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ISHARES US PREFERRED — 8,115 4,302.78 34,917,135 4,341.42 35,230,624 8.44
[STOCK-ETF

ACT 5.5 03/01/18 A-PRF 9 105,258.70) 10,104,836 111,908.88 10,743,253 2.57

HSBC 8 P12/31/49 2-PRF 3,537 2,965.48 10,488,910 2,917.76 10,320,123 2.47

FC 8 P12/31/49 J-PRF 2,232 3,192.72 7,126,156 3,155.22 7,042,468 1.69

BACR 8.125 P12/31/49 5-PRF 2,137 2,954.11 6,312,954 2,910.94 6,220,688 1.49

BAC V 06/15/62 FLT-PRF 2,070 2,904.12 6,011,543 2,887.08 5,976,264] 1.43

FC V P12/31/49 FLT-PRF 1,989 2,891.62 5,751,450 2,896.17 5,760,490| 1.38

SCHW 6 P12/31/49 C-PRF 1,863 2,973.43 5,539,510 3,020.01 5,626,296| 1.35

JPM 6.1 P12/31/49 AA-PRF 1,811 2,918.89 5,286,124 2,923.44 5,294,355| 1.27

DB 8.05 P12/31/49-PRF 1,856 2,797.32 5,191,834 2,840.50 5,271,968 1.26

GS 6.2 P12/31/49 B-PRF 1,709 2,892.76 4,943,736 2,935.94 5,017,523| 1.20]

BAC 6.5 P12/31/49 Y-PRF 1,644 2,937.07 4,828,555 2,958.66 4,864,045 1.17)

BAC 7 11/01/36-PRF 1,544 2,896.17 4,471,693 2,897.31 4,473,447| 1.07)

C V 10/30/40 FLT-PRF 1,536 2,876.85 4,418,854 2,908.67 4,467,720| 1.07)

PPL 5.9 04/30/73 B-PRF 1,428 3,022.29 4,315,833 3,014.33 4,304,476| 1.03

FC V P12/31/49 FLT-PRF 1,321 3,247.25 4,289,630 3,234.76 4,273,120] 1.02

GS 5.95 P12/31/49-PRF 1,476 2,851.86 4,209,349 2,863.22 4,226,119| 1.0

RBS 5.9 P12/31/49 E-PRF 1,577 2,705.29 4,266,246 2,672.34 4,214,284| 1.0

FTR 11.125 06/29/18 A-PRF 353 9,887.21 3,490,186 11,627.86) 4,104,638( 0.98

ALLY V 02/15/40 2 FLT-PRF 1,473 2,682.56 3,951,423 2,734.83 4,028,410[ 0.97,
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DB 7.6 P12/31/49-PRF 1,433 2,679.15 3,839,236 2,710.97| 3,884,825/ 0.93
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INTNED 6.125 P12/31/49-PRF 1,256 2,851.86 3,581,938 2,847.31 3,576,230 0.86

JAMT 5.5 02/15/18-PRF — 329 10,610.97] 3,448,566 10,924 .56 3,550,483 0.85

RF 6.375 P12/31/49 A-PRF 1,231 2,920.03 3,594,561 2,881.40| 3,547,007[ 0.85)

GS 6.5 11/01/61-PRF 1,138 2,938.21 3,343,687 2,965.48] 3,374,719 0.81
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6,776,553
881,122
1,386,729
8,990,910
)
27 8 20 28 2 22
1 1.3190 |1 1.1925
¢! ) (13,190 )| (11,925 )
€Y)
GLOG 8.75 P12/31/49 A-PRF 214 18.94 4,053.16
KMI 9.75 10/26/18 A-PRF 412, 43.78 18,037.36
SWN 6.25 01/15/18 B-PRF 540, 16.80 9,072.00
\WPX 6.25 07/31/18 A-PRF 337, 22.72 7,656.64
AA 5.375 10/01/17 1-PRF 616 28.03 17,266.48
GE 4.875 01/29/53-PRF 630 25.99 16,373.70
PBI 6.7 03/07/43-PRF 548, 27.01 14,801.48
SSW 9.5 P12/31/49 C-PRF 227 24.05 5,459.35
CMCSA 5 12/15/61-PRF 929 26.21 24,349.09
CHSCP V P12/31/49 2 FLT-PRF 574 26.79 15,377.46
CHSINC V6.75 P12/31/49 3 FLT-PRF 966 26.35 25,454.10
ACT 5.5 03/01/18 A-PRF 96 926.41 88,935.36
BAC 12/15/66 K FLT-PRF 225 25.43 5,721.75
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BAC 6 08/25/35-PRF 755 25.55 19,290.25
BAC 6.204 P12/31/49 D-PRF 737 25.61] 18,874.57
BAC 6.5 P12/31/49 Y-PRF 1,644 25.85 42,497.40
BAC 6.75 04/01/33-PRF 1,151 25.53 29,385.03
BAC 7 11/01/36-PRF 1,544 25.49 39,356.56
BAC P12/31/49 +4 FLT-PRF 475 20.91 9,932.25
BACR 6.625 P12/31/49 2-PRF 596 25.06] 14,935.76
BACR 7.1 P12/31/49 3-PRF 1,142 25.24 28,824.08
BACR 8.125 P12/31/49 5-PRF 2,137, 26.00; 55,562.00
BANC 7.375 P12/31/49 D-PRF 1,367 25.95 35,473.65
BBT 5.2 P12/31/49 G-PRF 594 25.34 15,051.96
BBT 5.625 P12/31/49 +E-PRF 1,237 25.48 31,518.76
BBT 5.85 P12/31/49-PRF 601 25.96] 15,601.96
C 5.8 P12/31/49 +C-PRF 514 25.35 13,029.90
C 6.875 P12/31/49 L-PRF 1,085 26.55 28,806.75
C V 10/30/40 FLT-PRF 1,536 25.32 38,891.52
C V P12/31/49 K FLT-PRF 529 26.50] 14,018.50
CBSH 6 P12/31/49 B-PRF 334 26.91 8,987.94
CFR 5.375 P12/31/49-PRF 342 24.55 8,396.10
FITB V6.625 P12/31/49 1 FLT-PRF 188 28.07 5,277.16
FRC 5.5 P12/31/49-PRF 600 25.18 15,108.00
FRC 5.625 P12/31/49-PRF 510, 25.38 12,943.80
FRC 6.2 P12/30/49 B-PRF 480, 26.34 12,643.20
HSBC 6.2 P12/31/49 A-PRF 1,339 25.26 33,823.14
HSBC 8 P12/31/49 2-PRF 3,537, 26.10 92,315.70
HSBC 8.125 P12/31/49-PRF 926 26.57 24,603.82
HSBC F P12/31/49 F FLT-PRF 419 20.02 8,388.38
HSBC P12/31/49 G FLT-PRF 602 21.63 13,021.26
INTNED 6.125 P12/31/49-PRF 1,256 25.10 31,525.60
INTNED 6.375 P12/31/49-PRF 611 25.51 15,586.61,
INTNED 7.2 P12/31/49-PRF 729 26.14 19,056.06
JPM 5.5 P12/31/49 O-PRF 1,261 24.99 31,512.39
JPM 6.1 P12/31/49 AA-PRF 1,811 25.69 46,524.59
JPM 6.125 P12/31/49 Y-PRF 734 25.48 18,702.32
JPM 6.3 P12/31/49 W-PRF 836) 26.00 21,736.00
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JPM 6.7 P12/31/49 +T-PRF 839 27.11 22,745.29
PNC V P12/31/49 P FLT-PRF 888, 27.64 24,544 .32
RBS 5.75 P12/31/49 L-PRF 462, 2407, 11,120.34
RBS 5.9 P12/31/49 E-PRF 1,577 23.81 37,548.37
RBS 6.08 P12/31/49 G-PRF 964 23.88, 23,020.32
RF 6.375 P12/31/49 A-PRF 1,231 25.70, 31,636.70
STI 5.875 P12/31/49 E-PRF 329 25.93 8,530.97
TCBI 6.5 P12/31/49 A-PRF 269 23.75 6,388.75
UBS F P12/31/49 D FLT-PRF 490, 15.82 7,751.80
USB 5.15 P12/31/49 H-PRF 465 25.74 11,969.10
USB P12/31/49 B* FLT-PRF 526 20.91 10,998.66
USB V P12/31/49 F FLT-PRF 789 28.32 22,344.48
USB V P12/31/49 G FLT-PRF 697 26.69 18,602.93

FC 5.2 P12/31/49-PRF 632 25.35 16,021.20]

FC 5.25 P12/31/49 P-PRF 527, 25.17, 13,264.59

FC 6 P12/31/49 T-PRF 746 26.09 19,463.14

FC 8 P12/31/49 J-PRF 2,232 28.10; 62,719.20

FC V P12/31/49 FLT-PRF 1,989 25.45 50,620.05

FC V P12/31/49 FLT-PRF 1,321 28.58 37,754.18
AINV 6.625 10/15/42-PRF 432 24.81 10,717.92
ALLY V 02/15/40 2 FLT-PRF 1,473 23.61 34,777.53
ALLY V P12/31/49 A FLT-PRF 522, 25.10 13,102.20
ARCC 6.875 04/15/47-PRF 344 25.21 8,672.24
BAC V 06/15/62 FLT-PRF 2,070, 25.56 52,909.20
BK 5.2 P12/31/49-PRF 617 25.71 15,863.07,
COF 6 P12/31/49 B-PRF 944 25.34 23,920.96
DB 7.6 P12/31/49-PRF 1,433 23.58 33,790.14
DB 8.05 P12/31/49-PRF 1,856 24.62 45,694.72
DFS 6.5 P12/31/49 B-PRF 780 25.70 20,046.00
GS 5.95 P12/31/49-PRF 1,476 25.10 37,047.60
GS 6.2 P12/31/49 B-PRF 1,709 25.46 43,511.14
GS 6.5 11/01/61-PRF 1,138 25.86 29,428.68
GS P12/31/49 A FLT-PRF 522, 19.10 9,970.20
GS P12/31/49 D FLT-PRF 1,515 19.57 29,648.55
GS P12/31/49 K FLT-PRF 530, 26.36 13,970.80
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GS V5.5 P12/31/49 J FLT-PRF 426 24 306 10,377.36
LTS 8 P12/31/49 A-PRF 376 23.40, 8,798.40
MS 5.75 07/15/33-PRF 577, 25.28 14,586.56
MS 6.25 04/01/33-PRF 691 25.52 17,634.32
MS 6.45 04/15/67 VIII-PRF 942 25.53 24,049.26
MS P12/31/49 +A FLT-PRF 991 19.65 19,473.15
MS V6.375 P12/31/49 | FLT-PRF 791 25.30, 20,012.30
NAVI 6 12/15/43-PRF 457, 15.40 7,037.80
NTRS 5.85 P12/31/49 C-PRF 768 26.35 20,236.80
SCHW 6 P12/31/49 B-PRF 450, 26.15 11,767.50]
SCHW 6 P12/31/49 C-PRF 1,863 26.17, 48,754.71
STT 5.25 P12/31/49 C-PRF 679 25.42 17,260.18
STT V P12/31/49 D FLT-PRF 105 26.46] 2,778.30
ACGL 6.75 P12/31/49 C-PRF 548, 26.18, 14,346.64
AEGON 6.375 P12/31/49-PRF 336 25.51] 8,571.36
AEGON 6.5 P12/31/49-PRF 920 25.87] 23,800.40
AEGON 8 02/15/42-PRF 722 27.05 19,530.10
AGO 6.25 11/01/02-PRF 405 25.53 10,339.65
ALL 01/15/53 FLT-PRF 604 24.63 14,876.52
ALL 5.625 P12/31/49-PRF 138 25.86 3,568.68
ALL 6.625 P12/31/49 E-PRF 608 27.60 16,780.80
AVLN 8.25 12/01/41-PRF 552, 26.31 14,523.12
AXS 6.875 P12/31/49 C-PRF 866 26.29 22,767.14
MET P12/31/49 A FLT-PRF 589 24.78 14,595.42
PL 6.25 05/15/42-PRF 1,018 26.20 26,671.60
PNX 7.45 01/15/32-PRF 252 15.70 3,956.40
PRE 5.875 P12/31/49 F-PRF 189 25.76 4,868.64
PRE 7.25 P12/31/49 E-PRF 474 27.99 13,267.26
PRUFIN 6.5 P12/31/49-PRF 642 26.28 16,871.76
RGA V 09/15/42 FLT-PRF 410, 27.89 11,434.90
RNR 5.375 P12/31/49 E-PRF 912 25.17 22,955.04
SIGI 5.875 02/09/43-PRF 479 25.39 12,161.81
CTL 7 07/01/52-PRF 757 25.25 19,114.25
CTL 7.375 06/01/51-PRF 758 25.26 19,147.08
CTL 7.5 09/15/51-PRF 468, 25.54 11,952.72
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FTR 11.125 06/29/18 A-PRF 353 87.02 30,718.06,
TDS 6.875 11/15/59-PRF 390 24.82 9,679.80)
TMUS 5.5 12/15/17-PRF 389 61.63 23,974.07
USM 6.95 05/15/60-PRF 335 24.86 8,328.10
DTE 6.5 12/01/61-PRF 384 25.74 9,884.16
DUK 5.125 01/15/73-PRF 320 25.74 8,236.80)
EIX 5.1 P12/31/49-PRF 542 25.19 13,652.98
ETR 5.25 07/01/52-PRF 155 25.79 3,995.90)
ETR 5.75 11/01/40-PRF 413 25.29 10,444.77
NEE 5 01/15/73-PRF 1,164 25.07 29,181.48
NEE 5.125 11/15/72 1-PRF 801] 25.00) 20,025.00)
NEE 5.625 06/15/72 H-PRF 784 25.67 20,125.28
NEE 5.7 03/01/72 G-PRF 512 25.75 13,184.00)
PPL 5.9 04/30/73 B-PRF 1,428 26.60) 37,984.80
104,540 2,772,159.37,
(312,838,184)
104,540 312,838,184
(312,838,184)
(QD) O
2 @)
@)
NSUS V 01/15/43 FLT LP-PRF 346.00 6,515.18
346.00 6,515.18
(735,238)
ISHARES US PREFERRED STOCK-ETF 8,115 307,315.05
8,115 307,315.05

(34,680,503)

IAGNC 8 P12/31/49-PRF 456 11,655.36
AMT 5.5 02/15/18-PRF 325 30,351.75
AMTG 8 P12/31/49 A-PRF 432 9,288.00
CBL 7.375 P12/31/49 D-PRF 775 17,825.00
CCI 4.5 11/01/16 A-PRF 230 24,306.40
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CLNY 8.5 P12/31/49 A-PRF 347, 8,324.53
CYS 7.5 P12/31/49 B-PRF 343 7,528.85
DDR 6.25 P12/31/49 K-PRF 625 16,000.00)
DLR 7 P12/31/49 E-PRF 534 13,787.88
GGP 6.375 P12/31/49 A-PRF 343 8,770.51
HCN 6.5 P12/31/49 1-PRF 369 20,627.10)
HCN 6.5 P12/31/49 J-PRF 1,077 28,325.10)
HTS 7.625 P12/31/49 A-PRF 498 11,105.40)
KIM 5.5 P12/31/49 J-PRF 551 13,819.08
KIM 5.625 P12/31/49 K-PRF 1,340 33,727.80)
NLY 7.5 P12/31/49 D-PRF 571 13,315.72
NRF 8.75 P12/31/49 E-PRF 550 9,867.00)
PSA 5.2 P12/31/49 W-PRF 459 11,594.34
PSB 6 P12/31/49 T-PRF 672 17,149.44
SNH 5.625 08/01/42-PRF 362 8,963.12
ER 6.7 P12/31/49 F-PRF 762 18,455.64
NO 5.7 P12/31/49 K-PRF 537, 13,537.77
Y 6.375 07/01/16 A-PRF 253 10,610.82
12,411 358,936.61

(40,505,996)

20,872 672,766.84

(75,921,737)

75,921,737

(75,921,737)

QY o)

2 @)

3
1 — 0.2% — — 0.2%
132 80.5% — — — 80.5%
1 — — 8.9% — 8.9%
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2016 2 29

421,857,787

98,116

421,759,671

385,331,920

1.0945

417,447,323

417,447,323

344,118,148

1.2131
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17,363,045,900
230,000,000
197,012,500

31

601

105,316
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548 83,878

102 2,812

446 81,066

53 21,437

39 371

14 21,066
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