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20 7
(@)
112,286,536,725 100.08
( ) 85,547,978 0.08
( ) 112,200,988,747 100.00
20 7
(@)
13,336,042,582 9.21
372,811,676 0.26
36,387,200,888 25.13
36,760,012,564 25.39
4,180,589,192 2.89
2,583,895,229 1.78
5,516,065,874 3.82
1,787,594,489 1.23
2,885,991,308 1.99
16,954,136,092 11.71
15,646,560,541 10.81
786,642,975 0.54
1,933,213,956 1.34
40,723,977,390 28.13
4,651,918,098 3.21
3,525,272,924 2.43
1,988,550,290 1.37
69,256,136,174 47.83
( ) 8,494,970,909 5.86
( ) 144,801,298,321 100.00
1
2
) )
AU 10YR 0809 SFE 1,061,762,737 0.73
AU 3YR 0809 SFE 2,952,491,845 2.04
@
a 30
20 7
(@D) (@) (@D) (@) (@D)
1 70,919,305,707 | 1.5693 | 111,293,666,446 | 1.5833 | 112,286,536,725 (100.08
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20 7
100.08
100.08
a. 30
20 7
) )

( ) () (H O -
1 QUEENSLAND TREASURY 80,000,000.00 7, 886?:;32?1?1461 7. 988?&33?12; 6.000000 | 2011/6/14 |5.52
2 NEW S WALES TREAS CORP | 49,500,000.00 4, 834?é;i?22§ 4, 917?122?422 6.000000 2012/5/1 | 3.40
3 VICTORIA TREASURY 40,000,000.00| ¢ 40?;)32? > . ggs?éiﬁ?é,?i 6.250000 | 2012/10/15 |2.76
4 AUSTRALIA GOVT 36,200,000.00 3, 611?;3;?48491 3, 69;(,)%4212(,)2491: 6.250000 | 2015/4/15|2.55
5 QUEENSLAND TREASURY 28,000,000.00 2, 716?é;2?4i; 2, 757?623?72i 6.000000 | 2013/8/14(1.90
6 AUSTRALIA GOVT 29,000,000.00| , ¢ 48? 1;31222 2,726%38?5;2 5.250000 | 2019/3/15 |1.88
7 AUSTRALIA GOVT 24,520,000.00 2, 398?%;?1}22; 5 ,45;?é3§?62i 6.000000 | 2017/2/15|1.70
8 AUSTRALIA GOVT 25,000,000.00 2, 354?;2%?0;3 5 ,436?;3;1?325 5.750000 | 2021/5/15|1.68
9 QUEENSLAND TREASURY | 25,000,000.00 | - 66?5‘112? 2 ). 398? 4233223 6.000000 | 2017/9/14 |1.66
10 LANDWIRTSCH,RENTENBANK | 24,000,000.00 2, 236?523(,)022 2, 275?5-[71;?322 5.750000 | 2015/1/21|1.57
11 NEW S WALES TREAS CORP | 24,000,000.00 2, 195?é;‘61?7;§ 2, 230?&?2?133 5.500000 2017/3/1 (1.54
12 WEST AUSTRALIA TREASURY| 20,000,000.00 2, 02;?é;§?4ig 2, 04;(’);;2:?923 7.000000 | 2011/4/15|1.41
13 COUNTRYWIDE FINANCIAL 22,000,000.00 1, 881?632?11; 2, 046%:?53?,(1) 6.250000 | 2010/12/16 |1.41
14 LEASEPLAN AUSTRALIA LTD| 20,000,000.00 1, 990?64912(,)653 1, 999?622?2(2)2 6.250000 2009/5/4 (1.38
15 ABN AIRO SUB OT VAR [ 22,500,000.00 | 955?;‘;2? 2 N 978%;?%2‘5‘ 6.500000 | 2018/5/17 |1.37
16 CIE FIN FONCIER 19,500,000.00 1,914?2123Tégi 1’933?éié?§gé 5.750000 | 2010/2/17 |1.34
17 NEW S WALES TREASURY 17,600,000.00 11721?512(,):]-;2 l,746?é?§?ég‘21 6.000000 2012/5/1 (1.21
18 DEUTSCHE BANK LDN FRN 16,500,000.00 1,644?6?.21:2;; 1,65;?63;?452 6.500000 | 2014/4/23|1.14
19 DEXIA MUNICIPAL AGENCY | 17,500,000.00 1,597?(’3;;?;3191 l’ell?ésé?igs 5.750000 | 2015/8/24 |1.11
20 COMMONWEALTH BANK FRN 15,500,000.00 1, 55;?512?}9‘212 1, 56;?&2;?822 6.500000 | 2014/2/10(1.08
21 ELM BV (SWISS REIN) FRN| 19,000,000.00 1,564?5};2?&3; 1,546?};1(,)638 7.635000 | 2049/12/27 |1.07
22 MULTI 2005-2 A 15,000,000.00 1, 50;?623?121 1, SOé?égg?Zgz 7.930000 | 2011/11/21 |1.04
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20 7

) )
)
( ) ) ) ()
9,734.58 9,834.65
23 ROYAL BANK SCOTLAND PLC| 15,000,000.00 | ) o™ em 2o | 1 475 197 gop | B-000000 | 2014/10/27 11.02
9,685.75 9,766.29
24 WESTPAC BANKING FRN 16,000,000.00 |} 4o a63 g0g | 1,464,044, 076 | 6-000000 | 2015/1/21 |1.01
9,581.05 9,715.13
25 BEAR STEARNS CO INC 15,000,000.00 | oot k0 | 1,457,270, 026 | 6-000000 | 2010/2/24|1.01
9,448.13 9,693.19
26 EUROFIMA 15,000,000.00 | "2 "oor | 1 453,978, 99 | 6250000 | 2018/12/28 |1.00
9,578.43 9,649.74
27 WELLS FARGO &CO 15,000,000.00 | oo™ o™ ca | 1,447 462,117 | 5750000 | 2010/7/12 1.0
. 8,552.16 8,746.54
28 ROYAL WOVEN™S HOSPITAL | 16,500,000.00 | ) 11" 10c" 0 | 1 443 179 274 | 6-200000 | 2021/3/26 |1.00
10,093.50 10,135.66
29 ASIF 11 14,200,000.00 | 00 0" o0 | 1 4z, 264, 133 | 6-500000 | 2008/11/20 10.99
9,297.50 9,487.62
30 NEW S WALES TREAS CORP | 15,000,000.00 |} 9,"¢oc 106 | 1 493 143,01 | 6-000000 | 20197471 0.98
20 7
20
b.
20 7
9.21
25.39
11.71
47.83
94.14
20 7
) ()
SFE  |AU 10YR 0809 106 97.80|10,366,473.52| 98.13|10,401,280.74|1,061,762,737| 0.73
SFE  |AU 3YR 0809 291 97.33(28,322,720.60| 99.39|28,923,313.53| 2,952,491,845| 2.04
20 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
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) ) () ()
7 ( 18 12 11 ) | 125,997,083,140 | 129,218,005,840 10,879 11,149
8 ( 19 6 11 ) | 124,445,236,897 | 127,722,945,061 11,928 12,229
9 ( 19 12 10 ) | 109,806,031,484 | 113,261,333,033 11,175 11,521
10 ( 20 6 10 ) | 109,832,456,502 | 113,357,758,452 11,261 11,622
19 7 120,279,276,933 11,910
8 111,097,344,139 11,071
9 117,296,286,266 11,772
10 120,405,842,580 12,196
11 110,055,922,165 11,196
12 110,429,490,931 11,326
20 1 105,520,684 ,345 10,803
2 108,143,585, 658 11,074
3 101,125,720,445 10,361
4 106,417,608,722 10,912
5 110,133,838,548 11,281
6 111,358,952,701 11,426
7 112,200,988, 747 11,503
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
9 19 6 12 19 12 10 346
10 19 12 11 20 6 10 361
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
9 19 6 12 19 12 10 3.41
10 19 12 11 20 6 10 4.00
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20 6 10 )

110,485,541,044

38,979,081

110,518,496,239

84,628,385

110,524,520,125

110,603,124 ,624

110,524,520,125

110,603,124,624

569,025,396 571,616,179
38,979,081 84,628,385
3,521,859 3,646,892
106,536,265 110,318,472
426,040 458,194
718,488,641 770,668,122
718,488,641 770,668,122

98,261,797,245

11,544,234,239
(24,114,889,241)

97,532,284,985

12,300,171,517
(22,667,796,542)

109,806,031,484

109,832,456,502

110,524,520,125

110,603,124 ,624
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( 19 6 12 ( 19 12 11
19 12 10 ) 20 6 10
3,264,966,743 4,981,531,829
3,264,966,743 4,981,531,829
24,551,962 22,453,774
742,696,784 679,226,644
2,878,950 2,740,109
770,127,696 704,420,527

4,035,094,439

4,277,111,302

4,035,094,439

4,277,111,302

4,035,094,439

4,277,111,302

30,022,878 5,123,759
20,115,260,571 11,544,234,239
254,303,239 280,303,079
( ) (254,303, 239) (280,303,079)
1,400,657,196 358,105,379
( ) (1,400,657,196) (358,105, 379)
3,359,555,058 3,438,247,965
11,544,234,239 12,300,171,517
®
( 19 6 12 ( 19 12 11
19 12 10 ) 20 6 10 )
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(3) Bt B MR
1 AR

O B
HUMEEIIH Y FH A,
@ BERLS O F MRES:
WFEOEY TT,
wE [ 0 KR EE RS S
[E (i AE: AUSTRALIA GOVT 9, 800, 000. 00 9, 518, 250. 00
AUSTRALIA GOVT 36, 200, 000. 00 35, 381, 156. 00
AUSTRALTA GOVT 24, 520, 000. 00 23, 496, 290. 00
AUSTRALIA GOVT 29, 000, 000. 00 25, 941, 950. 00
AUSTRALIA GOVT 25, 000, 000. 00 23, 063, 500. 00
it 124, 520, 000. 00 117, 401, 146. 00
(FREHTHAH) (11, 899, 780, 158)
H G 1ERIE R NEW S WALES TREAS CORP 49, 500, 000. 00 47, 363, 580. 00
NEW S WALES TREAS CORP 9, 000, 000. 00 8, 062, 920. 00
NEW S WALES TREAS CORP 24, 000, 000. 00 21,511, 920. 00
NEW S WALES TREAS CORP 2, 000, 000. 00 1, 831, 040. 00
NEW S WALES TREASURY 8, 900, 000. 00 8, 827, 465. 00
NEW S WALES TREASURY 17, 600, 000. 00 16, 862, 384. 00
NEW S WALES TREASURY 4, 300, 000. 00 3, 950, 281. 00
NSWTC—INTL REGD 10, 000, 000. 00 9,911, 500. 00
QUEBEC PROVINCE 4, 000, 000. 00 3, 568, 440. 00
QUEENSLAND TREASURY 80, 000, 000. 00 77, 256, 800. 00
QUEENSLAND TREASURY 12, 600, 000. 00 11, 968, 740. 00
QUEENSLAND TREASURY 28, 000, 000. 00 26, 615, 120. 00
QUEENSLAND TREASURY 10, 000, 000. 00 9, 371, 400. 00
QUEENSLAND TREASURY 25, 000, 000. 00 23, 181, 000. 00
SOUTH AUST GOVT FIN AUTH 2, 000, 000. 00 1,915, 480. 00
TREASURY CORP VICTORTA 6, 000, 000. 00 5, 276, 700. 00
VICTORTA TREASURY 10, 500, 000. 00 10, 093, 650. 00
VICTORIA TREASURY 30, 000, 000. 00 28, 899, 000. 00
WEST AUSTRALTA TREASURY 20, 000, 000. 00 19, 840, 600. 00
&t 353, 400, 000. 00 336, 308, 020. 00
(PR Ha R 4R (34, 088, 180, 907)
HERRAE 5% ALAND 2004-1 Al 6, 000, 000. 00 5, 832, 600. 00
CSCS 2006-1 A2 7,000, 000. 00 6, 955, 900. 00
DEXTA MUNICIPAL AGENCY 10, 000, 000. 00 9,379, 941. 87
DEXTA MUNICIPAL AGENCY 17, 500, 000. 00 15, 651, 247. 50
DOT 2004 FIX 4, 000, 000. 00 3,918, 760. 00
EUROFIMA 15, 000, 000. 00 13, 883, 430. 00
EUROFIMA 5, 000, 000. 00 4,319, 412. 81
EUROPEAN INVT BK 10, 000, 000. 00 9,371, 975. 00
KFW 10, 000, 000. 00 8,902, 618. 75
KOMMUNAL BANKEN 10, 000, 000. 00 9, 636, 599. 37
KOMMUNAL BANKEN 8, 000, 000. 00 7,636, 733. 49
LANDWIRTSCH, RENTENBANK 24, 000, 000. 00 21,913, 489. 48
LEDAC 1 B 4, 000, 000. 00 3, 890, 960. 00
MEDFI 2004-2 A 711, 032. 70 711, 146. 46
MOF 2 A2 8, 000, 000. 00 7, 374, 080. 00
MULTT 2005-2 A 15, 000, 000. 00 14, 743, 800. 00
NIMMT 2006-1 Al 7,000, 000. 00 6, 812, 260. 00
REDS 2003-2 B 1, 161, 400. 90 1, 161, 540. 26
REDSE 2004-1 A2 1,025, 175. 04 1, 025, 349. 31
RENTENBANK 10, 000, 000. 00 9, 465, 026. 25
SMHL 2003-1 B 1, 000, 000. 00 988, 360. 00
WBT 2004-1 A 1, 838, 268. 53 1, 828, 286. 73
7t 176, 235, 877. 17 165, 403, 517. 28
GREE#AH4H) (16, 765, 300, 511)
HAE ABN AMRO SUB DT VAR 22,500, 000. 00 19, 159, 200. 00
ALINTA NETWORKS HOLDINGS 10, 750, 000. 00 10, 064, 472. 50
AMER EXPRESS CREDIT CO 8, 000, 000. 00 7, 566, 480. 00
AMER EXPRESS CREDIT CO 10, 000, 000. 00 9,001, 300. 00
AMP FIN SERV 11, 000, 000. 00 10, 810, 701. 00
ASTF 1T 14, 200, 000. 00 14, 040, 724. 80
ASIF 11 5, 500, 000. 00 5, 346, 255. 75
AUST & NZ BANKING 2, 500, 000. 00 2,341, 750. 00
AUST & NZ BANKING FRN 9, 000, 000. 00 8, 786, 610. 00
AUST & NZ BANKING FRN 10, 000, 000. 00 9, 423, 000. 00
AUST & NZ BANKING FRN 10, 000, 000. 00 9, 160, 000. 00

21




AUSTRALIA PAC AIR (MEL) 3, 200, 000. 00 3, 198, 840. 80
BANK OF AMERICA CORP 3,000, 000. 00 2,970, 184. 50
BARCLAYS BANK PLC 6, 000, 000. 00 5,957, 274. 00
BBI DBCT FINANCE PTY 15, 000, 000. 00 12, 869, 520. 00
BEAR STEARNS CO INC 2,000, 000. 00 1, 981, 466. 00
BEAR STEARNS CO INC 15, 000, 000. 00 14, 078, 745. 00
BRISBANE AIRPORT 5, 000, 000. 00 4, 832, 400. 00
BRISBANE SQUARE FINANCE 10, 000, 000. 00 9, 654, 800. 00
CFS GANDEL RETAIL TRUST 14, 500, 000. 00 12, 519, 880. 00
CIE FIN FONCIER 19, 500, 000. 00 18, 754, 789. 20
CITIGROUP INC 15, 000, 000. 00 13, 506, 691. 87
COLONIAL FINANCE LTD 8, 000, 000. 00 7,926, 438. 00
COLONIAL FINANCE LTD 3, 000, 000. 00 2,913, 330. 00
COMMONWEALTH BANK FRN 15, 500, 000. 00 15, 236, 500. 00
COMMONWEALTH PROP FUND 2, 000, 000. 00 1, 986, 936. 37
COUNTRYWIDE FINANCIAL 3, 000, 000. 00 2,978, 718. 00
COUNTRYWIDE FINANCIAL 22, 000, 000. 00 18, 426, 980. 00
DEUTSCHE BANK LDN FRN 16, 500, 000. 00 16, 105, 155. 00
ELECTRANET PTY LTD I/L 2, 000, 000. 00 1, 940, 060. 00
ELM BV (SWISS REIN) FRN 19, 000, 000. 00 15, 330, 131. 00
ENERGY PARTNERSHIP GAS 7,000, 000. 00 6,515, 600. 00
GASNET AUSTRALIA OPS LTD 8, 500, 000. 00 8, 385, 335. 00
GE CAP AUSTRALIA FUNDING 9, 000, 000. 00 8, 808, 570. 00
GE CAP AUSTRALIA FUNDING 4,500, 000. 00 4,277, 745. 00
GE CAP AUSTRALIA FUNDING 15, 000, 000. 00 12, 684, 450. 00
GOLDMAN SACHS GROUP INC 9, 000, 000. 00 8, 632, 170. 00
GOLDMAN SACHS GROUP INC 8, 500, 000. 00 7,740, 287. 00
HBOS PLC 10, 000, 000. 00 8, 783, 950. 00
HYPOREAL INTL AG 8, 000, 000. 00 7, 580, 223. 00
LEASEPLAN AUSTRALIA LTD 20, 000, 000. 00 19, 495, 000. 00
MACQUARTE BANK FRN 6, 500, 000. 00 6, 257, 290. 00
MACQUARIE BANK FRN 12, 000, 000. 00 10, 200, 480. 00
MERRILL LYNCH & CO 9, 000, 000. 00 8, 684, 047. 68
MERRILL LYNCH & CO 6, 000, 000. 00 5, 349, 534. 00
MERRILL LYNCH & CO 6, 000, 000. 00 5, 120, 850. 00
MORGAN STANLEY 12, 000, 000. 00 10, 979, 530. 50
MORGAN STANLEY 10, 000, 000. 00 8, 570, 900. 00
NATIONAL AUSTRALTA BANK 13, 400, 000. 00 13, 055, 084. 00
NATIONAL CAPITL TRST II1 12, 000, 000. 00 10, 260, 240. 00
NATIONAL WEALTH SUB 12, 000, 000. 00 9, 714, 960. 00
RABOBANK CAP FD VI FRN 11, 000, 000. 00 9, 199, 674. 00
ROYAL BANK SCOTLAND PLC 15, 000, 000. 00 14, 304, 345. 00
ROYAL WOMEN' S HOSPITAL 16, 500, 000. 00 13, 823, 535. 00
SNOWY HYDRO LTD 5, 000, 000. 00 4,761, 900. 00
SPI AUSTRAL FIN PTY LTD 6, 500, 000. 00 5,934, 110. 00
SPI ELECTRICITY & GAS 9, 000, 000. 00 8, 266, 590. 00
ST GEORGE BANK 5, 000, 000. 00 4, 642, 000. 00
ST GEORGE BANK FRN 8, 000, 000. 00 7,293, 680. 00
ST GEORGE BANK FRN 7,000, 000. 00 6, 859, 846. 00
STOCKLAND TRUST MGMNT 15, 000, 000. 00 13, 653, 750. 00
STOCKLAND TRUST MGMNT 3,000, 000. 00 2, 536, 920. 00
SUNCORP-METWAY INSURANCE 4, 440, 000. 00 3, 549, 939. 84
SUNCORP-METWAY LTD 15, 000, 000. 00 13, 577, 520. 00
TELSTRA CORP LTD 9, 500, 000. 00 9,226, 115. 00
TELSTRA CORP LTD 8, 500, 000. 00 7,946, 480. 00
TELSTRA CORP LTD 9, 000, 000. 00 7,933, 320. 00
TRANSURBAN FINANCE CMPNY 7, 000, 000. 00 6, 751, 150. 00
TRANSURBAN FINANCE CMPNY 8, 000, 000. 00 7, 429, 760. 00
VERO INSURANCE LTD FRN 10, 000, 000. 00 7,843, 300. 00
WACHOVIA BANK NA 7, 000, 000. 00 5, 627, 664. 00
WELLS FARGO &CO 15, 000, 000. 00 14, 074, 893. 75
WESTFIELD MANAGEMENT LTD 10, 000, 000. 00 9, 277, 500. 00
WESTPAC BANKING FRN 5, 000, 000. 00 4,943, 150. 00
WESTPAC BANKING FRN 15, 000, 000. 00 14, 232, 600. 00
WESTPAC BANKING FTF 10, 500, 000. 00 9, 699, 060. 00
WOOLWORTHS LTD 9, 000, 000. 00 8, 356, 860. 00
7 754, 990, 000. 00 691, 711, 242. 56
FREHTRAH) (70, 111, 851, 545)
1, 310, 823, 925. 84

(PR Ha R 4R (132, 865, 113, 121)
At 132, 865, 113, 121
(IR G O I HARAR) (132, 865, 113, 121)
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20 7

112,324,394,205

123,405,458

112,200,988,747

97,544,239,066

) 1.1503

(11,503 )

20 7

144,842 686,199

41,387,878

144,801,298,321

91,455,706,019

) 1.5833

(15,833 )

1 40,193,767,186 428,034,825
2 49,402,486, 402 4,942,943,621
3 38,901,173,505 5,489,396, 611
4 30,824,369,509 9,340,089, 904
5 10,840,677,565 19,599,055,097
6 4,740,802,812 11,922,596,406
7 2,231,774,091 9,596,882, 281
8 1,228,220,888 12,714,296,887
9 1,584,067 ,042 7,652,246,123
10 3,068,020,085 3,797,532,345
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