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145,905,056,142 100.00
1
2
) )
AU 10YR 0709 SFE 4,980,161,929 3.41
AU 3YR 0709 SFE 4,007,609,999 2.75
@
a 30
19 7
(@) ) (@D) (@D) (@D)
1 79,146,551,020 | 1.5678 | 124,085,962,690 | 1.5209 | 120,373,989,446 |100.08
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19 7
100.08
100.08
a. 30
19 7
() ()

( ) () (H -

1 QUEENSLAND TREASURY 75,000,000.00 7, 480?;32471‘,1923 7 ,485?%5932:}223 6.000000 | 2011/6/14 |5.13
2 NEW S WALES TREASURY 49,500,000.00 5, 09%?6221331 5, 09;?&;2?52; 7.000000 | 2010/12/1 |3.49
3 AUSTRALIA GOVT 44 ,520,000.00 4, 452?;81(’)3;i 4, 55é?éi§?7§g 6.000000 | 2017/2/15 |3.12
4 NEW S WALES TREAS CORP 45,000,000.00 4,463?;?.;?é2273 4,467?é257(-)22 6.000000 | 2012/5/1 3.06
5 AUSTRALIA GOVT 40,700,000.00 4, 141(,):1;;?622 4, Zli?igg?ﬁgg 6.250000 | 2015/4/15 |2.89
6 AUSTRALIA GOVT 27,800,000.00 2’771?égg?é2é 2,78;?622?622 5.750000 | 2011/6/15 |1.91
7 AUSTRALIA GOVT 29,000,000.00 2,714?9231&:3 2,781?&:2?532 5.250000 | 2019/3/15 1.91
8 QUEENSLAND TREASURY 28,000,000.00 2, 773?;;2?7;% 2, 773?&322?1(8); 6.000000 | 2013/8/14 1.90
9 NEW S WALES TREASURY 25,600,000.00 2, 537?;12;:}321 2, 538?%3;?4:; 6.000000 | 2012/5/1 1.74
10 QUEENSLAND TREASURY 25,000,000.00 2, 451?2122?435 5 ,465?&3??728 6.000000 | 2017/9/14 1.69
11 LANDWIRTSCH, RENTENBANK 24,000,000.00 2,297?égg‘jé;g 2,308?%461;?;;2 5.750000 | 2015/1/21 1.58
12 COUNTRYWIDE FINANCIAL 22,000,000.00 2,158?63;?4-12; 2,118?.;;252;22 6.250000 | 2010/12/16 | 1.45
13 ABN AMRO SUB DT VAR 21,000,000.00 2, 070?;33:(,)833 2, 068?62;?023 6.500000 | 2018/5/17 1.42
14 WEST AUSTRALIA TREASURY | 20,000,000.00 2, 063(,):&2?422 2, 063?632(,)92431 7.000000 | 2011/4/15 1.41
15 VICTORIA TREASURY 20,500,000.00 2’020?6324}%;5 2,023?&33?4-1563‘51 5.500000 | 2010/9/715 |1.39
16 LEASEPLAN AUSTRALIA LTD | 20,000,000.00 2, 013?5.32?33491 2, 011?632?832 6.250000 | 2009/5/4 1.38
17 ELM BV (SWISS REIN) FRN | 19,000,000.00 1 ,894?6335,37493 1,883?{52;‘}623 7.635000 | 2049/12/27 |1.29
18 PACIFIC LIFE FUNDING 17,470,000.00 1’77;?6;;?412 1,77;(’2;2%7:‘; 6.500000 | 2008/4/15 |1.22
19 DEXITA MUNICIPAL AGENCY 17,500,000.00 1,664?532?5.22 1,670?;;1?{338 5.750000 | 2015/8/24 1.15
20| DEUTSCHE BANK LDN FRN 16,500,000.00 1, 66;?%22?9;? 1, 66;?532:}422 6.500000 | 2014/4/23 1.14
21] COMMONWEALTH BANK FRN 15,500,000.00 1, SGé?éég?Ogg 1, 56;?;1(:;3?222 6.500000 | 2014/2/10 1.07
22| ROYAL WOMEN®"S HOSPITAL 16,500,000.00 1,558?5;1;?5.?? 1,557?;3[611128 6.200000 | 2021/3/26 1.07

25




19 7

() ()
( ) ) (H ) -
10,224.98 10,227.84
23] MULTI 2005-2 A 15,000,000.00 1,533,748,360 | 1,534,177,222 6.600000 | 2011/11/21 | 1.05
9,965.05 9,973.50
24 ROYAL BANK SCOTLAND PLC | 15,000,000.00 1,494,757,624 | 1,496,026,118 6.000000 | 2014/10/27 | 1.03
9,931.52 9,939.28
25 WESTPAC BANKING FRN 15,000,000.00 1,489,728,739 | 1,490,892,793 6.000000 | 2015/1/21 1.02
9,889.66 9,935.09
26| EUROFIMA 15,000,000.00 1,483,449,835 | 1,490,264,817 6.250000 | 2018/12/28 | 1.02
9,949.39 9,928.76
27| SUNCORP-METWAY LTD 15,000,000.00 1,492,409,127 | 1,489,315,194 6.500000 | 2016/6/22 |1.02
9,837.46 9,834.07
28| WELLS FARGO &CO 15,000,000.00 1,475,620,328 | 1,475,111,340 5.750000 | 2010/7/12 1.01
9,903.39 9,828.90
29 BEAR STEARNS CO INC 15,000,000.00 1,485,500,043 | 1,474,335, 657 6.000000 | 2010/2/24 1.01
9,619.27 9,692.38
30| BBI DBCT FINANCE PTY 15,000,000.00 1,442,890,882 | 1,453,857,496 6.250000 | 2016/6/9 1.00
19 7
19
b.
19 7
10.23
2411
12.08
49.25
95.67
19 7
O 1O
SFE AU 10YR 0709 487 98.97| 48,198,120.56(100.15| 48,772,519.17| 4,980,161,929 3.41
SFE AU 3YR 0709 396 99.13| 39,254,528.48| 99.11| 39,247,967.88| 4,007,609,999| 2.75
19 7
(©))
19 7
) ) () ()
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 | 146,825,405,309 | 11,002 11,257
6 (18 6 12 ) | 126,041,614,027 | 129,452,874,388 | 10,232 10,502

26




19

() ) () ()
18 12 11 ) | 125,997,083,140 | 129,218,005,840 10,879 11,149
19 6 11 ) | 124,445,236,897 | 127,722,945,061 11,928 12,229
18 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
2 122,255,265,630 11,086
3 122,635,984 ,036 11,273
4 125,183,039,394 11,699
5 124,122 ,310,377 11,781
6 125,266,128,922 12,172
7 120,279,276,933 11,910
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
8 18 12 12 19 6 11 301
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
8 18 12 12 19 6 11 12.41

27

100




€))

18 12 11 ) ( 19 6 11 )
126,644,724,770 125,141,070,717
167,883,753 232,509,462
126,812,608,523 125,373,580,179
126,812,608,523 125,373,580,179
506,566,196 552,204,649
167,883,753 232,509,462
4,499,949 4,579,530
136,123,414 138,530,766
452,071 518,875
815,525,383 928,343,282
815,525,383 928,343,282
115,816,052,325 104,329,976,326
10,181,030,815 20,115,260,571
(14,344,740,458) (22,554,772,558)
125,997,083, 140 124,445 236,897
126,812,608,523 125,373,580,179

28




)

( 18 6 13 ( 18 12 12
18 12 11 ) 19 6 11 )

11,644,029,211 15,436,836,221
11,644,029,211 15,436,836,221
26,482,265 26,075,647
1 801,088,357 788,788,294
1,593,560 2,736,946
829,164,182 817,600,887
10,814, 865,029 14,619, 235,334
10,814, 865,029 14,619, 235,334
10,814, 865,029 14,619, 235,334
92,830,245 160,421,474
2,860,453,512 10,181,030,815
116,381,971 160,443,962

( ) (116,381,971) (160,443,962)
460,058,145 1,553,449,607

( ) (460,058, 145) (1,553,449,607)
2 3,057,781,307 3,131,578,459
10,181,030, 815 20,115,260,571

®
( 18 6 13 ( 18 12 12
18 12 11 ) 19 6 11 )
1.
2.
18 6 10 18 12 10
18 12 18 12 11
18 12 10 19 6 10
18 12 19 6 11
11
182 182
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W Tk &R SRR SR %
Bl AUSTRALIA GOVT 27,800, 000. 00 27,143, 364. 00
AUSTRALTA GOVT 5, 700, 000. 00 5, 735, 796. 00
AUSTRALIA GOVT 40, 700, 000. 00 40, 559, 178. 00
AUSTRALIA GOVT 44, 520, 000. 00 43, 646, 962. 80
AUSTRALIA GOVT 29, 000, 000. 00 26, 586, 910. 00
&t 147, 720, 000. 00 143, 672, 210. 80
REHRER) (14, 746, 515, 716)
Hi 7 {E3F%  [NEW S WALES TREAS CORP 45, 000, 000. 00 43, 714, 800. 00
NEW S WALES TREAS CORP 9, 000, 000. 00 8, 291, 160. 00
NEW S WALES TREAS CORP 14, 000, 000. 00 12, 931, 660. 00
NEW S WALES TREASURY 8, 400, 000. 00 8, 489, 544. 00
NEW S WALES TREASURY 49, 500, 000. 00 49,917, 285. 00
NEW S WALES TREASURY 29, 600, 000. 00 28, 734, 200. 00
NEW S WALES TREASURY 4, 300, 000. 00 4,021, 274. 00
QUEBEC PROVINCE 4, 000, 000. 00 3,711, 313. 00
QUEENSLAND TREASURY 75, 000, 000. 00 73, 263, 000. 00
QUEENSLAND TREASURY 12, 600, 000. 00 12, 178, 656. 00
QUEENSLAND TREASURY 18, 000, 000. 00 17, 446, 500. 00
QUEENSLAND TREASURY 25, 000, 000. 00 24, 008, 250. 00
SOUTH AUST GOVT FIN AUTH 2, 000, 000. 00 1,931, 760. 00
TREASURY CORP VICTORTA 6, 000, 000. 00 5, 350, 620. 00
VICTORIA TREASURY 20, 500, 000. 00 19, 783, 525. 00
VICTORIA TREASURY 13, 000, 000. 00 12, 735, 840. 00
WEST AUSTRALIA TREASURY 20, 000, 000. 00 20, 178, 400. 00
&t 355, 900, 000. 00 346, 687, 787. 00
R EHRER) (35, 584, 034, 457)
IR i e ALAND 2004-1 Al 6, 000, 000. 00 5,915, 340. 00
CENTR 1 B 1, 500, 000. 00 1, 496, 475. 00
CSCS 2006-1 A2 7, 000, 000. 00 7,004, 970. 00
DEXIA MUNICIPAL AGENCY 10, 000, 000. 00 9, 543, 586. 25
DEXIA MUNICIPAL AGENCY 17, 500, 000. 00 16, 305, 182. 02
DOT 2004 FIX 4, 000, 000. 00 3, 962, 640. 00
EUROFIMA 15, 000, 000. 00 14, 527, 958. 43
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at
(FB (5 A 5545)
A 5

EUROFIMA
EUROPEAN INVT BK
KEW

KOMMUNAL BANKEN
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
REDS 2003-2 B
REDSE 2004-1 A2
RENTENBANK

SMHL 2003-1 B

WBT 2004-1 A

ABN AMRO SUB DT VAR
ALINTA NETWORKS HOLDINGS
AMER EXPRESS CREDIT CO
ASTF 11

ASTF 11

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

BBI DBCT FINANCE PTY
BEAR STEARNS CO INC
BRISBANE AIRPORT
BRISBANE SQUARE FINANCE
CATERPTLLAR FIN AUSTRALT
CFS GANDEL RETATIL TRUST
CITIGROUP INC

CLP AUSTRALIA FINANCE
COLONTAL FINANCE LTD
COLONTAL FINANCE LTD
COMMONWEALTH BANK FRN
COMMONWEALTH PROP FUND
COUNTRYWIDE FINANCIAL
COUNTRYWIDE HOME LOAN
DEUTSCHE BANK LDN FRN
ELECTRANET PTY LTD I/L
ELM BV (SWISS REIN) FRN
ENERGY PARTNERSHIP GAS
GASNET AUSTRALIA OPS LTD
GE CAP AUSTRALIA FUNDING
GE CAP AUSTRALTA FUNDING
GE CAP AUSTRALTA FUNDING
GOLDMAN SACHS GROUP INC
GOLDMAN SACHS GROUP INC
HBOS PLC

LEASEPLAN AUSTRALIA LTD
MACQUARTE BANK FRN
MACQUARTE BANK FRN
MERRILL LYNCH & CO
MERRILL LYNCH & CO
MERRILL LYNCH & CO
MORGAN STANLEY

MORGAN STANLEY

NATTONAL AUSTRALTA BANK
NATIONAL CAPITL TRST III
NATIONAL WEALTH SUB
PACIFIC LIFE FUNDING
PRINCIPAL FIN GLOBAL FND
QIC SHOPPING CENTRE FUND
RABOBANK CAP FD VI FRN
ROYAL BANK SCOTLAND PLC
ROYAL WOMEN’S HOSPITAL
SLM CORP

SNOWY HYDRO LTD

21

5, 000, 000. 00 4,511, 330. 62
10, 000, 000. 00 9, 629, 345. 62
10, 000, 000. 00 9, 170, 809. 37
10, 000, 000. 00 9, 693, 550. 00
24, 000, 000. 00 22, 503, 189. 00

832, 565. 70 832, 857. 09
4,000, 000. 00 3,999, 120. 00
1,485, 711. 85 1,487, 004. 41
8, 000, 000. 00 7, 780, 400. 00

15, 000, 000. 00 15, 020, 550. 00
5, 000, 000. 00 5, 009, 150. 00
7, 000, 000. 00 7, 008, 890. 00
1, 569, 346. 05 1,573, 834. 37
2,654, 424. 08 2, 656, 547. 61
10, 000, 000. 00 9, 608, 496. 87
1, 000, 000. 00 1,010, 680. 00
2,933, 604. 36 2,939, 764, 92
179, 475, 652. 04 173,191, 671. 58
(17, 776, 393, 170)

21, 000, 000. 00 20, 279, 070. 00
10, 750, 000. 00 10, 316, 882. 50
10, 000, 000. 00 9,723, 940. 00
18, 200, 000. 00 18, 080, 623. 92
5, 500, 000. 00 5,417, 022. 87
9, 000, 000. 00 8, 906, 940. 00
10, 000, 000. 00 9, 678, 600. 00
10, 000, 000. 00 9, 677, 900. 00
3, 200, 000. 00 3,193, 920. 00
3, 000, 000. 00 2,982, 603. 56
6, 000, 000. 00 5,920, 162. 12
15, 000, 000. 00 14, 130, 750. 00
15, 000, 000. 00 14, 548, 125. 00
5, 000, 000. 00 5,021, 550. 00
10, 000, 000. 00 9, 732, 300. 00
12, 000, 000. 00 11, 959, 965. 00
14, 500, 000. 00 13, 489, 930. 00
10, 000, 000. 00 9,746, 107. 50
8, 000, 000. 00 7, 546, 800. 00
8, 000, 000. 00 7,951, 280. 00
3, 000, 000. 00 2,948, 430. 00
15, 500, 000. 00 15, 345, 775. 00
2,000, 000. 00 1, 979, 940. 00
22, 000, 000. 00 21, 143, 595. 00
5, 000, 000. 00 4,985, 559. 68
16, 500, 000. 00 16, 312, 956. 00
2, 000, 000. 00 1,973, 700. 00
19, 000, 000. 00 18, 549, 581. 25
7, 000, 000. 00 6,811, 070. 00
8, 500, 000. 00 8,489, 970. 00
9, 000, 000. 00 8,992, 260. 00
4, 500, 000. 00 4, 356, 765. 00
15, 000, 000. 00 14, 006, 550. 00
9, 000, 000. 00 8,817, 384. 93
8, 500, 000. 00 8, 175, 068. 90
10, 000, 000. 00 9,813, 150. 00
20, 000, 000. 00 19, 686, 400. 00
6, 500, 000. 00 6, 401, 005. 00
12, 000, 000. 00 11,573, 760. 00
9, 000, 000. 00 8,890, 475. 62
6, 000, 000. 00 5,852, 764. 87
6, 000, 000. 00 5,815, 779. 00
12, 000, 000. 00 11, 507, 700. 00
10, 000, 000. 00 9, 438, 350. 00
18, 400, 000. 00 18, 195, 576. 00
12, 000, 000. 00 12, 079, 800. 00
12, 000, 000. 00 11, 319, 240. 00
17, 470, 000. 00 17, 408, 651. 91
4, 345, 000. 00 4,329, 765. 88
6, 000, 000. 00 5,916, 060. 00
11, 000, 000. 00 10, 478, 468. 68
15, 000, 000. 00 14, 638, 699. 68
16, 500, 000. 00 15, 263, 325. 00
13, 000, 000. 00 12, 616, 175. 00
5, 000, 000. 00 4, 832, 650. 00




SOUTHERN CROSS ATRPORTS 8, 000, 000. 00 7,981, 430. 00
SPT AUSTRAL FIN PTY LTD 6, 500, 000. 00 6, 229, 210. 00

SPI ELECTRICITY & GAS 9, 000, 000. 00 8, 716, 950. 00

ST GEORGE BANK 5, 000, 000. 00 4,823, 900. 00

ST GEORGE BANK FRN 8, 000, 000. 00 7,792, 640. 00

STOCKLAND TRUST MGMNT 7, 500, 000. 00 7, 468, 024. 68

STOCKLAND TRUST MGMNT 3, 000, 000. 00 2,798, 700. 00

SUNCORP-METWAY LTD 15, 000, 000. 00 14, 615, 700. 00

TELSTRA CORP LTD 6, 000, 000. 00 6,001, 260. 00

TELSTRA CORP LTD 9, 500, 000. 00 9, 502, 280. 00

TRANSURBAN FINANCE CMPNY 7,000, 000. 00 6, 800, 710. 00
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WESTPAC BANKING FRN 15, 000, 000. 00 14, 589, 450. 00

WESTPAC BANKING FTF 10, 500, 000. 00 10, 127, 775. 00

WOOLWORTHS LTD 9, 000, 000. 00 8, 633, 880. 00
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120,611,334,074

332,057,141

120,279,276,933

100,990,049,102
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155,072,956,588

9,167,900,446

145,905,056, 142

95,931,980,158
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40,193,767,186 428,034,825

49,402,486,402

4,942,943,621
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5,489,396,611

30,824,369,509
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