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19 1
(@)
125,247,982,844 100.08
96,089,540 0.08
125,151,893,304 100.00
19 1
)
20,757,641,927 13.89
357,156,055 0.24
29,559,656,112 19.77
29,916,812,167 20.01
3,613,793,048 2.41
7,590,821,070 5.08
1,944,702,256 1.30
2,773,863,719 1.86
15,923,180,093 10.65
18,392,567,515 12.30
1,798,619,897 1.21
48,891,742,682 32.71
3,481,644,867 2.33
918,043,800 0.61
5,011,177,332 3.35
78,493,796,093 52.51
4,399,522,976 2.94
149,490,953,256 100.00
1
2
) (@)
AU 10YR 0703 SFE 4,682,038,168 3.13
AU 3YR 0703 SFE 3,387,988,800 2.27
@
a 30
19 1
(@D) (@D) (@D) (@D) (@D)
1 91,003,402,488 | 1.3593| 123,700,925,002 | 1.3763 |125,247,982,844 [100.08

23




19 1
100.08
100.08
a. 30
19 1

( ) () O O O

1 AUSTRALIA GOVT 60,700,000.00 5, 927?;;2?53: 5, 811?;3:;?6?& 6.250000 | 2015/4/15 3.89
2 NEW S WALES TREASURY 51,500,000.00 4,995?512(12; 41954?522(,);212 7.000000 | 2010/12/1 3.31
3 AUSTRALIA GOVT 49,020,000.00 4, 743?522752; 4, 631?;12?8?523 6.000000 | 2017/2/15 |3.10
4 AUSTRALIA GOVT 38,500,000.00 3, 762?;‘71471?432 3, 737?528?722 7.500000 | 2009/9/15 2.50
5 QUEENSLAND TREASURY 33,600,000.00 3, 162?;31:}02; 3, 116?1’52?23% 6.000000 | 2013/8/14 2.08
6 NEW S WALES TREASURY 30,400,000.00 2, 915?&22?1;2 2, 904?;22?6;2 8.000000 | 2008/3/1 1.94
7 NEW S WALES TREASURY 29,600,000.00 2, 777?&?2?721 2, 747?5’3;‘??123 6.000000 | 2012/5/1 1.84
8 AUSTRALIA GOVT 30,500,000.00 2,781?632?;§§ 2,70l?é$§?é2; 5.250000 | 2019/3/15 1.81
9 QUEENSLAND TREASURY 28,000,000.00 2, 624?62;%01‘21 2, 612?;,22%822 6.000000 | 2009/7/14 |1.75
10 AUSTRALIA GOVT 27,800,000.00 2, 607?&:1?928 2, 582?;3;3?823 5.750000 | 2011/6/15 1.73
11 ASIF 11 26,200,000.00 2,460?%32:}633 2,454?;22?{3;2 6.500000 | 2008/11/20 |1.64
12 LANDWIRTSCH,RENTENBANK 25,000,000.00 2, 296?4’112?0;2 2, 258?5.22?532 5.750000 | 2015/1/21 1.51
13 COLONIAL FINANCE LTD 24,000,000.00 2, 249?5‘)23%8?2 2, 252?:;;21,162? 5.500000 | 2007/3/26 1.51
14 SLM CORP 23,000,000.00 2, 156?531?52?1 2, 149?:123?0‘71; 6.500000 | 2009/5/18 1.44
15 NEW S WALES TREASURY 23,300,000.00 2, 127?‘(;32?322 2, 092?é§§?42i 5.500000 | 2014/8/1 1.40
16 COUNTRYWIDE FINANCIAL 22,000,000.00 2, 032?;532?02; 2, 023?5};3?631 6.250000 | 2010/12/16 |1.35
17 ABN AMRO SUB DT VAR 21,000,000.00 1,967?;22(;2(4) 11944?532(2;2 6.500000 | 2018/5/17 1.30
18 WEST AUSTRALIA TREASURY | 20,000,000.00 1, 945?5'31;?522 1, 927?;;‘??722 7.000000 | 2011/4/15 |1.29
19 VICTORIA TREASURY 20,500,000.00 1, 890?2;‘2&?0(6); 1, 878?;3;3?022 5.500000 | 2010/9/15 1.26
20| LEASEPLAN AUSTRALIA LTD | 20,000,000.00 1, 864?%2??638 1, Bsg?éég‘}egi 6.250000 | 2009/5/4 1.24
21] DEXIA MUNICIPAL AGENCY 20,000,000.00 1,805?63;?4-132 1,798%,3(,5?.2?é83 5.750000 | 2015/8/24 1.20
22| NATIONAL AUSTRALIA BANK | 18,400,000.00 1, 726?6‘312(,)622 1, 719?;?1;?522 6.500000 | 2014/6/2 1.15

24




19 1

() ()
( ) () ()| O
9,728.34 9,666.96
23] WEST AUSTRALIA TREASURY | 17,500,000.00 1,702,459,668 | 1,691,718,960 7.500000 | 2009/10/15 | 1.13
9,506.24 9,394.77
24 VICTORIA TREASURY 18,000,000.00 1,711,123,666 | 1,691,058,681 6.250000 | 2012/10/15 | 1.13
9,383.53 9,374.76
25| PACIFIC LIFE FUNDING 17,470,000.00 1,630,304,201 | 1,637,771,697 6.500000 | 2008/4/15 1.10
9,307.05 9,298.05
26| BEAR STEARNS CO INC 17,400,000.00 1,619,426,934 | 1,617,862,342 6.000000 | 2008/9/11 1.08
9,379.69 9,342.55
27| DEUTSCHE BANK LDN FRN 16,500,000.00 1,547,649,003 | 1,541,521,557 6.500000 | 2014/4/23 1.03
. 9,131.19 8,944.34
28| ROYAL WOMEN®S HOSPITAL 16,500,000.00 1,506,647,058 | 1,475,816,458 6.200000 | 2021/3/26 0.99
9,374.28 9,349.56
29 COMMONWEALTH BANK FRN 15,500,000.00 1,453,013,497 | 1,449,181,995 6.500000 | 2014/2/10 0.97
9,411.21 9,411.12
30| MULTI 2005-2 A 15,000,000.00 1,411,682,805 | 1,411,668,706 6.606700 | 2011/11/21 | 0.94
19 1
19
b.
19 1
13.89
20.01
10.65
52.51
97.06
19 1
I PN
SFE AU 10YR 0703 495 100.89(49,942,535.86|100.63|49,814,216.10| 4,682,038,168| 3.13
SFE AU 3YR 0703 361 99.91(36,067,186.06| 99.85|36,046,268.76| 3,387,988,800| 2.27
19 1
©))
19 1
) ) ()
1 (15 12 10 ) | 38,044,960,830 | 38,500,170,295 9.567 9.753
2 ( 16 6 10 ) | 77,240,762,945| 78,781,685,631 9,171 9,415
3 (16 12 10 ) | 113,689,859,743 | 116,276,116,645 9,664 9,904
4 ( 17 6 10 ) | 140,223,110,690 | 143,421,909,774| 10,079 | 10,319
5 (17 12 12 ) | 143,428,848,469 | 146,825,405,300 | 11,002 | 11,257
6 ( 18 6 12 ) | 126,041,614,027 | 129,452,874,388 | 10,232 | 10,502

25




19

() ( () ()
( 18 12 11 ) 125,997,083,140 129,218,005, 840 10,879 11,149

18 1 138,093,455,740 10,726

2 133,305,757,271 10,430

3 129,058,419, 855 10,203

4 128,935,152,122 10,358

5 126,042,169,576 10,222

6 124,511,908,249 10,145

7 127,196,711,904 10,433

8 129,029,192,027 10,680

9 125,532,397,405 10,556

10 126,665,865,238 10,778

11 127,000,311,707 10,924

12 127,314,391,628 11,140

19 1 125,151,893,304 11,129
1 15 6 30 15 12 10 186
2 15 12 11 16 6 10 244
3 16 6 11 16 12 10 240
4 16 12 11 17 6 10 240
5 17 6 11 17 12 12 255
6 17 12 13 18 6 12 270
7 18 6 13 18 12 11 270

1

1 15 6 30 15 12 10 2.47
2 15 12 11 16 6 10 1.59
3 16 6 11 16 12 10 7.99
4 16 12 11 17 6 10 6.78
5 17 6 11 17 12 12 11.69
6 17 12 13 18 6 12 4.54
7 18 6 13 18 12 11 8.96

26

100




( 18 6 12

)

18 12 11

)

126,723,758,476
80,522,868

126,644,724,770
167,883,753

126,804,281,344

126,812,608,523

126,804,281,344

126,812,608,523

533,333,001 506,566,196
80,522,868 167,883,753
4,759,434 4,499,949
143,972,877 136,123,414
79,137 452,071
762,667,317 815,525,383
762,667,317 815,525,383

123,181,160,515

2,860,453,512
(15,254,685,987)

115,816,052,325

10,181,030,815
(14,344,740,458)

126,041,614,027

125,997,083, 140

126,804,281,344

126,812,608,523

27




O)

( 17 12 13 ( 18 6 13
18 6 12 ) 18 12 11 )
5,788,957,618 11,644,029,211
5,788,957,618 11,644,029,211
27,712,952 26,482,265
838,316,821 801,088,357
1,035,423 1,593,560
867,065,196 829,164,182
6,656,022,814
10,814, 865,029
6,656,022,814
10,814, 865,029
6,656,022,814
10,814, 865,029
146,770,237
92,830,245
13,065,894,360 2,860,453,512
218,380,734 116,381,971
(218,380,734) (116,381,971)
674,970,281 460,058,145
(674,970,281) (460,058, 145)
3,239,598,724 3,057,781,307
2,860,453,512 10,181,030,815
©)
( 17 12 13 ( 18 6 13
18 6 12 ) 18 12 11 )
1.
2 18 4 20 49
(€Y}
@)
3.
17 12 10 18 6 10
17 12 12 18 6 12
18 6 10 18 12 10
18 6 12 18 12 11
182 182
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mE FHSH AN F AR AR &S
A=A T VT | EEFES AUSTRALTA GOVT 6, 700, 000. 00 6,908, 772. 00
% AUSTRALTA GOVT 1, 000, 000. 00 1, 042, 500. 00

AUSTRALIA GOVT 38, 500, 000. 00 40, 033, 455. 00
AUSTRALIA GOVT 27, 800, 000. 00 27, 739, 674. 00
AUSTRALTA GOVT 5, 700, 000. 00 5, 934, 270. 00
AUSTRALTA GOVT 60, 700, 000. 00 63, 067, 907. 00
AUSTRALTA GOVT 49, 020, 000. 00 50, 470, 992. 00
AUSTRALTA GOVT 30, 500, 000. 00 29, 589, 270. 00
7t 219, 920, 000. 00 224, 786, 840. 00
(PR Ha R 4R (20, 523, 038, 492)
Hu 5 (RIS NEW S WALES TREAS CORP 10, 000, 000. 00 9, 630, 600. 00
NEW S WALES TREASURY 38, 400, 000. 00 39, 182, 592. 00
NEW S WALES TREASURY 51, 500, 000. 00 53, 152, 635. 00
NEW S WALES TREASURY 29, 600, 000. 00 29, 549, 088. 00
NEW S WALES TREASURY 23, 300, 000. 00 22, 639, 678. 00
QUEBEC PROVINCE 4,000, 000. 00 3,870, 811. 49
QUEENSLAND TREASURY 28, 000, 000. 00 27, 918, 800. 00
QUEENSLAND TREASURY 12, 100, 000. 00 12,078, 099. 00
QUEENSLAND TREASURY 33, 600, 000. 00 33, 644, 016. 00
QUEENSLAND TREASURY 3, 000, 000. 00 3, 018, 570. 00
SOUTH AUST GOVT FIN AUTH 2, 000, 000. 00 1, 974, 260. 00
TREASURY CORP VICTORTA 6, 000, 000. 00 5, 557, 320. 00
VICTORIA TREASURY 20, 000, 000. 00 20, 409, 200. 00
VICTORIA TREASURY 20, 500, 000. 00 20, 117, 470. 00
VICTORTA TREASURY 18, 000, 000. 00 18, 205, 380. 00
WEST AUSTRALTA TREASURY 10, 000, 000. 00 10, 134, 800. 00
WEST AUSTRALTA TREASURY 17, 500, 000. 00 18, 113, 200. 00
WEST AUSTRALTA TREASURY 20, 000, 000. 00 20, 702, 400. 00
7 347, 500, 000. 00 349, 948, 919. 49
(PR Ha R 4R (31, 950, 336, 349)
FFERIE SR ABN AMRO SUB DT VAR 21, 000, 000. 00 20, 935, 670. 44
ALAND 2004-1 Al 6, 000, 000. 00 5, 963, 700. 00
CENTR 1 B 1, 500, 000. 00 1, 494, 615. 00
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DOT 2004 FIX

EUROFIMA

EUROPEAN INVT BK

IMT 2003-4 B

KEW

LANDWIRTSCH, RENTENBANK
LANDWIRTSCH, RENTENBANK
LBRTY 2005-1 A2

LEDAC 1 B

MEDFI 2004-2 A

MOF 2 A2

MULTI 2005-2 A

NIM MAS 2004-1 A2
NIMMT 2006-1 Al

RAMS 8 A2

REDS 2003-2 B

REDSE 2004-1 A2

SMHL 2003-1 B

TORR 2005-1 Al

WBT 2004-1 A

AEP RESOURCES CITIPOWER
ALINTA NETWORKS HOLDINGS
AMER EXPRESS CREDIT CO
ASIF II

ASIF II

AUST & NZ BANKING FRN
AUST & NZ BANKING FRN
AUST & NZ BANKING FRN
AUSTRALTA PAC AIR (MEL)
BANK OF AMERICA CORP
BARCLAYS BANK PLC

BBI DBCT FINANCE PTY
BEAR STEARNS CO INC
BEAR STEARNS CO INC

BHP FINANCE LTD

BRISBANE AIRPORT
BRISBANE SQUARE FINANCE
CATERPILLAR FIN AUSTRALI
CFS GANDEL RETAIL TRUST
CLP AUSTRALIA FINANCE
COLONIAL FINANCE LTD
COLONIAL FINANCE LTD
COLONIAL FINANCE LTD
COMMONWEALTH BANK FRN
COMMONWEALTH PROP FUND
COUNTRYWIDE FINANCIAL
COUNTRYWIDE HOME LOAN
DEUTSCHE BANK LDN FRN
ELECTRANET PTY LTD I/L
ENERGY PARTNERSHIP GAS
GASNET AUSTRALIA OPS LTD
GE CAP AUSTRALIA FUNDING
GE CAP AUSTRALIA FUNDING
GE CAP AUSTRALIA FUNDING
GOLDMAN SACHS GROUP INC
GOLDMAN SACHS GROUP INC
HSBC BANK AUSTRALIA FRN
ING BANK (AUSTRALIA) LTD
KOMMUNAL BANKEN
LEASEPLAN AUSTRALIA LTD
MACQUARIE BANK FRN
MACQUARIE BANK FRN
MERRILL LYNCH & CO
MERRILL LYNCH & CO
MERRILL LYNCH & CO
MORGAN STANLEY

MORGAN STANLEY

MORGAN STANLEY

NATIONAL AUSTRALIA BANK
NATIONAL CAPITL TRST III
NATIONAL WEALTH SUB
PACIFIC LIFE FUNDING
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4, 000, 000. 00 3,995, 280. 00
15, 000, 000. 00 15, 387, 675. 94
10, 000, 000. 00 9, 960, 405. 00

1,917, 128. 80 1, 919, 448. 52
10, 000, 000. 00 9,618, 551. 25

5,000, 000. 00 4,984, 657. 19
25, 000, 000. 00 24,432, 865. 62

1,333, 234. 77 1,334,034. 71

4, 000, 000. 00 3,999, 720. 00

2,067,015. 90 2,069, 392. 96

8, 000, 000. 00 7,986, 000. 00
15, 000, 000. 00 15, 019, 500. 00

5,000, 000. 00 5,022, 750. 00

7, 000, 000. 00 7,001, 820. 00

609, 525. 59 610, 189. 97

1, 825, 059. 00 1, 834, 804. 81

3,684, 489. 20 3, 688, 726. 36

1, 000, 000. 00 1,012, 120. 00
10, 000, 000. 00 9, 965, 700. 00

3, 831, 500. 48 3, 840, 312. 93

162, 767, 953. 74 162, 077, 940. 70
(14, 797, 715, 985)

8, 000, 000. 00 8, 009, 024. 00
10, 750, 000. 00 10, 493, 644. 75
10, 000, 000. 00 10, 015, 000. 15
26, 200, 000. 00 26, 178, 796. 02

5,500, 000. 00 5, 466, 516. 00

9, 000, 000. 00 8, 985, 600. 00
10, 000, 000. 00 9, 823, 500. 00
10, 000, 000. 00 9, 883, 200. 00

3, 200, 000. 00 3, 206, 976. 00

3, 000, 000. 00 3, 000, 810. 00

6, 000, 000. 00 5, 930, 064. 75
15, 000, 000. 00 14, 867, 475. 00
17, 400, 000. 00 17,229, 779. 07
15, 000, 000. 00 14,741, 727. 19

2, 500, 000. 00 2,489, 250. 00

5,000, 000. 00 5, 126, 650. 00
10, 000, 000. 00 9, 799, 000. 00
12, 000, 000. 00 11, 916, 840. 00
14, 500, 000. 00 13, 848, 225. 00

8, 000, 000. 00 7,792, 160. 00
24, 000, 000. 00 23,931, 703. 51

8, 000, 000. 00 7,994, 880. 00

3,000, 000. 00 2,979, 000. 00
15, 500, 000. 00 15, 459, 235. 00

2,000, 000. 00 1, 984, 020. 00
22,000, 000. 00 21,626, 471. 63

5, 000, 000. 00 4,975, 483. 44
16, 500, 000. 00 16, 466, 102. 81

2,000, 000. 00 1, 998, 560. 00

7,000, 000. 00 6, 975, 850. 00

8, 500, 000. 00 8, 580, 920. 00

9, 000, 000. 00 9, 118, 350. 00

4, 500, 000. 00 4, 406, 490. 00
15, 000, 000. 00 14, 583, 300. 00

9, 000, 000. 00 8,912, 635. 31

8, 500, 000. 00 8, 346, 738. 09
12, 700, 000. 00 12, 741, 783. 00

4, 200, 000. 00 4, 196, 436. 56
10, 000, 000. 00 9, 816, 549. 38
20, 000, 000. 00 19, 840, 000. 00

6, 500, 000. 00 6, 469, 320. 00
12, 000, 000. 00 11, 889, 960. 00
13, 130, 000. 00 13, 052, 606. 04

9, 000, 000. 00 8, 985, 302. 44

6, 000, 000. 00 6, 055, 582. 50
12, 000, 000. 00 11, 806, 146. 00
15, 000, 000. 00 14, 608, 924. 69

5, 000, 000. 00 4,853, 417. 81
18, 400, 000. 00 18, 364, 120. 00
12, 000, 000. 00 12, 040, 440. 00
12, 000, 000. 00 11, 859, 480. 00
17, 470, 000. 00 17, 441, 261. 85




PRINCIPAL FIN GLOBAL FND 4, 345, 000. 00 4,328, 221.51
PUBL & BROAD FINANCE LTD 15, 500, 000. 00 15, 128, 775. 00
PUBL & BROAD FINANCE LTD 4, 500, 000. 00 4, 350, 015. 00
QIC SHOPPING CENTRE FUND 6, 000, 000. 00 5, 905, 800. 00
RABOBANK CAP FD VI FRN 11, 000, 000. 00 10, 858, 097. 94
ROYAL BANK SCOTLAND PLC 15, 000, 000. 00 14, 774, 925. 00
ROYAL WOMEN’ S HOSPITAL 16, 500, 000. 00 16, 029, 865. 50
SLM CORP 23, 000, 000. 00 292,942, 244. 12
SNOWY HYDRO LTD 5, 000, 000. 00 4, 890, 200. 00
SOUTHERN CROSS ATRPORTS 8, 000, 000. 00 7,964, 720. 00
SPT AUSTRAL FIN PTY LTD 6, 500, 000. 00 6, 392, 295. 00
SPT ELECTRICITY & GAS 9, 000, 000. 00 8,947, 440. 00
ST GEORGE BANK 5, 000, 000. 00 4,913, 250. 00
ST GEORGE BANK FRN 10, 200, 000. 00 10, 200, 816. 00
ST GEORGE BANK FRN 8, 000, 000. 00 7,964, 720. 00
STOCKLAND TRUST MGMNT 7,500, 000. 00 7,431, 825. 00
STOCKLAND TRUST MGMNT 3, 000, 000. 00 2, 887, 740. 00
SUNCORP-METWAY LTD 15, 000, 000. 00 14, 913, 000. 00
TELSTRA CORP LTD 8, 000, 000. 00 8, 048, 160. 00
TELSTRA CORP LTD 9, 500, 000. 00 9,672, 615. 00
TRANSURBAN FINANCE CMPNY 7, 000, 000. 00 6, 869, 520. 00
TRANSURBAN FINANCE CMPNY 8, 000, 000. 00 7,930, 960. 00
VERO INSURANCE LTD FRN 10, 000, 000. 00 9,611, 565. 63
WELLS FARGO &CO 15, 000, 000. 00 14, 659, 012. 50
WESFARMERS LTD 8, 100, 000. 00 8, 079, 588. 00
WESFARMERS LTD 8, 000, 000. 00 7,894, 880. 00
WESTFIELD MANAGEMENT LTD 8, 000, 000. 00 7,989, 618. 00
WESTFIELD MANAGEMENT LTD 10, 000, 000. 00 9, 657, 500. 00
WESTPAC BANKING FRN 5, 000, 000. 00 5,016, 100. 00
WESTPAC BANKING FRN 15, 000, 000. 00 14, 755, 950. 00
WESTPAC BANKING FTF 10, 500, 000. 00 10, 304, 910. 00
WOOLWORTHS LTD 9, 000, 000. 00 8, 803, 800. 00
= 850, 095, 000. 00 841, 283, 437. 19
(R (76, 809, 177, 815)
F—ARMZUT
Lt 1,578, 097, 137. 38
FREHTRAH) (144, 080, 268, 641)
o 144, 080, 268, 641
MEREGESR O F S HAFLR) (144, 080, 268, 641)

A HREAR B AR R
IS A IRES: D NER
WmE E2ER TN RS LSRRI R T A=
EfTRE: 884 14. 2%
2 LS . Hh GRS 18EAHA 22. 2% .
A—ALTIT F Bk 2380 10. 3% 100. 0%
HEF: 8484 53. 3%

2 AMMRES TSR G 5 K OB T RIS | D SRR e ONRRA O 4R L
TR B

FQ)ERLE (ZOMOERL) 3 T U AT 4 TG o TH WS ORMEEICE S 2 HFH 5
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fTEEKLTEY £7,
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125,495,056,779

343,163,475

125,151,893,304

112,456,871,731

1.1129

(11,129 )

158,103,784,909

8,612,831,653

149,490,953, 256

108,620,922,581

1.3763

(13,763 )

40,193,767,186

428,034,825

49,402,486,402

4,942,943,621

38,901,173,505

5,489,396,611

30,824,369,509

9,340,089,904

10,840,677,565

19,599,055,097

4,740,802,812

11,922,596,406

~NOoO|O|RWIN|F

2,231,774,091

9,596,882,281
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