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(BAL - 1)

(i & W B W e B =F filh %A it

F—AKNZ VT K)v

B AUSTRALIA GOVT 0.000000% 2007/10/15 6, 700, 000. 00 7, 060, 929. 00

[AUSTRALIA GOVT 8.750000% 2008/08/15 1, 000, 000. 00 1, 061, 020. 00

AUSTRALIA GOVT 7.500000% 2009/09/15 38, 500, 000. 00 40, 491, 220. 00

AUSTRALIA GOVT 5. 750000% 2011/06/15 32, 800, 000. 00 32, 845, 920. 00

[AUSTRALIA GOVT 6. 500000% 2013/05/15 5, 700, 000. 00 5, 964, 252. 00

AUSTRALIA GOVT 6. 250000% 2015/04/15 60, 700, 000. 00 63, 106, 755. 00

[AUSTRALIA GOVT 6.000000% 2017/02/15 19, 020, 000. 00 50, 282, 755. 20

AUSTRALIA GOVT 5.250000% 2019/03/15 25, 500, 000. 00 24, 483, 570. 00

5 219, 920, 000. 00 225, 296, 421. 20

(FREHRAE) (19,274,108, 833)

5 &R EW S WALES TREASURY 8.000000% 2008/03/01 38, 400, 000. 00 39, 674, 880. 00

EW S WALES TREASURY 7.000000% 2010/12/01 51, 500, 000. 00 53,570, 815. 00

NEW S WALES TREASURY 6.000000% 2012/05/01 29, 600, 000. 00 29, 665, 416. 00

EW S WALES TREASURY 5. 500000% 2014/08/01 3, 300, 000. 00 3, 206, 808. 00

QUEBEC PROVINCE 5.750000% 2015/07/15 1, 000, 000. 00 964, 491. 25

QUEENSLAND TREASURY 8.000000% 2007/09/14 29, 100, 000. 00 29, 809, 167. 00

QUEENSLAND TREASURY 6. 000000% 2009/07/14 18, 000, 000. 00 18, 038, 520. 00

QUEENSLAND TREASURY 6. 000000% 2011/06/14 12, 100, 000. 00 12, 135, 574. 00

QUEENSLAND TREASURY 6. 000000% 2013/08/14 33, 600, 000. 00 33, 784, 800. 00

QUEENSLAND TREASURY 6.000000% 2015/10/14 3, 000, 000. 00 3,020, 100. 00

SOUTH AUST GOVT FIN AUTH 5. 750000% 2011/06/15 2, 000, 000. 00 1, 981, 740. 00

VICTORIA TREASURY 6.000000% 2006/11/15 9, 000, 000. 00 8,999, 907. 75

VICTORIA TREASURY 7.500000% 2008/08/15 20, 000, 000. 00 20, 638, 400. 00

VICTORIA TREASURY 5. 500000% 2010/09/15 20, 500, 000. 00 20, 165, 440. 00

VICTORIA TREASURY 6. 250000% 2012/10/15 18, 000, 000. 00 18, 297, 000. 00

WEST AUSTRALIA TREASURY 5. 500000% 2006/10/16 14, 500, 000. 00 14, 476, 150. 22

[WEST AUSTRALTA TREASURY 8.000000% 2007/10/15 35, 000, 000. 00 35, 905, 450. 00

[FEST AUSTRALTA TREASURY 7.500000% 2009/10/15 17, 500, 000. 00 18, 311, 825. 00

WEST AUSTRALIA TREASURY 7.000000% 2011/04/15 20, 000, 000. 00 20, 867, 400. 00

& 376, 100, 000. 00 383, 513, 884. 22

[ %) (32,809,612, 795)

[EN R ABN AMRO SUB DT VAR 6. 500000% 2018/05/17 21, 000, 000. 00 21, 097, 923. 00

IALAND 2004-1 Al 6. 300000% 2010/12/28 6, 000, 000. 00 5, 992, 380. 00

ARMS XTIV A2B 5. 545000% 2034/09/10 5, 500, 000. 00 5, 495, 215. 00

CENTR 1 B 6. 250000% 2009/06,/04 1, 500, 000. 00 1, 497, 990. 00

DOT 2004 FIX 6. 500000% 2010/10/15 4,000, 000. 00 4, 020, 640. 00

IMT 2003-4 B 6. 820000% 2035/09/14 2, 000, 000. 00 2,007, 520. 00

LANDWIRTSCH, RENTENBANK 5. 500000% 2007/04/16 5, 000, 000. 00 1,977, 466. 56

LANDWIRTSCH, RENTENBANK 5.750000% 2015/01/21 25, 000, 000. 00 24, 450, 070. 32

LBRTY 2005-1 A2 6.076700% 2036/07/10 2,094, 745. 95 2,096, 652. 16

LEDAC 1 B 5.823300% 2011/08/22 4, 000, 000. 00 3,999, 720. 00

EDFI 2004-2 A 6. 080000% 2011/10/07 2,713,973. 15 2,777, 357. 39

MOT 2003-1 A2 5. 750000% 2008/03/15 3, 000, 000. 00 2, 995, 950. 00

MULTI 2005-2 A 5.853300% 2011/11/21 15, 000, 000. 00 15, 030, 150. 00

NIM MAS 2004-1 A2 6.676700% 2019/07/10 5, 000, 000. 00 5, 033, 550. 00

IMMT 2006-1 Al 6. 020000% 2019/07/10 7,000, 000. 00 7,004, 200. 00

RAMS 8 A2 6.226700% 2033/05/08 705, 513. 16 706, 952. 40

REDS 2003-2 B 6. 743300% 2034/12/07 2, 070, 656. 20 2,083, 784. 16

REDSE 2004-1 A2 6. 120000% 2010/06/15 4,928, 934. 96 4,934, 751. 10

REST 2003-2 A3 6.000000% 2035/10/07 3, 000, 000. 00 2,997, 570. 00

SMHL 2003-1 B 6.651700% 2029/11/01 1, 000, 000. 00 1, 014, 430. 00

TORR 2005-1 Al 6. 085000% 2038/04/13 10, 000, 000. 00 9,978, 700. 00

WBT 20041 A 6. 160000% 2036/10/16 5, 236, 234. 79 5, 251, 524. 59

& 135, 810, 058. 21 135, 444, 496. 68

[ %) (11,587, 276, 690)
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(Hhr - 1)

i g8 & 7 I ¥ EH af it %A 5
A—=ALZUT R

LR IAEP RESOURCES CITIPOWER 8..000000% 2007/01/15 8, 000, 000. 00 8, 078, 960. 00
LINTA NETWORKS HOLDINGS 5. 750000% 2010/09/22 10, 750, 000. 00 10, 505, 717. 00
ASIF 11 6. 500000% 2008/11/20 26, 200, 000. 00 26, 332, 622. 77
ASIF 11 6.250000% 2009/05/27 5, 500, 000. 00 5,493, 125. 00
AUST & NZ BANKING FRN 6. 500000% 2014/05/21 9, 000, 000. 00 9, 033, 300. 00
AUST & NZ BANKING FRN 6. 000000% 2015/08/17 10, 000, 000. 00 9, 861, 300. 00
UST & NZ BANKING FRN 6. 250000% 2016/05/23 10, 000, 000. 00 9, 878, 350. 00
IAUSTRALTA PAC ATR (MEL) 6. 750000% 2008/06/15 3, 200, 000. 00 3, 226, 432. 00
BANK OF AMERICA CORP 6. 500000% 2008/12/05 3, 000, 000. 00 3,016, 254. 37
BARCLAYS BANK PLC 5.930000% 2013/09/04 6, 000, 000. 00 5, 941, 546. 50
BBI DBCT FINANCE PTY 6.250000% 2016/06/09 15, 000, 000. 00 14, 988, 061. 87
BEAR STEARNS CO INC 6. 000000% 2008/09/11 17, 400, 000. 00 17, 280, 027. 00
BEAR STEARNS CO INC 6. 000000% 2010/02/24 15, 000, 000. 00 14,783, 518. 12
BHP FINANCE LTD 6.250000% 2008/08/15 2,500, 000. 00 2, 500, 850. 00
BRISBANE AIRPORT 7.300000% 2010/06/30] 5, 000, 000. 00 5, 165, 850. 00
BRISBANE SQUARE FINANCE 5.908000% 2010/11/25 10, 000, 000. 00 9, 802, 000. 00
CATERPILLAR FIN AUSTRALL 5. 750000% 2007/10/12 12, 000, 000. 00 11, 914, 680. 00
CFS GANDEL RETAIL TRUST 5. 750000% 2012/09/02 14, 500, 000. 00 13, 896, 945. 00
CLP AUSTRALIA FINANCE 6.250000% 2012/11/16 8, 000, 000. 00 7,843, 200. 00
COLONIAL FINANCE LTD 5.500000% 2007/03/26 24, 000, 000. 00 23, 872, 560. 00
COLONIAL FINANCE LTD 6. 500000% 2008/12/02 8, 000, 000. 00 8, 038, 800. 00
COLONIAL FINANCE LTD 6.250000% 2009/09/02 8, 000, 000. 00 7,978, 080. 00
COMMONWEALTH BANK FRN 6.500000% 2014/02/10 15, 500, 000. 00 15, 546, 500. 00
COMMONWEALTH PROP FUND 6.250000% 2008/09/08 2, 000, 000. 00 1, 990, 660. 00
COUNTRYWIDE FINANCIAL 6. 250000% 2010/12/16 22, 000, 000. 00 21,715, 021. 62
COUNTRYWIDE HOME LOAN 6. 000000% 2007/09/07 5, 000, 000. 00 4,979, 258. 12
IDEUTSCHE BANK LDN FRN 6.500000% 2014/04/23 16, 500, 000. 00 16, 556, 860. 03
ELECTRANET PTY LTD I/L 6. 500000% 2009/11/17 2, 000, 000. 00 2, 009, 200. 00
ENERGY PARTNERSHIP GAS 6.375000% 2011/07/29 7, 000, 000. 00 7,002, 520. 00
GANDEL RETAIL TRUST 7.000000% 2006/08/15 11, 000, 000. 00 11,014, 927. 00
GASNET AUSTRALIA OPS LTD 7.000000% 2009/03/20 8, 500, 000. 00 8, 640, 675. 00
GE CAP AUSTRALIA FUNDING 6. 750000% 2007/09/15 2, 000, 000. 00 2,012, 520. 00
GE CAP AUSTRALIA FUNDING 7.000000% 2009/09/15 9, 000, 000. 00 9, 186, 210. 00
GE CAP AUSTRALIA FUNDING 5. 750000% 2010/02/11 4, 500, 000. 00 4,416, 795. 00
GE CAP AUSTRALIA FUNDING 6.000000% 2011/06/15 5, 000, 000. 00 4, 929, 500. 00
GE CAP AUSTRALIA FUNDING 6. 000000% 2015/04/15 15, 000, 000. 00 14,617, 800. 00
GOLDMAN SACHS GROUP INC 6.195000% 2009/10/21 15, 000, 000. 00 14,927, 371. 87
GOLDMAN SACHS GROUP INC 6. 100000% 2011/04/12 8, 500, 000. 00 8, 369, 276. 91
HSBC BANK AUSTRALIA FRN 6.500000% 2011/12/14 12, 700, 000. 00 12, 715, 494. 00
ING BANK (AUSTRALIA) LTD 6.250000% 2007/05/02 4, 200, 000. 00 4, 202, 814. 00
JOHN DEERE CRED LTD FRN 6.123300% 2006/10/03 11, 500, 000. 00 11,511, 040. 00
LEASEPLAN AUSTRALIA LTD 6.250000% 2009/05/04 20, 000, 000. 00 19, 909, 800. 00
ACQUARIE BANK FRN 6. 500000% 2014/09/15 6, 500, 000. 00 6, 508, 450. 00
ACQUARIE BANK FRN 6. 500000% 2017/05/31 12, 000, 000. 00 11, 996, 640. 00
MERRILL LYNCH & CO 4.750000% 2006/06/26 2, 000, 000. 00 1,999, 210. 75
MERRILL LYNCH & CO 6. 250000% 2008/11/05 13, 130, 000. 00 13,110, 534. 77
MERRILL LYNCH & CO 6. 500000% 2009/07/28 9, 000, 000. 00 9, 034, 264. 12
MERRILL LYNCH & CO 6. 750000% 2014/03/12 6, 000, 000. 00 6, 087, 660. 00
MORGAN STANLEY 5. 500000% 2008/07/30 12, 000, 000. 00 11, 809, 725. 00
[MORGAN STANLEY 5. 750000% 2010/07/30 15, 000, 000. 00 14,631, 515. 61
ORGAN STANLEY 6. 000000% 2012/08/08 5, 000, 000. 00 4, 874, 653. 44
ATIONAL AUSTRALIA BANK 6.500000% 2014/06/02 28, 400, 000. 00 28, 500, 536. 00
ATIONAL WEALTH SUB 6. 750000% 2026/06/16 12, 000, 000. 00 11, 995, 680. 00
PACIFIC LIFE FUNDING 6.500000% 2008/04/15 17, 470, 000. 00 17, 509, 656. 90
PRINCIPAL FIN GLOBAL FND 6.250000% 2008/01/31 4, 345, 000. 00 4, 338, 577. 54
PUBL & BROAD FINANCE LTD 6. 000000% 2011/05/06 15, 500, 000. 00 15, 186, 280. 00
PUBL & BROAD FINANCE LTD 6. 150000% 2015/07/04 4, 500, 000. 00 4,361, 760. 00
QIC SHOPPING CENTRE FUND 5.500000% 2008/06/04 6, 000, 000. 00 5,901, 120. 00
RABOBANK CAP FD VI FRN 6. 415000% 2049/12/29 11, 000, 000. 00 10, 886, 851. 25
ROYAL BANK SCOTLAND PLC 6. 000000% 2014/10/27 15, 000, 000. 00 14, 842, 162. 50
ROYAL WOMEN’ S HOSPITAL 6.200000% 2021/03/26 16, 500, 000. 00 15, 994, 522. 50
SLM CORP 6. 500000% 2009/05/18 23, 000, 000. 00 23,056, 923. 57
SNOWY HYDRO LTD 5. 750000% 2010/02/25 5, 000, 000. 00 4, 900, 800. 00
SOUTHERN CROSS AIRPORTS 6. 020000% 2007/10/11 8, 000, 000. 00 7,974, 640. 00
SPI AUSTRAL FIN PTY LTD 5. 750000% 2006/11/15 10, 000, 000. 00 9,977, 371. 88
SPI AUSTRAL FIN PTY LTD 6.250000% 2011/11/30 6, 500, 000. 00 6, 414, 460. 00
SPI ELECTRICITY & GAS 6.500000% 2011/11/03 9, 000, 000. 00 8, 973, 000. 00
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ST GEORGE BANK 6.000000% 2011/04/08 10, 000, 000. 00 9,861, 000. 00
ST GEORGE BANK FRN 6. 750000% 2012/02/06 10, 200, 000. 00 10, 228, 662. 00
STOCKLAND TRUST MGMNT 5.500000% 2007,/10/15) 7,500, 000. 00 7,420, 425. 00
STOCKLAND TRUST MGMNT 6.000000% 2013/05/15, 3,000, 000. 00 2,896, 770. 00
[SUNCORP-METWAY LTD 5. 250000% 2006/11/15) 3, 000, 000. 00 2,988, 327. 75
TELSTRA CORP LTD 7.000000% 2008/07/31 8,000, 000. 00 8, 105, 520. 00
TELSTRA CORP LTD 7.250000% 2010/03/30) 9,500, 000. 00 9, 732, 940. 00
TRANSURBAN FINANCE CMPNY 6.000000% 2009/12/07 7,000, 000. 00 6, 885, 970. 00
[VERO INSURANCE LTD FRN 6. 150000% 2025/09/07 10, 000, 000. 00 9, 580, 283. 75
WELLS FARGO &CO 5. 750000% 2010/07/12) 15, 000, 000. 00 14, 688, 159. 37
[VESFARMERS L.TD 6. 250000% 2007/08/27 8, 100, 000. 00 8, 095, 788. 00
[VESFARMERS L.TD 6.000000% 2009/03/30) 8,000, 000. 00 7,914, 320. 00
[VESTFTELD MANAGEMENT LTD 6. 250000% 2007/04/16 8,000, 000. 00 7,996, 880. 00
[VESTFIELD MANAGEMENT LTD 5.500000% 2010/07/15 10, 000, 000. 00 9, 655, 200. 00
[VESTPAC BANKING FRN 6. 750000% 2013/12/18 5, 000, 000. 00 5, 047, 950. 00
[VESTPAC BANKING FRN 6.000000% 2015/01/21 15, 000, 000. 00 14, 810, 550. 00
[VESTPAC BANKING FTF 6.000000% 2015/11/16 10, 500, 000. 00 10, 319, 925. 00
WOOLWORTHS LTD 6.000000% 2011/03/14 9, 000, 000. 00 8,832, 330. 00
7t 857, 595, 000. 00 851, 614, 419. 88
(R (72,855,613, 620)
F—ANFUT RV 2 1, 589, 425, 058. 21 1, 595, 869, 221. 98
(FREHA R AR (136,526,611, 938)
At 136, 526, 611, 938
MR O %D ( 136,526,611,938)
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18

127,445,380,042

248,668,138

127,196,711,904

121,914,704,102

1.0433

10,433

18

160,619,153,593

14,343,022, 356

146,276,131,237

116,912,217,491

1.2512

12,512

40,193,767,186

38,194,345,196

428,034,825

403,992,761

49,402,486 ,402

48,205,360,255

4,942,943,621

4,949,828,688

38,901,173,505

36,913,131,956

5,489,396,611

5,334,576,588

30,824,369,509

30,382,591,054

9,340,089,904

9,317,253,524

10,840,677,565

11,245,488,186

19,599, 055,097

20,406,757,648

4,740,802,812

4,959,183,546

11,922,596,406

12,450,796,450
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