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Hl
F—=ASUT7
SYDNEY AIRPORT -STAPLED SECURITIES-

T35VL
NEOENERGIA

hry
EMERA
HYDRO ONE

thE
CHINA YANGTZE POWER GDR -SPONS.-

Fyv—7
ORSTED

AT
ELECTRICITE DE FRANCE
ENGIE

K1Y
E.ON
RW.E.

FUv
HELLENIC TELECOMMUNICATION ORGANIZATIONS

1907
ENEL
TERNA RETE ELETTRICA NAZIONALE

ART>
AENA
ENDESA
IBERDROLA

1£YR
NATIONAL GRID

AUD 5,917.147.00 3.018,997.892.00 0.29
3,018,997.892.00 0.29

BRL 13,127,700.00 4,538,487,783.00 0.44
4,538,487,783.00 0.44

CAD 5,075,728.00 22,258,468,707.00 2.14
CAD 1,180,282.00 2,737,418,054.00 0.26
24,995,886,761.00 2.40

UsD 5,431,884.00 15,364,555,461.00 1.48
15,364,555,461.00 1.48

DKK 671,458.00 14,387,629,237.00 1.38
14,387.629,237.00 1.38

EUR 9,283,738.00 15,180,627,330.00 1.46
EUR 9,808,190.00 15,777.217,399.00 1.51
30,957.844,729.00 297

EUR 26,100,925.00 29,976,755,799.00 2.88
EUR 10,109,794.00 44,284,375,065.00 4.25
74,261,130.864.00 7.13

EUR 3.326,061.00 5,567,264,588.00 0.53
5.567.264,588.00 0.53

EUR 43,584,355.00 45,969,685,152.00 4.41
EUR 31.671,506.00 25,194,100,686.00 2.42
71.163,785,838.00 6.83

EUR 26,159.00 475,312,377.00 0.05
EUR 2,147,935.00 6.156,339,616.00 0.59
EUR 30,640,799.00 45,541,458,222.00 4.37
52,173,110,215.00 5.01

GBP 35,390.856.00 43,251,927.204.00 4.15



HEEICHT S

EZ] BE e IR (F3) b 52(%)
SCOTTISH & SOUTHERN ENERGY GBP 18.810,498.00 40,480,701,102.00 3.89
SEVERN TRENT GBP 483,151.00 1,574,358,928.00 0.15
UNITED UTILITIES GROUP GBP 1,328,719.00 1,704,676,463.00 0.16
87.011,663.697.00 8.35
TAVHERE
ALLIANT ENERGY usD 5,547,211.00 28,969,330,302.00 2.78
AMEREN CORPORATION usD 4,398,704.00 34,815,261,945.00 3.34
AMERICAN ELECTRIC POWER usb 2,758,730.00 23,108,592,010.00 2.22
AMERICAN WATER WORKS usb 1,199.863.00 18,591,739,466.00 1.79
ATMOS ENERGY CORP usb 1.315.623.00 12,732,588,545.00 1.22
BLACK HILLS usD 163,980.00 1,028,624,869.00 0.10
CENTERPOINT ENERGY usD 12,867.00 28,334,072.00 0.00
CME GROUP A’ usDh 563,259.00 10,394,572,676.00 1.00
CMS ENERGY usb 5,514,552.00 33.742,526,169.00 3.24
CROWN CASTLE INTERNATIONAL usb 784,632.00 12,652,599,770.00 1.21
DOMINION ENERGY usb 5,520,331.00 42,139,876,295.00 4.05
DTE ENERGY usD 746,579.00 9,188,671.559.00 0.88
DUKE ENERGY usD 3.515,116.00 32,744,265,704.00 3.14
EDISON INTERNATIONAL usD 4,176,715.00 26,598,091,818.00 2.55
ENTERGY usb 4,282,761.00 43,112,292,055.00 4.14
EVERGY usb 4,540,588.00 25,392,127.,051.00 2.44
EVERSOURCE ENERGY usb 2,148,245.00 18,900.231,511.00 1.81
EXELON usD 7.186,193.00 31.,175,120,193.00 2.99
FIRSTENERGY usDh 2,624,503.00 8.083,513,210.00 0.78
HEALTHCARE TRUST OF AMERICA'A' usDh 3,773,187.00 10,649,458,501.00 1.02
NEXTERA ENERGY usb ©.604,050.00 51,685,092,124.00 4.97
NISOURCE usb 1,181.078.00 2,737,128,579.00 0.26
NORFOLK SOUTHERN usb 115,902.00 2,811,531.809.00 0.27
PUBLIC SERVICE ENTERPRISE GROUP usD 3.881,253.00 22,972,779,719.00 2.21
SEMPRA ENERGY usD 3,665,436.00 47,791,021,438.00 4.60
SOUTHERN COMPANY ush 5,168,908.00 32,192,182,554.00 3.09
UNION PACIFIC usb 655,600.00 13,901.067,952.00 1.33
VISTRA usb 1,254,332.00 2,451,923,955.00 0.24
WEC ENERGY GROUP usD 3.236,682.00 30,173.923,624.00 290
XCEL ENERGY UsD 3,508,172.00 23,710,770,813.00 2.28
654.,475,240,288.00 62.85
RERMEsSEt 1,037,915,597,353.00 99.66
REfaE 2,806,469,493.00 0.27
A 1,267,000,000.00 0.12
ZDHOEERE (554.801,941.00) (0.05)
HEESE 1,041,434,264,905.00 100.00
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3,799,099,911.00
1.646,598,984.00
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103,275,506.00
801.086,351.00

7.558,147,930.00
21,849,305,406.00
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(615,602,865.00)
(3.523,244.00)

26,209,834,839.00
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(58,983,647,740.00)
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S e HE wilckiy  HELHSS
AROERERIG R EBEh TV 52 - RO 5B CBE T h T L SREED 5 2 BHES
it
A—ZARSUT
SYDNEY AIRPORT -STAPLED SECURITIES- AUD 411,200.00 2,035,993.52 0.40
2,035,993.52 0.40
ISUN
NEOENERGIA BRL 660,900.00 2,217,334.00 0.43
2,217,334.00 0.43
nFs
EMERA CAD 228,244.00 9,713,352.48 1.90
HYDRO ONE CAD 53,853.00 1,212,098.97 0.24
10,925,451.45 2.14
thE
CHINA YANGTZE POWER GDR -SPONS.- usb 253,961.00 6,971,229.45 1.37
6,971,229.45 1.37
Fy7—7
ORSTED DKK 33,038.00 6,870,003.50 1.35
6,870,003.50 1.35
TI5320R
ELECTRICITE DE FRANCE EUR 454,912.00 7,218,831.69 1.41
ENGIE EUR 475,235.00 7.418,611.66 1.45
14,637,443.35 2.86
Ky
E.ON EUR 1,290,432.00 14,382,571.28 2.82
R.\W.E. EUR 499,563.00 21,235,923.82 416
35,618,495.10 6.98
F+
HELLENIC TELECOMMUNICATION ORGANIZATIONS EUR 140,874.00 2,288,311.68 0.45
2,288,311.68 0.45
19U7
ENEL EUR 2,145,133.00 21,956,737.49 4.30
TERNA RETE ELETTRICA NAZIONALE EUR 1,465,958.00 11,316,818.56 2.22
33,273,556.05 6.52
ANRT >
AENA EUR 1,405.00 247,746.19 0.05
ENDESA EUR 84,739.00 2,356,988.42 0.46
IBERDROLA EUR 1,502,639.00 21,673,756.14 4.25
24.,278,490.75 4.76
122
NATIONAL GRID GBP 1,748,457.00 20,736,825.91 4.06

- 21
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SCOTTISH & SOUTHERN ENERGY GBP 927,851.00 19,377.,551.58 3.80
SEVERN TRENT GBP 23,084.00 729,969.75 0.14
UNITED UTILITIES GROUP GBP 63.,485.00 790,410.81 0.15
41,634,758.05 8.15
TAVHERE
ALLIANT ENERGY usb 271,554.00 13,762,356.72 2.70
AMEREN CORPORATION usb 216,281.00 16,612,543.61 3.26
AMERICAN ELECTRIC POWER usb 128,534.00 10,448,528.86 2.05
AMERICAN WATER WORKS usb 55,138.00 8.291,101.06 1.63
ATMOS ENERGY CORP usb 56.332.00 5,290,701.44 1.04
BLACK HILLS usb 7,743.00 471,355.13 0.09
CME GROUP'A' usb 27,630.00 4,948,256.70 0.97
CMS ENERGY usb 260,843.00 15,488,857.34 3.04
CROWN CASTLE INTERNATIONAL usb 38.010.00 5,948,184.90 1.17
DOMINION ENERGY usb 273,329.00 20,248,212.32 3.97
DTE ENERGY usb 33.656.00 4,019.872.64 0.79
DUKE ENERGY usb 174,042.00 15,733,396.80 3.08
EDISON INTERNATIONAL usb 197,482.00 12,204,387.60 2.39
ENTERGY usb 213,348.00 20,841,966.12 4.09
EVERGY usb 216,175.00 11.731.817.25 2.30
EVERSOURCE ENERGY usb 102,172.00 8.723,445.36 1.71
EXELON usb 344,213.00 14,491,367.30 2.84
FIRSTENERGY usb 119,784.00 3,580,343.76 0.70
HEALTHCARE TRUST OF AMERICA'A' usb 176,928.00 4,846,057.92 0.95
NEXTERA ENERGY usb 328,680.00 24,963,246.00 4.88
NISOURCE usb 58,416.00 1.313,775.84 0.26
NORFOLK SOUTHERN usb 5,714.00 1,345,132.74 0.26
PUBLIC SERVICE ENTERPRISE GROUP usb 165,284.00 9,493,912.96 1.86
SEMPRA ENERGY usb 179,816.00 22,752,118.48 4.46
SOUTHERN COMPANY usb 245,711.00 14,850,772.84 2.91
UNION PACIFIC usb 32,571.00 ©.702,134.67 1.31
VISTRA usb 55,336.00 1,.049,723.92 0.21
WEC ENERGY GROUP usb 155,454.00 14,063,923.38 2.76
WILLIAMS COMPANIES usD 13.666.00 274,549.94 0.05
XCEL ENERGY UusbD 169,304.00 11,104,649.36 2.18
305,596,692.96 59.91
RERMEsSEt 486,347,759.86 95.32
REfaE 24,912,629.26 4.88
ZOfDMEER (1,053,956.95) (0.20)
HEESE 510,206,432.17 100.00
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2020F12A318(2#& T UIzHAE
(BT 1 K RJL)

SRS ESR 467,181,900.54

INg

o, fHgR 13,093,563.13

REAIR 8.769.80
13,102,332.93

M

BRI S K O IR ERARTTREN

RERBN. RITFHERBLOFIR

BESHER. —EXHM. EEERS IV ZTOMDER
FRBL

5 &

BRI (18R)
SRR & (FBR)
—REBMLF5TH]
-NERE
—RBTHES
SKIRMFIRE, (18R)
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—RERMELES
— BB THIEG
ERIC K BHMBEEDENE
RS FETFHER
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1,700,110.26
962,125.78
554,945.83
47,226.86
480,930.56
3,745,339.29
9,356,993.64

(22,669,057.06)
(3,198,348.73)
11,259,815.11

(5,250,597.04)

(2,478,131.53)
(1,353,211.84)
(9,081,940.41)
267.636,898.31
(206,923,466.28)
(31,120,712.36)
22,513,752.37
510,206,432.17
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FRAR

=)

BE

BE

R (F3)

HEECHT D
HEER(%)

I. REBOERBERIG IFFIC HEEN TV F 3 thDRFH 2THIETWE IS TL 2 RERD S5 2 BfEs

&2
HEN—-T VB
2.00% SINOPEC GROUP OVER DE 16/21 -SR-S

h*rs

0.289% ROYAL BANK OF CANADA 15/20 -SR-
0.45% C.I.B.C. 18/21 -SR-

2.50% TORONTO-DOMINION BANK 15/20 -SR-

TI20R

0.437% BPCE 15/20 S.11 -SR-

0.494% BFCM 15/20 -SR-

3.55% BPCE 10/20 -SR-

3.75% BNP PARIBAS 10/20 '13805' -SR-S
3.80% BPCE 10/20 -SR-

4.50% CITY OF PARIS 07/20 -SR-

B&
0.001% CENTRAL NIPPON 20/20 -SR-

Vote>TLT
0.00% NOVARTIS FINANCE 17/21 -SR-S
0.75% BANK OF CHINA LUXEMBOURG 16/21 - SR-

A509

1.75% BMW FINANCE NV 15/20 -SR-S
2.125% TENNET HOLDING 13/20 '6' -SR-
4.25% RABOBANK 14/20 S2878A -SR-S

EE
0.36% SHINHAN BANK 17/20 S7 -SR-
0.50% EXPORT-IMPORT BANK OF KOREA 11/21 - SR-

EFRHE
0.50% AFRICAN DEVELOPMENT BANK 10720 - SR-

1£YR
3.497% BP CAPITAL MARKETS 13/20 -SR-

Uusb 2,430,000.00 259,630,034.00 0.65
259,630,034.00 0.65

JPY 700,000,000.00 700,070,000.00 1.74
SEK 10.000,000.00 118.088,505.00 0.29
UsD 3,333,000.00 353,920,159.00 0.88
1.172,078,664.00 291

JPY 300,000,000.00 300.210,000.00 0.75
JPY 800,000,000.00 800,036,000.00 1.99
EUR 231,000.00 28,661,853.00 0.07
EUR 1,750.000.00 218,359,939.00 0.54
EUR 649,000.00 81.,174,677.00 0.20
EUR 500,000.00 62,511,386.00 0.16
1,490,953,855.00 3.71

EUR 4,000,000.00 496,044,911.00 1.23
496,044,911.00 1.23

EUR 2,000,000.00 248,287,684.00 0.62
EUR 1,500,000.00 186,912,881.00 0.47
435,200,565.00 1.09

SEK ©6.000,000.00 70,716,456.00 0.18
EUR 5,000,000.00 621,233,128.00 1.55
AUD 2,336,000.00 176,741,045.00 0.44
868,690,629.00 217

JPY 400,000,000.00 400,020,000.00 1.00
JPY 240,000,000.00 240,244,416.00 0.60
640,264,416.00 1.60

AUD 5,800,000.00 436,256,393.00 1.09
436,256,393.00 1.09

CAD 9,675,000.00 764,773,845.00 1.90
764,773.845.00 1.90



HEECHT D

22AR BE L] BFE (M) TR (%)

7 A ) HhERE

1.875% PHILIP MORRIS 14/21 -SR- EUR 3,700,000.00 462,672,290.00 1.15
462,672,290.00 1.15

aitl. 7.026,565,602.00 17.50

I. Z0OtOFEMRDHZEMIS

&F

T1IVR

0.325% OP CORPORATE BANK 15/20 -SR- JPY 700,000,000.00 700,252,000.00 1.74
700,252,000.00 1.74

BE

0.23% KOREA DEVELOPMENT BANK 18/21 548 - SR-  JPY 100,000,000.00 100,047,000.00 0.25
100,047,000.00 0.25

AT1A

0.00% CITY OF BERN 20/20 -SR- CHF 3,000,000.00 344,193,039.00 0.86

0.00% CITY OF GENEVA 20/21 -SR- CHF 4,000,000.00 459,520,361.00 1.14

0.00% CITY OF LAUSANNE 20/20 -SR- CHF 8,000,000.00 917,655,450.00 2.28

1,721,368,850.00 4.28

BEtI. 2,521,667,850.00 6.27

. SHAERIE R

EHIERIES

NIF—

CPAP. COMMUNAUTE FRANCAISE DE BELGIQUE 04/02/21 EUR 3,300,000.00 409,729,709.00 1.02

C.PAP. COMMUNAUTE FRANCAISE DE BELGIQUE 29/01/21  EUR 2,000,000.00 248,303,653.00 0.62
658,033,362.00 1.64

T2

C.PAP. RTE EDF TRANSPORT 21/10/20 EUR 3,000,000.00 372,042,870.00 0.93

C.PAP. STIF FRANCE 18/11/20 EUR 3,000,000.00 372,117,261.00 0.93
744,160,131.00 1.86

K1y

C.PAP. DEUTSCHE WOHNEN 18/11/20 EUR 2,000,000.00 248,075,893.00 0.62

C.PAP. DEUTSCHE WOHNEN 25/11/20 EUR 5,000,000.00 620,229,345.00 1.54
868,305,238.00 2.16

&8

CD CHINA DEVELOPMENT BANK (HK) 13/11/20 usbD 3,500,000.00 369,767,098.00 0.92
369,767,098.00 0.92

B&

C.PAP. CHINA CONSTRUCTION BANK (JP) 26/02/21 EUR 5,000,000.00 620,598,883.00 1.54

TBI JAPAN 02/11/20 S926 -SR- JPY 1,100,000,000.00 1,100,110,000.00 2.74

TBI JAPAN 05/10/20 S919 -SR- JPY 1,450,000,000.00 1,450,014,500.00 3.61

TBI JAPAN 10/03/21 -SR- JPY 500,000,000.00 500,350,000.00 1.25

TBI JAPAN 10/11/20 -SR- JPY 700,000,000.00 700,091,000.00 1.74

TBI JAPAN 11/09/20 5928 -SR- JPY 1,000,000,000.00 1,000,130,000.00 2.49

TBI JAPAN 12/10/20 5921 -SR- JPY 2,000,000,000.00 2,000,080,000.00 4.97

TBI JAPAN 14/12/20 -SR- JPY 2,200,000,000.00 2,200,682,000.00 5.47



HEECHT D

FRAR HE BE R (F3) FEE (%)
TBI JAPAN 19/10/20 -SR- JPY 1.500,000,000.00 1.500.090,000.00 3.73
TBI JAPAN 20/10/20 -SR- JPY 425,000,000.00 425,025,500.00 1.06
TBI JAPAN 24/11/20 S931 -SR- JPY 1.000,000,000.00 1,000,180,000.00 2.49
TBI JAPAN 25/02/21 -SR- JPY 1,000,000,000.00 1,000.640,000.00 2.49
TBI JAPAN 26/10/20 5925 -SR- JPY 1,000,000,000.00 1,000.080,000.00 2.49
TBI JAPAN S938 21/12/20 -SR- JPY 1,000,000,000.00 1,000.310,000.00 2.49
15,498,381,883.00 38.56
Vote>TLT
CD ICBC (LU) 11/01/21 EUR 3.,500,000.00 434,361,373.00 1.08
CD ICBC (LU) 23/10/20 EUR 4,000,000.00 496,041,241.00 1.23
930.,402.614.00 2.31
*5>9
C.PAP. HITACHI INTERNATIONAL 18/12/20 EUR 4,500,000.00 558,361,460.00 1.39
C.PAP. HITACHI INTERNATIONAL 30/09/20 EUR 5,000,000.00 619,925,210.00 1.54
C.PAP. LINDE FINANCE 08/12/20 EUR 2,000,000.00 248,153,904.00 0.62
1,426,440,574.00 3.55
SOAR=N
CD KOREA DEVELOPMENT BANK (SG) 16/07/21 UsbD 2,200,000.00 232,525,923.00 0.58
232,525,923.00 0.58
EE
C.PAP. WOORI BANK (UK) 31/03/21 EUR 4,000,000.00 496,785,399.00 1.24
496,785,399.00 1.24
757 EREER
C.PAP. ABU DHABI COMMERCIAL BANK 07/12/20  USD 3,000,000.00 316,913,993.00 0.79
316.913,993.00 0.79
ME DM
C.PAP. INDUSTRIAL BANK OF KOREA (UK) 20/11/20  USD 5,000,000.00 528,257,736.00 1.31
CD AGRICULTURAL BANK CHINA (UK) 0960621 EUR 1,000.000.00 124,139,379.00 0.31
CD EMIRATES NBD LONDON 05/10/20 EUR 3.000,000.00 371,968.256.00 0.93
CD EMIRATES NBD LONDON 25/03/21 EUR 5,000,000.00 620,935,998.00 1.55
CD MITSUBISHI UFJ TRUST & BANKING (UK) 15/12/20 JPY 500,000,000.00 500,052,100.00 1.24
CD MITSUBISHI UFJ TRUST & BANKING (UK) 23/12/20 JPY 300,000,000.00 300.034,410.00 0.75
CD MITSUBISHI UFJ TRUST AND BANKING (UK) 30/11/20 JPY 200,000,000.00 200.016,740.00 0.50
CD QATAR NATIONAL BANK (UK) 14/10/20  EUR 4,000,000.00 496,027,057.00 1.23
CD QATAR NATIONAL BANK (UK) 20/10/20  EUR 4,000,000.00 496,070.650.00 1.23
CD SHINHAN BANK (UK) 23/12/20 EUR 3,000,000.00 372,319,605.00 0.93
4,009,821,931.00 9.98
TAUHNERE
C.PAP. HONEYWELL INTERNATIONAL 13/10/20 EUR 5,000,000.00 619,963,707.00 1.54
CD NATIONAL BANK KUWAIT (NY) 14/01/20 USD 2,300,000.00 243,100,339.00 0.61
CD NATIONAL BANK KUWAIT (NY) 16/10/20 USD 4,000,000.00 422,783,790.00 1.05
1,285,847,836.00 3.20
SEt. 26,837,385,982.00 66.79
BRI SEt 36,385,619,434.00 90.56



HEECHT D

S5 B B (F3) Hs (%)
REIEE 1,925,523,864.00 4.79
¥E® 1,848,000,000.00 4.60
ZFDLDOFIEE 17,956,005.00 0.05
WMEESSt 40,177,099,303.00 100.00
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31,802,760,257.00

146,589,171.00
47,318.00

146,636,489.00

23,378,105.00
11.764,735.00
8.108,362.00
10,984,785.00
3,730,989.00
899,584.00

58,866,560.00
87,769,929.00
67.797.347.00
75,709,565.99
—375,126,999.00
885,000.01
—142,965,157.00

373.311.644.00
—293,153,851.00
—62,807,364.00
42,521,189,534.00
—34,083,872,366.00
—170,758.00
40,177,099,303.00
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