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(202541 H K A HE)
o il ERE i T |@n/m| wmen oy | e |HEGE
1 | PACIFICORP K| [e:3 6.250 [2037/10/15 |1, 100, 000K KV (1, 255, 634. 16 |1, 152, 382. 00 1.73
2 | DUKE ENERGY FLORIDA LLC K| [e:3 6.400 [2038/06/15 |1, 000, 000k K v (1,197, 661. 95 |1, 089, 090. 00 1.64
3 | TRANSCANADA PIPELINES Vi d &% 7.625 [2039/01/15| 934, 000K K/v |1, 109, 129. 09 (1, 085, 494. 80 1.63
4 | ONCOR ELECTRIC DELIVERY K [E &% 5.250 [2040/09/30 |1, 000, 000K KL |1, 070, 685. 33 974, 870. 00 1. 46
5 | DOMINION ENERGY INC K E &% 7.000 |2038/06/15| 820, 000k K/ 935, 559. 40 919, 892. 40 1.38
6 | KINDER MORGAN ENER PART K| [e:3 6.950 |2038/01/15 820, 000>k KL 889, 053. 47 895, 087. 40 1.34
7 | CON EDISON CO OF NY INC K| [e:3 6. 150 |2052/11/15 850, 000>k KL 956, 576. 42 893, 120. 50 1.34
8 | EXELON CORP K [E [e:3 3.350 [2032/03/15 |1, 000, 000K KL 906, 303. 18 888, 610. 00 1.33
9 | ENTERPRISE PRODUCTS OPER K [E &% 4.850 [2044/03/15| 920, 000 KL 892, 601. 56 832, 333. 20 1.25
10 | ENTERPRISE PRODUCTS OPER K [E &% 5.950 [2041/02/01| 800, 0004 KL 872, 716. 06 830, 536. 00 1.25
11 | SOUTHERN CO K[ [%:3 5.200 [2033/06/15| 760, 0004 KL 756, 288. 82 754, 239. 20 1.13
12 | ONEOK INC K| [=8:3 6.100 |2032/11/15 640, 000>k KL 665, 880. 98 665, 248. 00 1.00
13 | ONEOK INC K| &5 3.400 [2029/09/01 700, 000>k KL 679, 780. 05 653, 856. 00 0.98
14 | ENEL FINANCE INTL NV FT oK [e:3 6.800 |2037/09/15 600, 000>k KL 638, 106. 64 650, 934. 00 0.98
15 | ENEL FINANCE INTL NV FT K [%:3 5. 750 [2040/09/14 [500, 0005 > K 676, 603. 87 612, 040. 25 0.92
16 | ELECTRICITE DE FRANCE SA 77 UAR %3 6.950 [2039/01/26| 550,000 K/ 631, 502. 60 605, 363. 00 0.91
17 | GEORGIA POWER CO K [E [%:3 4.300 [2042/03/15| 700, 000 KL 672,192. 34 598, 815. 00 0. 90
18 | ONEOK PARTNERS LP K| [=8:3 6.850 |2037/10/15 540, 000>k KL 573,076. 94 583, 453. 80 0. 88
19 | MPLX LP K| [=8:3 4.700 |2048/04/15 700, 000>k KL 621, 024. 44 579, 852. 00 0.87
20 | ENBRIDGE INC hFH [e:3 6.700 |2053/11/15 530, 000>k KL 588, 444. 10 576, 200. 10 0.87
21 | NEXTERA ENERGY CAPITAL K [E &% 4.900 [2028/02/28| 540, 000K KL 536, 875. 85 541, 819. 80 0.81
22 | E.ON INTL FINANCE BV FT K &% 6. 650 [2038/04/30| 500, 0004 KL 617, 623. 47 535, 300. 00 0. 80
23 | COLUMBIA PIPELINES OPCO K [E &% 6.544 [2053/11/15| 500, 000 KL 548, 867. 10 528, 090. 00 0.79
24 | EVERSOURCE ENERGY K [E &5 5.950 |2029/02/01 510, 000k KL 516, 501. 94 526, 136. 40 0.79
25 | ACCIONA ENERGIA FINANCIA ARA &5 3. 750 [2030/04/25 500, 000L—m& 536, 628. 22 526, 046. 78 0.79
26 | PUBLIC SERVICE COLORADO K| [e:3 5.250 |2053/04/01 540, 000>k KL 517,881.72 500, 504. 40 0.75
27 | NGG FINANCE PLC Je[E &% 5.625 [2073/06/18 [400, 0007 > K 494, 487. 95 495, 393. 40 0.74
28 | NEXTERA ENERGY CAPITAL K [E &% 5.000 [2032/07/15| 500, 000 KL 509, 103. 38 494, 595. 00 0.74
29 | EDP FINANCE BV FT K &% 1.710 [2028/01/24| 540, 000k KL 521,712.71 493, 203. 60 0.74
30 | NEXTERA ENERGY CAPITAL K| &5 4.900 |2077/12/01 500, 000>k KL 490, 796. 76 482, 510. 00 0.72
@ FEREEW:

HOUHIED D FH A (20254 1 AR HEE)




@ ZOMOBEEEDOTE LD

(20254 1 H 2K A BL{E)
i o B WE | o) BE o) T
1 | EURO-BUND FUTURE MAR25 a—n 5w 2025/03/06 —17 — 74,728. 92 0.11
2 | US LONG BOND(CBT) MAR25 | K Riv St 2025/03/20 —16 — 27, 000. 00 0. 04
3 | CURRENCY FORWARD EUR a—n PRI 2025/02/28 1 - 25, 769. 09 0.04
4 | CURRENCY FORWARD EUR o—n AR 2025/02/28 1 — 2,910. 86 0.00
5 | CURRENCY FORWARD GBP YRR FE i 2025/02/28 1 — 542. 72 0. 00
6 | CURRENCY FORWARD AUD A% FE i 2025/02/28 1 — —1,233.43 0. 00
7 | CURRENCY FORWARD EUR a—n PRI 2025/02/28 1 - —5,952.50 —0.01
8 | CURRENCY FORWARD MXN AFTay LRI 2025/02/28 1 — | —14,414.10 —0.02
9 | CURRENCY FORWARD AUD A2 PRI 2025/02/28 1 — | —35,027.26 —0.05
10 | CURRENCY FORWARD EUR 2—n BN IE e 2025/02/28 1 — | —80,837.79 —0.12




(4) BRXE

O MEEOHER

A PR 1 A7 0 MEREMRS (X a~y 7T R)
K Rv M AFary M

%3 SRHEER

(01549 AFA) 37, 555, 345. 98 5,799, 672, 080 109. 52 818
A SRHERER

(01649 A A1) 61, 284, 386. 66 9, 464, 147, 832 123. 40 922
%5 SFHEER

(01T 9 AAR) 56, 692, 868. 40 8, 755, 079, 667 131.96 986
%6 SFHEER

(201849 A A1) 53, 752, 360. 94 8, 300, 977, 100 138. 05 1,031
BT RFHEER

(20199 A ) 68, 124, 518. 27 10, 520, 469, 356 161. 33 1,205
%8 REFHEER

(202029 F A H) 65, 555, 636. 39 10, 123, 756, 928 172. 92 1,292
%9 SEFHEER

(2021529 F A H) 50, 568, 674. 41 7, 809, 320, 389 183. 74 1,373
FBIORFHEER

(2022429 F A H) 30, 257, 107. 00 4,672, 605, 034 156. 36 1, 168
BIEFHEER

(20239 A B) 71, 380, 952. 00 11, 023, 360, 417 173.59 1,297
BI2EFHAEER

(202449 A B) 62, 997, 480. 88 9, 728, 700, 972 204. 86 1, 530

20234£10H R H 71, 022, 810. 26 10, 968, 052, 588 171. 82 1,283

11A%H 76, 284, 088. 87 11, 780, 551, 844 180. 07 1, 345

12H KA 82, 673, 425. 13 12, 767, 257, 043 187. 89 1, 404

20244F 1 A H 81, 539, 147. 27 12, 592, 090, 513 189. 20 1,413

2 HRHE 55, 417, 008. 64 8, 558, 048, 644 187. 62 1, 402

3 KA 55, 792, 086. 77 8, 615, 971, 960 190. 54 1,423

4 A*H 54, 658, 387. 73 8, 440, 894, 817 187. 64 1,402

5 HKH 53, 957, 008. 33 8, 332, 580, 796 191. 04 1,427

6 ARH 52, 698, 451. 01 8, 138, 221, 789 193. 56 1, 446

7HRH 53, 337, 219. 23 8, 236, 866, 766 197. 55 1,476

8 ARH 55, 735, 994. 17 8, 607, 309, 580 201. 33 1, 504

9 ARKH 62, 997, 480. 88 9, 728, 700, 972 204. 86 1,530
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KPMG Audit S.a r.l. Tel: +352 22 51511
39, Avenue John F. Kennedy Fex: #4352 22 511
L1855 Luxembourg E-mail: info@kpmg.lu

Internat: www.kpmg.lu

To the Unitholders of

DWS Global Utility Bond Master Fund
2, Boulevard Konrad Adenauer

L-1115 Luxembourg

REPORT OF THE REVISEUR D'ENTREPRISES AGREE

Report on the audit of the financial statements

Opinion

We have audited the financial statements of DWS Global Utility Bond Master Fund (*the Fund™}, which comprise the
statement of net assets and the statement of investments and other net assets as at 30 September 2024 and the
statement of operations and the statement of changes in net assets for the year then ended, and notes to the finan-
cial statements, including a summary of significant accounting policies.

In our opinion, the accompanying financial statements give a true and fair view of the financial position of DWS
Global Utility Bond Master Fund as at 30 September 2024, and of the results of its operations and changes in its net
assets for the year then ended in accordance with Luxembourg legal and regulatory requirements relating to the
preparation and presentation of the financial statements.

Basis for opinion

We conducted our audit in accordance with the Law of 23 July 2016 on the audit profession {"Law of 23 July 2016™)
and with International Standards on Auditing (*ISAs") as adopted for Luxembourg by the Commission de Surveil-
lance du Secteur Financier ("CSSF”). Qur responsibilities under the Law of 23 July 2016 and ISAs as adopted for
Luxembourg by the CSSF are further described in the = Responsibilities of “réviseur d'entreprises agréé” for the
audit of the financial statements » section of our report. We are also independent of the Fund in accordance with
the International Code of Ethics for Professional Accountants, including International Independence Standards,
issued by the International Ethics Standards Board for Accountants (“IESBA Code”) as adopted for Luxembourg by
the CSSF together with the ethical requirements that are relevant to our audit of the financial statements, and have
fulfilled our other ethical responsibilities under those ethical requirements. We believe that the audit evidence we
have obtained is sufficient and appropriate to provide a basis for our opinion,

Other information
The Board of Directors of the Fund's Management Company is respensible for the other information. The other

information comprises the information stated in the annual report but does not include the financial statements and
our report of the “réviseur d'entreprises agréé” thereon.

2025 KPMG Audlt 5. 1., & Liocernisoury anidty and a membar firm of the KPMG global onganization of Independeit mernbar firr affliated with
KPMA Intamnational Limitad, n privats English company limited by gusrantes. Al righta resseved. R.C.S Luembaurg B 1246133
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Our opinion on the financial statements does not cover the other information and we do not express any form of
assurance conclusion thereon.

In connection with our audit of the financial statements, our responsibility is to read the other information and, in
doing so, consider whether the other information is materially inconsistent with the financial statements or our
knowledge obtained in the audit or otherwise appears to be materially misstated. If, based on the work we have
performed, we conclude that there is a material misstatement of this other information, we are required to report
this fact. We have nothing to report in this regard.

Responsibilities of the Board of Directors of the Fund’'s Management Company and Those Charged
with Governance for the financial statements

The Board of Directors of the Management Company is responsible for the preparation and fair presentation of
these financial statements in accordance with Luxembourg legal and regulatory requirements relating to the prepa-
ration and presentation of the financial statements, and for such internal control as the Board of Directors of the
Fund’'s Management Company determines is necessary to enable the preparation of financial statements that are
free from material misstatement, whether due to fraud or error.

In preparing the financial statements, the Board of Directors of the Fund’s Management Company is responsible for
assessing the Fund's ability to continue as a going concern, disclosing, as applicable, matters related to going
concern and using the going concern basis of accounting unless the Board of Directors of the Fund's Management
Company either intends to liquidate the Fund or to cease operations, or has no realistic alternative but to do so.

Responsibilities of the “réviseur d'entreprises agréé” for the audit of the financial statements

The objectives of our audit are to obtain reasonable assurance about whether the financial statements as a whole
are free from material misstatement, whether due to fraud or error, and to issue a repart of the “réviseur d’entreprises
agréé” that includes our opinion. Reasonable assurance is a high level of assurance, but is not a guarantee that an
audit conducted in accordance with the Law of 23 July 2016 and with ISAs as adopted for Luxembourg by the CSSF
will always detect a material misstaterent when it exists. Misstatements can arise from fraud or error and are con-
sidered material if, individually or in the aggregate, they cculd reasonably be expected to influence the economic
decisions of users taken on the basis of these financial statements.

As part of an audit in accordance with the Law of 23 July 2016 and with ISAs as adopted for Luxembourg by the
CSSF, we exercise professional judgment and maintain professional skepticism throughout the audit.

g
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We also:

Identify and assess the risks of material misstatement of the financial statements, whether due to fraud or error,
design and perform audit procedures respensive to those risks, and obtain audit evidence that is sufficient and
appropriate to provide a basis for our opinion. The risk of not detecting a material misstatement resulting from
fraud is higher than for one resulting from error, as fraud may involve cellusion, forgery, intentional omissions,
misrepresentations, or the override of internal control.

Obtain an understanding of internal control relevant to the audit in order to design audit procedures that are
appropriate in the circumstances, but not for the purpose of expressing an opinion on the effectiveness of the
Fund's internal control.

Evaluate the appropriateness of accounting policies used and the reasonableness of accounting estimates and
related disclosures made by the Board of Directors of the Fund’s Management Company.

Conclude on the appropriateness of the Board of Directors of the Fund's Management Company use of the going
concern basis of accounting and, based on the audit evidence obtained, whether a material uncertainty exists
related to events ar conditions that may cast significant doubt on the Fund's ability to continue as a going
concern. If we conclude that a material uncertainty exists, we are required to draw attention in our report of the
“réviseur d'entreprises agréé” to the related disclosures in the financial statements or, if such disclosures are
inadequate, to modify our opinion. Qur conclusions are based on the audit evidence obtained up to the date of
our report of the “réviseur d'entreprises agréé”. However, future events or conditions may cause the Fund to
cease to continue as a going concern.

Evaluate the overall presentation, structure and content of the financial statements, including the disclosures,
and whether the financial statements represent the underlying transactions and events in a manner that achieves
fair presentation.

We communicate with those charged with governance regarding, among other matters, the planned scope and
timing of the audit and significant audit findings, including any significant deficiencies in internal control that we
identify during our audit.

Luxembourg, January 23, 2025 KPMG Audit S.a r.l.

Cakinet de révision agréé

~ Y
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Pia Schanz
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3.75% Acciona
Energia
Financiacion
Filiales SA
(MTN) 2023/2030

1.625%
Alliander NV
2018/perpetual
*

4. 50%
Alliander NV
2024/perpetual
*

3.85% Amprion
GmbH (MTN)
2024/2039

2.00% APA
Infrastructure
Ltd (MTN)
2020/2030

1.625% AusNet
Services
Holdings Pty
Ltd (MTN)
2021/2081 *

4.25% CEZ AS
(MTN)
2024/2032

4.125% CEZ AS
(MTN)
2024/2031

1.00% Czech
Gas Networks
Investments
Sarl

(MTN) 2020,/2027

3.10% Duke
Energy Corp
(MTN)
2022/2028

3.875% EDP -
Energias de
Portugal SA
(MTN)
2023/2028

7.50%
Electricite de
France SA
(MTN)
2022/perpetual
*

4. 625%
Electricite de
France SA
(MTN)
2023/2043

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

500, 000

130, 000

100, 000

100, 000

280, 000

300, 000

219, 000

188, 000

200, 000

150, 000

300, 000

200, 000

300, 000

(M)

80, 180, 000

20, 846, 800

16, 036, 000

16, 036, 000

44, 900, 800

48, 108, 000

35, 118, 840

30, 147, 680

32,072,000

24, 054, 000

48, 108, 000

32,072, 000

48, 108, 000

100, 000

100, 000

200, 000

219, 000

188, 000

(@
(M) ) (M)

200, 000 32, 072, 000

100, 000 16, 036, 000

16, 036, 000
16, 036, 000

120,000 19, 243, 200

32,072,000 100, 000 16,036, 000

35, 118, 840

30, 147, 680

100, 000 16, 036, 000

100, 000 16, 036, 000

100, 000 16, 036, 000

%

%

%

%

%

%

%

%

%

%

%

%

100. 409

98. 403

103. 489

100. 567

92. 857

95. 385

102. 166

101. 557

94. 487

100. 102

103. 289

109. 844

104. 494

Ck )

560, 709.

142, 871.

115, 581.

112, 318.

290, 380.

319, 592

249, 888.

213,237

211, 055.

167, 698.

346, 075

245, 358

350, 112

20

87

74

30

68

35

08

09

70

45

65

52

(M)

54,791,070.36 8,461, 384, 996

86, 590, 322

22,063, 703

17, 849, 288

17, 345, 315

44, 843, 488

49, 354, 647

38, 590, 216

32, 930, 204

32, 593, 332

25,897,672

53, 444, 379

37,890, 736

54, 067, 876

(%)
86.98
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4. 125%
Electricite de
France SA — EUR 200,000 32,072,000 200,000 32,072,000 %
Reg— (MTN)
2024/2031

4. 375%

Electricite de

France SA EUR 200,000 32,072,000 200,000 32,072,000 %
(MTN)

2024/2036

4. 75%

Electricite de

France SA EUR 100,000 16,036,000 100,000 16,036, 000 %
(MTN)

2024/2044

0.375% Elenia
Verkko Oyj
(MTN)
2020/2027

3.875% Elia
Group SA (MTN) EUR 200,000 32,072,000 200,000 32,072,000 %
2024/2031

2. 125% EnBW
Energie Baden—
Wuerttemberg
AG 2021/2081 *

5. 25% EnBW
Energie Baden—
Wuerttemberg
AG 2024/2084 *

6. 125% EnBW

International

Finance BV EUR 170,000 27,261, 200 80,000 12,828,800 % 125.07 237, 463. 63 36,671,508  0.38
(MTN)

2009/2039

3.50% EnBW

International

Finance BV EUR 197,000 31,590,920 197,000 31,590,920 % 102.215 224, 892. 98 34,730,223  0.36
(MTN)

2024/2031

4.50% Enel

Finance

International  EUR 110,000 17, 639, 600 100, 000 16,036,000 % 104. 326 128, 168. 20 19,793,015  0.20
NV (MIN)

2023/2043

2.25% Enel SpA

2020/perpetual EUR 160, 000 25, 657, 600 % 96.049 171, 635. 80 26,505,717 0.27
*

104. 189 232,727.07 35,940,041  0.37

=

104.913 234, 344. 27 36,189,786  0.37

=

=

105. 467 117, 790. 87 18,190,444  0.19

EUR 200,000 32,072,000 200,000 32,072,000 % 93.673 209, 237. 47 32,312,542 0.33

=

=

101. 366 226, 421. 33 34,966,246 0. 36

EUR 300,000 48,108, 000 100, 000 16, 036,000 %  83.36 279, 301. 97 43,132,603  0.44

EUR 300,000 48,108,000 400,000 64, 144,000 100,000 16,036,000 Y% 103.939 348, 252. 97 53,780,706  0.55

6. 375% Enel
SpA  (MTN)

EUR 150, 000 24, 054, 000 100, 000 16, 036, 000 % 107.055 179, 346. 64 27,696, 502 0. 28
2023/perpetual
*

4.25% Engie SA
(MTN) EUR 100, 000 16, 036, 000 100, 000 16, 036, 000 % 102. 116 114, 048. 30 17,612, 479 0.18
2024/2044

4.75% Engie SA
2024/perpetual EUR 200,000 32,072,000 200,000 32,072,000 % 101.911 227,638. 70 35,154,244 0. 36
*

5.125% Engie
SA —Reg— EUR 200, 000 32,072, 000 300, 000 48, 108, 000 100, 000 16,036,000 % 102.655 229, 300. 57 35, 410, 887 0. 36
2024/2099 *

6.651% EPH

Financing

International  EUR 400,000 64,144,000 650,000 104,234,000 250,000 40,090,000 % 107.43 479, 932. 99 74,116,052  0.76
AS (MTN)

2023/2028
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5.875% EPH
Financing
International EUR 178,000 28, 544, 080 178,000 28, 544, 080 % 104. 506 207, 757. 29 32, 083, 958 0.33
AS (MTN)
2024/2029

4.25% ESB
Finance DAC
(MTN)
2023/2036

4. 875%
Iberdrola

F(;A?;glzas SABIR 200,000 32,072, 000 100,000 16, 036, 000 %

2023/perpetual
*

EUR 170,000 27, 261, 200 100, 000 16,036,000 % 107.089 203, 324. 08 31,399,338  0.32

103. 364 230, 884. 27 35,655,458  0.37

3. 375%
Iberdrola
Finanzas SA
2024/2035

1. 825%

Iberdrola

International

BY EUR 100,000 16, 036, 000 %

2021/perpetual
*

EUR 300,000 48,108,000 300,000 48,108, 000 % 99.601 333, 718. 27 51,536,112  0.53

89. 969 100, 481. 92 15,517,423  0.16

3.25% Naturgy

Finance Iberia o
SA QITN) EUR 200,000 32,072,000 200,000 32,072,000 %
2024/2030

3.625% Naturgy
Finance Iberia
SA (MTN)
2024/2034

3.875%

Nederlandse

Gasunie NV EUR 100,000 16,036,000 100,000 16, 036, 000 % 103.59 115, 694. 54 17,866,708  0.18
(MTN)

2024/2044

0. 905%
NorteGas
Energia
Distribucion
SA (MTN)
2021/2031

3.75% Orsted
AS (MTN) EUR 120,000 19, 243, 200 % 102. 894 137, 900. 66 21,295,999  0.22
2023/2030

3.625% Orsted
AS (MTN) EUR 200, 000 32,072, 000 % 101. 116 225, 862.91 34, 880, 009 0. 36
2023/2028

5. 125% Orsted
AS 2024/3024 *

4. 375% Redexis
Gas SA (MTN) EUR 100, 000 16, 036, 000 100, 000 16, 036, 000 % 101.833 113,732. 24 17, 563, 670 0.18
2024/2031

2.75% RWE AG
(MTN) EUR 280,000 44, 900, 800 120,000 19,243,200 % 98.212 307,126.73 47,429,581  0.49
2022/2030

3.625% RWE AG
(MTN) EUR 260,000 41,693,600 380,000 60,936,800 120,000 19,243,200 Y% 102.096 296, 467. 51 45,783,478  0.47
2024/2032

4.50% SNAM SPA
—Reg- EUR 200,000 32,072,000 200,000 32,072,000 % 101.125 225,883.01 34,883,113 0.36
2024/2099 *

100. 081 223, 551. 03 34,522,986  0.35

EUR 100,000 16, 036,000 100,000 16, 036, 000 % 99.156 110, 742. 43 17,101,953  0.18

EUR 300, 000 48, 108, 000 100, 000 16,036,000 % 83.309 279, 131. 09 43,106,214  0.44

=

UR 250,000 40, 090,000 250,000 40, 090, 000 % 103.2 288, 147. 42 44,498,606 0. 46
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2.625% SPP

Infrastructure

Financing BV EUR 280, 000 44,900, 800 120,000 19,243,200 %  99.33 310, 622. 92 47,969, 498 0.49
(MTN)

2015/2025

1. 00% SPP-
Distribucia AS
(MTN)
2021/2031

4.00% SSE PLC
2022/perpetual EUR 280, 000 44, 900, 800 120,000 19,243,200 % 99.865 312, 295. 97 48,227,867  0.50
*

EUR 280, 000 44, 900, 800 120,000 19,243,200 % 81.14 253, 739. 49 39,184,989  0.40

5.00% Suez
SACA (MTN) EUR 300, 000 48, 108, 000 100, 000 16,036,000 % 109. 791 367, 860. 39 56, 808,680  0.58
2022/2032

1.625% TenneT
Holding BV
(MTN)
2022/2026

2.75% TenneT
Holding BV
(MTN)
2022/2042

4.875% TenneT
Holding BV
2024/perpetual
%

EUR 250, 000 40, 090, 000 % 97.504 272, 243. 47 42,042,559  0.43

EUR 150,000 24, 054, 000 100,000 16,036,000 % 87.89 147, 239. 98 22,738,270  0.23

EUR 130,000 20, 846,800 130,000 20, 846, 800 % 101.303 147, 082. 40 22,713,935  0.23

4. 75%

Teollisuuden

Voima Oyj EUR 190, 000 30, 468, 400 % 105. 887 224, 693. 90 34,699,479 0. 36
(MTN)

2023/2030

2.375% Terna —

Rete Elettrica

Nazionale EUR 280, 000 44, 900, 800 120,000 19,243,200 % 95.04 297, 207. 32 45, 897, 726 0.47
2022/perpetual

%

3.875% Terna —

Rete Elettrica

Nazionale EUR 160, 000 25, 657, 600 100, 000 16,036,000 % 104. 083 185, 992. 24 28,722,782  0.29
(MTN)

2023/2033

3. 00%
Vattenfall AB  EUR 150,000 24, 054, 000 100, 000 16,036,000 % 97.281 162, 972. 50 25,167,843  0.26
2015/2077

5.993% Veolia

Environnement

SA EUR 100, 000 16,036,000 200,000 32,072,000 100,000 16,036,000 % 106.491 118, 934. 52 18,367,058  0.19
2023/perpetual

*

3. 125% APA
Infrastructure GBP 280,000 53,673,200 120,000 23,002,800 % 88.048 329, 936. 82 50,952,143  0.52
Ltd 2019/2031

6.50% Centrica
PLC 2024/2055  GBP 100, 000 19, 169, 000 100, 000 19, 169, 000 % 102. 758 137, 520. 96 21, 237, 362 0.22
*

6.25% E.ON

International

Finance BV GBP 200, 000 38, 338, 000 100,000 19, 169,000 % 106. 867 286, 040. 07 44,173,168  0.45
(MTN)

2002/2030

6.375% E.ON

International

Finance BV GBP 120,000 23, 002, 800 80, 000 15,335,200 % 108. 342 173, 992. 83 26,869,713  0.28
(MTN)

2002/2032
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4.75% E.ON
International
Finance BV GBP 100, 000 19, 169, 000 100, 000 19, 169, 000 % 96.913 129, 698. 60 20, 029, 355 0.21
(MTN)
2012/2034

7.375%
Electricite de
France SA
2024/2099 *

5. 75% Enel

Finance

International  GBP 280, 000 53,673,200 120, 000 23,002,800 % 101.671 380, 985. 44 58, 835,581  0.60
NV (MIN)

2009/2040

1. 125%

National Gas

Transmission GBP 190,000 36, 421, 100 % 72.425 184, 160. 02 28,439,832  0.29
PLC (MTN)

2021/2033

5. 625% NGG
Finance PLC GBP 400,000 76,676, 000 200,000 38,338,000 % 99.896 534, 762. 99 82,583,449  0.85
2013/2073 *

4.875% Orsted
AS (MTN) GBP 400, 000 76, 676, 000 200, 000 38,338,000 % 99.092 530, 459. 02 81,918,786  0.84
2012/2032

2.125% Orsted
AS (MTN) GBP 130,000 24,919, 700 % 93.519 162, 703. 34 25,126, 277 0. 26
2019/2027

3.74% SSE PLC
2020/perpetual GBP 250,000 47,922,500 250,000 47,922,500 % 97.845 327, 364. 74 50, 554,937  0.52
%

GBP 100,000 19,169,000 100,000 19, 169, 000 % 102. 419 137, 067. 28 21,167,300  0.22

2. 50%
Vattenfall AB  GBP 280,000 53,673,200 120,000 23,002,800 % 88.994 333,481. 71 51,499,580  0.53
2021/2083 *

6. 875%
Vattenfall AB  GBP 130,000 24,919, 700 % 102. 888 179, 003. 42 27,643,498  0.28
2023/2083 *

4. 375% Abu

Dhabi National

Energy Co. USD 480, 000 74, 126, 400 220, 000 33,974,600 % 99.708 478, 598. 40 73,909, 951 0.76
PJSC —Reg—

(MTN) 2018/2025

4. 375% Abu

Dhabi National

Energy Co. Uush 210,000 32,430, 300 % 100. 745 211, 564. 50 32,671,906  0.34
PJSC -Reg-

(MTN) 2023,/2029

6.20% Atmos
Energy Corp. USD 130,000 20, 075, 900 190,000 29, 341,700 60,000 9,265,800 % 115.759 150, 486. 70 23, 239, 661 0.24
2023/2053

2. 40%

Baltimore Gas

and Electric USD 110,000 16, 987, 300 60,000 9,265,800 % 97.393 107, 132. 30 16, 544,441 0. 17
Co. (MTN)

2016/2026

5. 40%

Baltimore Gas
and Electric
Co. 2023/2053

3. 50%
Berkshire
Hathaway
Energy Co.
(MTN)
2015/2025

USD 100, 000 15, 443, 000 60,000 9,265,800 % 104.239 104, 239. 00 16,097,629  0.16

USD 400,000 61,772,000 200, 000 30, 886,000 % 99.529 398, 116. 00 61,481,054  0.63



b2

IR
BENIL

2)=thpd

WS oseH,

Ji%y

i S ik

i e &

1_

T

Rk EE

4. 95%
CenterPoint
Energy Houston
Electric LLC
(MTN) 2023/2033

3. 875%
Comision
Federal de
Electricidad —
Reg— 2021/2033

3.70%
Commonweal th
Edison Co.
(MTN)
2018/2028

6. 75%
Consolidated
Edison Co. of
New York, Inc.
2008/2038

3. 35%
Consolidated
Edison Co. of
New York, Inc
(MTN)
2020/2030

6. 15%
Consolidated
Edison Co. of
New York, Inc
2022/2052

5. 90%
Consolidated
Edison Co. of
New York, Inc.
2023/2053

7.00% Dominion
Energy, Inc.
2008/2038

4. 85% Dominion
Energy, Inc.
2022/2052

5. 375%
Dominion
Energy,
(MTN)
2022/2032

7.00% Dominion
Energy, Inc.
2024/2054 *

4.80% Duke
Energy Corp.
2015/2045

3. 75% Duke
Energy Corp
2016/2046

6.40% Duke
Energy Florida
LLC 2008/2038

6.65% E.ON
International
Finance BV -
Reg— 2008,/2038

1.71% EDP
Finance BV —
Reg— (MTN)
2020/2028

Inc.

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

290, 000

310, 000

340, 000

400, 000

250, 000

850, 000

100, 000

820, 000

340, 000

280, 000

120, 000

200, 000

500, 000

1, 000, 000

500, 000

540, 000

44,784, 700

47,873, 300

52, 506, 200

61,772,000

38, 607, 500

131, 265, 500

15, 443, 000

126, 632, 600

52, 506, 200

43, 240, 400

18, 531, 600

30, 886, 000

77,215,000

154, 430, 000

77, 215, 000

83, 392, 200

(@R
)

150, 000

400, 000

120, 000

(M)

23, 164, 500

61,772, 000

18, 531, 600

(FoR
1)

140, 000

200, 000

160, 000

200, 000

100, 000

400, 000

50, 000

380, 000

160, 000

120, 000

100, 000

300, 000

500, 000

200, 000

260, 000

(M)

21, 620, 200

30, 886, 000

24,708, 800

30, 886, 000

15, 443, 000

61,772, 000

7,721, 500

58, 683, 400

24, 708, 800

18, 531, 600

15, 443, 000

46, 329, 000

77,215, 000

30, 886, 000

40, 151, 800

%

%

%

%

%

%

%

%

%

%

%

102.

84.

185

556

98. 81

117.

96.

114.

111.

117.

93.

104.

109.

93.

79.

114.

113.

92.

989

469

683

135

754

009

901

596

269

534

575

805

186

Ck Fv)

296, 336.

262, 123.

335, 954.

471, 956.

241, 172.

974, 805.

111, 135.

965, 582.

316, 230.

293, 722.

131, 515.

186, 538.

397, 670.

1, 145, 750.

569, 025.

497, 804.

50

60

00

00

50

50

00

80

60

80

20

00

00

00

00

40

(M)

45,763, 246

40, 479, 748

51, 881, 376

72,884, 165

37, 244, 269

150, 539, 213

17,162, 578

149, 114, 952

48, 835, 492

45, 359, 612

20, 309, 892

28, 807, 063

61,412,178

176, 938, 173

87, 874, 531

76, 875,933

(%)
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6. 95%
Electricite
de France SA
~Reg—
2009/2039

5. 70%
Electricite
de France SA
—Reg— (MTN)
2023/2028

4. 25%
Enbridge,
Inc. (MTN)
2016/2026

1.60%
Enbridge,
Inc. (MTN)
2021/2026

5.70%
Enbridge,
Inc. (MTN)
2023/2033

6. 70%
Enbridge,
Inc.
2023/2053

6.80% Enel
Finance
International
NV -Reg-
2007/2037

6.50% Energy
Transfer LP
2012/2042

2.40% Entergy
Corp. (MTN)
2021/2031

5. 15% Entergy
Louisiana LLC
(MTN)
2024/2034

5.80% Entergy
Texas, Inc

2023/2053

5. 95%
Enterprise
Products
Operating LLC
2011/2041

4. 85%
Enterprise
Products
Operating LLC
2013/2044

4. 85%
Enterprise
Products
Operating LLC
(MTN)
2024/2034

5. 95%
Eversource
Energy (MTN)
2023/2029

5. 50%
Eversource
Energy (MTN)
2024/2034

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

(FoR
)

120, 000

300, 000

400, 000

350, 000

200, 000

130, 000

600, 000

500, 000

360, 000

219, 000

280, 000

800, 000

540, 000

340, 000

310, 000

290, 000

18, 531, 600

46, 329, 000

61,772,000

54, 050, 500

30, 886, 000

20, 075, 900

92, 658, 000

77, 215, 000

55, 594, 800

33,820, 170

43, 240, 400

123, 544, 000

83, 392, 200

52, 506, 200

47,873, 300

44, 784, 700

(FoR
HE9)

(@R

(F) 1%

80, 000

200, 000

200, 000

250, 000

100, 000

130, 000 20, 075, 900

400, 000 61,772,000 300, 000

1, 000, 000

180, 000

219, 000

33,820, 170

120, 000

400, 000

260, 000

500,000 77,215,000 160, 000

450,000 69,493,500 140, 000

410,000 63,316,300 120,000

(M)

12, 354, 400

30, 886, 000

30, 886, 000

38, 607, 500

15, 443, 000

46, 329, 000

154, 430, 000

27,797, 400

18, 531, 600

61,772, 000

40, 151, 800

24,708, 800

21, 620, 200

18, 531, 600

% 114.

% 104.

% 99.

% 95.

878

298

961

012

% 105.6

% 116.

% 113.

% 109.

% 87.

% 103.

% 107.

% 108.

% 95.

% 101.

% 105.

% 104.

515

492

584

199

258

429

667

795

625

977

145

CK )

137, 853.

312, 894.

399, 844.

332, 542

211, 200.

151, 469.

680, 952.

547, 920.

313, 916.

226, 135.

300, 801.

869, 336

517, 293.

345, 525.

328, 528.

302, 020.

60

00

00

00

00

50

00

00

40

02

20

00

00

00

70

50

(F)

21, 288, 731

48, 320, 220

61, 747, 909

51, 354, 461

32,615,616

23,391, 435

105, 159, 417

84, 615, 286

48, 478, 110

34,922, 031

46, 452, 729

134, 251, 558

79, 885, 558

53, 359, 426

50, 734, 687

46, 641, 026

(%)
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5. 95%
Eversource
Energy (MTN)
2024/2034

7.60% Exelon
Corp
2002/2032

4.95% Exelon
Corp.
2016/2035

3.35% Exelon
Corp. (MTN)
2023/2032

5.45% Exelon
Corp. (MTN)
2024/2034

2.25%
FirstEnergy
Corp. (MTN)
2020/2030

5.60% Florida
Power & Light
Co. 2024/2054

4.125% Florida
Power & Light
Co. 2011/2042

4.30% Georgia
Power Co.
2012/2042

6.95% Kinder
Morgan Energy
Partners LP
(MTN)
2007/2038

4.70% Kinder
Morgan Energy
Partners LP
2012/2042

5.05% Kinder
Morgan, Inc
2015/2046

4. 30% Kinder
Morgan, Inc
(MTN)
2018/2028

3.60% Kinder
Morgan, Inc
2021/2051

5.20% Kinder
Morgan, Inc
(MTN)
2023/2033

5. 30%
MidAmerican
Energy Co.
2024/2055

4.125% MPLX LP
(MTN)
2017/2027

4.70% MPLX LP
2018/2048

5.00% MPLX LP
(MTN)
2023/2033

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

(@R
)

270, 000

120, 000

340, 000

1, 000, 000

110, 000

340, 000

250, 000

400, 000

480, 000

820, 000

250, 000

200, 000

120, 000

265, 000

130, 000

400, 000

200, 000

280, 000

280, 000

41, 696, 100

18, 531, 600

52, 506, 200

154, 430, 000

16, 987, 300

52, 506, 200

38, 607, 500

61,772, 000

74,126, 400

126, 632, 600

38,607, 500

30, 886, 000

18, 531, 600

40, 923, 950

20, 075, 900

61,772,000

30, 886, 000

43, 240, 400

43, 240, 400

(@R
)

270, 000

390, 000

110, 000

250, 000

400,000 61,772,000

600, 000 92, 658, 000

(M)

60, 227, 700

(FoR
1)

41, 696, 100

80, 000

160, 000

500, 000

16, 987, 300

160, 000

38, 607, 500

200, 000

220, 000

380, 000

100, 000

100, 000

80, 000

100, 000

200, 000

100, 000

120, 000

120, 000

(M)

12, 354, 400

24,708, 800

77,215, 000

24, 708, 800

30, 886, 000

33,974, 600

58, 683, 400

15, 443, 000

15, 443, 000

12, 354, 400

15, 443, 000

30, 886, 000

15, 443, 000

18, 531, 600

18, 531, 600

%

%

%

%

%

%

%

%

%

%

%

%

%

%

%

%

%

%

%

107.

117.

100.

93.

105.

88.

109.

90.

91.

661

875

453

094

174

745

607

686

398

114.19

89.

100.

72.

101.

103.

99.

87.

100.

407

278

767

427

659

592

766

227

Ck Fv)

290, 684.

141, 450.

341, 540.

930, 940.

115, 691.

301, 733.

274, 017.

362, 744

438, 710.

936, 358.

223, 517.

186, 200.

120, 333.

192, 832.

131, 855.

414, 636

199, 184

245,744

280, 635

70

00

20

00

40

00

50

00

40

00

50

00

60

55

00

00

80

60

(M)

44, 890, 438

21, 844,124

52,744, 053

143, 765, 064

17, 866, 223

46, 596, 627

42, 316, 523

56, 018, 556

67, 750, 047

144, 601, 766

34,517, 808

28, 754, 866

18, 583, 118

29, 779, 131

20, 362, 383

64, 032, 237

30, 759, 985

37, 950, 369

43, 338, 556

(%)
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8.427%
National Rural
Utilities
Cooperative
Finance Corp
2013/2043 *

2.40% National

Rural

Utilities

Cooperative Uush 294,000 45, 402, 420 140, 000 21,620,200 % 91.005 267, 554. 70 41,318,472 0.42
Finance Corp

(MTN)

2020/2030

5.80% National
Rural
Utilities
Cooperative

Finance Corp
2022/2033

4.80% NextEra
Energy Capital
Holdings, Inc
2017/2077 *

2.25% NextEra

Energy Capital

Holdings, Inc. USD 280, 000 43, 240, 400 120,000 18,531,600 % 89.607 250, 899. 60 38,746,425  0.40
(MTN)

2020/2030

1. 9% NextEra

Energy Capital

Holdings, Inc. USD 100, 000 15, 443, 000 50,000 7,721,500 % 92.335 92, 335. 00 14,259,294  0.15
(MTN)

2021/2028

5.00% NextEra

Energy Capital

Holdings, Inc. USD 260, 000 40, 151, 800 120,000 18,531,600 % 103. 142 268, 169. 20 41,413,370  0.43
(MTN)

2022/2032

4.90% NextEra

Energy Capital

Holdings, Inc. USD 540, 000 83, 392, 200 260, 000 40, 151,800 % 102. 308 552, 463. 20 85,316,892  0.88
(MTN)

2023/2028

5.749% NextEra
Energy Capital
Holdings, Inc.
2023/2025

4.278% Niagara
Mohawk Power e, 100 000 15,443, 000 50,000 7,721,500 % 93.526 93, 526. 00 14,443,220  0.15

Corp —Reg—
2014/2034

5.25% Oncor

Electric USD 510,000 78,759,300 240,000 37,063,200 %
Delivery Co.

LLC 2011/2040

4. 95% Oncor
Electric
Delivery Co.
LLC 2023/2052

4. 55% Oncor

Electric

Delivery Co.,  USD 400,000 61, 772, 000 % 100. 762 403, 047. 86 62,242,681  0.64
LLC (MTN)

2023/2032

6.85% ONEOK
Partners LP Ush 540,000 83,392,200 400,000 61,772,000 260,000 40,151,800 % 113.268 611, 647. 20 94, 456,677  0.97
2007/2037

USD 143,000 22, 083, 490 % 100. 386 143, 551. 98 22,168,732  0.23

USD 200, 000 30, 886, 000 100, 000 15,443,000 % 108.733 217, 466. 00 33,583,274  0.34

USD 205,000 31,658, 150 100, 000 15,443,000 % 94.844 194, 430. 20 30,025,856 0.31

USD 170,000 26, 253, 100 80, 000 12, 354,400 % 101.113 171, 892. 10 26,545,297  0.27

102. 636 523, 443. 60 80, 835,395  0.83

USD 280, 000 43, 240, 400 120,000 18,531,600 % 97.976 274, 332. 80 42,365,214  0.44
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3. 40% ONEOK.
Inc. (MTN)
2019/2029

6. 10% ONEOK,
Inc. (MTN)
2022/2032

4. 40% ONEOK
Inc. (MTN)
2024/2029

5.90% Pacific
Gas & Electric
Co 2024/2054

6. 25%
PacifiCorp
2007/2037

5. 50%
PacifiCorp
2023/2054

3.70% PECO
Energy Co.
2017/2047

4.90% PECO
Energy Co.
(MTN)
2023/2033

4.65% Plains
All American
Pipeline LP
Via PAA
Finance Corp.
(MTN)
2015/2025

3.80% Plains
All American
Pipeline LP
Via PAA
Finance Corp.
(MTN)
2020/2030

5.25% PPL
Electric
Utilities
Corp.

2023/2053

5.25% Public
Service Co. of
Colorado

2023/2053

3.80% Public
Service
Electric and
Gas Co. (MIN)
2013/2043

4.65% Public
Service
Electric and
Gas Co. (MIN)
2023/2033

1.60% Public
Service
Enterprise
Group, Inc.
(MTN)
2020/2030

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

Ush

USD

(@R

)

400, 000

340, 000

119, 000

250, 000

Fr
(F) )

61,772, 000

52, 506, 200

18,377,170 119,000

38, 607, 500 250, 000

1,100, 000 169, 873, 000 350, 000

300, 000

200, 000

310, 000

280, 000

280, 000

480, 000

540, 000

400, 000

340, 000

340, 000

46, 329, 000

30, 886, 000

47, 873, 300

43, 240, 400

43, 240, 400

74,126, 400

83, 392, 200

61,772,000

52, 506, 200

52, 506, 200

() (Fn

)

200, 000
160, 000

18,377, 170

38, 607, 500

54, 050, 500 900, 000
500, 000

100, 000

140, 000

120, 000

120, 000

220, 000

260, 000

200, 000

160, 000

160, 000

(M)

30, 886, 000

24,708, 800

138, 987, 000

77,215,000

15, 443, 000

21, 620, 200

18, 531, 600

18, 531, 600

33, 974, 600

40, 151, 800

30, 886, 000

24, 708, 800

24,708, 800

%

95.

327

% 107.716

%

99.

892

% 104. 035

%

%

%

%

%

%

%

%

%

%

110. 88

100.

81.

102.

99.

95.

103.

101.

86.

101.

85.

911

778

907

899

523

477

045

028

622

679

Ck Fv)

381, 308.

366, 234.

118, 871.

260, 087.

1,219, 680

302, 733.

163, 556.

319, 011.

279, 7117.

267, 464.

496, 689

545, 643

344,112

345, 514

291, 308

00

40

48

50

00

00

00

70

20

40

60

00

00

80

60

(M)

58, 885, 394

56, 557, 578

18, 357, 323

40, 165, 313

188, 355, 182

46, 751, 057

25, 257, 953

49, 264, 977

43,196, 727

41, 304, 527

76,703, 775

84, 263, 648

53,141, 216

53,357,851

44, 986, 787

(%)

0.60
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1.70% San
Diego Gas &
Electric Co.
(MTN)
2020/2030

5.35% San
Diego Gas &
Electric Co.
2023/2053

3. 25% SGSP
Australia
Assets Pty Ltd
(MTN)
2016/2026

5.20% Southern
Co. (MTN)
2023/2033

4. 15% Southern
Power Co.

(MTN)
2015/2025

0.90% Southern
Power Co.

(MTN)
2021/2026

7.625%
TransCanada
PipeLines Ltd
2009/2039

5. 30%
Transcanada
Trust
2017/2077 *

3.15% Virginia
Electric and
Power Co.

(MTN)
2016/2026

3.75% Virginia
Electric and
Power Co.

(MTN)
2022/2027

4.75% WEC
Energy Group,
Inc. (MTN)
2023/2028

5.45% Western
Midstream
Operating
(MTN)
2024/2034

6.30% Williams
Cos, Inc
2010/2040

4.00% Williams
Cos, Inc.

(MTN)
2015/2025

3.75% Williams
Cos, Inc

(MTN)
2017/2027

4.65% Williams
Cos, Inc

(MTN)
2022/2032

USD

USD

USD

USD

USD

USD

USD

USD

USD

USD

UsD

usb

usb

USD

USD

USD

150,000 23, 164, 500

170,000 26, 253, 100

200, 000 30, 886, 000

760, 000 117, 366, 800

480,000 74,126, 400

280,000 43, 240, 400

934,000 144, 237, 620

200,000 30, 886, 000

250,000 38,607,500

340,000 52, 506, 200

250,000 38,607,500

215,000 33,202, 450

280,000 43, 240, 400

400,000 61,772,000

370, 000

57, 139, 100

340,000 52, 506, 200

(@R

) ()

250,000 38,607, 500

215,000 33, 202, 450

(FoR

wi (M)

80, 000 12, 354, 400

80, 000 12, 354, 400

340, 000 52, 506, 200

220,000 33,974, 600

120,000 18, 531, 600

600, 000 92, 658, 000

100, 000 15, 443, 000

160, 000 24, 708, 800

100, 000 15, 443, 000

120, 000 18, 531, 600

200, 000 30, 886, 000

180, 000 27, 797, 400

160, 000 24, 708, 800

%

%

%

%

%

%

%

%

%

%

%

%

86. 766

103. 247

98. 007

103. 829

99. 749

95. 766

123.

352

98. 217

98.851

99. 303

101. 738

100. 511

109. 456

99. 568

98. 623

99. 34

Ck Fv)

130, 149.

175, 519.

196, 014.

789, 100.

478, 795.

268, 144.

1,152, 107

196, 434.

247, 121.

337, 630.

254, 345

216, 098

306, 476

398, 272

364, 905

337, 756

00

90

00

40

20

80

68

00

50

20

00

65

80

00

00

(M)

20, 098, 910

27,105, 538

30, 270, 442

121, 860, 775

73, 940, 343

41, 409, 601

177,919, 989

30, 335, 303

38, 163, 900

52, 140, 232

39, 278, 498

33,372,115

47,329,212

61, 505, 145

56, 352, 295

52, 159, 659

(%)



b2

WEHRTORM S ST OSER,
BENIL oy

i S ik

i e &

1_

T

Rk EE

5.30% Williams
Cos, Inc.

(MTN)
2023/2028

5.156% Williams
Cos, Inc.

(MTN)
2024/2034

4.60% Xcel
Energy, Inc.
(MTN)
2022/2032

5.50% Xcel
Energy, Inc.
(MTN)
2024/2034

TS CERA
EJEES k¢
TW5HIMEES

Ft B
2.65 %

American
Transmission
Systems, Inc.
—144A-
2021/2032

6. 055%
Columbia
Pipelines
Holding Co.
LLC —144A-
2023/2026

5.097%
Columbia
Pipelines
Holding Co.
LLC (MTN)
2024/2031

6. 544%
Columbia
Pipelines
Operating Co.
LLC —144A-
2023/2053

5.50% Enel
Finance
International
NV (MTN)
2024/2034

2.742 %
KeySpan Gas
East Corp. -
144A- (MTN)
2016/2026

BB A— -
I+ A &E

USD

USD

USD

USD

USD

USD

Ush

USD

USD

340, 000

400, 000

350, 000

310, 000

70, 000

205, 000

250, 000

400, 000

355, 000

47,873, 300

52, 506, 200

61,772, 000

54, 050, 500

47, 873, 300

10, 810, 100

31, 658, 150

38,607, 500

61,772,000

54, 822, 650

For G
i) () wi (M)

140, 000 21, 620,200 %

500,000 77,215,000 160,000 24,708,800 Y%

200, 000 30, 886,000 Y%

350,000 54, 050, 500 %

140,000 21, 620,200 %

205,000 31,658, 150 %

150,000 23,164,500 60,000 9,265,800 %

400,000 61,772,000 %

160, 000 24, 708,800 %

103.

101.

99.

104.

88.

102.

101.

113.

103.

96.

474

371

248

203

081

572

094

078

994

862

_

Ck Fv)

320, 769.

344, 681.

396, 992.

364, 710.

, 594, 625

273, 051.

71, 800.

207, 242

282,695

415, 976.

343, 860.

40

80

00

50

30

40

70

00

00

(M)

49, 536, 418

53,229, 210

61,307,475

56, 322, 243

246, 257, 985

42,167, 281

11, 088, 136

32, 004, 490

43, 656, 589

64, 239, 174

53,102, 315

56, 385, 695.66 8, 707, 642, 981

.51

.55

.63

.58

.53

.43

L1l

.33

.45

. 66

.55

89. 51



n#x
(A /m ey o1id

WS DB

pL=S

WS oseH,
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1_

T
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Rk EE

(Fr
)
TUNT4T

(= A FAEH
Fva—bh &K
PDVEPNL £

)
ERMTVNT 4
5

AU AL
EFEY

Germany

Federal

Republic Notes HAfi© -18 21
10 year

12/2024 (DB)

US Treasury
Notes 30 year
Futures
12/2024 (DB)

HAL -10 10

ABETUNT 4
7

K&/ Kb
SEiEABRE
SEABEN
m>9)
F—T RS
vayv
AUD/USD
11267

EUR/USD
13.68H )7

MXN/USD
141. 45 5

SEABENY
(a—*hk)
=T - RKY
a3y
USD/EUR
11.8H

USD/GBP
3.0H 7

(For w s

1,070. 87

39 -804. 13
20 1,875.00

=76, 230. 57

67, 235. 48
-40, 317. 22

-63, 546. 44

=31, 703. 06

=7,899. 33

(M)

165, 374

-124, 182

289, 556

-11,772, 287

10, 383, 175

-6, 226, 188

-9, 813, 477

-4, 895, 904

-1, 219, 894

(%)

0.00

-0.12

-0.07

-0.10

-0.05

-0.01
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&

o A )8 i A == . i
sws R/ FREIIRLE DRL7 BERETOTR s it B i 2 et
@g 1= Al
1SN () Gy &F (g Gk FL) () ®%)
BCNS B B

RITTES 5,810, 413. 32 897,302,129 9.22
FEEEERITICTRIS
ANT-ERILFE
&
o—n#THESe EUR 88,041 14, 118, 255 98, 328. 67 15,184,897  0.15
E U /BRINERE
TEEEERET
LS DFES
5 KL AUD 7,362 705, 795 5,103. 18 788,084  0.01
RS R GBP 75,758 14,522, 051 101, 386. 14 15,657,062  0.16
A A JPY 239 239 1.67 258 0.00
AFxay MN 272,339 2,034, 372 13, 862. 13 2,140,729  0.02
K KL UsD 5,591, 731. 53 863,531,100  8.88
FDHDEE 723, 860. 95 111,785,847 1.15
ARUIFE 723, 770. 57 111,771,889  1.15
Z OO R 90. 38 13,957  0.00
EEE L 3
F2EInE 682, 532. 93 105, 403,560 1.08
BESH 63,671,613.34 9,832, 807,248 101.07
ZOhnEE -505, 273. 45 -78,029,379 -0.80
ﬁfﬂlﬁa s -171,595.38  —26,499,475 0. 27
HIH
Z OfthofAfl -333, 678. 07 -51, 529,904 -0.53
EE L 3 ~ ~ N
raaE 24,588. 83 3,797,253 -0.04
aEEE -674,132.46  -104,106,276 -1.07
MEE 62,997, 480.88 9,728, 700,972 100.00

NR—t v MEROBEHMEIINUE LA LETH D720, T OTNRBENE L TV D EEERD D,

HAFIMI IS5 T U, S A — b7 ) AHCFR SR TOAUIRE 0 — B,

EAkin 6 MR CATAHETH B,

— 28 —

SR LA



SZARRESSE 1 A7 Y MU PEMRS JS J OSEATIR 2 AR RES: A 4K A EE RASAESR 1 A M7z 0 JlE PE RS

(FrREE) ()
SMELS 1 O Y B E @S
Class AUDH AUD 5.67 544
Class EURH EUR 6. 20 994
Class MEXH MXN 204. 86 1,530
Class USD usb 7.22 1,115
RTERWAFOK
Class AUDH 1% 1,966, 918. 00011
Class EURH 1% 2,191,797. 00011
Class MEXH %% 684, 906. 000 [1
Class USD % 4,563, 868. 0001
SRS R
SEMERIFr

DB=RAFx e RN T e FT— e F—eTF53 77K
SEABZNOIZNEF

F—exzX = e RN X e — ITAFTAE—T— - aLFR XN I—avN, BAm
YN T AT e FH (UK) BIO2—bE—= X+ A « U—

HEL— b~ (EHEES)

20244F- 9 A 30 A BL{E
KL 1.442689% F)L = 1K Fv
a—n 0.895375—m = 1 F/b
R R 0. T4T21THAR Y R = LK RV
BN 143. 185000 H A = 1K K1
AFyaty 19. 646250~%Y = 1K Fv

FHlIcBE 9 5 FEEIE

BN Z RIS 1 0472 0 S PEMAS ZIRE L. 7 7> ROGETMZ1T 5, FEMEN 72 it 7 —
Z OTELR L OMIFE ORGEL., FHESESEED U 3HH EoZERFEEF 23R HERREICB WA
TE ST FHI A DRI DWW TEA L TV D FEICE S TIThbivb,

B Uik S A TF-C & RS A TN O g ftd & LTORAT— K « A RU— |k « R
J oA B —FaFAGmbHDOLI BT NTHELEEHESHE OB TEE SN, M OARERIRY
M35/X7 A =2 2D <FHIET vV (RSN HiGiiE) OERICE D IESN D, Y% FIEIEAkE
RE=2 VT « TaERAOKNG L5 TS, FH=FNO AT LIMiEERICET 2 EEMEOMR
I, ZOMOMEEERERAE, 7 VERXD L 32 othomdEt) e FIEOF HZ2@E L TiTbid,

ARG ETHE SN TV A EREMLAEIT AR S - iR mEIc S < O TR,

fiE
IS EhR R
MR A FADOEEDR L gy BHAGE) 1TEF0,
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1.

2.
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4.
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V.
1.
2.
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V.
1
2
VI.
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BRitEE INRFAEZEO)

20234F10H 1 HA 5H20244F 9 A30H F TOFJE

. E

- AMRESIC & 2 SZHORLE (FUR BB ERAT)
. URENE PEREIC & DS IORLE (RUR BB R AT

. PERR - AEIR SRR
wEE

. &R

EERER I

PR -

SR R

B PR ARAT
BA, BB LOAEE M
. AEREL

Z D%

A&&t

. MBI

SEANER S|

FER

ESZEEPS

YERL -S4 /B8R
LARMMFIE 8%
. REBFMAE DA E)
. RFEBLFHIHE O M2 E)
LERRBMFILE BREE
. BEMRIE K

RFEHFH A GHEHR) OMZENL, HEFHfis (
Hand, REBFHEL GHIER) WEICIZ, W AHET

(FriE1s) (M)
UsSD 2,796, 895. 80 431, 924, 618
UsSD 78,377.99 12,103, 913
usbh -12, 853. 62 -1, 984, 985
UsSD 2,862,420.17 442,043, 547
usbh -881, 076. 08 -136, 064, 579
UsSD -850, 583. 01 —-131, 355, 534
usb -30, 493. 07 -4, 709, 045
usb -73,675.99 -11, 377,783
USD -29, 885. 02 —-4,615, 144
usb -77,507. 41 -11, 969, 469
usbD -1,062, 144.50 -164, 026, 975
UsSD 1, 800, 275. 67 278,016, 572
usbh 34,796, 914. 37 5,373, 687, 486
UsSD -36, 832, 593. 56 -5, 688, 057, 423
UsSD -2,035,679.19 -314, 369, 937
usbD -235, 403. 52 -36, 353, 366
usbh 7,865, 719. 33 1,214, 703, 036
UsSD -388, 369. 36 -59, 975, 880
UsSD 1,477,349.97 1,154,727, 156
usbD 1,241, 946. 45 1,118,373, 790

BIZEVETDT TR (AT A) OERPGEND,

REHFHI L, RIS RERT TR RS TV D,

FHGE) FREED O IR R FBREmE GEER) REEZJC T
B SINAMEBOBEDMEE L . TNENOBEEGO L



BV I#HERLEE (UTF ITER] &£WLVD)
TSRS T AORERALEIL, LLTFO@EY TH 5,
Class AUDH “3#1.68% Class EURH 431, 74%
Class MEXH “F3#£1.93% Class USD #=£1.70%

TERIZ, FFEDORFHEEICE T 2 TN ENOZERSR 7 7 AEIET 5 H M LOHRMoa5F ()
SIEMZERS) 7 7 2 FOVEMEEIC D LEEG L LTERISLTVD,

5| &H
YAFHEE I DI G [ E AL, 14,282. 455Kk RV Th o7,

B &I, REMMICT 7> FOBEIZEE L CHEBNCHE £ /I3 SNy, BEDOBEIZHEDE
G 2T _RCOBANEEND, XD TWEEEEDH D, SEEENARDBIAIT TR CEEIC
HENTWND,

MAELDHEE
20234 720244
(Frm) (M)

I. 77> FOEMEEMEE UsSD 71, 380, 952. 00 11,023, 360, 417

1. AEEES 4 USD -2, 786, 337. 07 -430, 294, 034

2. flih AR UsD -13, 315, 096. 40 -2, 056, 250, 337

3. AR UusD 476, 015. 90 73,511, 135

4. MHEFR UsSD 7,241, 946. 45 1, 118, 373, 790
PR :

Y FEHAMF R UusD -235, 403. 52 -36, 353, 366

HFEBIFTAT 4 D Al 25 B UsSD 7, 865, 719. 33 1,214,703, 036

KR FEBLFH R D HIZE B UsSD -388, 369. 36 -59, 975, 880

0. 77> FOEAXRME EMmEE UsSD 62,997, 480. 88 9, 728, 700, 972




ERME (INERELZED)
DR -
A EEAR |
FUNRT 4 TEIOEOMOEEERS] L
() s

EREBEL INERELZED)
DR -
A EEAR |
FUNRT 4 TEIOEOMOEEERG] L
() s

REHRFHEE BOHEE
DR -
A EEAR |
FUNRT 4 TE IO OMOEEERS] L
() s

BEOEYN

UusSD

USD
usb
usb

UsSD
USD
usbh
usbh
UsSD
USD

usbh
usbh

20234 720244

(FriE1g)
34,796, 914. 37

502, 646. 21
450, 921. 66
33, 843, 346. 50

-36, 832, 593. 56

-2, 027, 698. 22

—-528, 647. 23

-34, 276, 248. 11

1,477, 349. 97

7,865, 719. 33

-207, 820. 84
-180, 548. 52

(M)
5, 373, 687, 486

77,623,654
69, 635, 832
5, 226, 428, 000

-5, 688, 057, 423

-313, 137, 436

-81, 638, 992

-5, 293, 280, 996

1,154,721, 156

1,214, 703, 036

-32,093, 772
-27, 882, 108

I zomEBiIcid, 772 a VSIS LIZAT v 7RSI 6N/ £7-13V T FBLMERT U RT 4 7 L 5 H5

NEENDZLDRH D,



2 3FEMOME PER KL OARRES 1 H 472 0 R PEMRAK 0O 2 E)

(FriEts) (M)
IR P
20244F UsSD 62, 997, 480. 88 9, 728, 700, 972
20234F USD 71, 380, 952. 00 11, 023, 360, 417
20224F USD 30, 257, 107. 00 4,672, 605, 034
WIRZARRESR 1 H 2472 0 M PE A%
20244F Class AUDH AUD 5. 67 544
Class EURH EUR 6. 20 994
Class MEXH MXN 204. 86 1,530
Class USD USD 7.22 1,115
20234F Class AUDH AUD 5.48 525
Class EURH EUR 5.88 943
Class MEXH MXN 173.59 1, 297
Class USD UsSD 6. 81 1,052
20224F Class AUDH AUD 5.70 546
Class EURH EUR 6.01 964
Class MEXH MXN 156. 36 1,168
Class USD USD 6. 90 1, 066

BRELEROHLILE (FAYRTIIL—TOEEFERICEDIL) #EBLTERINLT 7V FDE
EMEICHRLEEI

BREHRNCB W TRELREROS L EEBIOEAN FTAFD18 5% E) ThdrTrn—h—%i#
CCHEMiENTz, ¥7 7 ROGEEMEICHRLIIGI ARG E®O 2EE1X, 0.28% Th o7z, #ESI
%H13867, 345. 92k KL ThHh - 7=,



HECAE DM *
Class AUDH
fE5E B4+ BE ZRIE 1O Y
(Frmiy) (M)

PR 2023410 H 20 H AUD 0.03 3
Hr Bl 2023411 H 20 H AUD 0.03 3
R 20234F12H 20 H AUD 0.03 3
SR 202441 A22H AUD 0.03 3
Hr Bl 202442 A20H AUD 0.03 3
SR 20244 3 A21H AUD 0.03 3
PR 20244 4 A 22H AUD 0.03 3
SR 202445 A21H AUD 0.03 3
PSR 202446 A20H AUD 0.03 3
SR 202447 A22H AUD 0.03 3
R 202448 A20H AUD 0.03 3
PSR 202449 A20H AUD 0.03 3
Class EURH

fE5E =EG) BE FRIE 1 O%7Y

(RTBEE) (M)

PR 2023410 H 20 H EUR 0. 02 3
Hr Bl 2023411 H 20 H EUR 0. 02 3
SR 20234F12H 20 H EUR 0. 02 3
R 202441 A22H EUR 0. 02 3
Hr Bl 202442 A20H EUR 0. 02 3
PR 20244 3 A21H EUR 0. 02 3
R 20244 4 A 22H EUR 0. 02 3
SR 202445 A21H EUR 0. 02 3
PSR 202446 A20H EUR 0.02 3
PR 202447 A 22H EUR 0. 02 3
SR 202448 A20H EUR 0. 02 3
SR 202449 A20H EUR 0.02 3
Class MEXH

YRFHEE ORI HRE Shi,



Class USD

fE5E B4+ BE ZWSH10%772Y
(FriEg) (M)

PR 2023410 20 USD 0.03 5
SR 2023411 H 20 H UusD 0.03 5
SR 2023412 H 20 H UusD 0.03 5
R 202441 A22H USD 0.03 5
R 202442 A20H UusD 0.03 5
R 202443 A21H UusD 0.03 5
R 20244 4 A22H USD 0.03 5
SR 202445 A21H UusD 0.03 5
R 202446 A20H UusD 0.03 5
PSR 202447 A22H USD 0.03 5
SR 202448 A20H UusD 0.03 5
SR 202449 A20H UusD 0.03 5
*  fhotEHITIEH B i IR EHh TS
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AHEBIZTLHT D7 7~ Nk, BEREREICEH SN D20108F212A 1THG OV B TNV 7k N— |
I (ZOHOWIELZEGTr) ITEIEE T 7 K (fonds commun de placement) TV . ANLHF
T4 TG T 7 REBESHICE T SN D20134E 7 12 MHEME (Z0%OIEEET) IS AL
T4 THEE7 7K (A1TF) LAHRRINTWD,

INTA+—I VR

Ra—FaT ) 77y N (HEEFD OEENIE., Thbb 7 r—v 2 RIE, 77y RZAERESR
DOMFADOEI L > THIE SN D, ZAeabs: 1 024720 $iEEMMiks (= E M) &, RS E4A 2N
BTN, FMEEOBREDEMEE LTHWONR D, BED /T 4 —~< 2 ALK 0 1E Al iE 2 7"
T5HDOTIEZR,

KIET DX F2— I BEDLINTNDLGEIEL, AREFICRRIN TS, KREETOTXTO
MET —#1%, 202449 H30ABEDETH D BB I N TV AEAERL) |

THERRE

77 v FEZASFEZFOAIL, Ot gl &l JOEME R, 72 b N EEREFIEHRCCE
(CINA, EILOBERFFEREE SR L OELOFER S ERICPRSE E05 0 2 55121300 % P
HEIESX TN,

TR S LKV ERME

B L ORATAS 3 L OVE =AMMiRG. 72 & NS ARAERRA H AT OO T X TOFHIT, EHET0
BRLFEBHTC. ERITHREADSRERGER TE 5, 72, BITMEES L OB B Mg, ZA8iE5o
LI LA E T, WEARETA (fr X —xy b, BTERVAT A, HH%) 2B TARIH
Do



(2) BRstHEE
77 v FORFEFHEECOWTE, T MEEH o [ (1) BESRER) OHBEICRHEL
=77y RO HEEFHES (WRREEET) | 2202 L,

(3) BERMAFHAMEF

7 7 v ROEEEEMEEEAMZEICOWTIZ, [T, MBEEE) o [ (1) SEciEEk) omEAE
WCE#H L7277 R [HRER— 75 V4] #2580z &,
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