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()
295,543,858 1.3164 389,082,142 1.3187 389,733,685(99.06
)
99.06
99.06
1 )

1 (2014 8 20 ) 222 223 1.0356 1.0396
2 (2015 2 20 ) 287, 288, 1.2051 1.2091
3 (2015 8 20 ) 350 352, 1.2384 1.2454
4 (2016 2 22 ) 413 416 1.0763 1.0833
5 (2016 8 22 ) 402 404 0.9947 1.0017
6 (2017 2 20 ) 439 442 1.0562 1.0632
7 (2017 8 21 ) 357, 359 1.0101 1.0171
8 (2018 2 20 ) 334 337 0.9234 0.9304
9 (2018 8 20 ) 382 385 0.9445 0.9515
10 (2019 2 20 ) 390 394 0.8974 0.9044
2018 2 343 — 0.9388, —
3 354 — 0.9264 —

26/101



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodooodnoodd

4 370 0.9379 —
5 372 0.9324 —
6 383 0.9516 —
7 379 0.9520, —
8 410, 0.9559 —
9 410, 0.9543 —
10 401 0.9237, —
11 399 0.9041 —
12 365 0.8440 —
2019 1 383, 0.8794 —
2 393 0.8988 —

()
1 2014 4 25 2014 8 20 0.0040
2 2014 8 21 2015 2 20 0.0240
3 2015 2 21 2015 8 20 0.0300
4 2015 8 21 2016 2 22 0.0420
5 2016 2 23 2016 8 22 0.0420
6 2016 8 23 2017 2 20 0.0420
7 2017 2 21 2017 8 21 0.0420
8 2017 8 22 2018 2 20 0.0420
9 2018 2 21 2018 8 20 0.0420
10 2018 8 21 2019 2 20 0.0420
1 2014 4 25 2014 8 20 3.96
2 2014 8 21 2015 2 20 18.68
3 2015 2 21 2015 8 20 5.25
4 2015 8 21 2016 2 22 9.70
5 2016 2 23 2016 8 22 3.68
6 2016 8 23 2017 2 20 10.41
7 2017 2 21 2017 8 21 0.39
8 2017 8 22 2018 2 20 4.43
9 2018 2 21 2018 8 20 6.83
10 2018 8 21 2019 2 20 0.54
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)
100
1 2014 4 25 2014 8 20 214,906,504 54,788
2 2014 8 21 2015 2 20 24,901,669 829,284
3 2015 2 21 2015 8 20 45,366,402 1,625,864
4 2015 8 21 2016 2 22 289,478,989 187,657,908
5 2016 2 23 2016 8 22 37,844,581 18,142,098
6 2016 8 23 2017 2 20 44,677,999 32,784,616
7 2017 2 21 2017 8 21 36,261,314 98,637,808
8 2017 8 22 2018 2 20 60,209,718 51,510,259
9 2018 2 21 2018 8 20 68,063,149 25,496,872
10 2018 8 21 2019 2 20 64,441,132 33,761,577
()1
2019 2 28
10,159, 351 2.61
1,204,740 0.31
11,364,091 2.92
253,507,127 65.04
11,082,624 2.84
8,656,911 2.22
8,693,033 2.23
9,668,675 2.48
291,608,370 74.82
20,749,763 5.32
55,116,972 14.14
— 10,904,401 2.80
389,743,597 100.00;
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— 6,649,800 1.71
)
ISHARES PREFERRED & INCOME — 5,170] 4,011.27] 20,738,299 4,013.49 20,749,763| 5.32
S-ETF
FC 7.5 P12/31/49 L-PRF 90| 144,685.34 13,021,681 142,800.55 12,852,050[ 3.30
JPM 5.75 PERP DD-PRF 3,077] 2,812.77 8,654,899 2,843.81 8,750,420( 2.25
JALLY V 02/15/40 2 FLT-PRF 2,661 2,880.40 7,664,751 2,875.96 7,652,950 1.96
BAC 6 PERP GG-PRF 2,457 2,892.59 7,107,114 2,892.59 7,107,114] 1.82
BDX 6.125 05/01/20 A-PRF 1,017 6,853.98 6,970,501 6,886.13 7,003,200[ 1.80
C V 10/30/40 FLT-PRF 2,362 2,938.05 6,939,686 2,960.22 6,992,061 1.79
SSW V8 PERP I-PRF 2,217 2,647.57 5,869,675 2,714.09 6,017,154] 1.54
NLY V6.95 PERP F FLT-PRF — 1,987 2,840.48 5,644,052 2,843.81 5,650,661 1.45
FC V P12/31/49 FLT-PRF 1,989 2,837.16 5,643,118 2,809.44 5,587,988 1.43
BBT 5.625 P12/31/49 +E-PRF 2,011 2,779.5] 5,589,596 2,773.96 5,578,448( 1.43]
BAC 6.2 P12/31/49 CC-PRF 1,853 2,905.90 5,384,638 2,892.59 5,359,985( 1.38
HSBC 6.2 P12/31/49 A-PRF 1,874 2,871.53 5,381,253 2,846.03 5,333,466( 1.37|
JPM 6.1 P12/31/49 AA-PRF 1,811 2,884.83 5,224,441 2,851.57 5,164,205 1.33
MS V6.875 P12/31/49 F FLT- 1,643 3,023.97 4,968,397 3,015.66 4,954,736( 1.27|
PRF
JPM 6.3 P12/31/49 W-PRF 1,695 2,861.55 4,850,335 2,842.70 4,818,388( 1.24
C V P12/31/49 K FLT-PRF 1,600f 3,006.79 4,810,871 2,993.49 4,789,584( 1.23]
0OAK 6.55 PERP B MLP-PRF — 1,710 2,766.20 4,730,213 2,766.20 4,730,213 1.21f
BAC 6.5 P12/31/49 Y-PRF 1,644 2,870.42 4,718,978 2,870.42 4,718,978( 1.21f
INTNED 6.375 P12/31/49-PRF 1,586 2,868.20 4,548,976 2,861.55 4,538,426( 1.16f
DB 8.05 P12/31/49-PRF 1,491 2,828.29 4,216,986 2,848.80 4,247,567 1.09
PSA 5.375 P12/31/49 V-PRF — 1,556 2,721.85 4,235,212 2,719.64 4,231,762 1.09
FTV 5 07/01/21 A-PRF 36| 114,244.88 4,112,816 114,925.63 4,137,323] 1.06|
C 6.3 P12/31/49 S-PRF 1,406 2,914.77 4,098,170 2,915.88 4,099,729 1.05
FC V P12/31/49 FLT-PRF 1,321 3,095.49 4,089,143 3,048.92 4,027,630 1.03]
UPM 6.7 P12/31/49 +T-PRF 1,433 2,770.64 3,970,329 2,770.64 3,970,329 1.02
STT V P12/31/49 D FLT-PRF 1,317 2,951.35 3,886,940 2,909.22 3,831,454{ 0.98]
C V7.125 PERP J FLT-PRF 1,225 3,030.07] 3,711,845 3,033.40 3,715,919 0.95
NEE 5 01/15/73-PRF 1,384 2,599.90 3,598,264 2,582.16 3,573,713( 0.92]
SRE 6 01/15/21 A-PRF 310 11,245.54 3,486,118 11,496.10 3,563,794 0.91f
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1.3171 |1 1.3165
) (13,171 )1 ) (13,165 )
€Y)
EIX 5 PERP-PRF 926 21.26 19,686.76
HESS CORP 300 57.59 17,277.00
HWLP 8.75 PERP A-PRF 445 25.15 11,191.75
NSUS V8.5 PERP A FLT-PRF 177 24.20 4,283.40
FTV 5 07/01/21 A-PRF 36 1,030.44 37,095.84
RXN 5.75 11/15/19 A-PRF 62 58.47 3,625.14
PBI 6.7 03/07/43-PRF 548 24.12 13,217.76
SSW 7.875 PERP H-PRF 98 23.34 2,287.32
SSW 8.2 PERP G-PRF 406 24.19 9,821.14
SSW 8.25 P12/31/49 E-PRF 399 23.94 9,552.06
SSW V8 PERP 1-PRF 2,217 23.88 52,941.96
CHSCP V P12/31/49 2 FLT-PRF 368 26.60 9,788.80
CHSINC 7.5 P12/31/49 4-PRF 422 27.20 11,478.40
CHSINC 7.875 P12/31/49 1-PRF 523 27.46 14,361.58
CHSINC V6.75 P12/31/49 3 FLT-PRF 759 25.86 19,627.74
BDX 6.125 05/01/20 A-PRF 1,017, 61.82 62,870.94
BAC 6 PERP EE-PRF 1,156 26.19 30,275.64
BAC 6 PERP GG-PRF 2,457 26.09 64,103.13
BAC 6.2 P12/31/49 CC-PRF 1,853 26.21 48,567.13
BAC 6.5 P12/31/49 Y-PRF 1,644 25.89 42,563.16
BAC F P12/31/49 E-PRF 153 21.63 3,309.39
BAC F P12/31/49 H-PRF 442 19.23 8,499.66
BAC P12/31/49 +4 FLT-PRF 475 20.89 9,922.75
BAC P12/31/49 +5 FLT-PRF 548 20.73 11,360.04
BBT 5.2 P12/31/49 G-PRF 594 24 .48 14,541.12
BBT 5.625 P12/31/49 +E-PRF 2,011 25.07, 50,415.77
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BBT 5.625 PERP-PRF 306 25.43 7,781.58
BBT 5.85 P12/31/49-PRF 601 25.19 15,139.19
C 6.3 P12/31/49 S-PRF 1,406 26.29 36,963.74
C V 10/30/40 FLT-PRF 2,362 26.50 62,593.00
C V P12/31/49 K FLT-PRF 1,600 27.12 43,392.00
C V7.125 PERP J FLT-PRF 1,225 27.33 33,479.25
DB 6.55 P12/31/49-PRF 640 25.12 16,076.80]
FITB V6.625 P12/31/49 | FLT-PRF 559 27.92 15,607.28
HBAN 6.25 P12/31/49 D-PRF 859 25.83 22,187.97
HSBC 6.2 P12/31/49 A-PRF 1,874 25.90 48,536.60
INTNED 6.125 P12/31/49-PRF 622 25.49 15,854.78
INTNED 6.375 P12/31/49-PRF 1,586 25.87, 41,029.82
JPM 5.45 P12/31/49 P-PRF 485 25.10 12,173.50]
JPM 5.75 PERP DD-PRF 3,077, 25.37, 78,063.49
JPM 6.1 P12/31/49 AA-PRF 1,811 26.02 47,122.22
JPM 6.125 P12/31/49 Y-PRF 734 25.93 19,032.62
JPM 6.3 P12/31/49 W-PRF 1,695 25.81 43,747.95
JPM 6.7 P12/31/49 +T-PRF 1,433 2499 35,810.67
KEY V6.125 PERP E-PRF 315 27.19 8,564.85
NYCB V6.375 PERP A_-PRF 606 25.73 15,592.38
PNC 5.375 P12/31/49 Q-PRF 509 24.86 12,653.74
PNC V P12/31/49 P FLT-PRF 901 26.55 23,921.55
RF V6.375 P12/31/49 B FLT-PRF 717 27.40 19,645.80
USB 5.15 P12/31/49 H-PRF 615 24.99 15,368.85
USB P12/31/49 B* FLT-PRF 724 19.23 13,922.52
USB V P12/31/49 F FLT-PRF 789 27.69 21,847.41
BS 5.25 PERP F-PRF 1,055 23.34 24,623.70
FC 5.2 P12/31/49-PRF 1,129 23.87 26,949.23
WFC 5.5 PERP X-PRF 1,053 24 .86 26,177.58
\WFC 5.7 PERP W-PRF 1,108 25.47 28,220.76
WFC 6 P12/31/49 T-PRF 746 25.79 19,239.34
\WWFC 6 PERP V-PRF 855 25.97 22,204.35
WFC 7.5 P12/31/49 L-PRF 90 1,305.00 117,450.00
WFC V P12/31/49 FLT-PRF 1,989 25.59 50,898.51
WFC V P12/31/49 FLT-PRF 1,321 27.92 36,882.32
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ALLY V 02/15/40 2 FLT-PRF 2,661 25.98 69,132.78
ARCC 6.875 04/15/47-PRF 344 25.86 8,895.84
ARES 7 PERP A-PRF 346 26.68 9,231.28
COF 5.2 PERP G-PRF 503 2412 12,132.36
COF 6 P12/31/49 B-PRF 944 25.26 23,845.44
COF 6 PERP H-PRF 601 25.52 15,337.52
COF 6.25 PERP C-PRF 261 25.48 6,650.28
COF 6.7 P12/31/49 D-PRF 818 25.79 21,096.22
DB 8.05 P12/31/49-PRF 1,491 25.51] 38,035.41
GS 6.2 P12/31/49 B-PRF 227 27.00 6,129.00
GS 6.3 PERP N-PRF 297 26.41 7,843.77,
GS F PERP C FLT-PRF 986 19.23 18,960.78
GS P12/31/49 A FLT-PRF 522 18.80 9,813.60
GS P12/31/49 D FLT-PRF 873 18.74 16,360.02
GS P12/31/49 K FLT-PRF 530 26.90 14,257.00]
GS V5.5 P12/31/49 J FLT-PRF 426 25.58 10,897.08
LTS 8 P12/31/49 A-PRF 376 23.91 8,990.34
MS P12/31/49 +A FLT-PRF 560 19.66 11,009.60]
MS V6.375 P12/31/49 1 FLT-PRF 791 26.59 21,032.69
MS V6.875 P12/31/49 F FLT-PRF 1,643 27.27 44,812.82
NAVI 6 12/15/43-PRF 162 20.89 3,384.18
NTRS 5.85 P12/31/49 C-PRF 768 25.87 19,868.16
SCHW 5.95 PERP D-PRF 904 26.11 23,603.44
SCHW 6 P12/31/49 C-PRF 1,020 26.34 26,866.80
STT 5.25 P12/31/49 C-PRF 69 25.02 1,726.38
STT 6 P12/31/49-PRF 1,161 26.10 30,302.10
STT V P12/31/49 D FLT-PRF 1,317 26.62 35,058.54
STT V5.35 PERP FLT G-PRF 881 25.74 22,676.94
IACGL 5.25 PERP E-PRF 812 22.65 18,391.80
IAEGON 6.375 P12/31/49-PRF 1,159 25.98 30,110.82
IAEGON 6.5 P12/31/49-PRF 224 25.97 5,817.28
IAEGON P12/31/49 1 FLT-PRF 334 21.97 7,337.98
IAFS1 6.95 PERP F-PRF 484 11.72 5,672.48
AHL 5.625 PERP *-PRF 735 23.61 17,353.35
AHL V5.95 PERP-PRF 351 25.10 8,810.10
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ALL 01/15/53 FLT-PRF 276 25.15 6,941.40)
ALL 5.625 P12/31/49-PRF 56 25.30 1,416.80)
ALL 6.625 P12/31/49 E-PRF 683 25.34 17,307.22
AXS 5.5 PERP D-PRF 515 23.36 12,030.40)
HIG 6 PERP G-PRF 683 26.35 17,997.05
HIG V7.875 04/15/42 FLT-PRF 688 28.69 19,738.72
MET P12/31/49 A FLT-PRF 589 23.19 13,658.91]
PRU 5.7 03/15/53-PRF 992 25.25 25,048.00)
PRU 5.75 12/15/52-PRF 1,063 25.27 26,867.32
PRUFIN 6.5 P12/31/49-PRF 642 26.35 16,916.70)
PRUFIN 6.75 PERP-PRF 475 26.35 12,516.25
RGA V 09/15/42 FLT-PRF 347, 27.01 9,372.47
RNR 5.375 P12/31/49 E-PRF 912 23.84 21,742.08
SIGI 5.875 02/09/43-PRF 479 24.98 11,965.42
BDC 6.75 07/15/19-PRF 70 77.07 5,394.90
TDS 6.875 11/15/59-PRF 390 24.88 9,703.20
USM 6.95 05/15/60-PRF 134 25.02 3,352.68
DUK 5.125 01/15/73-PRF 128 24.75 3,168.00
EIX V5.45 P12/31/49 K-PRF 465, 23.77 11,053.05
NEE 5 01/15/73-PRF 1,384 23.45 32,454.80)
NEE 5.125 11/15/72 1-PRF 801 24.43 19,568.43
PPL 5.9 04/30/73 B-PRF 415 25.29 10,495.35
SRE 6 01/15/21 A-PRF 310 101.43 31,443.30
95,511 2,633,017.36
(291,606,672)
95,511 291,606,672
(291,606,672)
(QID) O
2 O
@)
APO 6.375 PERP LP-PRF 900.00 22,481.10
CG 5.875 PERP A LP-PRF 556.00) 12,482.20)
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NSUS V 01/15/43 FLT LP-PRF 553.00) 13,852.65
OAK 6.55 PERP B MLP-PRF 1,710.00 42,664.50
TOO V8.875 PERP E FLT MLP-PRF 539.00 11,588.50)
4,258.00 103,068.95

(11,414,886)

ISHARES PREFERRED & INCOME S-ETF 5,170 187,050.60)
5,170 187,050.60)

(20,715,853)

AGNC V7 PERP C FLT-PRF 417 10,787.79
AVH 6.25 PERP H-PRF 424 10,494.00)
AVH 6.35 P12/31/49 E-PRF 456 11,295.12)
CBL 7.375 P12/31/49 D-PRF 877, 12,234.15
CIM V8 PERP B-PRF 427 10,958.95
CLNS 7.125 P12/31/49 H-PRF 60 1,298.40
CLNS 7.15 PERP I-PRF 1,349 29,408.20)
CLNS 8.25 P12/31/49 B-PRF 416 10,429.12)
CLNS 8.75 P12/31/49 E-PRF 550 13,865.50
DLR 6 5/8 12/31/49 C-PRF 569 15,004.53
DLR 7.375 P12/31/49 H-PRF 301 7,624.33
FPI 6 PERP B FLT-PRF 134 3,209.30
HCN 6.5 P12/31/49 1-PRF 369 25,073.55
IVR V7.5 PERP C-PRF 375 9,120.00
KIM 5.25 PERP M-PRF 744 16,747.44
KIM 5.625 P12/31/49 K-PRF 140 3,379.60
MNR 6.125 PERP C-PRF 526, 12,624.00)
NLY 7.5 P12/31/49 D-PRF 655 16,689.40)
NLY V6.95 PERP F FLT-PRF 1,987 50,906.94
NNN 5.7 P12/31/49 E-PRF 448 11,285.12)
NSA 6 PERP A-PRF 298 7,312.92
PEB 6.3 PERP F-PRF 928 23,097.92
PEI 7.2 PERP C-PRF 319 6,523.55
PMT V8 PERP B-PRF 527, 13,269.86
PSA 5.15 PERP F-PRF 1,228 29,165.00
PSA 5.2 P12/31/49 W-PRF 874 20,879.86
PSA 5.375 P12/31/49 V-PRF 1,556 38,199.80)
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PSB 5.2 PERP W-PRF 526 11,913.90
PSB 5.25 PERP X-PRF 600 13,992.00
SITC 6.375 PERP A-PRF 467 11,035.21
SNH 5.625 08/01/42-PRF 181 4,190.15
TWO 7.5 PERP E-PRF 321 7,684.74
ER 6.7 P12/31/49 F-PRF 1,103 27,839.72
20,152 497,540.07,

(55,102,562)

29,580 787,659.62

(87,233,301)

87,233,301

(87,233,301)

D @)

2 @)

()
5 — 3.0% — — 3.00%
119 77.0% — — — 77.0%
1 — — 5.5% — 5. 5%
33 — — — 14.5% 14.5%
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2019 2 28

393,602,894
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