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2021 2 26

4,465,118,830 96.08

— 181,820,271 3.91

4,646,939,101 100.00;

()
1 BNSF FUNDING TRUST 1 1,800,000 12,165.62] 218,981,250 12,271.87 220,893,750 4.79
2 ELLS FARGO 1,500,000 14,477.78 217,166,797 14,307.43] 214,611,538 4.61
3 SOMPO JAPAN INSURANCE 1,605,000 11,493.54] 184,471,326 11,458.37 183,906,868 3.95
4 HSBC CAPITAL FUNDING USD 1,000,000 18,237.91] 182,379,188 17,770.31 177,703,125 3.82
5 METLIFE CAPITAL TRUST X 1,100,000 16,290.56] 179,196,210 16,016.71) 176,183,885 3.79
6 ILLOW NO.2 FOR ZURICH | 1,500,000 11,514.31 172,714,687 11,517.50] 172,762,500 3.71
7 JAXA' SA 1,000,000 14,703.56] 147,035,656 14,783.25 147,832,531 3.18
8 LIBERTY MUTUAL GROUP INQ 1,000,000 13,678.32 136,783,297 13,616.66] 136,166,611 2.93
9 STANDARD CHARTERED PLC 1,000,000] 14,198.82] 141,988,207 13,349.29] 133,492,999 2.87]
10 NATIONWIDE FINANCIAL SER 1,000,000 12,730.05 127,300,590 12,836.54] 128,365,406 2.79)
11 CREDIT AGRICOLE SA 900,000 12,929.99 116,369,983 12,938.28] 116,444,571 2.50]
12 BANK OF NOVA SCOTIA 1,000,000 11,451.83 114,518,375 11,461.71) 114,617,188 2.44
13 PRUDENTIAL FINANCIAL NG 1,000,000 11,322.14 113,221,403 11,227.08 112,270,816 2.41
14 IAMERICAN INTL GROUP 706,000 15,630.11] 110,348,622 15,467.40] 109,199,844 2.34
15 DAI-ICHI MUTUAL LIFE 1,000,000 10,943.75 109,437,500 10,829.00] 108,290,000 2.33
16 DOMINION ENERGY 5.25% 40,000] 2,760.37 110,415,000f 2,688.12 107,525,000 2.3]]
07/30/2076

17 ENTERPRISE PRODUCTS OPER 1,000,000 10,819.16/ 108,191,602 10,661.10] 106,611,027 2.29
18 SVENSKA HANDELSBANKEN AB 1,000,000 10,671.48 106,714,844 10,631.64] 106,316,406 2.28
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19 NIPPON LIFE INSURANCE 1,000,000] 10,692.70] 106,927,068 10,429.63] 104,296,339 2.24
20 FIRST MARYLAND CAPTL 11 1,000,000 10,120.74 101,207,460 10,146.60 101,466,030 2.18
21 JPMORGAN CHASE & CO 1,000,000 9,577.48 95,774,855 9,727.00 97,270,005 2.09
22 IAMERICAN INTL GROUP 800,000 12,237.87] 97,903,000 12,085.93] 96,687,500 2.08
23 STATE STREET CORP 1,000,000 9,182.91f 91,829,187 9,152.00 91,520,031 1.96
24 JARGENTUM(SWISS RE LTD) 500, 000f 12,245.31) 61,226,563 12,204.08] 61,020,438 1.3
25 NEXTERA ENERGY CAPITAL 500,000 12,687.78 63,438,922 12,045.97 60,229,853 1.29
26 LEGAL & GENERAL GROUP 500,000 11,843.20] 59,216,047 11,845.10] 59,225,503 1.27]
27 ITRANSCANADA TRUST 500,000 11,911.41) 59,557,072 11,703.32] 58,516,614 1.25
28 NATIONAL RURAL UTIL COOH 500,000 11,764.99 58,824,967 11,698.09] 58,490,471 1.25
29 ITRANSCANADA TRUST 500, 000f 11,807.03 59,035,157 11,668.16] 58,340,813 1.25
30 NATIONWIDE BLDG SOCIETY 500, 000 11,947.28 59,736,417 11,649.32] 58,246,611 1.25
100

96.08

96.08
2021 2 1

1 ()
29 (2011 7 20 ) 9,678 9,835 0.5227 0.5312
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30 (2012 1 20 ) 8,131 8,273 0.4849 0.4934
31 (2012 7 20 ) 7,959 8,090 0.5170, 0.5255
32 (2013 1 21 ) 8,541 8,660 0.6108; 0.6193
33 (2013 7 22 ) 8,481 8,591 0.6600; 0.6685
34 (2014 1 20 ) 7,871 7,970 0.6726] 0.6811
35 (2014 7 22 ) 7,486 7,578 0.6855 0.6940,
36 (2015 1 20 ) 8,230, 8,317, 0.7995 0.8080
37 (2015 7 21 ) 8,091 8,173 0.8332 0.8417,
38 (2016 1 20 ) 7,162 7,241 0.7702 0.7787,
39 (2016 7 20 ) 6,530, 6,609 0.7068 0.7153
40 (2017 1 20 ) 6,611 6,687, 0.7454 0.7539
41 (2017 7 20 ) 6,214 6,285 0.7491 0.7576
42 (2018 1 22 ) 5,849 5,917, 0.7318 0.7403
43 (2018 7 20 ) 5,529 5,595 0.7175 0.7260
44 (2019 1 21 ) 5,039 5,103 0.675]1] 0.6836
45 (2019 7 22 ) 5,014 5,075 0.7006 0.7091
46 (2020 1 20 ) 5,132 5,191 0.7342 0.7427,
47 (2020 7 20 ) 4,729 4,787 0.6941] 0.7026
48 (2021 1 20 ) 4,602 4,658 0.6968 0.7053
2020 2 5,064 — 0.7324 —
3 4,498 — 0.6524 —
4 4,623 — 0.6717 —
5 4,717, — 0.6879 —
6 4,770 — 0.6969 —
7 4,675 — 0.6858 —
8 4,745 — 0.6999 —
9 4,757, — 0.7058 —
10 4,633 — 0.6897 —
11 4,670 — 0.6984 —
12 4,640 — 0.7012 —
2021 1 4,613 — 0.6999 —
2 4,646 — 0.7074 —
1

29 2011 1 21 2011 7 20 0.0170

30 2011 7 21 2012 1 20 0.0170

31 2012 1 21 2012 7 20 0.0170

32 2012 7 21 2013 1 21 0.0170

33 2013 1 22 2013 7 22 0.0170
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34 2013 7 23 2014 1 20 0.0170
35 2014 1 21 2014 7 22 0.0170
36 2014 7 23 2015 1 20 0.0170
37 2015 1 21 2015 7 21 0.0170
38 2015 7 22 2016 1 20 0.0170
39 2016 1 21 2016 7 20 0.0170
40 2016 7 21 2017 1 20 0.0170
41 2017 1 21 2017 7 20 0.0170
42 2017 7 21 2018 1 22 0.0170
43 2018 1 23 2018 7 20 0.0170
44 2018 7 21 2019 1 21 0.0170
45 2019 1 22 2019 7 22 0.0170
46 2019 7 23 2020 1 20 0.0170
47 2020 1 21 2020 7 20 0.0170
48 2020 7 21 2021 1 20 0.0170
29 2011 1 21 2011 7 20 0.7
30 2011 7 21 2012 1 20 4.0
31 2012 1 21 2012 7 20 10.1
32 2012 7 21 2013 1 21 21.4
33 2013 1 22 2013 7 22 10.8
34 2013 7 23 2014 1 20 4.5
35 2014 1 21 2014 7 22 4
36 2014 7 23 2015 1 20 19.1
37 205 1 21 2015 7 21 6.3
38 2015 7 22 2016 1 20 5.5
39 2016 1 21 2016 7 20 6.0
40 2016 7 21 2017 1 20 7.9
41 2017 1 21 2017 7 20 2.8
42 2017 7 21 2018 1 22 0.0
43 2018 1 23 2018 7 20 0.4
44 2018 7 21 2019 1 21 3.5
45 2019 1 22 2019 7 22 6.3
46 2019 7 23 2020 1 20 7.2
47 2020 1 21 2020 7 20 3.1
48 2020 7 21 2021 1 20 2.8
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100
1
29 2011 21 2011 20 99,325,149 2,114,534,424 18,515,960, 307
30 2011 21 2012 20 98,219,805 1,845,969,977 16,768,210,135
31 2012 21 2012 20 88,052,605 1,459,971,158 15,396,291,582
32 2012 21 2013 21 108,814,314 1,520,003,554 13,985,102,342
33 2013 22 2013 22 97,808,580 1,231,922,535 12,850,988,387
34 2013 23 2014 20 66,590,817 1,215,008,120 11,702,571,084
35 2014 21 2014 22 73,841,145 855,643,408 10,920,768,821
36 2014 23 2015 20 69,286,892 696,416,574 10,293,639,139
37 2015 21 2015 21 76,263,956 658,769,652 9,711,133,443
38 2015 22 2016 20 52,755,704 464,042,509 9,299,846,638
39 2016 21 2016 20 321,267,916 381,024,780 9,240,089, 774
40 2016 21 2017 20 184,838,042 554,942,838 8,869,984,978
41 2017 21 2017 20 50,763,518 624,784,853 8,295,963,643
42 2017 21 2018 22 116,393,950 419,289,978 7,993,067,615
43 2018 23 2018 20 35,435,723 321,303,189 7,707,200,149
44 2018 21 2019 21 31,771,618 274,193,580 7,464,778,187
45 2019 22 2019 22 31,792,335 339,116,314 7,157,454,208
46 2019 23 2020 20 36,885,794 204,448,769 6,989,891,233
47 2020 21 2020 20 46,509,247 222,965,802 6,813,434,678
48 2020 21 2021 20 36,112,019 244,407,709 6,605,138,992
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() 38 59 )(
( 12
133 )(
) 6
() 193 (2020 7 21 2021 1 20 )
EY
(2020 7 20 ) (2021 1 20 )
168,535,550 202,904,052
52,820,836 40,415,802
4,534,894,848 4,488,167,640
- 96,000
721,981 ]
52,976,160 47,353,457
402,230 814,768
947,529 3,012,833
4,811,299,134 4,782,764,552
4,811,299,134 4,782,764,552
158,400 -
- 103,930,000
57,914,194 56,143,681
8,516,417 4,529,806
904,585 904,175
14,473,381 14,466,767
57 24
25,814 25,806
81,992,848 180,000,259
81,992,848 180,000,259
6,813,434,678 6,605,138,992
2,084,128,392 2,002,374,699
238,430,578 208,902,913
4,729,306, 286 4,602,764,293
4,729,306,286 4,602,764,293
4,811,299,134 4,782,764,552
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1 21 2020 7 21

7 20 2021 1 20
26,770,863 18,873,608
96,798,466 94,307,325
135,133,381 205,866,283
121,114,267 157,239,256
1,961,423 2,065,304
130,716,896 163,873,264
102,458 27,952
1,832,131 1,827,976
29,314,116 29,247,486
415,533 413,727
31,664,238 31,517,141
162,381,134 132,356,123
162,381,134 132,356,123
162,381,134 132,356,123
1,331,827 978,487
1,857,715,209 2,084,128,392
64,977,895 74,656,819
64,977,895 74,656,819
14,027,514 10,997,965
14,027,514 10,997,965
116,314,257 113,282,797

2,084,128,392

2,002,374,699
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2020 7 21 2021 1 20
2020 7 20 2021 1 20
6,813,434,678 6,605,138,992
5 6 1 10 } 5 6 1 10
2,084,128,392 2,002,374,699
1 1
1 0.6941 1 0.6968
(10,000 ) (6,941 ) (10,000 ) (6,968 )
2020 1 21 2020 7 21
2020 7 20 2021 1 20
8,349,895 8,248,675
2020 1 21 2020 4 20 2020 7 21 2020 10 20
A 47,440,547 A 48,238,832
B 0 B 0
C 475,337,559 C 466,622,377
D 253,014,656 D 234,828,176
E=A+B+C+D 775,792,762 E=A+B+C+D 749,689,385
F 6,870,595,719 F 6,722,249,002
10,000 G=E/Fx 10,000 1,129 10,000 G=E/Fx 10,000 1,115
10,000 H 85 10,000 H 85
I1=Fx H/10,000 58,400,063 1=Fx H/10,000 57,139,116
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2020 4 21 2020 7 20 2020 10 21 2021 1 20
A 57,164,198 A 43,501,707
B 0 B 0
¢ 472,384,375 c 459,163,836
D 239,180,574 D 221,544,887
E=A+B+C+D 768,729,147 E=A+B+C+D 724,210,430
F 6,813,434,678 F 6,605,138,992
10,000 G=E/Fx 10,000 1,128 10,000 G=E/Fx 10,000 1,096
10,000 H 85 10,000 H 85
1=Fx H/10,000 57,914,194 1=Fx H/10,000 56,143,681
€))
2020 1 21 2020 7 21
2020 7 20 2021 1 20
1. 1
2. 2.
)
3. 3.
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2020 7 20 2021 1 20
2020 1 21 2020 7 21
2020 7 20 2021 1 20
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2020 1 21 2020 7 21
2020 7 20 2021 1 20
6,989,891,233 6,813,434,678
46,509,247 36,112,019
222,965,802 244,407,705
2020 1 21 2020 7 21
2020 7 20 2021 1 20
186,391,249 82,095,041
186,391,249 82,095,041
(2020 7 20 ) (021 1 20 )
1 1
64,347,600 64,506,000 158,400 83,232,000 83,136,000 96,000
64,347,600 64,506,000 158,400 83,232,000 83,136,000 96,000
64,347,600 64,506,000 158,400 83,232,000 83,136,000 96,000

D
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2)
1
(1) (2021 1 20 )
©) (2021 1 20 )

IACE CAPITAL TRUST 11 250,000.00 378,572.05
IALLIANZ SE 500,000.00 505,000.00
IAMERICAN INTL GROUP 800,000.00 921,440.00
IAMERICAN INTL GROUP 706,000.00 1,038,575.27
IARGENTUM(SWISS RE LTD) 500,000.00 576,250.00
AXA SA 1,000,000.00 1,383,865.00
BANK OF MONTREAL 500,000.00 521,597.50
BANK OF MONTREAL 500,000.00 522,888.55
BANK OF NOVA SCOTIA 1,000,000.00 1,077,820.00
BNSF FUNDING TRUST 1 1,800,000.00 2,061,000.00
BP CAPITAL MARKETS PLC 300,000.00 322,620.00
CMS ENERGY CORP 500,000.00 511,875.00
CREDIT AGRICOLE SA 900,000.00 1,095,246.90
DAI-I1CHI MUTUAL LIFE 1,000,000.00 1,030,000.00
ENTERPRISE PRODUCTS OPER 1,000,000.00 1,018,273.90
FIRST MARYLAND CAPTL 11 1,000,000.00 952,540.80
HSBC CAPITAL FUNDING USD 1,000,000.00 1,716,510.00
IJPMORGAN CHASE & CO 1,000,000.00 901,410.40
LEGAL & GENERAL GROUP 500,000.00 557,327.50
LIBERTY MUTUAL GROUP INC 1,000,000.00 1,287,372.20
METLIFE CAPITAL TRUST X 1,100,000.00 1,686,552.56
MITSUI SUMITOMO INSURANC 200,000.00 237,500.00
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NATIONAL RURAL UTIL COOP 500,000.00 553,646.75
NATIONWIDE BLDG SOCIETY 500,000.00 562,225.10
NATIONWIDE FINANCIAL SER 1,000,000.00 1,198,123.20
NEXTERA ENERGY CAPITAL 500,000.00 597,072.20
NIPPON LIFE INSURANCE 1,000,000.00 1,006,372.40
PRUDENTIAL FINANCIAL INC 1,000,000.00 1,065,613.20
PRUDENTIAL FINANCIAL INC 500,000.00 527,125.00
QBE INSURANCE GROUP LTD 500,000.00 550,045.15
SCENTRE GROUP TRUST 2 400,000.00; 417,580.36)
SOMPO JAPAN INSURANCE 1,605,000.00 1,736,200.72
STANDARD CHARTERED PLC 1,000,000.00 1,336,359.60
STANLEY BLACK & DECKER I 500,000.00] 531,460.00]
STATE STREET CORP 1,000,000.00] 864,274.70]
ISVENSKA HANDELSBANKEN AB 1,000,000.00] 1,004,375.00;
ITRANSCANADA TRUST 500,000.00] 560,537.15
ITRANSCANADA TRUST 500,000.00] 555,625.00]
IVOYA FINANCIAL INC 500,000.00] 531,777.50]

ELLS FARGO 1,500,000.00] 2,043,922 .80

ILLOW NO.2 FOR ZURICH 1 2,000,000.00] 2,167,500.00]
ENTERGY  ARKANSAS  INC  4.875% 250,000.00] 258,500.00]

09/01/66 PFD

ENTERGY LOUISIANA LLC 4.875000% 125,000.00 132,200.00
09/01/66

PPL 5.9% 04/30/73 PFD 25,000.00 26,130.00
IAFG 5.875% 03/30/59 PFD 50,000.00 54,880.00
IALLSTATE CORP 5.1% 1/15/53 Series 153,925.00 167,962.96
AMERICAN ~ FINANCIAL  GRO  4.5% 200,000.00] 215,760.00]

09/15/60 PFD

IARCH CAPITAL GROUP LTD 5.45% PFD 300,000.00 315,960.00
HARTFORD FINL SVCS GRP 7.875 375,000.00 411,150.00
4/15/

RENAISSANCERE  5.375%  12/31/49 254 ,350.00] 259,131.78
Series E

DUKE ENERGY CORP 5.125% 1/15/73 135,750.00 140,962.80
Series

SOUTHERN CO 5.25% 12/01/2077 PFD 250,000.00] 269,800.00]
ITHE SOUTHERN COMPANY 5.250000% 197,500.00 206,822.00)
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10/01/76

CMS 5.875% 10/15/2078 PFD 50,000.00 55,220.00
DOMINION ENERGY 5.25% 07/30/2076 1,000,000.00] 1,039,200.00;
DTE ENERGY CO 6.000000% 12/15/76 500,000.00] 526,000.00]
PFD

INTEGRYS ENERGY 6.0000% 8/01/73 500,000.00] 533,000.00]
Series

IAMG 5.875% 03/30/2059 PFD 415,250.00 457,771.60]

58

37,842,775.00]

43,184,524 .60

(4,488,167,640)

22165

97.5% 100. 0%
4,488,167,640
(4,488,167,640)
(QID) @) «C =)
2 @)
3
Q)
2021 2 26
4,654,507,085
7,567,984
4,646,939,101
6,568,662,249
0.7074
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2021 2 17,180
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5,150,693
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320 295
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6,438 5,894
6,437 5,893
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1,562 1,437
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2,001 1,545
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168 229
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707 -
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16,709 15,279
0 0
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