 4,977,291 - - 09 0.7
EIX 4 04/01/47 (USB42400GG23) 3,769,389 6,940,304 - - 07 1.0
EIX 41/8 03/01/48 ( US842400GK35) 2,870,640 4,674,430 - - 0.6 0.6
EIX 47/8 03/01/49 (USB42400GR87) 4,486,313 4,837,637 - - 09 0.7
EIX 5.7 03/01/53 ( US842400HV80) 3,818,371 3,951,233 - - 0.8 0.6
EIX 57/812/01/53 (US842400HX47) 6,547,703 7,297,029 - - 13 1.0
SRE 51/811/15/40 (US842434CJ99) 2,162,815 4,845,964 - - 0.4 0.7
SRE 6.35 11/15/52 (US842434CX83) 5,396,267 6,025,496 - - 11 08
SRE 53/4 06/01/53 (USB42434CY66) 1,153,548 4,191,559 - - 02 0.6
XEL41/208/15/41 (USB45743BN28) 2,297,065 2,448,990 - - 04 03
XEL 3.7 08/15/47 (USB45743BR32) 1,289,058 2,527,391 - - 02 04
XEL 4.4 11/15/48 (USB45743BS15) 3,703,135 2,485,468 01 - 0.7 03
SR 3.306/01/51 (US84859DAA54) 492,947 - - - 01 -
TE 4.45 06/15/49 (US875127BF88) 2,265,178 3,924,456 - - 0.4 0.5
TE 5 07/15/52 (US875127BL56 ) 3,127,769 3,495,034 - - 0.6 05
FTSCN 51/2 04/15/53 (USB98813AV23) 3,066,126 3,445,683 - - 0.6 05
AEE 3.9.09/15/42 (US906548CJ95) 1,669,571 3,144,915 - - 03 04
AEE 404/01/48 (US906548CN08) 1,790,691 3,231,211 - - 04 04
AEE 5.5 03/15/53 (US906548CW07) 6,699,848 6,480,052 01 - 13 0.9
D 401/15/43 (US927804FL36) 2,583,434 3,897,058 - - 0.5 0.5
D 4.45 02/15/44 (US927804FR06) 3,730,890 4,112,646 - - 0.7 0.6
D 4.6 12/01/48 (US927804GA61) 3,352,864 3,739,789 - - 0.7 0.5
D 45/805/15/52 (US927804G]70) 3,259,936 3,609,451 - - 0.6 05
D 5.45 04/01/53 (US927804GL27) 3,926,916 4,377,173 - - 0.8 0.6
D 5.7 08/15/53 (US927804GN82) 5,201,498 4,201,132 - - 1.0 0.6
EVRG 41/8 03/01/42 (US95709TAH32) 2,427,404 2,686,843 - - 0.5 04
CMS 4.35 04/15/49 (US210518DD51 ) 3,270,054 3,619,428 - - 0.6 05
CMS31/208/01/51 (US210518DH65) 2,817,184 4,298,410 - - 0.6 0.6
DTE 4 04/01/43 (US23338VAA4L) 1,609,151 3,132,903 - - 03 04
DTE 4.05 05/15/48 (US23338VAHY6) 2,848,395 3,111,788 - - 0.6 04
DTE 3.95 03/01/49 (US23338VAJ52) 1,793,725 3,276,637 - - 04 05
DTE 5.4 04/01/53 (US23338VAT35) 5,035,450 5,584,517 - - 1.0 0.8
DUK 4.9 07/15/43 (US263901AF72) 3,499,829 3,820,341 - - 07 05
DUK 4 1/4 12/15/41 (US26442CAM64) 1,328,869 4,160,205 - - 03 0.6
DUK 33/406/01/45 (US26442CAP95) 1,958,778 3,327,013 - - 04 0.5
DUK 3.7 12/01/47 (US26442CATI8) 2,599,423 2,816,392 - - 0.5 04
DUK 5.35 01/15/53 ( US26442CBK99) 10,283,320 8,213,724 - - 20 11
DUK 3.7 06/15/46 ( US26442EAF05) 915,254 1,958,298 - - 02 0.3
DUK 5.65 04/01/53 (US26442EAK64) 3,413,357 3,076,816 - - 0.7 04
DUK 4.2 08/15/45 (US26442UAB08) 3,478,948 3,771,656 - - 07 05
DUK 5.35 03/15/53 (US26442UAR59) 4,491,367 4,298,134 - - 09 0.6
DUK 5.4 04/01/53 (US26443TADS1) 3,907,462 3,682,900 - - 038 05
DUK 4.2 07/15/48 (US26444HAF82) 2,543,083 2,298,992 - - 0.5 0.3
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DUK 5.95 11/15/52 ( US26444HIAN17) S 5654928 $ 6,234,965 - - 11 0.9
ETR 4.9501/15/45 (US29364WAV00D) 6,869,353 5,871,674 01 - 14 0.8
ETR 4.2 09/01/48 (US29364WBB37) 2,543,925 4,106,097 - - 05 0.6
ETR 4.2 04/01/50 ( US29364WBC10) 3,309,618 4,908,291 - - 0.6 0.7
ETR 5 09/15/52 (US29365TAM62) 4,109,508 4,623,297 0.1 - 0.8 0.6
ETR 4.2 04/01/49 (US29366MAA62) 5,380,633 3,880,100 - - 11 05
ETR 3.85 06/01/49 (US29366WAA45) 2,199,017 2,897,337 - - 04 04
EVRG 5.7 03/15/53 (US30036FAB76) 4,043,807 4,466,073 - - 0.8 0.6
NEE 51/4 02/01/41 ( US341081FD42) 5,136,762 5,627,272 - - 1.0 0.8
NEE 41/8 02/01/42 (US341081FF99) 3,289,207 3,620,070 - - 0.6 05
NEE 4.05 06/01/42 (US341081FG72) 1,535,463 3,040,038 - - 0.3 04
NEE 4.05 10/01/44 (US341081FL67) 2,366,614 2,613,586 - - 05 04
NEE 3.95 03/01/48 (US341081FQ54 ) 1,166,162 3,968,658 - - 0.2 0.6
NEE 41/8 06/01/48 (US341081FR38) 3,278,885 3,648,840 - - 0.6 05
NEE 3.99 03/01/49 (US341081FU66 ) 2,307,371 3,861,268 . - 0.4 05
NEE 5.3 04/01/53 (US341081GM32) 5,802,774 6,473,673 - - 11 0.9
IDA 5.8 04/01/54 (US45138LBJ17) 2,953,585 3,228,656 - - 0.6 04
AEP 41/4 08/15/48 (US454889AT36 ) 1,163,369 2,591,177 - - 02 04
AEP 55/8 04/01/53 (US454889AV81) 4,452,359 4,901,741 - - 0.9 07
EVRG 5.3 10/01/41 (US485134BM13 ) 1,416,030 3,068,564 - . 03 04
EVRG 41/8 04/01/49 (US485134BS82 ) 1,645,720 3,109,193 - - 03 04
PPL51/811/01/40 (US491674BG15) 3,669,013 3,973,910 - - 0.7 0.6
PPL 4 1/4 04/01/49 (US546676AY39) 1,633,979 1,803,628 - - 03 0.2
BRKHEC 4 1/4 05/01/46
(US595620AP00) 4,002,996 4,420,231 - - 0.8 0.6
BRKHEC 4 1/4 07/15/49
(US595620AU94) 2,814,524 7,156,313 - - 0.6 1.0
BRKHEC 5.85 09/15/54 (US595620AY17) 7,535,064 8,324,510 - - 15 12
PPL 4.1510/01/45 (US69351UAT07) . 2,959,024 - - - 04
BRKHEC 4.15 02/15/50 ( US695114CV84 ) . 4,041,880 - - - 0.6
BRKHEC 4.1 02/01/42 (US695114CN68) . 1,558,792 - - - 02
PPL 4 3/8 10/01/45 (US491674BL00) - 2,386,232 - - - 0.3
D 411/15/46 (US927804FW90) - 3,293,338 - - - 05
EXC 33/408/15/47 (US202795]L56) - 3,037,113 - - - 0.4
FISCN 4.8512/01/48 (US898813AQ38) - 2,209,906 - - - 03
EXC 4.6 08/15/43 (US202795JB74 ) . 2,503,532 - - - 04
DUK 5.3 02/15/40 (US26442CAH79) - 4,616,893 - - - 0.6
BRKHEC 3.65 08/01/48 (US595620A549) - 1,267,117 - - - 02
DUK 5.65 04/01/40 (US341099CN76) . 3,896,304 - - - 05
DUK 37/803/15/46 (US26442CAR51) - 2,241,961 - - - 03
ED 37/8 06/15/47 (US209111FL29) . 2,508,618 - - - 04
ED 3.6 06/15/61 (US209111GB38) - 2,232,676 - - - 03
EIX 51/203/15/40 (USB42400FP31) - 7,212,145 - - - 1.0
AEP 3.65 04/01/50 (US00115AAM18) - 1,876,407 - - - 0.3
BRKHEC 4 1/4 10/15/50
(US084659AX90) - 3,825,455 - - - 05
BRKHEC 5.9 05/01/53 (US641423CF35) - 2,274,660 - - - 03
DUK 3.95 03/15/48 (US26442CAUS0) - 3,457,371 - - - 05
ED 51/212/01/39 (US209111EY58) - 3,842,778 - - - 0.5
XEL 5.3511/01/39 (US665772CE73) - 5,106,990 - - - 0.7
D 3.809/15/47 (US927804FY56) - 2,656,424 - - - 0.4
EXC31/208/15/46 (US059165EH95) - 2,064,733 - - - 0.3
EXC 403/01/48 (US202795]M30) - 3,587,895 - - - 05
TE 4.1 06/15/42 (US875127BA91) - 1,929,459 - - - 03
DUK 4.1512/01/44 (US26442RAD35) . 2,925,081 - - - 04
NRUC 4.3 03/15/49 ( US637432NT82) . 2,077,469 - - - 03
ED 4.2 03/15/42 (US209111FB47 ) - 1,878,201 - - - 0.3
IDA 4.2 03/01/48 (US45138LBF94 ) - 3,036,868 - - - 04
D 4.6 06/15/43 (US837004CG35) - 1,469,542 - - - 02
CMS 3.1 08/15/50 ( US210518DF00) - 2,535,505 - - - 04
ED 3.95 03/01/43 (US209111FC20) - 3,377,851 - - - 05
PEG 3.2 08/01/49 (US74456QCA22) - 1,834,923 - - - 03
ES51/203/15/40 (US67021CAF41) - 2,905,936 - - - 04
CNP 3.35 04/01/51 (US15189XAWS3) - 2,210,156 - . - 0.3
EXC 4.1505/15/45 ( US247109BT78) - 1,555,232 - - - 0.2
PSD 5.795 03/15/40 ( US745332CB04) - 4,809,666 - - - 0.7
DTE 33/4 08/15/47 (US23338VAG14) - 2,709,950 . - - 04
e 499,002,825 708,267,602 98.2 98.6
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SR (MIEE) $ 3,019,660 $ 1,165,168 0.6 0.2
HeTAREREZER 6,251,092 8,654,891 1.2 12
$EA $ 508,273,577 718,087,661 100 100.0
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114%1A18 26308 11341718 26 A308

4 %A % 4 %A 9%
s EAE $ 623,268,144 1226  $843,704,388 117.5
i A
FABUAN (HEZRR) 15,433,582 3.0 19,865,187 2.7
& A
wEd (HEsxAt+=) 857,544 0.2 1,155,461 0.2
1% & (MsEx 428,773 0.1 577,730 0.1
BRI E (H3xt) 237,314 - 241,197 -
EHEE (MEEN) 59,713 - 81,640 -
e E R 100,666 - 101,010 -
HEi& A 12,751 - 119,404 -
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