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WROMY TH,
(BEQZ : )
[ & J% I i A8 oF Al %8 fii 5

A —ALZ V7 KL
[EfE AL 2 JAUSTRALTAN GOVT 6. 750000% 2006/11/15 2,200, 000. 00 2,273, 920. 00
JAUSTRALTAN GOVT 10. 000000% 2007/10/15 6, 500, 000. 00 7,405, 840. 00
JAUSTRALTAN GOVT 8. 750000% 2008/08/15 19, 500, 000. 00 21, 822, 645. 00
JAUSTRALTAN GOVT 7.500000% 2009/09/15 10, 000, 000. 00 10, 842, 300. 00
JAUSTRALTAN GOVT 5. 750000% 2011/06/15 34, 000, 000. 00 33, 873, 860. 00
JAUSTRALTAN GOVT 6. 500000% 2013/05/15 41, 700, 000. 00 43, 385, 097. 00
JAUSTRALTAN GOVT 6. 250000% 2015/04/15 39, 000, 000. 00 39, 782, 730. 00
JAUSTRALTAN GOVT 7.500000% 2005/07/15 14, 500, 000. 00 14, 844, 085. 00
Gl 167, 400, 000. 00 174, 230, 477. 00
[Ei ) (13, 245,000, 861)
7 (R NEW S WALES TREASURY 6. 500000% 2006/05/01 15, 000, 000. 00 15, 275, 550. 00
NEW S WALES TREASURY 8. 000000% 2008/03/01 26, 500, 000. 00 28, 496, 510. 00
EW S WALES TREASURY 7.000000% 2010/12/01 17,000, 000. 00 17, 905, 420. 00
EW S WALES TREASURY 6. 000000% 2012/05/01 24, 700, 000. 00 24,559, 951. 00
EW S WALES TREASURY 5. 500000% 2014/08/01 6, 800, 000. 00 6, 448, 032. 00
QUEENSLAND TREASURY 8. 000000% 2007/09/14 20, 100, 000. 00 21,497, 553. 00
QUEENSLAND TREASURY 6. 000000% 2009/07/14 16, 000, 000. 00 16, 118, 880. 00
QUEENSLAND TREASURY 6. 000000% 2011/06/14 13, 100, 000. 00 13,091, 747. 00
QUEENSLAND TREASURY 6. 000000% 2013/08/14 14, 900, 000. 00 14, 771, 562. 00
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QUEENSLAND TREASURY 6. 000000% 2015/10/14 2,300, 000. 00 2, 263, 039. 00

QUEENSLAND TREASURY 6. 500000% 2005/06/14 7,000, 000. 00 7,074, 410. 00

[VICTORTA TREASURY 6. 000000% 2006/11/15 13,500, 000. 00 13, 649, 445. 00

[VICTORIA TREASURY 7.500000% 2008/08/15 10, 500, 000. 00 11, 177, 145. 00

[VICTORIA TREASURY 5. 500000% 2010/09/15 15, 500, 000. 00 15, 133, 735. 00

[VICTORTA TREASURY 6. 250000% 2012/10/15 3, 000, 000. 00 3,029, 310. 00

WEST AUSTRALIA TREASURY 8. 000000% 2007/10/15 20, 000, 000. 00 21, 399, 000. 00

WEST AUSTRALIA TREASURY 7.500000% 2009/10/15 6, 500, 000. 00 6, 978, 205. 00

WEST AUSTRALIA TREASURY 7.000000% 2011/04/15 11, 000, 000. 00 11, 586, 080. 00

WEST AUSTRALIA TREASURY 10. 000000% 2005/07/15 6, 000, 000. 00 6, 284, 400. 00

[FF 249, 400, 000. 00 256, 739, 974. 00

(R HA AL H) (19,517,372, 823)

[R5 R 5 [ARMS XTIV A2A 5.810000% 2034/09/10 3, 000, 000. 00 3,004, 110. 00

JARMS XIV A2B 5. 545000% 2034/09/10 5, 500, 000. 00 5,452, 590. 00

CENTR 1 B 6. 250000% 2009/06/04 1, 500, 000. 00 1,491, 210. 00

CRST 2002-1A Al 5. 570000% 2035/10/12 1, 300, 000. 00 1, 295, 359. 00

DOT 2004 FIX 6. 500000% 2010/10/15 4,000, 000. 00 4,012, 720. 00

[FTRSTMAC 20032 A 5.900000% 2034/12/10 1,811, 664. 00 1, 813, 946. 69

IMT 20034 B 6. 428300% 2035/09/14 2,000, 000. 00 2,011, 840. 00

LBRTY 2003-1 A2B 5.980000% 2030/04/10 863, 516. 83 364, 406. 25

LEDA 2002-1 C2 6. 230000% 2007/06/05 1, 000, 000. 00 996, 500. 00

0T 2003-1 A2 5. 750000% 2008/03/15 3, 000, 000. 00 2,983, 380. 00

IVAC 2001-1 1A 6. 500000% 2006/06/05 7,400, 000. 00 7,473, 852. 00

IVAC 2003—2 3 6. 238300% 2007/04/22 1, 000, 000. 00 1,000, 060. 00

RAMS 8 A2 5. 840000% 2033/05/08 1, 000, 000. 00 1,002, 490. 00

REDS 20032 B 6. 351700% 2034/12/07 2,500, 000. 00 2,500, 025. 00

REST 2003—2 A3 6. 000000% 2035/10/07 3, 000, 000. 00 2,998, 740. 00

SMHL 2003-1 B 6. 448300% 2029/11/01 1, 000, 000. 00 1,000, 150. 00

[FF 39, 875, 180. 83 39,901, 378. 94

[ERFCT) (3,033,302, 827)

R JAEP RESOURCES CITIPOWER 8.000000% 2007/01/15 3,000, 000. 00 8, 381, 760. 00

IALLSTATE LIFE FUNDING 6. 000000% 2006/05/15 4,700, 000. 00 4,710, 473. 07

JAMP SHOPPING CTR TRUST 7.500000% 2004/09/15 3,000, 000. 00 3,011, 948,43

JAMP SHOPPING CTR TRUST 6. 000000% 2006/02/15 10, 000, 000. 00 10, 004, 600. 00

IASTF 11 6. 500000% 2008/11/20 12, 200, 000. 00 12, 331, 257. 51

JAUST & NZ BANKING FRN 6. 750000% 2012/03/22 10, 000, 000. 00 10, 168, 000. 00

JAUST & NZ BANKING FRN 6. 500000% 2014/05/21 5,000, 000. 00 5,012, 200. 00

AUSTRALTA PAC AIR (MEL) 6. 750000% 2008/06/15 3, 200, 000. 00 3, 252, 896. 00

AUSTRALIAN GAS LIGHT 6. 750000% 2004/07/15 3, 000, 000. 00 3,002, 524. 12

AUSTRALIAN GAS LIGHT 7.000000% 2007/10/15 9, 000, 000. 00 9, 228, 780. 00

BANK OF AMERICA CORP 6. 500000% 2008/12/05 3, 000, 000. 00 3,029, 893. 50

[BARCLAYS BANK PLC 5. 930000% 2013/09/04 6, 000, 000. 00 5,912, 628. 00

BEAR STEARNS CO INC 6.000000% 2008/09/11 12, 500, 000. 00 12, 302, 427. 34

[BHP FINANCE LTD 7.500000% 2005/07/15 9,000, 000. 00 9, 165, 420. 00

[BHP FINANCE LTD 6. 250000% 2008/08/15 7,500, 000. 00 7,496, 250. 00

BRISBANE SQUARE FINANCE 5. 908000% 2010/11/25 5, 000, 000. 00 4, 847, 350. 00

CFS GANDEL RETAIL TRUST 5. 750000% 2005/10/10 5, 000, 000. 00 4, 985, 550. 00

[COLONTAL FINANCE 5. 250000% 2005/11/22 4,000, 000. 00 3,968, 000. 00

[COLONTAL FINANCE LTD 5. 500000% 2007/03/26 3, 000, 000. 00 2,957, 010. 00

[COLONTAL FINANCE LTD 6. 500000% 2008/12/02 3, 000, 000. 00 3,020, 040. 00

[COMMONWEALTH BANK FRN 7.250000% 2009/11/05 2,000, 000. 00 2,011, 280. 00

[COMMONWEALTH BANK FRN 6. 500000% 2014/02/10 15, 500, 000. 00 15, 549, 755. 00

[COMMONWEALTH PROP FUND 6. 250000% 2005/10/28 10, 000, 000. 00 10, 032, 800. 00

[COMMONWEALTH PROP FUND 6. 250000% 2008/09,/08 2,000, 000. 00 1,981, 720. 00

DEUTSCHE BANK LDN FRN 6. 500000% 2014/04/23 5, 000, 000. 00 4,998, 450. 00

ELECTRANET PTY LTD 1/L 6. 500000% 2009/11/17 2,000, 000. 00 2,005, 240. 00

ETSA UTILITIES FINANCE 7.500000% 2005/07/15 7,300, 000. 00 7,420, 450. 00

GANDEL RETATL TRUST 7.000000% 2006/08/15 11, 000, 000. 00 11, 200, 750. 00

GASNET AUSTRALIA OPS LTD 7.000000% 2009/03/20 8, 500, 000. 00 8,701, 705. 00

GE CAP AUSTRALIA FUNDING 6. 750000% 2007/09/15 4,500, 000. 00 4,599, 315. 00

GE CAP AUSTRALIA FUNDING 6. 000000% 2011/06/15 10, 000, 000. 00 9, 703, 300. 00

GE CAP AUSTRALIA FUNDING 6. 250000% 2005/04/15 4,000, 000. 00 4,020, 800. 00

GPT MANAGEMENT LTD 6. 250000% 2005/05/31 5, 000, 000. 00 5,016, 050. 00

GPT MANAGEMENT LTD 6. 750000% 2006/05/26 7,000, 000. 00 7,089, 390. 00

GPT MANAGEMENT LTD 6. 500000% 2007/10/15 4,000, 000. 00 4,025, 760. 00

GPT MANAGEMENT LTD 6. 500000% 2013/08/22 5, 000, 000. 00 4, 822, 750. 00

[HOUSEHOLD FINANCE CORP 6. 000000% 2005/02/15 3,220, 000. 00 8,231, 508. 00

[HOUSEHOLD FINANCE CORP 6. 500000% 2006/12/01 7,000, 000. 00 7,080, 355. 62

[HSBC BANK AUSTRALIA FRN 6. 500000% 2011/12/14 3, 700, 000. 00 3,726, 011. 00

ING BANK (AUSTRALIA) LTD 6. 250000% 2007/05/02 4,200, 000. 00 4, 235, 070. 00

[JACKSON NATL LIFE FUND 7.000000% 2004/09/15 5,000, 000. 00 5,014, 793. 75

[JACKSON NATL LIFE FUND 6. 000000% 2006/01/19 8,500, 000. 00 8,513, 779. 02

JACQUARIE BANK FRN 6. 500000% 2014/09/15 6, 500, 000. 00 6, 452, 344. 43
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[ERRILL LYNCH & CO 6. 750000% 2014/03/12 5,000, 000. 00 4, 944, 750. 00
[ERRILL LYNCH & CO 6. 250000% 2008/11/05 9, 130, 000. 00 9,079, 638. 92
IONUMENTAL GLOBAL FDG 5. 500000% 2005/01/17 11, 000, 000. 00 10, 983, 500. 00
JORGAN STANLEY 6. 000000% 2005/05/02 4,000, 000. 00 4,009, 882. 25
JORGAN STANLEY 5. 500000% 2008,/07/30 12, 000, 000. 00 11, 625, 103. 50
IORGAN STANLEY 5. 750000% 2010,/07/30 7,000, 000. 00 6, 706, 885. 05
NATTONAL AUSTRALIA BANK 6. 500000% 2014/06/02 10, 000, 000. 00 9, 945, 600. 00
PACIFIC LIFE FUNDING 6. 500000% 2008/04/15 14, 010, 000. 00 14, 122, 929. 35
PRINCIPAL FIN GLOBAL FND 7.000000% 2005/07/15 7,000, 000. 00 7,088, 067. 87
QIC SHOPPING CENTRE FUND 5. 500000% 2008/06/04 6, 000, 000. 00 5,810, 460. 00
SLM CORP 6. 500000% 2009/05/18 8,000, 000. 00 8,021, 600. 00
SOUTHERN CROSS AIRPORTS 6. 020000% 2007/10/11 8,000, 000. 00 7,958, 880. 00
SPT AUSTRAL FIN PTY LTD 6. 250000% 2008/11/14 5,000, 000. 00 4, 959, 800. 00
ST GEORGE BANK FRN 6. 750000% 2012/02/06 5,200, 000. 00 5, 263, 960. 00
STOCKLAND PROPERTY 6. 000000% 2004/09/15 5,500, 000. 00 5,501, 624. 90
STOCKLAND TRUST MGMNT 5. 500000% 2007/10/15 3, 500, 000. 00 3,420, 025. 00
STOCKLAND TRUST MGMNT 6. 000000% 2013/05/15 3, 000, 000. 00 2,799, 090. 00
SUN LIFE CANADA FUNDING 7.000000% 2005/07/15 6, 000, 000. 00 6,074, 058. 75
SUNCORP-METWAY LTD 5. 250000% 2006/11/15 3, 000, 000. 00 2,955, 660. 00
TELSTRA CORP LTD 12.000000% 2006/05/15 3,000, 000. 00 8,878, 720. 00
TELSTRA CORP LTD 7.000000% 2008/07/31 4,000, 000. 00 4,108, 960. 00
TELSTRA CORP LTD 7.250000% 2010/03/30 9, 500, 000. 00 9, 855, 585. 00
TRANSURBAN FINANCE 6. 250000% 2005,/08/08 3,000, 000. 00 3,010, 170. 00
TXU AUSTRALIA HLDGS LP 7.000000% 2005/09/22 900, 000. 00 911, 799. 00
WESFARMERS LTD 6. 000000% 2009,/03/30 4,000, 000. 00 3, 928, 600. 00
WESFARMERS LTD 6. 250000% 2007/08/27 5,000, 000. 00 5,015, 250. 00
WESTFIELD MANAGEMENT LTD 6. 250000% 2007/04/16 6, 000, 000. 00 6,010, 500. 00
WESTFIELD MANAGEMENT LTD 5. 250000% 2008/07/17 4, 500, 000. 00 4, 314, 510. 00
WESTFIELD TRUST LTD 7.500000% 2004/10/15 6, 000, 000. 00 6,032, 977. 12
WESTFIELD TRUST NZ LTD 6. 750000% 2005/07/15 9,000, 000. 00 9,078, 576. 75
[WESTPAC BANKING FRN 6. 250000% 2011/08/30 9, 600, 000. 00 9, 645, 120. 00
[WESTPAC BANKING FRN 6. 750000% 2013/12/18 5,000, 000. 00 5,067, 400. 00
[WOOLWORTHS LTD 6. 250000% 2007/01/31 5,100, 000. 00 5,121, 777. 00
=t 483, 960, 000. 00 485, 473, 845. 25
[EiS ) (36,905, 721, 715)
G —ALF VT Fv af 940, 635, 180. 83 956, 345, 675. 19
[EiS ) (72,701, 398, 226)
ﬁ.fﬁr 72,701, 398, 226
ST SR D FR LA TR AH) (72,701, 398, 226)
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16 7

92,609,286,984

94,189,297

92,515,097,687

98,072,732,057

0.9433

9,433

30

16 7

) ) ) )

)

92,298,106,762

1.0064  92,888,814,646 1.0030  92,575,001,082

100. 06|

16 7

100.06

16 7

97,097,776,641

4,527,120,873

92,570,655,768
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1.0030

10,030
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16 7
/
1 |AUSTRALIAN GOVT 6.250000% ggi% 54,500,000.00 102.25 55,728,525.00 102.58 55,903,920.00 4,366,096,152 4.72
2 |AUSTRALIAN GOVT 6.500000% ggi% 42,700,000.00 104.06/ 44,432,327.00 104.35 44,558,731.00 3,480,036,890 3.76|
3 |AUSTRALIAN GOVT 5.750000% ggig 41,000,000.00 99.67 40,865,110.000 99.71 40,881,100.00 3,192,813,910 3.45|
4 INEW S WALES TREASURY 8.000000% gg?gi 28,300,000.00 107.55 30,435,398.00 107.04 30,292,320.00 2,365,830,192 2.56|
5 [QUEENSLAND TREASURY 8.000000% gg%i 27,100,000.00 106.92 28,976,553.00 106.40 28,834,671.00 2,251,987,805 2.43]
6 NEW S WALES TREASURY 6.000000% gg%{ 27,700,000.00 99.59 27,585,611.000 99.58 27,584,768.00 2,154,370,380 2.33]
7 NEW S WALES TREASURY 6.500000% gg?s; 22,000,000.00 101.83 22,402,620.00 101.51 22,332,640.00 1,744,179,184 1.88|
8 |AUSTRALIAN GOVT 8.750000% gg?% 19,500,000.00 111.91| 21,822,645.00 111.16/ 21,675,615.00 1,692,865,531 1.83
9 |WEST AUSTRALIA TREASURY| 8.000000% ig%g 20,000,000.00 106.99 21,399,000.00 106.43 21,285,200.00 1,662,374,120 1.80]
10|NEW S WALES TREASURY 7.000000% igigi 19,500,000.00| 105.39 20,551,770.00 105.20, 20,514,390.00 1,602,173,859 1.73
11 QUEENSLAND TREASURY 6.500000% gg?ii 17,000,000.00/ 101.07 17,182,110.00 100.84 17,142,630.00 1,338,839,403 1.45
12 QUEENSLAND TREASURY 6.000000% ggﬁi 17,100,000.00 100.15 17,126,267.00, 99.98 17,096,238.00 1,335,216,187 1.44
13 |QUEENSLAND TREASURY 6.000000% gssii 16,000,000.00 100.74 16,118,880.00 100.57| 16,090,720.00 1,256,685,232 1.36)
14 |SUN LIFE CANADA FUNDING 7.000000% 333% 15,500,000.00 101.18 15,683,708.75/ 101.01| 15,657,266.87| 1,222,832,542 1.32]
15 COMMONWEALTH BANK FRN | 6.500000% (*) gg}ig 15,500,000.00 100.32 15,549,755.00 100.15/ 15,522,630.00 1,212,317,403 1.3]]
16 AUSTRALIAN GOVT 10.000000% ig%g 13,500,000.00 113.82 15,365,530.00 112.97| 15,251,220.00 1,191,120,282 1.29
17 VICTORIA TREASURY 5.500000% gg}% 15,500,000.00 97.63 15,133,735.00 97.65 15,135,750.00 1,182,102,075 1.28
18 AUSTRALIAN GOVT 7.500000% ggs% 14,000,000.00 108.35 15,168,840.00 107.94| 15,111,600.00 1,180,215,960 1.27|
19 BEAR STEARNS CO INC 6.000000% ggsi{ 15,300,000.00 98.48 15,067,371.34 98.36| 15,049,574.36 1,175,371,755 1.27|
20 WESTFIELD TRUST NZ LTD| 6.750000% gg?% 14,400,000.00/ 100.84 14,520,516.75 100.71| 14,502,692.69 1,132,660,297 1.22
21 VICTORIA TREASURY 6.250000% igiié 14,000,000.00/ 101.27 14,178,120.00 101.16/ 14,161,840.00 1,106,039,704 1.19
22 PACIFIC LIFE FUNDING 6.500000% gg?% 14,010,000.00/ 100.80 14,122,929.35 100.56/ 14,088,911.32 1,100,343,973 1.19
23 VICTORIA TREASURY 6.000000% ﬁ?% 13,500,000.00 101.10 13,649,445.00 100.80 13,607,595.00 1,062,753,169 1.15
24 ETSA UTILITIES FINANCE| 7.500000% gg?% 13,300,000.00/ 101.62 13,516,060.00 101.41| 13,486,998.00 1,053,334,543 1.14
25 VICTORIA TREASURY 7.500000% gg?% 12,500,000.00| 106.47 13,309,245.00 105.99 13,249,125.00 1,034,756,662 1.12
26 SLM CORP 6.500000% gg?% 13,000,000.00/ 100.23 13,029,350.00 100.05/ 13,006,509.75 1,015,808,410 1.10]
27 WEST AUSTRALIA TREASURY| 7.000000% ggig 12,000,000.00| 105.34 12,640,740.00 105.30/ 12,636,000.00 986,871,600 1.07]
28 ASIF 11 6.500000% ﬁ?% 12,200,000.00 101.07 12,331,257.51] 100.79 12,296,685.00 960,371,098 1.04]
29 BHP FINANCE LTD 7.500000% gss% 12,000,000.00/ 101.80 12,215,610.00 101.54/ 12,184,920.00 951,642,252 1.03]
30|AUST & NZ BANKING FRN | 6.750000% (*) gggg 12,000,000.00 101.58 12,189,700.00 101.32| 12,158,640.00 949,589,784 1.03]
* 16 7
16 7
16 7

17.24

25.24

3.85

47.59

93.92

42




16 7

(@)
SFE AU 3YR 0409 342 101.45 34,695,970.10) 101.14{ 34,591,784.94 2,701,618,402 2.92
SFE AU 10YR 0409 93 101.26) 9,417,766.12] 101.04 9,397,482.60 733,943,390 0.79
16 7
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