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21 7
)

99,646,817,633 100.07

( ) 71,351,817 0.07

) 99,575,465,816 100.00

21 7

)

5,932,614,915 4.57

299,644,083 0.23

40,121,580,476 30.90

40,421,224,559 31.13

4,505,611,237 3.46

2,635,699,521 2.03

3,409,385,072 2.63

1,439,381,293 1.11

5,188,887,316 4.00

17,178,964,439 13.23

10,251,759, 240 7.89

623,733,489 0.48

756,074,179 0.58

43,944,061,171 33.84

2,942 680,825 2.27

1,477,166,898 1.14

1,126,656,303 0.87

61,122,132,105 47.07

319,349,038 0.24

( ) 4,880,786,788 3.76

) 129,855,071,844 100.00
) )
AU 10YR 0909 SFE 138,318,449 0.11
AU 3YR 0909 SFE 2,313,259,519 1.78

30
21 7
) ) ) ) )
1 74,731,376,656 | 1.2431 92,898,574,322 | 1.3334 99,646,817,633 |100.07

27




21 7
100.07
100.07
a. 30
21 7
) )

( ) () (H O -
1 VICTORIA TREASURY 54,000,000.00 4, 399?5_;‘71?02? 4, 375?&38?74713 6.250000 | 2012/10/15 | 3.37
2 NEW S WALES TREASURY 52,100,000.00 4,228?6;;?&21 4'201?égi?é;i 6.000000 2012/5/1 |3.24
3 QUEENSLAND TREASURY | 51,600,000.00( , 4872;3882 4'126122222 6.000000 | 2013/8/14 |3.18
4 QUEENSLAND TREASURY 40,000,000.00 3, 256?:;1;?1;? 3, 244?:1;;:}022 6.000000 | 2011/6/14|2.50
5 COM BK AUSTRALIA 40,000,000.00 3, 1477632?932 3, 139?5?3?23471 5.750000 | 2013/12/17 | 2.42
6 WEST AUSTRALIA TREASURY| 35,000,000.00 | , ¢ 63%;2?%;‘; ) 875%;;23? 7.000000 | 2019710715 |2.21
7 QUEENSLAND TREASURY 36,000,000.00 2, 831?:,332‘,1513 2, 837?62??5;2 6.000000 | 2015/10/14 |2.18
8 NATIONAL AUSTRALIA BANK| 35,000,000.00 2, 754?6?,;(,)4:2 2, 747T;22i)8§g 5.750000 | 2013/12/19 |2.12
9 QUEENSLAND TREASURY | 34,000,000.00 | 622?;;%2; ) 6511')[73;;2 6.000000 | 2017/9714 |2.04
10 NEW S WALES TREAS CORP | 33,000,000.00 2 ,483?21451;?328 2,5081;22233 5.500000 2017/3/1 (1.93
11 QUEENSLAND TREASURY 25,500,000.00 2, 002?;23?4;? 2, OloTégg?ggg 6.250000 | 2019/6/14 |1.55
12 AUSTRALIA GOVT 25,000,000.00| 98()? 423182; . 975223? igg 5.750000 | 2021/5/15 |1.52
13 QUEENSLAND TREASURY 23,000,000.00 1, 872?5:‘51?42471 1, 865?&;;:}812 6.000000 | 2011/6/14 |1.44
14 LANDWIRTSCH,RENTENBANK | 24,000,000.00 1, 832?;22?12181 1, 825?212(5)?753 5.750000 | 2015/1/21|1.41
15 WEST AUSTRALIA TREASURY| 20,000,000.00 1 ,654?6?171?02; 1,645{,35.;;?(-)?.; 7.000000 | 2011/4/15|1.27
16 AUSTRALIA GOVT 19,520,000.00 1, 595?;;;?523 1, 578?:12481?833 6.000000 | 2017/2/15(1.22
17 EUROFIMA 20,000,000.00 l,slgTéggfégg 1,51311451?5:;.;5 6.250000 | 2018/12/28 |1.17
18 AUSTRALIA GOVT 20,000,000.00 |, , 45%;%22 . 4231;;;? 4; 4.500000 | 202074715 |1.10
19 ABN AMRO SUB DT VAR 22,500,000.00 1,426?2122?égz71 1'410?{;?;?6;‘71 6.500000 | 2018/5/17 |1.09
20 COUNTRYWIDE FINANCIAL 18,000,000.00 113937623?652 1'405T622i§égg 6.250000 | 2010/12/16 |1.08
2 EUROPEAN INVT BK 17,000,000.00| | 35{ 12?3‘1“7‘ s 4622;?%32 6.000000 | 2013/8/14 |1.04
22 AUST & NZ BANK 17,500,000.00 1 ,3477923:}23; 1'3441122?52; 5.250000 | 2014/1/16|1.04
23 CFS GANDEL RETAIL TRUST| 17,500,000.00 l,229?é2421(,3é12 1,256Té;471?é22 5.750000 2012/9/2 [ 0.97

28




) )
( ) ) ¢y O -
8,080.05 8,052.12
24 COLONIAL FINANCE LTD 15,500,000.00 1,252,408,131 | 1,248,078,719 8.500000 | 2012/5/11 (0.96
7,142.33 7,110.24
25 DEXIA MUNICIPAL AGENCY | 17,500,000.00 1,249,909,323 | 1,244,292,976 5.750000 | 2015/8/24 (0.96
8,262.47 8,226.85
26 WEST AUSTRALIA TREASURY| 15,000,000.00 1,239,370,974 | 1,234,028, 653 7.000000 | 2015/4/15(0.95
7,850.64 7,904.97
27 WESTPAC BANKING FRN 15,000,000.00 1,177.596,691 | 1,185,746, 395 6.000000 | 2015/1/21 (0.91
7,868.01 7,878.75
28 WELLS FARGO &CO 15,000,000.00 1,180,202,701 | 1,181,813, 689 5.750000 | 2010/7/12 (0.91
7,879.95 7,869.28
29 BEAR STEARNS CO INC 15,000,000.00 1,181,993,741 | 1,180,392, 229 6.000000 | 2010/2/24 (0.91
7,835.08 7,819.21
30 NEW S WALES TREAS CORP | 15,000,000.00 1,175,263,128 | 1,172,882,182 5.250000 2013/5/110.90
21 7
21
b.
21 7
4.57
31.13
13.23
47.07
0.24
96.24
21 7
O 10
SFE AU 10YR 0909 17 104.49| 1,776,409.06{103.03| 1,751,531.59 138,318,449 0.11
SFE AU 3YR 0909 285 104.00{29,640,067.84|102.78|29,292,889.95| 2,313,259,519| 1.78
21 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
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

29




) ) () ()
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
12 21 6 10 ) | 90,446,969,184 | 94,660,273,813 8,461 8,881
20 7 112,200,988, 747 11,503
8 104,915,774,074 10,814
9 89,423,916,597 9,414
10 71,263,521,003 7,559
11 69,613,283,043 7,348
12 69,762,128,462 7,333
21 1 65,102,019,474 6,786
2 70,307,599,827 7,253
3 75,895,836,731 7,566
4 82,688,013,380 8,001
5 88,751,579,384 8,390
6 93,961,404,064 8,522
7 99,575,465,816 8,613
1
2
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
12 20 12 11 21 6 10 420
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
12 20 12 11 21 6 10 24.91

30

100




@

( 20 12 10 ) ( 21 6 10 )
68,132,999,452 91,285,014,034
33,822,376 9,977,437
68,166,821,828 91,294,991,471
68,166,821,828 91,294,991,471
663,317,214 743,141,817
33,822,376 9,977,437
2,352,429 3,016,688
71,160,991 91,254,794
608,643 631,551
771,261,653 848,022,287
771,261,653 848,022,287
94,787,874,904 106,895,094,072
27,392,314,729 16,448,124,888
19,562,389,036 16,892,553,086
67,395,560,175 90,446,969,184
68,166,821,828 91,294,991,471

31



@

( 20 6 11 20 12 11
20 12 10 ) 21 6 10 )

35,138,080, 430 18,409,017,316
35,138,080,430 18,409,017,316
19,634,125 15,713,850
593,932,131 475,343,983
3,617,099 3,748,993
617,183,355 494,806,826
35,755,263,785 17,914,210,490
35,755,263,785 17,914,210,490
35,755,263,785 17,914,210,490
212,384,296 13,215,229
12,300,171,517 27,392,314,729
645,813,068 830,631,270
462,006,258 830,631,270

183,806,810
895,672,835 3,584,912,127

320,354,829
575,318,006 3,584,912,127
3,899, 746,990 4,202,524,563
27,392,314,729 16,448,124,888

(€))
20 6 11 ( 20 12 11
20 12 10 ) 6 10 )
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OEMERREERBICBNTAEBETHOZIER (LU T4i#%B) EW), ) OXIEFLYHGOMERER ST EHAIX, Mk
ZRBRTANTLFAME TR L TR Y £,
QM XHREAER B2 T 2% H OEE MG OMERER ENTORWGEIL, BLFOFEICL>TEY £7,
AR IRRAERL B IC 5% A 2B 2 D BB MRS AR R SN TV AHAITIT, BREN TS WSO 5 5 4% B Ik b
WA oD OMEEZ S L ICHE LZL— FEAWTEY £,
- B R AERL FIC2M5% A 288 2 5 R SRS 3 98K STV R WA I,
HGOMEE ANTEY £,
2. Bkt FRERAERE B SRR S AR DM EAFER STV AR WIMEIZ DWW T, B IR IERL B O SR RS O (i CREM L T
v ET,

B AR TV ER ST LY
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(3) bt B N 2
FH1 A RESRIAAZR
© #HKA
FZUFHITH D FE A,

@  BRALS O A ffiFES:

WFROEY T,
wE FiJH k23 A AR A it 5
[E&E RS AUSTRALTA GOVT 16, 200, 000. 00 16, 972, 902. 00
AUSTRALTA GOVT 19, 520, 000. 00 20, 206, 908. 80
AUSTRALTA GOVT 25, 000, 000. 00 25, 078, 750. 00
7t 60, 720, 000. 00 62, 258, 560. 80
(FREEHLAR) (4, 846, 828, 958)
HI7 (R NEW S WALES TREAS CORP 15, 000, 000. 00 14, 882, 400. 00
NEW S WALES TREAS CORP 33, 000, 000. 00 31, 448, 010. 00
NEW S WALES TREAS CORP 15, 000, 000. 00 14, 493, 300. 00
NEW S WALES TREASURY 11, 000, 000. 00 11, 497, 640. 00
NEW S WALES TREASURY 52, 100, 000. 00 53, 547, 338. 00
NEW S WALES TREASURY 4, 300, 000. 00 4, 238, 596. 00
QUEBEC PROVINCE 4, 000, 000. 00 3, 822, 468. 00
QUEENSLAND TREASURY 40, 000, 000. 00 41, 234, 800. 00
QUEENSLAND TREASURY 23, 000, 000. 00 23, 715, 530. 00
QUEENSLAND TREASURY 41, 600, 000. 00 42,191, 136. 00
QUEENSLAND TREASURY 29, 000, 000. 00 28, 851, 810. 00
QUEENSLAND TREASURY 34, 000, 000. 00 33, 209, 160. 00
SOUTH AUST GOVT FIN AUTH 2, 000, 000. 00 2,051, 600. 00
TASMANTAN PUBLIC FINANCE 3, 000, 000. 00 3, 047, 760. 00
TREASURY CORP VICTORIA 6, 000, 000. 00 5, 672, 940. 00
VICTORTA TREASURY 5, 500, 000. 00 5, 620, 010. 00
VICTORTA TREASURY 54, 000, 000. 00 55, 706, 940. 00
VICTORTA TREASURY 12, 000, 000. 00 11, 596, 920. 00
WEST AUSTRALTA TREASURY 20, 000, 000. 00 20, 945, 600. 00
WEST AUSTRALIA TREASURY 15, 000, 000. 00 15, 694, 200. 00
WEST AUSTRALTA TREASURY 35, 000, 000. 00 36, 265, 250. 00
7t 454, 500, 000. 00 | 459, 733, 408. 00
(FREEHL AR (35, 790, 245, 812)
FERERAE ALAND 2004-1 Al 6, 000, 000. 00 6,001, 140. 00
ASTAN DEVELOPMENT BANK 9, 500, 000. 00 9,171, 955. 50
COUNCIL OF EUROP 8, 500, 000. 00 8, 320, 854. 00
CSCS 2006-1 A2 7, 000, 000. 00 6, 480, 460. 00
DEXIA MUNICIPAL AGENCY 5, 000, 000. 00 5,013, 000. 00
DEXTA MUNICIPAL AGENCY 17, 500, 000. 00 15, 827, 647. 50
EUROFIMA 15, 000, 000. 00 14, 416, 650. 00
EUROFTMA 5, 000, 000. 00 4,471, 850. 00
EUROPEAN INVT BK 15, 000, 000. 00 15, 177, 600. 00
INTERAMER DEV BANK 5, 000, 000. 00 4, 846, 590. 00
KFW 10, 000, 000. 00 9, 372, 500. 00
KOMMUNAL BANKEN 10, 000, 000. 00 10, 117, 230. 00
KOMMUNAL BANKEN 8, 000, 000. 00 8, 238, 880. 00
LANDWIRTSCH, RENTENBANK 24, 000, 000. 00 23, 205, 840. 00
LEDAC 1 B 4, 000, 000. 00 3, 939, 000. 00
MOF 2 A2 8, 000, 000. 00 7,891, 760. 00
MULTI 2005-2 A 15, 000, 000. 00 14, 704, 950. 00
NIMMT 2006-1 Al 7, 000, 000. 00 6, 950, 930. 00
REDS 2003-2 B 867, 952. 05 825, 040. 50
RENTENBANK 10, 000, 000. 00 10, 218, 900. 00
SMHL 2003-1 B 1, 000, 000. 00 994, 190. 00
WBT 2004-1 A 1, 429, 450. 49 1, 396, 029. 93
ES 192, 797, 402. 54 187, 582, 997. 43
R AR AH) (14, 603, 336, 349)
A& ABN AMRO SUB DT VAR 22, 500, 000. 00 18, 063, 652. 50
ATRSERVICES AUST 6, 000, 000. 00 5, 697, 360. 00
ALINTA NETWORKS HOLDINGS | 10, 750, 000. 00 10, 644, 370. 50
AMP FIN SERV 11, 000, 000. 00 11, 350, 262. 00
AUST & NZ BANK 17, 500, 000. 00 17, 066, 700. 00
AUST & NZ BANKING 2, 500, 000. 00 2,427, 850. 00
AUST & NZ BANKING FRN 10, 000, 000. 00 9, 870, 800. 00
AUST & NZ BANKING FRN 10, 000, 000. 00 9, 728, 900. 00
BEAR STEARNS CO INC 15, 000, 000. 00 14, 967, 630. 00
CFS GANDEL RETAIL TRUST 17, 500, 000. 00 15, 570, 275. 00
CIE FIN FONCIER 9, 500, 000. 00 9, 597, 660. 00
CITIGROUP INC 2, 000, 000. 00 1, 956, 040. 00
CITIGROUP INC 10, 000, 000. 00 8, 990, 200. 00
COLONTAL FINANCE LTD 3, 000, 000. 00 3, 002, 130. 00
COLONTAL FINANCE LTD 15, 500, 000. 00 15, 859, 290. 00
COM BK AUSTRALIA 40, 000, 000. 00 39, 863, 200. 00
COM BK AUSTRALIA 5, 000, 000. 00 4,712, 500. 00
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COMMONWEALTH BANK FRN 7, 500, 000. 00 7,129, 275. 00
COUNTRYWIDE FINANCTAL 18, 000, 000. 00 17, 640, 396. 00
DEUTSCHE BANK LDN FRN 16, 500, 000. 00 13,991, 505. 00
ELECTRANET PTY LTD I/L 2, 000, 000. 00 2, 000, 460. 00
ELM BV (SWISS REIN) FRN 18, 500, 000. 00 9, 777, 620. 00
GE CAP AUSTRALTA FUNDING 9, 000, 000. 00 9, 035, 820. 00
GE CAP AUSTRALTA FUNDING 6, 500, 000. 00 6, 483, 425. 00
GE CAP AUSTRALTIA FUNDING | 15, 000, 000. 00 12, 562, 875. 00
GOLDMAN SACHS GROUP INC 9, 000, 000. 00 8, 985, 069. 00
GOLDMAN SACHS GROUP INC 8, 500, 000. 00 8, 223, 240. 00
HBOS PLC 10, 000, 000. 00 8,291, 620. 00
HYPOREAL INTL AG 8, 000, 000. 00 8,001, 120. 00
INVESTEC BANK AU LTD 14, 000, 000. 00 13, 810, 440. 00
INVESTEC BANK AU LTD 5, 000, 000. 00 4,794, 500. 00
JP MORGAN CHASE 3, 000, 000. 00 2,913, 234. 00
MACQUARTE BANK FRN 6, 500, 000. 00 6, 293, 969. 50
MACQUARTE BANK FRN 10, 500, 000. 00 7,281, 907. 50
MACQUARTE BANK LTD 10, 000, 000. 00 9, 507, 900. 00
MERRILL LYNCH & CO 4, 000, 000. 00 3, 999, 780. 00
MERRILL LYNCH & CO 6, 000, 000. 00 5, 534, 064. 00
MERRILL LYNCH & CO 6, 000, 000. 00 4,987, 542. 00
MONUMENTAL GLOBAL FDG 9, 000, 000. 00 8, 544, 879. 00
MORGAN STANLEY 12, 000, 000. 00 11,711, 880. 00
MORGAN STANLEY 10, 000, 000. 00 8, 889, 420. 00
NATTIONAL AUSTRALIA BANK 5, 000, 000. 00 5, 296, 500. 00
NATTONAL AUSTRALTA BANK 35, 000, 000. 00 34, 882, 050. 00
NATTIONAL CAPITL TRST IIT | 12,000, 000. 00 7,172, 892. 00
NATTONAL WEALTH SUB 12, 000, 000. 00 6, 904, 224. 00
NATL AUSTRALIA BANK 5, 000, 000. 00 4,913, 300. 00
RABOBANK CAP FD VI FRN 11, 500, 000. 00 7, 339, 599. 00
RABOBANK NEDERLAND (AUST) | 15, 000, 000. 00 14, 501, 700. 00
ROYAL BANK SCOTLAND PLC 15, 000, 000. 00 14, 366, 670. 00
ROYAL WOMEN’ S HOSPITAL 16, 500, 000. 00 14, 594, 398. 50
SPI AUSTRAL FIN PTY LTD 6, 500, 000. 00 6, 443, 450. 00
SPI ELECTRICITY & GAS 9, 000, 000. 00 8,978, 310. 00
ST GEORGE BANK 5, 000, 000. 00 5, 085, 400. 00
ST GEORGE BANK FRN 8, 000, 000. 00 7, 768, 400. 00
ST GEORGE BANK FRN 7, 000, 000. 00 7,201, 957. 00
STOCKLAND TRUST MGMNT 15, 000, 000. 00 14, 124, 900. 00
STOCKLAND TRUST MGMNT 3, 000, 000. 00 2,493, 534. 00
SUNCORP-METWAY 10, 000, 000. 00 10, 086, 200. 00
SUNCORP-METWAY TNSURANCE 4, 440, 000. 00 2,273, 617. 44
SUNCORP-METWAY LTD 15, 000, 000. 00 13, 629, 300. 00
TELSTRA CORP LTD 9, 500, 000. 00 9, 695, 795. 00
TELSTRA CORP LTD 8, 500, 000. 00 8, 637, 445. 00
TELSTRA CORP LTD 10, 000, 000. 00 9, 543, 000. 00
TRANSURBAN FINANCE CMPNY 7, 000, 000. 00 7, 033, 320. 00
TRANSURBAN FINANCE CMPNY 8, 000, 000. 00 7,980, 072. 00
VERO INSURANCE LTD FRN 10, 000, 000. 00 5,499, 010. 00
WACHOVIA BANK NA 14, 000, 000. 00 9,192, 148. 00
WELLS FARGO &CO 15, 000, 000. 00 14, 944, 950. 00
WESTFTELD MANAGEMENT LTD | 10, 000, 000. 00 9, 733, 700. 00
WESTPAC BANKING 12, 000, 000. 00 11, 459, 280. 00
WESTPAC BANKING FRN 15, 000, 000. 00 14, 911, 950. 00
WESTPAC BANKING FTF 10, 500, 000. 00 10, 319, 400. 00
WOOLWORTHS LTD 9, 000, 000. 00 9, 020, 169. 00
7t 780, 690, 000. 00 | 715, 787, 401. 94
(FREHATAR) (55, 724, 049, 241)
HMEGEIEMETEARE R |AUST & NZ BANKING GR 4, 000, 000. 00 4,014, 586. 22
it 4, 000, 000. 00 4,014, 586. 22
(FRE AR (312, 535, 537)
1,429, 376, 954. 39
GREH#RER) (111, 276, 995, 897)
&t 111, 276, 995, 897
(OMEREZES: D FR LG HA B %E) (111, 276, 995, 897)
A AMREZR A 2R R
AMVE A MRESR D NER
‘ e FHEASMEREEEME | Ao A -
s stk WA | Tmems | ERE
) B bR
ERES 38N 4. 4% —
WG ERES: 218000 32. 2% —
F—Z NZ VT KV | BERES 2280 13. 1% — 100. 0%
&R 738 50. 0% —
SMEREEME VRS AL E 18 — 0. 3%
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21 7

99,678,322,407

102,856,591

99,575,465,816

115,610,380,236

) 0.8613

(8,613 )

21 7

131,136,559, 740

1,281,487,896

129,855,071,844

97,383,456, 645

) 1.3334

(13,334 )

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
12 15,431,363,520 3,324,144,352
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