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$ 580,480,203 985  $499,002,825 98.2
17,228,825 2.9 3,019,660 0.6
7,506,524 1.3 6,577,075 1.3
57,333 - 70,848 -
605,272,885 102.7 508,670,408 100.1
15,613,989 2.7 - -
146,880 - 124,304 0.1
73,440 - 62,151 -
119,460 - 109,706 -

102,850 - 100,670
16,056,619 2.7 396,831 0.1
$589,216,266 100.0  $508,273,577 100.0
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AEP 412/01/46 (US00115AAF66) $ 453,02 $ 2141218 - - 0.8 04
AEP 3.8 06/15/49 ( USO0115AAKS51) 1,194,950 1,529,806 - - 0.2 03
AEP 41/206/15/52 (US00115AAP49 ) 1,917,408 1,527,754 - - 0.3 03
AEP 5.4 03/15/53 (US00115AAQ22) 5,607,936 4,078,798 - - 1.0 0.8
AEE 4.15 03/15/46 (US02361DAQ34) 5,396,687 2,692,710 - - 0.9 05
AEE 3,7 12/01/47 (US02361DAR17) 2,361,489 1,282,264 - - 0.4 02
AEE 41/203/15/49 (US02361DAT72) 5,059,387 2,932,412 - - 0.9 0.6
ATO51/206/15/41 (US049560AK13 ) 5,973,811 3,903,057 0.1 - 1.0 08
ATO 41/810/15/44 (US049560AM78 ) 1,334,607 973,489 - - 0.2 02
ATO 4.3 10/01/48 (US049560AP00) 1,396,297 2,259,200 - - 0.2 04
ATO 53/410/15/52 (US049560AY17) 4,814,095 3,811,403 - - 0.8 08
ATO 62 11/15/53 (US049560BA22 ) 3,051,850 2,536,315 - - 05 05
EXC 4.55 06/01/52 (US059165EP12) 4,224,702 2,917,297 - - 0.7 06
EXC 5.4 06/01/53 (US059165EQ94 ) 7,541,828 5,027,039 - - 13 1.0
EXC 5.65 06/01/54 (US059165ES50) 3,286,680 - - - 06 -
BRKHEC 41/202/01/45

(USOB4659AF84) 14,646,245 3,531,886 - - 08 0.7
BRKHEC 4.45 01/15/49 ( US084659AR23 ) 5,382,421 3,392,714 - - 09 0.7
BRKHEC 4.6 05/01/53 (US084659BF75) 3,507,510 2,988,666 - - 0.6 0.6
DUK 4.1 05/15/42 (US144141DB18) 2,041,797 2,341,711 - - 03 05
DUK 4.1 03/15/43 (US144141DD73) 1,010,077 1,404,535 - - 02 03
CNP41/204/01/44 (US15189XANS4) 2,736,584 3,515,706 - - 05 07
CNP41/402/01/49 (USI5189XAT54 ) 2,241,581 2,750,429 - - 04 05
CNP 4.8510/01/52 ( US15189XBA54 ) 3,099,864 2,993,059 . - 05 0.6
CNP 5.3 04/01/53 (USI5189XBC11) 2,175,762 - - - 0.4 -
EXC 4.7 01/15/44 (US202795]D31) 4,218,232 2,853,349 - - 07 0.6
EXC 4.3511/15/45 (US202795]G61) 3,267,906 2,776,950 - - 06 0.6
EXC 403/01/49 (US202795]P60) 3,491,921 3,205,172 - - 06 0.6
EXC 5.3 02/01/53 (US202795]Y77) 9,520,612 9,163,816 0.1 0.1 1.6 18
ES4.304/15/44 (US207597EG65) 2,210,698 2,281,497 - - 0.4 0.4
ES 4 04/01/48 (US207597EL50) 1,623,993 2,629,603 y - 03 05
ED 4.45 03/15/44 (US209111FD03) 3,219,626 3,333,809 - - 05 0.7
ED 45/812/01/54 (US209111FF50) 3,757,304 3,233,170 - - 06 06
ED41/212/01/45 (US209111FG34 ) 2,998,124 2,759,028 - - 05 05
ED 4.312/01/56 (US209111FK46) 2,504,997 2,305,031 - - 04 04
ED41/205/15/58 (US209111FQ16) 2,577,979 3,331,525 - - 04 0.7
ED 4.6512/01/48 (US209111FT54) 2,937,730 2,698,626 - - 05 05
ED 41/8 05/15/49 (US209111FV01) 3,224,623 3,186,473 - - 05 0.6
ED 3.9504/01/50 (US209111FY40) 3,126,513 3,562,806 - - 05 0.7
ED 6.1511/15/52 ( US209111GD93) 7,441,297 5,991,537 - - 13 12
ED5.911/15/53 (US209111GG25) 1,607,932 - - - 0.3 -
ED 5.7 05/15/54 (US209111GK37) 2,196,516 - - - 0.4 -
ED51/203/15/55 (US209111GN75) 2,734,124 1,988,463 - - 05 04
ED53/411/15/55 (US209111GP24 ) 629,373 - - - 0.1 -
CMS 3 1/408/15/46 (US210518CZ72) 1,543,813 1,676,140 - - 0.3 03
CMS 4.05 05/15/48 (US210518DBY5) 3,055,882 2,829,123 - - 0.5 0.6
CMS 4.35 04/15/49 (US210518DD51 ) 4,004,766 3,270,054 - - 0.7 06
CMS31/208/01/51 (US210518DH65) 2,513,779 2,817,184 - - 04 06
CGHLLC 5.821 05/15/56

(US229917AA70) 3,264,667 - - - 06 -
DTE 4 04/01/43 (US23338VAA44) 2,815,871 1,609,151 - - 05 03
DTE 4.05 05/15/48 ( US23338VAH96) 3,809,866 2,848,395 - - 06 06
DTE 3.95 03/01/49 (US23338VAJ52) 1,442,459 1,793,725 - - 02 04
DTE 5.4 04/01/53 (US23338VAT35) 8,756,588 5,035,450 01 - 15 1.0
DUK 4.9 07/15/43 (US263901AF72) 3,550,142 3,499,829 - - 06 0.7
DUK 41/412/15/41 (US26442CAM64 ) 1,465,115 1,328,869 - - 02 03
DUK 3 3/4 06/01/45 (US26442CAP95) 1,879,418 1,958,778 - - 03 04
DUK 3.7 12/01/47 (US26442CAT18) 1,389,099 2,599,423 y - 0.2 05
DUK 5.35 01/15/53 ( US26442CBK99) 11,034,708 10,283,320 - - 19 2.0
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DUK 3.7 06/15/46 (US26442EAEQ5) $ 1,016,469 $ 915,254 - - 0.2 0.2
DUK 5.65 04/01/53 (US26442EAK64 ) 4,308,205 3,413,357 - - 0.7 0.7
DUK 4.2 08/15/45 (US26442UAB08) 3,520,955 3,478,948 - - 0.6 0.7
DUK 5.3503/15/53 ( US26442UAR59) 5,449,790 4,491,367 - - 0.9 0.9
DUK 5.4 04/01/53 (US26443TADS81) 5,405,173 3,907,462 - - 0.9 0.8
DUK 5.9 05/15/55 (US26443TAF30) 2,576,309 - - - 0.4 -
DUK 4.2 07/15/48 (US26444HAF82) 1,741,870 2,543,083 - - 03 05
DUK 5.95 11/15/52 ( US26444HAN17) 6,797,861 5,654,928 - - 1.2 1.1
ETR 4.9501/15/45 (US29364WAV00) 8,874,719 6,869,353 0.1 0.1 15 1.4
ETR 4.2 09/01/48 ( US29364WBB37) 3,054,906 2,543,925 - - 05 05
ETR 4.2 04/01/50 (US29364WBC10) 2,833,782 3,309,618 - - 05 0.6
ETR 509/15/52 (US29365TAM62) 6,244,694 4,109,508 0.1 0.1 1.1 0.8
ETR 4.2 04/01/49 ( US29366MAA62) 6,110,924 5,380,633 - - 1.0 1.1
ETR 53/4 01/15/56 (US29366MA]J71) 950,854 - - - 0.2 -
ETR 3.85 06/01/49 (US29366WAA45) 2,421,844 2,199,017 - - 04 0.4
EVRG 5.7 03/15/53 ( US30036FAB76) 4,758,474 4,043,807 - - 0.8 08
NEE 4 1/8 02/01/42 ( US341081FF99 ) 6,046,941 3,289,207 - - 1.0 0.6
NEE 4.05 06/01/42 (US341081FG72) 4,088,340 1,535,463 - - 0.7 0.3
NEE 4.05 10/01/44 (US341081FL67) 4,404,270 2,366,614 - - 0.8 05
NEE 3.95 03/01/48 (US341081FQ54 ) 1,501,603 1,166,162 - - 0.2 0.2
NEE 4 1/8 06/01/48 ( US341081FR38) 5,086,233 3,278,885 - - 09 0.6
NEE 3.99 03/01/49 (US341081FU66 ) 2,988,335 2,307,371 - - 05 0.4
NEE 5.3 04/01/53 (US341081GM32) 11,187,164 5,802,774 0.1 - 1.9 1.1
IDA 5.8 04/01/54 (US45138LBJ17) 4,510,727 2,953,585 - - 038 0.6
AEP 41/408/15/48 (US454889AT36) 1,034,199 1,163,369 - - 0.2 0.2
AEP55/804/01/53 (US454889AV81) 3,136,032 4,452,359 - - 0.5 09
JACTGL 5.078 10/01/54( US479281 AA53 ) 2,078,194 - - - 0.4 -
EVRG 5.310/01/41 (US485134BM13) 1,869,788 1,416,030 - - 0.3 03
EVRG 41/8 04/01/49 (US485134BS82 ) 1,326,651 1,645,720 - - 0.2 03
PPL 4 1/4 04/01/49 (US546676AY39) 1,288,766 1,633,979 - - 0.2 03
BRKHEC 4 1/4 05/01/ 46

(US595620AP00) 2,242,918 4,002,996 - - 04 038
BRKHEC 41/4 07/15/49

(US595620AU94 ) 1,759,589 2,814,524 - - 0.3 0.6
BRKHEC 5.85 09/15/54 (US595620AY17 ) 7,757,216 7,535,064 - - 1.3 1.5
BRKHEC 5.3 02/01/55 (US595620AZ81) 1,493,632 - - - 0.2 -
BRKHEC 5.15 11/15/43( US59562VBD82 ) 4,965,938 4,831,134 - - 0.8 1.0
NRUC 4.4 11/01/48 ( US637432NR27 ) 2,131,447 1,732,359 - - 0.4 0.3
BRKHEC 5.9 05/01/53 (US641423CF35) 1,597,404 - - - 0.3 -
BRKHEC 6 03/15/54 (US641423CG18) 3,233,926 2,982,898 - - 0.6 0.6
XEL 3.4 08/15/42 (US665772CJ60) 2,296,021 2,545,346 - - 0.4 0.5
XEL 3.6 09/15/47 (US665772CQ04) 2,222,430 2,473,345 - - 04 0.5
XEL 5.1 05/15/53 (US665772CX54 ) 11,622,081 10,585,452 0.1 0.1 2.0 2.1
ES 4.55 06/01/52 (US67021CAS61) 3,977,783 3,365,362 - - 0.7 0.7
ONCRTX 5.3 06/01/42 (US68233]AS33) 6,342,695 3,115,334 - - 11 0.6
ONCRTX 4.55 12/01/41 (US68233JAT16 ) 2,737,312 2,222,925 - - 05 0.4
ONCRTX 4.1 11/15/48 (US68233]BG85) 2,218,694 3,198,666 - - 04 0.6
ONCRTX 4,95 09/15/52( US68233]JCM45) 6,396,716 6,665,759 0.1 0.1 1.1 1.3
ONCRTX 5.55 06/15/54 ( US68233JCU60) 3,695,614 - - - 0.6 -
EXC 4.1510/01/44 (US693304AS60) 3,753,644 2,968,144 0.1 - 0.6 0.6
EXC 3.9 03/01/48 (US693304AW72) 1,781,786 3,022,946 - - 0.3 0.6
EXC 43/808/15/52 (US693304BE65) 5,595,323 4,493,946 0.1 - 1.0 09
PPL 4 3/407/15/43 (US69351UAR41) 4,986,323 3,270,410 0.1 - 0.8 0.6
PPL41/806/15/44 (US69351UAS24 ) 1,324,684 - - - 0.2 -
PPL51/405/15/53 (US69351UBB89) 8,045,168 5,016,182 - - 14 1.0
PPL 5.55 08/15/55 (US69351UBD46) 3,744,431 - - - 0.6 -
EXC 4.1503/15/43 (US737679DE73 ) 3,155,688 2,878,353 - - 05 0.6
XEL 3.6 09/15/42 ( US744448CG45) 1,921,856 1,965,621 - - 03 04
XEL 4.1 06/15/48 ( US744448CQ27) 2,999,651 2,460,997 - - 0.5 0.5
XEL 4.0509/15/49 ( US744448CR00) 1,685,527 1,295,075 - - 0.3 0.3
XEL 51/4 04/01/53 (US744448CY50) 9,025,476 6,639,596 - - 15 13
ES5.15 01/15/53 (US744482BP42) 2,939,290 2,441,219 - - 0.5 0.5
PEG 3.6509/01/42 (US74456QBA31) 1,169,018 1,177,132 - - 0.2 0.2
PEG 3.8 03/01/46 (US74456QBQ82) 1,968,403 2,957,413 - - 03 0.6
PEG 3.6 12/01/47 (US74456QBT22) 1,754,076 2,713,097 - - 0.3 0.5
PEG 51/803/15/53 (US74456QCM69 ) 5,518,198 4,352,533 0.1 - 0.9 0.9
PEG 5.45 08/01/53 (US74456QCP90) 7,377,314 5,740,123 0.1 0.1 1.2 1.1
PEG 55/8 01/01/56 (US74456QCY08 ) 1,575,741 - - - 0.3 -
PSD 4.3 05/20/45 ( US745332CG90) 3,369,875 1,739,433 - - 0.6 03
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PSD 5.448 06/01/53 (US745332CL85) $ 4,895,885 $ 3,898,164 - - 0.8 0.8
SRE 4.15 05/15/48 (US797440BW34 ) 3,927,628 3,534,345 - - 0.7 0.7
SRE 5.35 04/01/53 (US797440CD44 ) 9,807,618 6,833,456 - - 1.7 1.3
BRKHEC 5.9 03/15/54 (US826418BQ78) 1,601,226 1,471,073 - - 03 0.3
SCG 5.106/01/65 (US837004CJ73) 5,148,057 2,366,864 - - 0.9 0.5
EIX 4.6510/01/43 (US842400FZ13 ) 3,720,619 4,693,365 - - 0.6 0.9
EIX 4 04/01/47 (US842400GG23) 3,302,568 3,769,389 - - 0.6 0.7
EIX41/803/01/48 (USB42400GK35) 3,001,632 2,870,640 - - 0.5 0.6
EIX47/803/01/49 (US842400GR87) 5,629,488 4,486,313 - - 1.0 0.9
EIX 5.7 03/01/53 ( US842400HV80 ) 6,325,636 3,818,371 0.1 - 1.1 08
EIX57/812/01/53 (US842400HX47) 8,027,768 6,547,703 - - 14 13
SRE 6.35 11/15/52 (US842434CX83) 8,196,756 5,396,267 - - 14 11
SRE 53/4 06/01/53 (US842434CY66 ) 2,963,584 1,153,548 - - 0.5 0.2
XEL 41/208/15/41 (US845743BN28 ) 3,086,674 2,297,065 - - 0.5 0.4
XEL 3.7 08/15/47 (US845743BR32) 1,191,748 1,289,058 - - 0.2 0.2
XEL 4.4 11/15/48 (US845743B515 ) 3,581,103 3,703,135 0.1 0.1 0.6 0.7
SR 3.3 06/01/51 (US84859DAA54 ) 760,503 492,947 - - 0.1 01
TE 4.45 06/15/49 (US875127BF88 ) 2,493,161 2,265,178 - - 04 0.4
TE 507/15/52 (US875127BL56 ) 3,170,144 3,127,769 - - 05 0.6
FTSCN 51/204/15/53 (US898813AV23) 3,962,915 3,066,126 - - 0.7 0.6
AEE 3.9 09/15/42 (US906548CJ95) 1,310,635 1,669,571 - - 0.2 03
AEE 4 04/01/48 (US906548CN08 ) 1,455,078 1,790,691 - - 0.2 04
AEE 545 03/15/53 (US906548CW07 ) 5,706,339 6,699,848 - 0.1 1.0 1.3
AEE 5.55 03/15/56 (US906548DC34 ) 618,236 - - - 0.1 -
D401/15/43 (US927804FL36) 3,636,659 2,583,434 - - 0.6 0.5
D 4.4502/15/44 (US927804FR06 ) 4,680,363 3,730,890 - - 0.8 0.7
D 4.6 12/01/48 (US927804GA61 ) 4,738,636 3,352,864 - - 0.8 0.7
D45/805/15/52 (US927804GJ70) 3,281,159 3,259,936 - - 0.6 0.6
D 5.4504/01/53 (US927804GL27) 4,889,556 3,926,916 - - 0.8 08
D 5.7 08/15/53 (US927804GN82) 5,976,680 5,201,498 - - 1.0 1.0
D 5.55 08/15/54 (US927804GS79) 2,157,916 - - - 0.4 -
EVRG 4 1/8 03/01/42 (US95709TAH32) 1,886,980 2,427,404 - - 03 0.5
CNP5.8501/15/41 (US15189WAH34 ) - 2,307,835 - - - 05
ED5.706/15/40 (US209111FA63) - 2,709,622 - - - 0.5
ONCRTX 51/4 09/30/40
(US68233JAH77) - 3,219,351 - - - 0.6
BRKHEC 41/801/15/49
(US695114CT39 ) - 2,423,651 - - - 05
BRKHEC 5.3512/01/53 (US695114CZ98 ) - 6,297,714 - - - 1.2
BRKHEC 51/205/15/54
(US695114DA39) - 7,447,647 - - - 15
SRE 4 1/208/15/40 (US797440BM51 ) - 2,928,229 - - - 06
D 5.4502/01/41 (US837004CE86) - 2,519,402 - - - 0.5
SRE51/811/15/40 (US842434CJ99) - 2,162,845 - - - 0.4
NEE51/402/01/41 (US341081FD42 ) - 5,136,762 - - - 1.0
PPL51/811/01/40 (US491674BG15) - 3,669,013 - - - 07
fhF st 580,480,203 499,002,825 98.5 98.2
BT (ML) 17,228,825 3,019,660 29 0.6
EeE AR AMBZFR ( 8,492,762) 6,251,092 ( 14) _ 12
*F A § 589,216,266 $ 508,273,577 1000 1000
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$ 546,014,145 9.7 $ 623,268,144 122.6
15,139,588 2.6 15,433,582 3.0
850,250 0.2 857,544 0.2
425,131 0.1 428,773 0.1
237,488 - 237,314 -
59,320 - 59,713 -
100,666 - 100,666 -
19,019 - 12,751 -
1,691,874 0.3 1,696,761 0.3
13,447,714 2.3 13,736,821 2.7
61,935,776 10.5 - -
( 15613989) ( 27) ( 48317591) (  95)
( 3,047989) ( 05) (  3501,777) ( 07)
( 3177464) (  06) 6,029,755 1.2
8,125,149 14 ( 64224709) ( 126)
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