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Eff7E% | 2.375 T-NOTE 200430 2.375 5,735 5,718 628,826 | 2020/4 /30
2.375 T-NOTE 210415 2.375 2, 400 2,380 261,708 | 2021/4/15

2.625 T-NOTE 210515 2.625 650 649 71,373 | 2021/5/15

2.75 T-NOTE 230430 2.75 3,725 3,709 407,936 | 2023/4 /30

2.75 T-NOTE 280215 2.75 1, 350 1,321 145,291 | 2028/ 2/15

2.875 T-NOTE 250430 2.875 2,815 2,800 307,965 | 2025/4 /30

ME@AAE 2 | 2.625 APACHE CORP 230115 2.625 400 380 41,793 | 2023/1/15
2.65 DUKE ENERGY 260901 2.65 1, 000 898 98,763 | 2026/9/1

2.85 DOMINION ENE 260815 2.85 500 454 49,936 | 2026/8/15

2.9 NORFOLK SOUTH 260615 2.9 3, 000 2, 800 307,953 | 2026/6/15

2.95 ENTERGY CORP 260901 2.95 6, 200 5, 665 622,935 | 2026/9/1

2.95 WALT DISNEY 270615 2.95 1, 000 948 104,351 | 2027/6 /15

3 WALT DISNEY COM 260213 3.0 1,500 1,439 158,273 | 2026/ 2 /13

3.1 PPL CAPITAL F 260515 3.1 4, 650 4,311 474,105 | 2026/ 5/15

3.15 COMCAST CORP 260301 3.15 1,500 1,410 155,073 | 2026/3/1

3.15 COMCAST CORP 280215 3.15 3, 000 2,763 303,892 | 2028/2/15

3.2 FEDEX CORP 250201 3.2 1,750 1,681 184,946 | 2025/2/1

3.25 BURLINGTN NO 270615 3.25 1,500 1,445 158,906 | 2027/6 /15

3.25 DEVON ENERGY 220515 3.25 300 295 32,469 | 2022/5/15

3.25 SOUTHERN €O 260701 3.25 3,700 3,451 379,571 | 2026/7/1

3.279 BP CAPITAL 270919 3.279 4, 600 4,386 482,342 | 2027/9/19

3.3 DISCOVERY COM 220515 3.3 250 245 27,050 | 2022/5/15

3.35 COX COMMUNIC 260915 3.35 2,500 2,333 256,559 | 2026/ 9 /15

3.35 CSX CORP 251101 3.35 250 239 26,381 | 2025/11/ 1

3.375 21ST CENTUR 261115 3.375 1, 000 961 105,754 | 2026/11/15

3.375 CBS CORP 220301 3.375 1,500 1,483 163,094 | 2022/3/1

3.375 COMCAST COR 250815 3.375 4, 250 4,089 449,663 | 2025/8 /15

3.4 AT&T INC 250515 3.4 2, 050 1,948 214,250 | 2025/5/15

3.4 EXELON CORP 260415 3.4 900 853 93,867 | 2026/4/15

3.45 DISCOVERY CO 250315 3.45 1,550 1, 469 161,636 | 2025/3 /15

3.45 VIACOM INC 261004 3.45 1,250 1,153 126,816 | 2026/10/ 4

3.49 NISOURCE FIN 270515 3.49 4, 450 4,236 465,896 | 2027/5/15

3.5 BERKSHIRE HAT 250201 3.5 500 493 54,311 | 2025/2/1

3.5 COX COMMUNICA 270815 3.5 2,000 1,870 205,642 | 2027/8/15

3.5 PACIFIC GAS & 250615 3.5 3, 500 3, 359 369,452 | 2025/6 /15

3.5 PPL CAPITAL F 221201 3.5 250 248 27,314 | 2022/12/ 1

3.5 SPECTRA ENERG 250315 3.5 350 332 36,545 | 2025/3/15

3.5 VERIZON COMMU 241101 3.5 1, 250 1,221 134,367 | 2024/11/ 1

3.506 BP CAPITAL 250317 3. 506 3,000 2,962 325,719 | 2025/3/17

3.55 TIM 240601 3.55 1,075 1,046 115,092 | 2024/6/1

3.579 CCO SAFART 200723 3.579 220 220 24,250 | 2020/ 7 /23

3.625 DOMINION RE 241201 3.625 1, 600 1,569 172,573 | 2024/12/ 1

3.65 WOODSIDE FI 250305 3.65 2,700 2,623 288,500 | 2025/3/5

3.723 BP CAPITAL 281128 3.723 2,500 2,477 272,457 | 2028/11/28
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H@ALAE S | 3. 75 DUKE ENERGY 240415 3.75 1, 000 992 109, 138 2024/ 4 /15
3. 75 DUKE ENERGY 460901 3.75 3, 500 3,075 338, 203 2046/ 9/ 1
3. 75 ENTERPRISE P 250215 3.75 500 493 54, 261 2025/ 2 /15
3. 75 PACIFIC GAS 240215 3.75 500 494 54, 322 2024/ 2 /15
3.8 SEMPRA ENERGY 380201 3.8 1, 000 911 100, 187 2038/2/1
3.8 TIME WARNER I 270215 3.8 2,500 2,390 262, 841 2027/ 2 /15
3. 85 KANSAS CITY 231115 3.85 1, 500 1,475 162, 267 2023/11/15
3.85 NISOURCE FIN 230215 3.85 900 906 99, 719 2023/ 2 /15
3.875 APT PIPELIN 221011 3.875 1, 600 1, 598 175, 810 2022/10/11
3.875 TIME WARNER 260115 3.875 700 677 74, 543 2026/ 1 /15
3.875 VIACOM INC 211215 3.875 260 262 28, 823 2021/12/15
3.875 VIACOM INC 240401 3.875 2,050 2,013 221, 442 2024/ 4/ 1
3.9 AT&T INC 240311 3.9 1, 750 1, 741 191, 444 2024/ 3 /11
3.9 AT&T INC 270814 3.9 1, 000 1, 008 110, 930 2018/5/23
3.9 FEDEX CORP 350201 3.9 500 471 51, 836 2035/2/1
3.9 FIRSTENERGY C 270715 3.9 4,750 4,622 508, 241 2027/ 7 /15
3.95 DISCOVERY CO 280320 3.95 2,500 2, 356 259, 085 2028/ 3 /20
3.95 HUSKY ENERGY 220415 3.95 1, 000 1, 009 111, 031 2022/ 4 /15
3.95 PPL CAPITAL 240315 3.95 850 853 93, 885 2024/ 3 /15
3.969 COMCAST COR 471101 3. 969 1,402 1, 257 138, 265 2047/11/ 1
3.999 COMCAST COR 491101 3. 999 725 638 70, 248 2049/11/ 1
4 HUSKY ENERGY IN 240415 4.0 2,200 2,198 241,719 2024/ 4 /15
4 WILLIAMS PARTNE 250915 4.0 1, 950 1, 889 207, 787 2025/ 9 /15
4.05 SEMPRA ENERG 231201 4. 05 1, 000 1,014 111, 563 2023/12/ 1
4.1 CSX CORP 440315 4.1 150 140 15,416 2044/ 3 /15
4.103 TELEFONICA 270308 4. 103 3, 750 3, 688 405, 625 2027/ 3/ 8
4. 114 EXXON MOBIL 460301 4. 114 1, 000 1,012 111, 285 2046/ 3/ 1
4. 125 AT&T INC 260217 4. 125 1, 800 1,775 195, 228 2026/ 2 /17
4. 125 MPLX LP 270301 4. 125 3, 000 2,904 319, 356 2027/3/1
4. 125 VERIZON COM 270316 4. 125 6, 000 5,967 656, 234 2027/ 3 /16
4.125 WILLIAMS PA 201115 4. 125 600 607 66, 811 2020/11/15
4.2 CHARTER COMM 280315 4.2 1, 000 939 103, 292 2028/ 3 /15
4.2 COMCAST CORP 340815 4.2 1, 250 1, 205 132, 531 2034/ 8 /15
4.2 ENBRIDGE ENER 210915 4.2 1, 800 1,814 199, 474 2021/ 9/15
4.2 PPL CAPITAL 220615 4.2 950 969 106, 639 2022/ 6 /15
4. 25 EXELON GENER 220615 4.25 500 511 56, 237 2022/ 6 /15
4. 25 SOUTHERN CO 360701 4.25 3, 450 3, 388 372,636 2036/7/1
4.3 AT&T INC 300215 4.3 1, 000 964 106, 019 2030/ 2 /15
4.3 HESS CORP 270401 4.3 500 485 53, 405 2027/4/1
4.3 KINDER MORGAN 250601 4.3 2, 300 2,288 251, 697 2025/6/1
4.375 DISCOVERY C 210615 4. 375 500 509 56, 054 2021/ 6 /15
4.375 SHELL INTER 450511 4. 375 2,950 3,032 333, 456 2045/ 5 /11
4.4 SOUTHERN CO 460701 4.4 250 243 26, 749 2046/ 7/ 1
4.4 VERIZON COMMU 341101 4.4 1, 200 1, 146 126, 094 2034/11/ 1
4.45 DOMINION RES 210315 4. 45 750 767 84, 396 2021/ 3 /15
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A% | 4. 45 EXELON CORP 460415 4. 45 1, 100 1, 084 119, 213 2046/ 4 /15
4,464 CCO SAFARI 220723 4. 464 390 396 43, 592 2022/ 7 /23
4.5 21ST CENTURY 210215 4.5 700 722 79, 466 2021/ 2 /15
4.5 AT&T INC 350515 4.5 3, 050 2,870 315,674 2035/ 5 /15
4.5 AT&T INC 480309 4.5 1,958 1,735 190, 827 2048/3/9
4.5 BERKSHIRE HAT 450201 4.5 1, 250 1,277 140, 455 2045/ 2/ 1
4.5 SPECTRA ENERG 450315 4.5 120 110 12, 202 2045/ 3 /15
4.522 VERIZON COM 480915 4.522 1,424 1, 302 143, 231 2048/ 9 /15
4. 57 TELEFONICA 230427 4. 57 500 520 57, 202 2023/ 4 /27
4.625 OPTUS FINAN 191015 4.625 16 16 1,794 2019/10/15
4. 65 PHILLIPS 66 341115 4. 65 400 407 44, 815 2034/11/15
4.65 PLAINS ALL A 251015 4. 65 2,700 2,688 295, 607 2025/10/15
4.672 VERIZON COM 550315 4.672 1, 000 900 98, 970 2055/ 3 /15
4.7 AMERICAN TOWE 220315 4.7 400 414 45, 536 2022/ 3 /15
4.7 PPL CAPITAL F 430601 4.7 1, 000 1,015 111, 688 2043/6/ 1
4,75 ASCIANO FIN 280322 4.75 8, 000 7,781 855,616 2028/ 3 /22
4. 75 AT&T INC 460515 4.75 1, 750 1,616 177, 781 2046/ 5 /15
4.75 ENERGY TRANS 260115 4.75 1, 500 1, 483 163, 109 2026/ 1 /15
4. 75 PACIFIC GA 440215 4.75 100 100 11, 092 2044/ 2 /15
4.75 UNION PACIFI 410915 4.75 550 582 64, 074 2041/ 9/15
4.8 NISOURCE INC 440215 4.8 1, 250 1, 286 141, 511 2044/ 2 /15
4. 85 ENTERPRISE P 420815 4.85 250 250 27,594 2042/ 8 /15
4.85 ENTERPRISE P 440315 4. 85 1, 250 1, 256 138, 193 2044/ 3 /15
4.862 VERIZON COM 460821 4. 862 1,610 1,552 170, 687 2046/ 8 /21
4.875 DISCOVERY C 430401 4. 875 700 644 70,901 2043/4/ 1
4. 875 MPLX LP 250601 4. 875 3,000 3, 082 338, 908 2025/6/ 1
4.875 PHILLIPS 66 441115 4.875 150 154 16, 952 2044/11/15
4.9 DISCOVERY COM 260311 4.9 2,250 2,304 253, 399 2026/ 3 /11
4.9 DOMINION RESO 410801 4.9 200 208 22,937 2041/8/ 1
4.9 ENERGY TRANSF 240201 4.9 300 305 33, 597 2024/ 2/ 1
4.9 FEDEX CORP 340115 4.9 1, 500 1, 567 172, 405 2034/ 1 /15
4,908 CCO SAFARI 250723 4.908 6, 380 6, 459 710, 309 2025/ 7 /23
4.95 BOARDWALK PI 241215 4.95 4, 250 4, 344 477,671 2024/12/15
4.95 DISCOVERY CO 420515 4. 95 100 93 10, 261 2042/ 5 /15
4. 95 KANSAS CITY 450815 4.95 2,000 2,047 225,098 2045/ 8 /15
5 AMERICAN TO 240215 5.0 1, 200 1, 252 137, 752 2024/ 2 /15
5 PLAINS ALL AMER 210201 5.0 500 514 56, 528 2021/2/1
5 SABINE PASS LIQ 270315 5.0 1, 500 1,528 168, 102 2027/ 3 /15
5.012 VERIZON COM 490415 5.012 1, 500 1,471 161, 830 2049/ 4 /15
5.012 VERIZON COM 540821 5.012 750 713 78, 495 2054/ 8 /21
5.1 APACHE CORP 400901 5.1 1, 000 1,002 110, 207 2040/9/ 1
5.1 EXELON CORP 450615 5.1 150 161 17,811 2045/ 6 /15
5.125 MARATHON PE 210301 5.125 650 678 74, 646 2021/3/1
5.125 SYDNEY AIRP 210222 5.125 2,030 2,109 231, 986 2021/ 2 /22
5. 15 AT&T INC 500215 5.15 2,000 1,937 213,022 2050/ 2 /15
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L @A | 5,15 ENERGY TRANS 450315 5.15 1, 000 901 99, 174 2045/ 3 /15
5.15 PLAINS ALL A 420601 5.15 157 144 15,938 2042/6/1
5.2 ENERGY TRANSF 220201 5.2 1, 050 1, 089 119, 775 2022/2/1
5.2 MPLX LP 470301 5.2 200 199 21, 956 2047/3/1
5.213 TELEFONICA 470308 5.213 800 816 89, 753 2047/ 3/ 8
5.25 DOMINION RES 330801 5.25 346 373 41, 106 2033/8/1
5.25 WILLIAMS PAR 200315 5.25 2,000 2, 066 227,216 2020/ 3 /15
5.3 AT&T INC 580815 5.3 750 727 79,972 2058/ 8 /15
5.35 AT&T INC 400901 5.35 500 504 55, 458 2040/9/1
5.35 SUNOCO LOGIS 450515 5.35 500 456 50, 218 2045/ 5 /15
5.35 TIM 431215 5.35 750 768 84, 541 2043/12/15
5.375 CHARTER COM 470501 5.375 2,100 1, 966 216, 224 2047/5/1
5.5 ENBRIDGE ENER 400915 5.5 200 208 22,967 2040/ 9 /15
5.5 SHELL INTERNA 400325 5.5 1, 000 1,185 130, 346 2040/ 3 /25
5.5 VERIZON COMMU 470316 5.5 640 673 74, 054 2047/ 3 /16
5.55 ANADARKO PET 260315 5.55 500 536 59, 004 2026/ 3 /15
5.55 KINDER MORGA 450601 5.55 3, 050 3,091 339, 929 2045/6/ 1
5.625 EXELON CORP 350615 5.625 1, 200 1,378 151, 607 2035/6 /15
5.625 SABINE PASS 250301 5. 625 1, 750 1, 855 204, 041 2025/3/1
5.65 21ST CENTURY 200815 5. 65 39 40 4, 504 2020/ 8 /15
5.7 CENOVUS ENERG 191015 5.7 2,200 2,265 249, 061 2019/10/15
5. 75 BURLINGTN NO 400501 5. 75 650 780 85, 779 2040/5/ 1
5.75 CANADIAN PAC 420115 5.75 1, 100 1, 307 143,771 2042/ 1 /15
5. 75 MIDAMERIC 351101 5.75 100 120 13, 300 2035/11/ 1
5.8 MIDAMERICAN 361015 5.8 1, 400 1, 690 185, 857 2036/10/15
5.8 PACIFIC GAS & 370301 5.8 1, 300 1, 464 161, 037 2037/3/1
5.85 DEVON ENERGY 251215 5.85 400 442 48, 696 2025/12/15
5.875 ENBRIDGE EN 251015 5.875 1, 580 1,710 188, 104 2025/10/15
5.875 SABINE PASS 260630 5.875 3, 000 3,221 354, 243 2026/ 6 /30
5.875 TIME WARNER 401115 5.875 600 602 66, 239 2040/11/15
5.9 AMERICAN TOWE 211101 5.9 600 644 70, 904 2021/11/ 1
5.95 BOARDWALK PI 260601 5.95 2,948 3,178 349, 488 2026/6/ 1
5.95 CANADIAN PAC 370515 5.95 700 855 94, 112 2037/ 5 /15
5.95 DOMINION R 350615 5.95 2,150 2,492 274, 095 2035/6 /15
5.95 NBCUNIVERSAL 410401 5.95 400 462 50, 850 2041/4/1
6 AT&T INC 400815 6.0 1, 000 1, 082 118, 990 2040/ 8 /15
6 NOBLE ENERGY 410301 6.0 700 777 85, 446 2041/3/1
6 SEMPRA ENERGY 391015 6.0 1, 450 1,726 189, 833 2039/10/15
6.05 DUKE ENERGY 380415 6. 05 1,125 1, 398 153, 766 2038/ 4 /15
6.05 PACIFIC GAS 340301 6. 05 1, 300 1, 509 166, 005 2034/3/1
6.1 TRANS—CANADA 400601 6.1 500 579 63,712 2040/6/1
6. 125 MIDAMERICAN 360401 6. 125 2,194 2,732 300, 420 2036/ 4/ 1
6.15 21ST CENTURY 410215 6. 15 1, 000 1,214 133,572 2041/ 2 /15
6. 15 BURLINGTN NO 370501 6. 15 795 985 108, 346 2037/5/1
6. 15 CSX CORP 370501 6. 15 200 241 26, 585 2037/5/1

— 24




AMP 40— AV IS5BEHEITF—T7 UK

& i . j j B i e
Moo R e
TAVH % | T7AVA RV | TT7 AV RV M

W@l % | 6.25 EXELON GENER 391001 6.25 1,000 1,063 116,915 | 2039/10/ 1
6.3 DOMINION RESO 330315 6.3 250 297 32,702 | 2033/3/15

6.3 WILLIAMS PART 400415 6.3 200 220 24,277 | 2040/ 4 /15

6.45 ANADARKO PET 360915 6. 45 1,500 1,754 192,936 | 2036/9/15

6.45 ENTERPRISE 400901 6. 45 250 299 32,883 | 2040/9/1

6.5 CONOCOPHILLIP 390201 6.5 1, 650 2,130 234,291 | 2039/2/1

6.5 ENCANA CORP 340815 6.5 1,000 1,178 129,563 | 2034/ 8/15

6.5 ENTERPRISE PR 190131 6.5 700 718 78,986 | 2019/1/31

6.5 MARATHON PETR 410301 6.5 1, 600 1,904 209,371 | 2041/3/1

6.55 TIME WARNER 370501 6.55 500 543 59,735 | 2037/5/1

6.6 MARATHON OIL 371001 6.6 1, 600 1,897 208,629 | 2037/10/ 1

6.625 VALERO ENER 370615 6. 625 700 858 94,367 | 2037/6/15

6.65 21ST CENTURY 371115 6. 65 1, 000 1,266 139,266 | 2037/11/15

6.65 PLAINS ALL A 370115 6. 65 160 172 18,943 | 2037/1/15

6.7 PLAINS ALL AM 360515 6.7 150 160 17,599 | 2036/5 /15

6.75 CONS EDISON 380401 6.75 750 994 109,331 | 2038/4/1

6.85 ONEOK PARTN 371015 6.85 550 655 72,068 | 2037/10/15

6.85 SUNCOR ENERG 390601 6. 85 2, 000 2,614 287,527 | 2039/6/1

6.875 VIACOM INC 360430 6. 875 2,750 3,179 349,630 | 2036/ 4 /30

6.9 21ST CENTURY 190301 6.9 550 568 62,484 | 2019/3/1

6.95 CONOCO INC 290415 6.95 100 124 13,689 | 2029/4 /15

7.05 COMCAST CORP 330315 7.05 500 637 70,132 | 2033/3/15

7.3 AMERADA HESS 310815 7.3 750 879 96,690 | 2031/8/15

7.3 KINDER MORGAN 330815 7.3 500 597 65,711 | 2033/8/15

7.4 BURLINGTON RE 311201 7.4 200 265 29,238 | 2031/12/1

7.4 KINDER MORGAN 310315 7.4 500 587 64,624 | 2031/3/15

7.45 HALLIBURTON 390915 7.45 600 800 88,069 | 2039/9/15

7.5 ANADARKO FINA 310501 7.5 1,266 1,579 173,664 | 2031/5/1

7.5 ENBRIDGE ENER 380415 7.5 300 373 41,086 | 2038/4 /15

7.5 ENERGY TRANSF 380701 7.5 500 573 63,042 | 2038/7/1

7.875 CBS CORP 300730 7.875 400 498 54,862 | 2030/ 7/30

8.375 TIME WARN 230315 8.375 2,900 3, 404 374,304 | 2023/3/15

8.375 TIME WARNER 330715 8.375 800 1,010 111,136 | 2033/7/15

STEP BRITISH TEL 301215 9.125 700 1,001 110, 142 | 2030/12/15

STEP DEUTSCHE TEL 300615 8.75 800 1,091 120,070 | 2030/ 6 /15

STEP ORANGE SA 310301 9.0 700 988 108,666 | 2031/3/1
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