LM« A=A 7 4 H 7 Bih

I BREFHAE
(BERRE)
2008.9

77V

EMARASREEEE /37 ¥ 2R HE)F W E <

¥ nlge

m:xE -8R Ly AT Eyb-YRIA

DA R



23

25

13




LM A=A )7 AR 77 8

EIPIRAIEEEEE /N 7 v 28/ AT w2 < RE e

REEEHAE
(XIERES)
2008.9

Ly DA )2 -7 ob-¥RTA MR B H

AT ARG ST [ (R RI234E e A 45257 ) 135 D L I O Ham RE T,




(11)

14







(D
(2)
®)
D

®)

1.3125

2.625 2.5

1.25

0.05
(2

10




LM - Z—XA NS U7B8A7EERT 7R
77)F@H§

A m 7 W

ENMEMRIRERET NSV AR/ BEIT Ve {EEMH

REOEBX R

FEU TR NVEORHRICKREZTV), ERHEDRREBRORZE LIk ZzEELET,

K B o R

[LM - R NVESYT—T7 U R ORBASzIBRENRELET.

F BB &E R

NEREENDREREZGICIFHPRZRIIEE e
AMEESEEG IFOEAE. RAIELTNY VERICRELE T,

mEZLEE YRS

RHELEDEBTOH S (BT 7Y NEARTIH, AEEBSICRELFIDT, BEER
BOFEDRIET.) [RELFIDT, BEMBERELEI, Lh o T TADMRISN
TLHBDTEDHDFE Ao

& & & & H|FAI5F6H30H
&g & ®M B FUELT EFRCY.
REE SR ?ﬁgéﬁ%tbtﬁﬂ105\W%E@%ﬁ&%ﬁ%ﬁd(;lNﬁﬁMHﬁE%jmtﬁE%
5 @ A B FAIELT, B2%H (Y FZ-RYEGR. ¥ FZ—ORITEEA LRIV ORTORERD
= Ha%kkR<) OF&IF (DHEOERBERG PIHAEDSEEFa 16) FTREATET.
S B A H B T20FOR5HN SR 1FIR3HET
S B A i B WEEARMHOBEZRHDOEEME
BESHBICEHONTEDFIDT, MtatCOBaE LT,
S B A B i 48 Brstld A 9. OFdd - BEFHREOHE] O [EFHAHG ORISR U

BRG] SRR E COBEE <IEEL,

O HAFHH

SEAFHR (THOZRD, HERNURAHERICESY %8 (T DEERSHESE] &
feld [#] EWSCEDHDET,) Z3T.) (& RFFARTHOREXHOEEMEAIC, F
HREZRUCBIETT, FHREG, 2.625% (#ike.50%) ZBRE U TRERHBICE
HONTHELEIDT, PrnttlcOBEE LS,

BB, Wt A [9. BFAY - REFHRTOHE] O [EUFFAHDEUREHR UL
BES5T SREDREAEF COBEE S,

& B B &

RAILLT, BEXR (Y RZ-%YEIR. ¥ FZ—D®RITEEXILRILY DRITORE
HOGEZR<) OF%3K (DD EOERERIG FIOFAREDSEE T 16) FTRMA
3EY, BOMES. BURARMTHOREXREOREMEACT, 4O, BHINEDOEILE
&, BHERARMEDOEEL COEXABMELEDET,

EEHESRKE

2NV

g & & M

BRI LEFER1.3125% (Bitk1.25%)

SHEF, REEEHAZE RNEHRRS) AXZENUICBDTT . SFEAFDERICIE, AXF TR BHHVCIEE,
BENE - URIZTHICCERDOR, SFAHKIEEVNFILOBBVHEL LFET,




FIERENREERDERSE

1. UBSF—RANSUPEHFA VT VIR (RBAYIKL, ABRENR—X) ZE&EIERL
U CGERZITVWETD,

2. RRIVEDEE. MBAHE. EFEEREE. &, E—5'—ViSFNUOBEEIRRIISSZ
FEREWRELFT, HEXETOSLHER. BERICBWVT. RElE L TRAHERE D
S5A— AL LDEHZASEINEHDELET,

3. Fab—yary--arvbO—-)b. €U5—ES. #WIEETEDIDDEESIC KD EBIEED
ESZzRELZXT,

4. IFVUF - FA4NXIFIN - FTF4I4E—Y 3> (SDO) ZFARALET2L—Y 3
Y - A bO—=VETVWET, R— I3 UFDFHEFalb—raviEd, RAIELTES
ZEEDTaL—yavE1EELET,

5. HEZEEICDVTE. RAIELTABANY IRFITLWEEA. Lichio TEEMEEIR.
HERRIVEDAEBREIDREZEZITX T,

U 17&65 E\ln\

UTFICEEHEHT DU RINRUBERIE. 277V FORBEEFHAE (RTEHRRES) (CEH
FTRVRAIRUBEREZBZNLICBDTHD, HI 7V RICEHATHIRNTOURIRUER
RETRITBHDTREODF A, FHMICOETH LTI, IREEFEHASE (RHERRESE) FX
DFZEN—IECEBLEELY

BELIREDHIMZITOCHIC. BT 7Y ROBEEAEICIE. 277 FOKREENNU U XD
DEBFNKOHONK T, HT 7V RlF. YTP—T 72 WIS \DIREZE U C. EICHEER
HEERENRELTCVWET, 772 FOEREMEAF. EEBHAGESDEET RO A/BEREBDE
FFICRIDEPFULXRIDT., CNCKDRETAZEIDIATCENHD KT, K. EBHEAES
DFEITEDRE - MBRBDOZ(ENUOZTNSICET DNBBEHIDZE(LEFICKD . IRETAZE| DA
OENDDOFT, 77V FFURITB@RCHD, BETIARFFRILESNCVEBA, 377 VR
DR PIREFDOID FEIREE THD . T 7~ FOBFEMEICE UIcHm R OEKE TN TR m
BlILRBBEULERT., UIch' 2T HT 7Y PETTANMREATE N CWVSHBDTlIEH D FE Ao

ORBZHURY (HSICESE. BEMBEN TN UXT)
@OFMEZEIU R (FFH RS E. BEMEBENATNDURD)
@FERAURY (BR - BAHTHSE. BEMENTNDURD)
OHNEICKET D IRXT (WY hJ—URXT)

OHARRAMERD YU XD

®FUIINT 4 TERDURD

OEERBICHDOIBERR

@M ACICRIT S EEER

@Dt REDEXRGTICUCH 2ICERAN TERLIES) DERR




http.//www.leggmason.co.jp




4,000
70
+
q q
- -




1,000

10
10
10
11
11

13
18
19

28
11

20

28

16
11 30

24
10

30

20

78,270
100

@

100






-/

I+

SDO

A-/A3

0l s arn?
T
1

eUEEEEEEEEEEEEEEEEEEEEEEW,
'llllllllllllIIIIIIIIIIII'

0ll2202fae
18
Tl

-

1

i

AN EEEEEE NN SN NS EEEE NN NN NS EEEEEEEEEEREEEEEES

*

eUEEEEEEEEEEEEEEEEEEEEEEE,
‘s EEEEEEEEEEEEEEEEEEEEEES

o =

)

ABS Asset
Backed Securities

eUEEEEEEEEEEEEEEEEEEEEEEW,
“sssssmsnnnmnnnnnnmnnnnnn®

AN EEEEEE NN NN NN NN NN NSNS EEEEEEEEEEEEEEEEES

¢UENNNNNNENEEEENNNNNNNEEN, JUSSNNNNENEENEEENENENENEEEEEN,

a2l ﬂfn?
T

-

1

MBS Mortgage
Backed Securities

‘llllIIIIIIIIIIIIIIIIIIII’

'llllllllIIIIIIIIIIIIIIII’



---------------------------------------------------------------------------------------------------------

U
---------------------------------------------------------------------------------------------------------

: SDO
SDO
\
J
O
O
O




L]
H H
H H
H H
H H
H M
" -
H H
H H
H H
H H
H H
H H
H H
H H
H H
H H
H M
= - .
H
. A M
H — .
H H
H H
H H
H H
H H
H H
H H
H M
" -
H H
H H
H H
H H
H H
H H
H H
H
. v H
H H
H M
. Ll
Y I NI I IS NN SN NN NS NN EE NN NSNS NSNS NN NN NS NN NSNS NSNS NSNS NN NS NN NN EEEEEEEEEE n®
| |
+

SN SN EEEEEEEEEEEEEEEEEEEEEEEEEEEEEESEEEEEEESEESEEEESNESESNESNESEEEESNESESNESEEEESEESEEEEEEEEEEEEEEEEEES .,
~ -
H

-

H

H

H

H

H

H

H

H

H

H

M

-

H

H

H

H

H

H

H

H

H

H

M

-

H

H

] -

\d ¥

N EEEEEEEEEEEE AN AN EEEEEEEEEEEEEEEEEEEE A NN A NN AN SN AN AN EEEEENEENEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEE .



20 21




20

10

25

26
26

27
27

30

28

21 23 24
21
20
29
236
341
25
28

21

24



31

32

41

41

33

34

43

10

100 50

130

30



10

10



€y

I+

@
12 13

®

16
16

17
17

11



20

21

23

10

18

19

18

22

130

19

20

17

10

19

12



A A A
v
(4) < 2)
A
A A
(1) | | ] |
20

13




14



15




16



@
]
*1 * 2
1
2 11
4,000
|
http://www. leggmason.co. jp
03(5219)5940

]

17



11

10

)

@

18



@

¢)

2.625 2.50
|
1.3125 1.25
0.6300 0.6405
200 0.60 061
0.6090 0.6615
200 400 0.58 0.63
0.5880 0.6825 0.0420
400 600 0.56 0.65 0.04
600 1,000 05670 0.7035
0.54 0.67
1,000 05355 0.7350
051 0.70

19




c a.
0.05
d.
e d.
f. a
A

20



20 12

10
21
’1 2 12 31 10
23 20 .
21 22
100
21 2 12 31
100 10
100 20 15
23
20 15
20 12 31
10
21
21 22 12 31
500 10
500 20 15
23
20 15
21 22
500

21




20

21

12

31

21

15

22




@
http://www. leggmason.co. jp
12
12

@

(%)
©)

11 10
®

23




10

®
30
20
©)
)
Q)

24



®

62

25

11



()
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

26




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

27




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

28




) ) () ()
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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€))

10

20

(

19 12 10

)

(

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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26 29
)
21 1
)
65,142,873,845 100.06
( ) 40,854,371 0.06
( ) 65,102,019,474 100.00
21 1
)
3,700,769,553 4.26
244,105,641 0.28
26,486,528,471 30.50
26,730,634,112 30.78
2,653,405,432 3.06
1,617,135,937 1.86
3,118,006,557 3.59
1,081,658,598 1.25
1,857,638,794 2.14
10,327,845,318 11.90
9,213,597,881 10.61
483,902,488 0.56
856,910,626 0.99
27,756,479,533 31.96
2,297,252,318 2.65
1,790,981,816 2.06
913,484,332 1.05
43,312,608,994 49.88
( ) 2,763,414,290 3.18
( ) 86,835,272,267 100.00
1
2
) )
AU 10YR 0903 SFE 563,525,296 0.65
AU 3YR 0903 SFE 535,075,244 0.62
@
a 30
21 1
(@) (@) (@) ) (@)
1 65,820,828,378 | 1.0259 | 67,525,587,833 | 0.9897 | 65,142,873,845 |100.06




21 1
100.06
100.06
a. 30
21 1
) (@)

( ) () (O 2 -
1 VICTORIA TREASURY 54,000,000.00 3, 294?;318(,)323 3, 358?;331?2%? 6.250000 | 2012/10/15 | 3.87
2 NEW S WALES TREAS CORP | 49,500,000.00 2, 986?582‘,‘.822 3, 039?&;;2%452 6.000000 2012/5/1 | 3.50
3 QUEENSLAND TREASURY 40,000,000.00 2, 403?58(5)?722 5 ,437?;3(6)21,112(2) 6.000000 | 2011/6/14|2.81
4 COM BK AUSTRALIA 40,000,000.00( , o 451%005; - 165858 78 1'5.750000 | 2013/12/17 | 2.78
5 QUEENSLAND TREASLRY | 38,600,000.00| , . 42?622?522 ). 387%‘113‘,1522 6.000000 | 2013/8/14 |2.75
6 WEST AUSTRALIA TREASURY| 35,000,000.00 2, 357?5:.21,182(9) 2, 384?;323?553;21 7.000000 | 2019/10/15 |2.75
7 NATIONAL AUSTRALIA BANK| 35,000,000.00 2,043?5-2?1;22 2,120?5;32?53.1 5.750000 | 2013/12/19 | 2.44
8 QUEENSLAND TREASURY 30,000,000.00 1, 803?6(9);(,)8:(?) 1, 829?&83?123 6.000000 | 2011/6/14|2.11
9 AUSTRALIA GOVT 25,000,000.00 1, 635?&22(,)723 1, 663?&3?8;2 5.750000 | 2021/5/15(1.92
10 QUEENSLAND TREASURY 25,000,000.00 1, 545?5;2?1;3 1, 573?652?4(5)3 6.000000 | 2017/9/14|1.81
11 QUEENSLAND TREASURY 24,000,000.00 1 ,474?;;1214,10(2)8 1'49;3;;";151 6.000000 | 2015/10/14 |1.72
12 NEW S VALES TREAS CORP | 24,000,000.00 [ 431? 4224338 . 456?;2?‘?52; 5.500000 | 2017/3/1 |1.68
13 LANDWIRTSCH,RENTENBANK | 24,000,000.00 1, 437?5-32{,315; 1 ,454?5.(8)2?3;2 5.750000 | 2015/1/21|1.67
14 COUNTRYWIDE FINANCIAL 21,500,000.00 Lzss?éz;;?ézg 1'240?%2(7)?52 6.250000 | 2010/12/16 |1.43
15 WEST AUSTRALIA TREASURY| 20,000,000.00 1, Zzs?éig?lgg 1, 240?:{;2(’)932 7.000000 | 2011/4/15(1.43
16 ABN AMRO SUB DT VAR 22,500,000.00 1, 182?%2:?22? 1, 129?631?9(8)3 6.500000 | 2018/5/17 |1.30
17 NEW S WALES TREASURY 17,600,000.00 l,Oﬁl?éig:,”égg 1,080(,2%2?;;2 6.000000 2012/5/1 (1.24
18 AUSTRALIA GOVT 16,200,000.00 1, 060(,3&':5_)‘91‘,1722 1, 077?522?032 6.250000 | 2015/4/15|1.24
19 LEASEPLAN AUSTRALIA LTD| 18,500,000.00 | | 060%35”;23 . 067? 1;28 :°% | 6.250000|  2009/5/4 [1.23
20 DEXIA MUNICIPAL AGENCY | 17,500,000.00 1,016?5.38?;312 1,021?é3§?égé71 5.750000 | 2015/8/24|1.18
21 WEST AUSTRALIA TREASURY| 15,000,000.00 966?%12?5121(2) 979?2:;?932 7.000000 | 2015/4/15(1.13
22 DEUTSCHE BANK LDN FRN 16,500,000.00 956?&;3?13; 943?6;3?832 6.500000 | 2014/4/23|1.09
23 NEW S WALES TREAS CORP | 15,000,000.00 927?5.;3:}623 941?é£21471?3§$ 6.000000 2019/4/1 (1.08
24 EUROFIMA 15,000,000.00 943?;?_2%22? 941?&;;?823 6.250000 | 2018/12/28 |1.08

6




) )
)
( ) ) ) ()
. 5,705.89 5,706.02
25 ROYAL WOMEN"S HOSPITAL | 16,500,000.00 041,472,567 | 941,404,567 | 6-200000 | 2021/3/26 |1.08
5,780.32 5,717.75
26 COMMONWEALTH BANK FRN | 15,500,000.00 895,950,644 | 886,252,026 | 67500000 | 2014/2/10 |1.02
5,771.84 5,858.27
27 AUST & NZ BANK 15,000,000.00 865,776,153 | 878,741, 143 | 5-250000 | 2014/1/16 |1.01
5,757.98 5,786.86
28 BEAR STEARNS CO INC 15,000,000.00 863,607,058 | 868,030,026 | 6-000000 | 2010/2/24|1.00
5,727.70 5,784.08
29 WELLS FARGO &CO 15,000,000.00 850,156,268 | 867,612,642 | 5750000 | 2010/7/12 |1.00
5,782.63 5,735.38
30 ROYAL BANK SCOTLAND PLC| 15,000,000.00 867.495.255 | 860,307,553 | 6-000000 | 2014/10/27|0.99
1 21 1
2 21
3
b.
21 1
4.26
30.78
11.90
49.88
96.82
21 1
) ()
SFE  |AU 10YR 0903 84 114.88| 9,649,727.60(115.73| 9,720,981.48| 563,525,296 0.65
SFE  |AU 3YR 0903 85 106.78| 9,076,141.55/108.59| 9,230,209.50| 535,075,244 0.62
1
2
3 21 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 | 146,825,405,309 11,002 11,257
6 ( 18 6 12 ) | 126,041,614,027 | 129,452,874,388 10,232 10,502
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
11 ( 20 12 10 ) 67,395,560,175 | 71,324,562,099 7,110 7,520




) ) () ()

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

8 104,915,774,074 10,814

9 89,423,916,597 9,414

10 71,263,521,093 7,559

11 69,613,283,043 7,348

12 69,762,128,462 7,333

21 1 65,102,019,474 6,786
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
11 20 6 11 20 12 10 410

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
11 20 6 11 20 12 10 33.22

100




30 31

10 11

€))

( 20 6 10 ) ( 20 12 10 )

110,518,496,239 68,132,999,452
84,628,385 33,822,376
110,603,124,624 68,166,821,828
110,603,124,624 68,166,821,828
571,616,179 663,317,214
84,628,385 33,822,376
3,646,892 2,352,429
110,318,472 71,160,991
458,194 608,643
770,668,122 771,261,653
770,668,122 771,261,653
97,532,284,985 94,787,874,904
12,300,171,517 27,392,314,729
22,667,796,542 19,562,389,036
109,832,456,502 67,395,560,175
110,603,124,624 68,166,821,828




&)

( 19 12 11 ( 20 6 11
20 6 10 ) 20 12 10 )
4,981,531,829 35,138,080, 430
4,981,531,829 35,138,080,430
22,453,774 19,634,125
679,226,644 593,932,131
2,740,109 3,617,099
704,420,527 617,183,355
4,277,111,302 35,755,263,785
4,277,111,302 35,755,263,785
4,277,111,302 35,755,263,785
5,123,759 212,384,296
11,544,234,239 12,300,171,517
280,303,079 645,813,068
462,006,258
280,303,079 183,806,810
358,105,379 895,672,835
358,105,379 320,354,829
575,318,006
3,438,247,965 3,899,746,990
12,300,171,517 27,392,314,729
€))
19 12 11 ( 6 11
20 6 10 ) 20 12 10 )

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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GRE AR 4H) (6, 831, 989, 188)
HGEZES: [NEW S WALES TREAS CORP 49, 500, 000. 00 51, 525, 045. 00
NEW S WALES TREAS CORP 9, 000, 000. 00 9, 256, 680. 00

NEW S WALES TREAS CORP 24, 000, 000. 00 24, 692, 640. 00

NEW S WALES TREAS CORP 15, 000, 000. 00 15, 993, 750. 00

NEW S WALES TREASURY 17, 600, 000. 00 18, 318, 432. 00

NEW S WALES TREASURY 4, 300, 000. 00 4,422, 292. 00

NSWTC~INTL REGD 6, 000, 000. 00 6, 322, 680. 00

QUEBEC PROVINCE 4, 000, 000. 00 4,106, 924. 00

QUEENSLAND TREASURY 40, 000, 000. 00 41, 461, 200. 00

QUEENSLAND TREASURY 30, 000, 000. 00 31, 104, 000. 00

QUEENSLAND TREASURY 40, 600, 000. 00 42, 494, 396. 00

QUEENSLAND TREASURY 24, 000, 000. 00 25, 436, 640. 00

QUEENSLAND TREASURY 25, 000, 000. 00 26, 661, 000. 00

SOUTH AUST GOVT FIN AUTH 2, 000, 000. 00 2, 060, 660. 00

TREASURY CORP VICTORIA 6, 000, 000. 00 5, 956, 200. 00

VICTORTA TREASURY 10, 500, 000. 00 10, 762, 290. 00

VICTORTA TREASURY 54, 000, 000. 00 56, 828, 520. 00

WEST AUSTRALTA TREASURY 20, 000, 000. 00 21, 135, 400. 00

WEST AUSTRALTA TREASURY 15, 000, 000. 00 16, 672, 650. 00

WEST AUSTRALIA TREASURY 35, 000, 000. 00 40, 662, 650. 00

it 431, 500, 000. 00 455, 874, 049. 00
(FREHHAH) (27,803, 758, 248)
Rk ALAND 2004-1 Al 6, 000, 000. 00 6, 005, 940. 00
CSCS 2006-1 A2 7,000, 000. 00 6, 691, 790. 00

DEXTA MUNTCIPAL AGENCY 10, 000, 000. 00 10, 074, 980. 00

DEXIA MUNICIPAL AGENCY 17, 500, 000. 00 17, 529, 400. 00

DOT 2004 FIX 4, 000, 000. 00 4,002, 960. 00

EUROFIMA 15, 000, 000. 00 16, 279, 425. 00

EUROFTMA 5, 000, 000. 00 5,163, 033. 43

EUROPEAN INVT BK 10, 000, 000. 00 10, 381, 590. 00

KEW 10, 000, 000. 00 10, 262, 829. 37

KOMMUNAL BANKEN 10, 000, 000. 00 10, 198, 023. 75

KOMMUNAL BANKEN 8, 000, 000. 00 8, 359, 040. 00

LANDWIRTSCH, RENTENBANK 24, 000, 000. 00 24, 791, 670. 00

LEDAC 1 B 4,000, 000. 00 3, 898, 600. 00

MOF 2 A2 8, 000, 000. 00 7,951, 200. 00

MULTT 2005-2 A 15, 000, 000. 00 14, 829, 450. 00

NIMMT 2006-1 Al 7,000, 000. 00 6, 880, 580. 00

REDS 2003-2 B 970, 260. 52 970, 347. 84

RENTENBANK 10, 000, 000. 00 10, 281, 986. 25

SMHL 2003-1 B 1, 000, 000. 00 992, 770. 00

WBT 2004-1 A 1, 598, 286. 26 1,590, 934. 14

7t 174, 068, 546. 78 177, 136, 549. 78
(PR Ha R AR (10, 803, 558, 171)
g ABN AMRO SUB DT VAR 22, 500, 000. 00 20, 399, 625. 00
ALINTA NETWORKS HOLDINGS 10, 750, 000. 00 10, 703, 506. 25

AMER EXPRESS CREDIT CO 8, 000, 000. 00 7, 669, 640. 00

AMER EXPRESS CREDIT CO 10, 000, 000. 00 8,791, 310. 00

AMP FIN SERV 11, 000, 000. 00 11, 588, 720. 00

ASTF 1T 11, 500, 000. 00 10, 639, 696. 50

AUST & NZ BANKING 2, 500, 000. 00 2,461, 750. 00

AUST & NZ BANKING FRN 9, 500, 000. 00 9,481, 371. 68

AUST & NZ BANKING FRN 10, 000, 000. 00 9, 845, 200. 00

AUST & NZ BANKING FRN 10, 000, 000. 00 9, 708, 200. 00

BEAR STEARNS CO INC 15, 000, 000. 00 14, 899, 035. 00

BRISBANE SQUARE FINANCE 10, 000, 000. 00 9,939, 750. 00

CFS GANDEL RETAIL TRUST 14, 500, 000. 00 13,179, 775. 00

CIE FIN FONCIER 14, 500, 000. 00 14, 761, 203. 00

CITIGROUP INC 2, 000, 000. 00 1,934, 922. 00

CITIGROUP INC 10, 000, 000. 00 9, 275, 650. 00

COLONTAL FINANCE LTD 3, 000, 000. 00 3, 005, 280. 00

COMMONWEALTH BANK FRN 15, 500, 000. 00 15, 455, 419. 08
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COMMONWEALTH BANK FRN 2, 500, 000. 00 2,428, 770. 00
COUNTRYWIDE FINANCIAL 21, 500, 000. 00 21, 325, 635. 00
DEUTSCHE BANK LDN FRN 16, 500, 000. 00 16, 495, 380. 00
ELECTRANET PTY LTD I/L 2,000, 000. 00 2,020, 412. 00
ELM BV (SWISS REIN) FRN 18, 500, 000. 00 12, 930, 260. 50
GASNET AUSTRALIA OPS LTD 8, 500, 000. 00 8,519, 048. 50
GE CAP AUSTRALIA FUNDING 9, 000, 000. 00 8, 837, 100. 00
GE CAP AUSTRALIA FUNDING 6, 500, 000. 00 6, 252, 285. 00
GE CAP AUSTRALIA FUNDING 15, 000, 000. 00 11, 413, 335. 00
GOLDMAN SACHS GROUP INC 9, 000, 000. 00 8, 767, 762. 30
GOLDMAN SACHS GROUP INC 8, 500, 000. 00 7,961, 372. 00
HBOS PLC 10, 000, 000. 00 9, 087, 690. 00
HYPOREAL INTL AG 8, 000, 000. 00 8, 276, 168. 00
JP MORGAN CHASE 3, 000, 000. 00 2,913, 780. 00
LEASEPLAN AUSTRALIA LTD 18, 500, 000. 00 18, 285, 453. 18
MACQUARIE BANK FRN 6, 500, 000. 00 5, 838, 612. 00
MACQUARTE BANK FRN 10, 500, 000. 00 7,254, 817. 50
MERRILL LYNCH & CO 9, 000, 000. 00 8,923, 212. 00
MERRILL LYNCH & CO 6, 000, 000. 00 5, 664, 636. 00
MERRILL LYNCH & CO 6, 000, 000. 00 5, 381, 280. 00
MONUMENTAL GLOBAL FDG 5, 000, 000. 00 4,920, 300. 00
MORGAN STANLEY 12, 000, 000. 00 10, 783, 950. 00
MORGAN STANLEY 10, 000, 000. 00 8, 052, 770. 00
NATIONAL AUSTRALTA BANK 5, 000, 000. 00 5, 361, 850. 00
NATIONAL AUSTRALIA BANK 13, 400, 000. 00 13, 354, 950. 03
NATIONAL CAPITL TRST III 12, 000, 000. 00 9, 900, 876. 00
NATIONAL WEALTH SUB 12, 000, 000. 00 10, 080, 960. 00
RABOBANK CAP FD VI FRN 11, 000, 000. 00 9, 173, 703. 00
ROYAL BANK SCOTLAND PLC 15, 000, 000. 00 14, 962, 830. 00
ROYAL WOMEN’ S HOSPITAL 16, 500, 000. 00 16, 240, 686. 00
SPI AUSTRAL FIN PTY LTD 6, 500, 000. 00 6, 504, 030. 00
SPI ELECTRICITY & GAS 9, 000, 000. 00 9, 068, 580. 00
ST GEORGE BANK 5, 000, 000. 00 5,051, 950. 00
ST GEORGE BANK FRN 8, 000, 000. 00 7,513, 840. 00
ST GEORGE BANK FRN 7, 000, 000. 00 7,568, 918. 00
STOCKLAND TRUST MGMNT 15, 000, 000. 00 14, 064, 000. 00
STOCKLAND TRUST MGMNT 3, 000, 000. 00 2,625, 051. 00
SUNCORP-METWAY INSURANCE 4, 440, 000. 00 3, 341, 046. 72
SUNCORP-METWAY LTD 15, 000, 000. 00 14, 374, 620. 00
TELSTRA CORP LTD 9, 500, 000. 00 9, 734, 365. 00
TELSTRA CORP LTD 8, 500, 000. 00 8, 657, 845. 00
TELSTRA CORP LTD 9, 000, 000. 00 8, 669, 160. 00
TRANSURBAN FINANCE CMPNY 7, 000, 000. 00 7,042, 000. 00
TRANSURBAN FINANCE CMPNY 8, 000, 000. 00 8, 066, 160. 00
VERO INSURANCE LTD FRN 10, 000, 000. 00 8, 122, 110. 00
WACHOVIA BANK NA 14, 000, 000. 00 11, 436, 978. 00
WELLS FARGO &CO 15, 000, 000. 00 14, 820, 705. 00
WESTFIELD MANAGEMENT LTD 10, 000, 000. 00 9, 469, 900. 00
WESTPAC BANKING FRN 5, 000, 000. 00 4,999, 360. 00
WESTPAC BANKING FRN 15, 000, 000. 00 14, 866, 650. 00
WESTPAC BANKING FTF 10, 500, 000. 00 10, 275, 352. 50
WOOLWORTHS LTD 9, 000, 000. 00 8, 965, 350. 00
7t 700, 590, 000. 00 660, 387, 908. 74
(FREHTRAH) (40, 277, 058, 554)
A=A NZ U T KVit 1,405, 416, 693. 92
(PR Ha R 4R (85, 716, 364, 161)
At 85, 716, 364, 161
IVE RGO IS HARAR) (85, 716, 364, 161)
FAMRESR B2 1150
IR REAARES: DGR
|E EALE VN RS BRI T AR
EFRES  5#R 8. 0%
_ . MG ERES: 208040 32. 4%
— 1 L 0
ATALTIT N I ERERE w0 2. 6% 100. 0%
A S TO80M 47. 0%

H2 T VAT 4 THG RO T RIS DS FATE K O DR LR
R B

@) ELE (ZOMOIERL) 3 T U AT 4 TSI o T WG| ORMEEICBId 2 FH  FE5EE] (20T
M L7=2s, MBI 150 T53 7 U AT o TEGI R OB T RIS OZKIERE K Ol O R BLE |
IROOLNTWDHIHE Gl EOEEEZETL) ZiZ L TWDed, KO T 2EIE L TR £7,

M@ ERE (ZOMOER) 3 T UAT 4 7GR o [T EGIORMGSICE S 2 FEH @EME] (k0T
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S L7228, M BBIMIRBIARREE 150 153 7 U AT ¢ TG R O TR O TR E K ORI ORI
WROHENTWDHIHE GLH LOEEEZET) 2L TWnDH7e), BEROBMNEZER L TBY 7,
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21

65,198,319,532

96,300,058

65,102,019,474

95,933,094,659

) 0.6786
(6,786
21

86,894,571,954

59,299,687

86,835,272, 267

87,742,017,046

) 0.9897

(9,897 )
24
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
11 4,572,713,275 7,317,123,356
2009.03.06
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