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( )
)
(
(
) )
( )
2014
2037 12 31 20.315  ( 15 0.315 )
2038 20 ( 15 )
)
2014
2037 12 31 15.315  ( 15 0.315 )
2038 15 ( 15
)
2023 11
2023 11 30
1,074,072,796 99.60
— 4,338,586 0.40
) 1,078,411,382 100.00
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26,254,936 1.30

995,777,515 49.31

197,323,765 9.77

167,547,303 8.30

143,327,274 7.10

142,159,765 7.04

85,425,998 4.23

54,266,527 2.69

35,106,363 1.74

29,096,476 1.44

22,033,097 1.09

17,473,127 0.87

16,391,650 0.81

1,905,928,860 94.37

— 87,383,194 4.33
( ) 2,019,566,990 100.00
)

1,049,821,910{1.0121| 1,062,627,068|1.0231| 1,074,072,796|99.60

)
99.60
99.60
) )
4.75% ELECTRICITE DE FRA 300,000| 16,288.28| 48,864,850 16,671.06| 50,013,186| 4.750| 2034/10/12 | 2.48
6.65% E.ON INTL FINANCE 290,000| 14,690.33| 42,601,981| 14,771.19| 42,836,468| 6.650| 2038/4/30 |2.12
6.93% HYDRO ONE INC 300,000 12,105.82| 36,317,464| 12,299.14| 36,897,446| 6.930( 2032/6/1 |1.83
8.375% SSE PLC 160,000| 20,954.10| 33,526,569| 21,195.12| 33,912,207| 8.375| 2028/11/20 | 1.68
2.25% DOMINION ENERGY IN 270,000/ 11,279.68| 30,455,138| 11,714.37| 31,628,814| 2.250| 2031/8/15 |1.57
2.45% AES CORP/THE 260,000| 11,363.64| 29,545,471| 11,849.19| 30,807,906| 2.450| 2031/1/15 | 1.53
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7 5.602% NATIONAL GRID PLC 200,000| 14,511.39| 29,022,794| 14,764.35| 29,528,715| 5.602| 2028/6/12 | 1.46
8 5.749% NEXTERA ENERGY CA 200,000| 14,642.28| 29,284,579| 14,717.29| 29,434,590( 5.749| 2025/9/1 | 1.46
9 4.7% AMERICA MOVIL SAB D 210,000| 13,434.84| 28,213,174| 13,855.46| 29,096,476| 4.700| 2032/7/21 | 1.44
10 2.25% XYLEM INC 240,000| 11,636.76| 27,928,240 12,010.64| 28,825,555| 2.250| 2031/1/30 | 1.43
11 4_25% WASTE CONNECTIONS 200,000| 13,914.29| 27,828,586| 14,140.04| 28,280,091| 4.250| 2028/12/1 | 1.40
12 5.25% HEALTHPEAK OP LLC 200,000| 13,589.26| 27,178,536 14,076.06| 28,152,139| 5.250| 2032/12/15 | 1.39
13 5.45% FIRSTENERGY TRANSM 210,000| 12,888.47| 27,065,806 13,363.53| 28,063,413| 5.450| 2044/7/15 | 1.39
14 5.6% EXELON CORP 200,000| 13,308.36| 26,616,729| 14,018.71| 28,037,425| 5.600| 2053/3/15 | 1.39
15 1.125% KOREA ELECTRIC PO 200,000| 13,014.22| 26,028,448| 13,127.46| 26,254,936( 1.125| 2026/9/24 | 1.30
16 4_5% DUKE ENERGY CORP 190,000 13,214.23| 25,107,055 13,730.45| 26,087,865| 4.500| 2032/8/15 | 1.29
17 2.7% MIDAMERICAN ENERGY 300,000 8,222.68| 24,668,051| 8,666.83| 26,000,505| 2.700( 2052/8/1 |1.29
18 0.25% ACEA SPA 203,000| 12,536.40| 25,448,904 12,780.28| 25,943,981| 0.250| 2030/7/28 | 1.28
19 4.95% AMEREN ILLINOIS CO 180,000| 13,878.99| 24,982,193| 14,281.96| 25,707,542| 4.950| 2033/6/1 |1.27
20 2.9% CROWN CASTLE INC 250,000| 9,308.06| 23,270,151 9,905.16| 24,762,911| 2.900| 2041/4/1 |1.23
21 3.95% NSTAR ELECTRIC CO 170,000| 13,373.07| 22,734,228| 13,636.33| 23,181,762| 3.950| 2030/4/1 |1.15
22 4.665% TELEFONICA EMISIO 180,000| 12,043.56| 21,678,412 12,817.15| 23,070,871| 4.665| 2038/3/6 |1.14
23 2.45% CANADIAN PACIFIC R 170,000| 13,149.52| 22,354,199| 13,387.78| 22,759,230| 2.450| 2031/12/2 |1.13
24 2.375% TENNET HOLDING BV 149,000| 14,939.67| 22,260,116| 15,097.95| 22,495,953| 2.375| 2033/5/17 |1.11
25 3% WISCONSIN POWER & LIG 170,000| 12,951.08| 22,016,848| 13,224.97| 22,482,458| 3.000| 2029/7/1 |1.11
26 3.35% CON EDISON CO OF N 170,000| 12,902.45| 21,934,167| 13,218.65| 22,471,708| 3.350| 2030/4/1 |1.11
27 2.95% SAN DIEGO G & E 240,000| 8,672.31| 20,813,564 9,329.85| 22,391,648| 2.950| 2051/8/15 |1.11
28 5.638% NARRAGANSETT ELEC 160,000| 13,417.91| 21,468,666 13,949.16| 22,318,661| 5.638| 2040/3/15 |1.11
29 3.9% EQUINIX INC 170,000| 12,637.72| 21,484,132| 13,084.81| 22,244,190( 3.900| 2032/4/15 | 1.10
30 2.625% ATMOS ENERGY CORP 170,000| 12,736.26| 21,651,645 12,989.22| 22,081,678| 2.625| 2029/9/15 | 1.09
)
1.30
94.37
95.67
2023 11
1
1 (2023 11 10 ) 1,032 1,032 10,089 10,094
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2023 8 731 — 10,000 —
9 782 — 9,854 —
10 894 — 9,723 —
11 1,078 — 10,193 —
1
2023 8 31 2023 11 10 5
2023 8 31 2023 11 10 0.94

x 100

1 1,023,250,067 75,509
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(
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2023 11 10

7,305,404
1,027,227,068
40,000

1,034,572,472

1,034,572,472

511,587
50,110
27,111

1,686,894
53,296

2,328,998

2,328,998

1,023,174,558

9,068,916
15,591,461

1,032,243,474

1,032,243,474

1,034,572,472
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2023 8 31
2023 11 10

18,157,068

18,157,068

562
31,500
1,959,959
61,909

2,053,930

16,103,138

16,103,138

16,103,138

524

783
783
6,522,894
6,522,894

511,587

9,068,916
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2023 11 10
731,642,465
291,607,602
75,509
1,023,174,558
2023 8 31
2023 11 10
1

2023 31 2023 9 11
A 138,152
B 0
C 8,896
D 0
E=A+B+C+D 147,048
F 747,312,196
10,000 G=E/Fx 10,000 1.95
10,000 H 0
I=Fx H/10,000 0

2

2023 12 2023 11 10
A 5,121,511
B 10,843,395
C 676,481
D 138,142
E=A+B+C+D 16,779,529
F 1,023,174,558
10,000 G=E/Fx 10,000 163.98
10,000 H 5.00
I=Fx H/10,000 511,587
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2023 8 31
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2023 8 31
2023 11 10

2023 11 10

23,246,862

23,246,862
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2023 11 10

1.0089
10,089

1,015,146,821| 1,027,227,068

1,015,146,821| 1,027,227,068

2023 11 10

110,356,580
4,559,928
26,800,081
1,851,870,557
9,976,639
11,500,223
2,015,064,008
2,015,064,008

70,579,509
1,390,000
941
71,970,450
71,970,450
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1,920,306,127

22,787,431
1,943,093,558
1,943,093,558
2,015,064,008

12 133 60 61

2023 11 10

1,437,200,000
487,929,122
4,822,995
1,920,306,127

1,015,146,821
905,159,306

1,920,306,127

2023 8 31
2023 11 10
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2023 8 31
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2023 11 10
3,029
34,317,411
34,320,440
2023 11 10
1 1.0119
1 10,119
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1.125% KOREA ELECTRIC PO 26/09/24 200,000.00 176,980.00
200,000.00 176,980.00
26,800,081
26,800,081
26,800,081

0.55% ONCOR ELECTRIC DEL 25/10/01 110,000.00 100,339.69
1.3% ECOLAB INC 31/01/30 100,000.00 75,555.20
1.45% CENTERPOINT ENERGY 26/06/01 80,000.00 72,048.00
2.25% DOMINION ENERGY IN 31/08/15 270,000.00 207,079.20
2.45% AES CORP/THE 31/01/15 260,000.00 200,893.94
2.45% CANADIAN PACIFIC R 31/12/02 170,000.00 151,997.00
2.55% EVERGY KANSAS CENT 26/07/01 160,000.00 148,768.00
2.6% XCEL ENERGY INC 29/12/01 140,000.00 117,320.00
2.625% ATMOS ENERGY CORP 29/09/15 170,000.00 147,220.00
2.7% ECOLAB INC 51/12/15 120,000.00 70,704.00
2.7% MIDAMERICAN ENERGY 52/08/01 300,000.00 167,730.00
2.85% WISCONSIN PUBLIC S 51/12/01 200,000.00 115,666.60
2.875% ENEL FINANCE AMER 41/07/12 200,000.00 118,595.56
2.9% CROWN CASTLE INC 41/04/01 250,000.00 158,225.00
2.95% SAN DIEGO G & E 51/08/15 240,000.00 141,521.48
3.15% PUBLIC SERVICE OKL 51/08/15 120,000.00 71,340.96
3.25% XYLEM INC 26/11/01 210,000.00 194,733.00
3.3% DUKE ENERGY CORP 41/06/15 80,000.00 54,744.00
3.35% CON EDISON CO OF N 30/04/01 170,000.00 149,141.00
3.5% XCEL ENERGY INC 49/12/01 110,000.00 71,819.00
3.65% SOUTHERN CAL EDISO 28/03/01 80,000.00 74,086.56
3.75% AMERICAN WATER CAP 28/09/01 100,000.00 92,760.00
3.75% AMERICAN WATER CAP 47/09/01 100,000.00 72,000.00
3.9% EQUINIX INC 32/04/15 170,000.00 146,081.00
3.95% NSTAR ELECTRIC CO 30/04/01 170,000.00 154,581.00
3.95% UNION PACIFIC CORP 28/09/10 80,000.00 75,960.00
3% VERIZON COMMUNICATION 27/03/22 160,000.00 147,152.00
3% WISCONSIN POWER & LIG 29/07/01 170,000.00 149,703.19
4.25% WASTE CONNECTIONS 28/12/01 200,000.00 189,220.00
4_35% CONSUMERS ENERGY C 49/04/15 170,000.00 135,643.00
4_5% DUKE ENERGY CORP 32/08/15 190,000.00 170,715.00
4.625% PROLOGIS LP 33/01/15 140,000.00 128,884.00
4._.665% TELEFONICA EMISIO 38/03/06 180,000.00 147,402.00
4_7% AMERICA MOVIL SAB D 32/07/21 210,000.00 191,835.00
4.75% BASIN ELECTRIC PWR 47/04/26 180,000.00 135,354.78
4_75% ENTERGY LOUISIANA 52/09/15 150,000.00 119,502.63
4_875% SOUTHERN CAL EDIS 49/03/01 160,000.00 131,408.00
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4._95% AMEREN ILLINOIS CO 33/06/01 180,000.00 169,866.00
4.95% CENTERPOINT ENER H 33/04/01 100,000.00 94,670.00
4_95% ONCOR ELECTRIC DEL 52/09/15 80,000.00 68,210.32
4._95% UNION PACIFIC CORP 52/09/09 100,000.00 89,650.00
5.125% CLEAN HARBORS INC 29/07/15 100,000.00 92,375.00
5.125% GEORGIA POWER CO 52/05/15 120,000.00 104,652.00
5.125% PUBLIC SERVICE EL 53/03/15 70,000.00 63,525.00
5.2% PUBLIC SERVICE ELEC 33/08/01 150,000.00 143,115.00
5.25% HEALTHPEAK OP LLC 32/12/15 200,000.00 184,800.00
5.3% ENTERGY ARKANSAS LL 33/09/15 100,000.00 95,830.00
5.35% DUKE ENERGY CAROLI 53/01/15 80,000.00 71,287.20
5.4% AEP TRANSMISSION CO 53/03/15 100,000.00 92,600.00
5.45% FIRSTENERGY TRANSM 44/07/15 210,000.00 184,033.50
5.5% ORANGE SA 44/02/06 50,000.00 45,990.00
5.6% EXELON CORP 53/03/15 200,000.00 180,980.00
5.602% NATIONAL GRID PLC 28/06/12 200,000.00 197,340.00
5.638% NARRAGANSETT ELEC 40/03/15 160,000.00 145,975.84
5.749% NEXTERA ENERGY CA 25/09/01 200,000.00 199,120.00
5% NISOURCE INC 52/06/15 160,000.00 131,952.00
6.65% E.ON INTL FINANCE 38/04/30 120,000.00 114,264.96
7.75% VISTRA OPERATIONS 31/10/15 100,000.00 99,250.00
7.875% VODAFONE GROUP PL 30/02/15 130,000.00 142,246.00
8,980,000.00 7,509,462.61
1,137,157,923
3.35% BELL CANADA 25/03/12 160,000.00 154,967.52
5.85% BELL CANADA 32/11/10 140,000.00 141,171.24
5.88% BROOKFIELD RENEWAB 32/11/09 200,000.00 201,359.40
6.93% HYDRO ONE INC 32/06/01 200,000.00 222,460.00
700,000.00 719,958.16
78,943,412

0.125% GAS NETWORKS IREL 24/12/04 142,000.00 135,993.40
0.25% ACEA SPA 30/07/28 203,000.00 157,568.60
0.375% ALLIANDER NV 30/06/10 153,000.00 124,740.90
0.375% EDP FINANCE BV 26/09/16 149,000.00 135,038.70
0.375% ENEXIS HOLDING NV 33/04/14 151,000.00 111,921.20
0.375% ENGIE SA 27/06/21 100,000.00 88,610.00
0.375% TERNA RETE ELETTR 30/09/25 171,000.00 133,585.20
0.45% FEDEX CORP 29/05/04 110,000.00 90,728.00
0.8% VEOLIA ENVIRONNEMEN 32/01/15 100,000.00 78,090.00
1.25% IBERDROLA FINANZAS 26/10/28 100,000.00 93,690.00
1.375% ENBW ENERGIE BADE 81/08/31 100,000.00 80,490.00
1.375% NEDERLANDSE GASUN 28/10/16 100,000.00 89,720.00
1.45% IBERDROLA INTL BV 98/12/31 100,000.00 87,810.00
1.625% RTE RESEAU DE TRA 24/10/08 100,000.00 97,680.00
1.75% CELLNEX TELECOM SA 30/10/23 100,000.00 82,100.00
1.85% SOUTHERN POWER CO 26/06/20 109,000.00 103,277.50
2.375% ORANGE SA 98/12/31 100,000.00 95,770.00
2.375% TENNET HOLDING BV 33/05/17 149,000.00 137,825.00
2.5% RWE AG 25/08/24 138,000.00 134,770.80
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2.5% VEOLIA ENVIRONNEMEN 98/12/31 100,000.00 83,900.00
2.75% RTE RESEAU DE TRAN 29/06/20 100,000.00 95,120.00
3.5% GETLINK SE 25/10/30 100,000.00 98,020.00
4.25% HERA SPA 33/04/20 100,000.00 97,140.00
4.389% EAST JAPAN RAILWA 43/09/05 100,000.00 97,440.00
4.5% A2A SPA 30/09/19 129,000.00 129,812.70
4.5% ENGIE SA 42/09/06 100,000.00 97,540.00
4.625% RED ELECTRICA COR 98/12/31 100,000.00 97,930.00
4.75% ELECTRICITE DE FRA 34/10/12 300,000.00 302,550.00
3,504,000.00 3,158,862.00
510,345,744
2.5% VATTENFALL AB 83/06/29 116,000.00 92,034.40
2.875% SEGRO PLC 37/10/11 106,000.00 75,705.20
2% NATL GRID ELECT TRANS 40/04/17 100,000.00 58,760.00
2% SEVERN TRENT WATER UT 40/06/02 145,000.00 84,636.50
5.625% UNITED UTILIT WAT 27/12/20 84,000.00 84,075.60
6.625% SUEZ 43/10/05 100,000.00 103,020.00
8.375% SSE PLC 28/11/20 160,000.00 179,440.00
811,000.00 677,671.70
125,423,478
1,851,870,557
1,851,870,557
1,878,670,638
1,878,670,638
1 2.3% 61.9%
59 97.7%
4 100.0% 4.2%
28 100.0% 27.2%
7 100.0% 6.7%
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