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2,403,352,264 1.83

5,372,304,293 4.10

914,837,974 0.70

2,690,728,250 2.05

15,251,026,283 11.63

13,400,503,492 10.22

731,380,674 0.56

1,782,192,352 1.36

36,803,436,193 28.06

4,340,374,521 3.31

3,592,500,695 2.74

3,478,603,373 2.65

64,128,991,300 48.90

2 8,793,352,540 6.70

131,149,515,467 100.00

) (@)

AU 10YR 0803 SFE 940,247,221 0.72
AU 3YR 0803 SFE 2,151,288,139 1.64
@
a 30

20 1

) ) (@) (@) (@)

73,805,532,170

1.4632

107,992,254,672 | 1.4308 | 105,600,955,428 100.08

24




20 1
100.08
100.08
a. 30
20 1
() ()

( ) () (O O -

1 QUEENSLAND TREASURY 75,000,000.00 6. 878?;3;;:}7:(6) 6, 894?;[12?025 6.000000 | 2011/6/14 |5.26
2 AUSTRALIA GOVT 44,520,000.00 4, 184?éi2?31; 4, 180?5.23?0;2 6.000000 | 2017/2/15 |3.19
3 NEW S WALES TREAS CORP | 45,000,000.00 4, 098?6227622 4, 106?;2421?1;: 6.000000 | 2012/5/1 3.13
4 AUSTRALIA GOVT 36,200,000.00 3 ,445?53;?88; 3, 439?528?223 6.250000 | 2015/4/15 |2.62
5 NEW S WALES TREASURY 28,900,000.00 2, 726?4’132?62; 2, 732?:1::‘,1823 7.000000 | 2010/12/1 |2.08
6 AUSTRALIA GOVT 27,800,000.00 2,572?;3?2?6;;? 2,563?é§2?i;2 5.750000 | 2011/6/15 |1.95
7 AUSTRALIA GOVT 29,000,000.00 2,564?5)2‘21?é2i 2,561?52:1,;3; 5.250000 | 2019/3/15 |1.95
8 QUEENSLAND TREASURY 28,000,000.00 2, 548?4’1;8:}428 2, 549?6;2?822 6.000000 | 2013/8/14 |1.94
9 QUEENSLAND TREASURY 25,000,000.00 2, 270?5'323?332 2, 273?582?333 6.000000 | 2017/9/14 |1.73
10| LANDWIRTSCH,RENTENBANK | 24,000,000.00 2’110?6;3:;;3 2,107?6;;?;3:2 5.750000 | 2015/1/21 |1.61
11 ABN AMRO SUB DT VAR 22,500,000.00 1,994?522?;532 1 ,936?‘1:;?1?; 6.500000 | 2018/5/17 |1.48
12 WEST AUSTRALIA TREASURY | 20,000,000.00 1, 887?5’932?222 1, 891?;2??523 7.000000 | 2011/4/15 |1.44
13 VICTORIA TREASURY 20,500,000.00 1, 863?;122(,)98; 1, 870?612?3;; 5.500000 | 2010/9/15 |1.43
14| LEASEPLAN AUSTRALIA LTD| 20,000,000.00 1, 847?6:2?152 1, 843?6;;5,34;3 6.250000 | 2009/5/4 1.41
15 CIE FIN FONCIER 19,500,000.00 1’779?5.;‘2;;2; 1,782?5.;2?;512 5.750000 | 2010/2/17 |1.36
16 COUNTRYWIDE FINANCIAL 22,000,000.00 1,716?5.22(:2: 1,761?2122?5.;: 6.250000 | 2010/12/16 |1.34
17 ELM BV (SWISS REIN) FRN| 19,000,000.00 1,649?"’522(22: 1,656?6I$?é33 7.635000 | 2049/12/27 |1.26
18 PACIFIC LIFE FUNDING 17,470,000.00 1,642?5’);3‘,1é2; 1 ,645?5.;1;?423 6.500000 | 2008/4/15 1.25
19 NEW S WALES TREASURY 17,600,000.00 1, 602?5.;8?12; 1, 605?&3421(,)132 6.000000 | 2012/5/1 1.22
20 DEUTSCHE BANK LDN FRN 16,500,000.00 1, 525?&33?7171: 1, 527?é§:?2§i 6.500000 | 2014/4/23 |1.16
21 DEXIA MUNICIPAL AGENCY | 17,500,000.00 1,516?%23?;‘3‘; 1’509?622?532 5.750000 | 2015/8/24 |[1.15
22 COMMONWEALTH BANK FRN 15,500,000.00 1 ,438?5.;;?7;2 1, 439?&;2?54512 6.500000 | 2014/2/10 |1.10




20 1

) ()
( ) ) ¢y -
9,409.84 9,390.96
23] MULTI 2005-2 A 15,000,000.00 1,411,476,705 | 1,408,644,405 7.428300 | 2011/11/21 [1.07
. 8,592.63 8,453.69
24 ROYAL WOMEN®"S HOSPITAL | 16,500,000.00 1,417,784,237 | 1,394,860,167 6.200000 | 2021/3/26 |[1.06
9,184.67 9,129.76
25| ROYAL BANK SCOTLAND PLC| 15,000,000.00 1,377,701,527 | 1,369,465, 199 6.000000 | 2014/10/27 |1.04
9,096.18 9,085.77
26) EUROFIMA 15,000,000.00 1,364,427,953 | 1,362,865,940 6.250000 | 2018/12/28 [1.04
9,036.35 9,042.11
27| WESTPAC BANKING FRN 15,000,000.00 1,355,453,811 | 1,356,317,662 6.000000 | 2015/1/21 |[1.03
8,946.69 8,947.67
28| WELLS FARGO &CO 15,000,000.00 1,342,004,634 | 1,342,150,851 5.750000 | 2010/7/12 1.02
8,933.73 8,838.00
29 STOCKLAND TRUST MGMNT 15,000,000.00 1,340,060,260 | 1,325,700,499 6.250000 | 2011/6/16 1.01
9,333.70 9,321.02
30| ASIF 11 14,200,000.00 1,325,386,081 | 1,323,586,045 6.500000 | 2008/11/20 [(1.01
20 1
20
b.
20 1
10.13
22.64
11.63
48.90
93.30
20 1
I PN
SFE AU 10YR 0803 100 99.78| 9,977,628.40| 99.59( 9,959,191.00 940,247,221 0.72
SFE AU 3YR 0803 231 98.46(22,744,119.09| 98.64(22,786,655.43|2,151,288,139| 1.64
20 1
©))
20 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

26




20

() ) () ()
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
19 1 125,151,893,304 11,129
2 122,255,265,630 11,086
3 122,635,984 ,036 11,273
4 125,183,039,394 11,699
5 124,122,310,377 11,781
6 125,266,128,922 12,172
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
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
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
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19 6 11

)

19 12 10 )

125,141,070,717

232,509,462

110,485,541,044

38,979,081

125,373,580,179

110,524 ,520,125

125,373,580,179

110,524,520,125

552,204,649 569,025,396
232,509,462 38,979,081
4,579,530 3,521,859
138,530,766 106,536,265
518,875 426,040
928,343,282 718,488,641
928,343,282 718,488,641

104,329,976,326

20,115,260,571

(22,554,772,558)

98,261,797,245

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

124,445,236,897

109,806,031,484

125,373,580,179

110,524,520,125
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)

( 18 12 12 ( 19 6 12
19 6 11 19 12 10
15,436,836,221 3,264,966,743
15,436,836,221 3,264,966,743
26,075,647 24,551,962
1 788,788,294 742,696,784
2,736,946 2,878,950
817,600,887 770,127,696
14,619, 235,334
4,035,094,439
14,619,235,334
4,035,094,439
14,619, 235,334
4,035,094,439
160,421,474 30,022,878
10,181,030, 815 20,115,260,571
160,443,962 254,303,239
( ) (160,443,962) (254,303, 239)
1,553,449,607 1,400,657,196
( ) (1,553,449,607) (1,400,657,196)
2 3,131,578,459 3,359,555,058
20,115,260,571 11,544,234,239
€))
( 18 12 12 ( 19 6 12
19 6 11 ) 19 12 10 )
1.
2.
18 12 10 19 6 10
18 12 11 19 6 11
19 6 10 182
19 6 11
182
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VLS ES
F1 A hRESR AR
O #HKA
FUFHITIH Y EH A,

@  BRALS O A fliFES:

WHROEBY T,
e FHSH T Pl Y| AR lGES

F—ZFZ U7 R |EEEE AUSTRALTA GOVT 27,800, 000. 00 27, 251, 506. 00
AUSTRALTA GOVT 5, 700, 000. 00 5, 767, 887. 00

AUSTRALTA GOVT 36, 200, 000. 00 36, 499, 374. 00

AUSTRALTA GOVT 44, 520, 000. 00 44, 322, 776. 40

AUSTRALTA GOVT 29, 000, 000. 00 27,161, 980. 00

7t 143, 220, 000. 00 141, 003, 523. 40
(PR #a B %5H) (13, 776, 044, 236)
Hi 7 fEFFS: |[NEW S WALES TREAS CORP 45, 000, 000. 00 43,412, 400. 00
NEW S WALES TREAS CORP 9, 000, 000. 00 8, 309, 880. 00

NEW S WALES TREAS CORP 14, 000, 000. 00 12, 941, 880. 00

NEW S WALES TREASURY 28, 900, 000. 00 28, 878, 325. 00

NEW S WALES TREASURY 17, 600, 000. 00 16, 969, 920. 00

NEW S WALES TREASURY 4, 300, 000. 00 4,012, 459. 00

QUEBEC PROVINCE 4, 000, 000. 00 3, 683, 980. 74

QUEENSLAND TREASURY 75, 000, 000. 00 72, 858, 000. 00

QUEENSLAND TREASURY 12, 600, 000. 00 12, 110, 364. 00

QUEENSLAND TREASURY 28, 000, 000. 00 26, 993, 120. 00

QUEENSLAND TREASURY 25, 000, 000. 00 24, 053, 250. 00

SOUTH AUST GOVT FIN AUTH 2, 000, 000. 00 1,921, 440. 00

TREASURY CORP VICTORIA 6, 000, 000. 00 5, 351, 640. 00

VICTORTA TREASURY 20, 500, 000. 00 19, 738, 015. 00

VICTORTA TREASURY 13, 000, 000. 00 12, 637, 820. 00

WEST AUSTRALTA TREASURY 20, 000, 000. 00 19, 997, 800. 00

7t 324, 900, 000. 00 313, 870, 293. 74
(PR Ha R 4R (30, 665, 127, 698)
HERRAE 5 ALAND 2004-1 Al 6, 000, 000. 00 5, 880, 900. 00
CSCS 2006-1 A2 7,000, 000. 00 6,972, 770. 00

DEXTA MUNICIPAL AGENCY 10, 000, 000. 00 9, 462, 935. 00

DEXTA MUNICIPAL AGENCY 17, 500, 000. 00 16, 063, 530. 00

DOT 2004 FIX 4, 000, 000. 00 3, 938, 840. 00

EUROFTMA 15, 000, 000. 00 14, 452, 155. 00

EUROFIMA 5, 000, 000. 00 4,519, 825. 00

EUROPEAN INVT BK 10, 000, 000. 00 9,534, 814. 37

KFW 10, 000, 000. 00 9,125, 993. 12

KOMMUNAL BANKEN 10, 000, 000. 00 9, 680, 520. 00

LANDWIRTSCH, RENTENBANK 24, 000, 000. 00 292,349, 641. 48

LBRTY 2005-1 A2 494, 131. 77 494, 136. 71

LEDAC 1 B 4, 000, 000. 00 3, 944, 240. 00

MEDFT 2004-2 A 1, 050, 355. 40 1, 050, 607. 48

MOF 2 A2 8, 000, 000. 00 7,671, 920. 00

MULTT 2005-2 A 15, 000, 000. 00 14, 950, 500. 00

NIMMT 2006-1 Al 7,000, 000. 00 6, 984, 250. 00

REDS 2003-2 B 1, 325, 706. 45 1, 326, 501. 87

REDSE 2004-1 A2 1, 816, 098. 56 1, 816, 316. 49

RENTENBANK 10, 000, 000. 00 9, 545, 721. 87

SMHL 2003-1 B 1, 000, 000. 00 999, 670. 00

WBT 2004-1 A 2,235, 846. 50 2,236, 427. 82

7 170, 422, 138. 68 163, 002, 216. 21
(PR Ha R AR (15, 925, 316, 523)
HAE ABN AMRO SUB DT VAR 22,500, 000. 00 21, 124, 417. 50
ALINTA NETWORKS HOLDINGS 10, 750, 000. 00 10, 184, 765. 00

AMER EXPRESS CREDIT CO 10, 000, 000. 00 9, 426, 866. 25

ASTF 1T 14, 200, 000. 00 14, 038, 619. 65

ASTF 1T 5, 500, 000. 00 5, 384, 289. 96

AUST & NZ BANKING 2, 500, 000. 00 2, 450, 525. 00

AUST & NZ BANKING FRN 9, 000, 000. 00 8, 809, 650. 00

AUST & NZ BANKING FRN 10, 000, 000. 00 9,479, 200. 00

AUST & NZ BANKING FRN 10, 000, 000. 00 9, 388, 500. 00

AUSTRALTA PAC ATIR (MEL) 3, 200, 000. 00 3, 184, 502. 40

BANK OF AMERICA CORP 3, 000, 000. 00 2,963, 823. 18

BARCLAYS BANK PLC 6, 000, 000. 00 5,928, 246. 00

BBI DBCT FINANCE PTY 15, 000, 000. 00 13, 924, 950. 00
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BEAR STEARNS CO INC 15, 000, 000. 00 14, 123, 640. 00
BRISBANE AIRPORT 5, 000, 000. 00 4,945, 750. 00

BRISBANE SQUARE FINANCE 10, 000, 000. 00 9, 678, 900. 00

CFS GANDEL RETAIL TRUST 14, 500, 000. 00 13, 182, 385. 00

CIE FIN FONCIER 19, 500, 000. 00 18, 845, 408. 14

CITIGROUP INC 10, 000, 000. 00 9,341, 715. 62

COLONIAL FINANCE LTD 8, 000, 000. 00 7,912, 720. 00

COLONIAL FINANCE LTD 3, 000, 000. 00 2,926, 590. 00

COMMONWEALTH BANK FRN 15, 500, 000. 00 15, 232, 780. 00

COMMONWEALTH PROP FUND 2, 000, 000. 00 1, 976, 600. 00

COUNTRYWIDE FINANCIAL 3, 000, 000. 00 2, 854, 869. 00

COUNTRYWIDE FINANCIAL 22, 000, 000. 00 18, 177, 324. 00

DEUTSCHE BANK LDN FRN 16, 500, 000. 00 16, 157, 088. 75

ELECTRANET PTY LTD I/L 2, 000, 000. 00 1, 954, 080. 00

ELM BV (SWISS REIN) FRN 19, 000, 000. 00 17, 470, 500. 00

ENERGY PARTNERSHIP GAS 7, 000, 000. 00 6, 647, 830. 00

GASNET AUSTRALIA OPS LTD 8, 500, 000. 00 8, 420, 525. 00

GE CAP AUSTRALIA FUNDING 9, 000, 000. 00 8,903, 520. 00

GE CAP AUSTRALIA FUNDING 4, 500, 000. 00 4,322, 880. 00

GE CAP AUSTRALIA FUNDING 15, 000, 000. 00 13, 446, 150. 00

GOLDMAN SACHS GROUP INC 9, 000, 000. 00 8,712, 074. 80

GOLDMAN SACHS GROUP INC 8, 500, 000. 00 7,950, 081. 87

HBOS PLC 10, 000, 000. 00 9, 586, 470. 00

HYPOREAL INTL AG 8, 000, 000. 00 7, 689, 280. 00

LEASEPLAN AUSTRALIA LTD 20, 000, 000. 00 19, 564, 200. 00

MACQUARIE BANK FRN 6, 500, 000. 00 6, 308, 900. 00

MACQUARIE BANK FRN 12, 000, 000. 00 10, 856, 520. 00

MERRILL LYNCH & CO 9, 000, 000. 00 8,716, 716. 00

MERRILL LYNCH & CO 6, 000, 000. 00 5,531, 760. 00

MERRILL LYNCH & CO 6, 000, 000. 00 5, 400, 372. 00

MORGAN STANLEY 12, 000, 000. 00 11, 270, 928. 00

MORGAN STANLEY 10, 000, 000. 00 8, 956, 000. 00

NATIONAL AUSTRALTA BANK 13, 400, 000. 00 13, 107, 880. 00

NATIONAL CAPITL TRST III 12, 000, 000. 00 10, 826, 280. 00

NATIONAL WEALTH SUB 12, 000, 000. 00 11, 091, 072. 00

PACIFIC LIFE FUNDING 17, 470, 000. 00 17, 402, 789. 62

PRINCIPAL FIN GLOBAL FND 4, 345, 000. 00 4, 336, 795. 55

QIC SHOPPING CENTRE FUND 6, 000, 000. 00 5, 936, 886. 00

RABOBANK CAP FD VI FRN 11, 000, 000. 00 10, 265, 673. 00

ROYAL BANK SCOTLAND PLC 15, 000, 000. 00 14, 592, 750. 00

ROYAL WOMEN' S HOSPITAL 16, 500, 000. 00 15, 017, 310. 00

SNOWY HYDRO LTD 5, 000, 000. 00 4,782, 700. 00

SPI AUSTRAL FIN PTY LTD 6, 500, 000. 00 6, 115, 005. 00

SPI ELECTRICITY & GAS 9, 000, 000. 00 8, 556, 750. 00

ST GEORGE BANK 5, 000, 000. 00 4,727, 350. 00

ST GEORGE BANK FRN 8, 000, 000. 00 7,521, 680. 00

STOCKLAND TRUST MGMNT 15, 000, 000. 00 14, 194, 050. 00

STOCKLAND TRUST MGMNT 3, 000, 000. 00 2,712, 900. 00
SUNCORP-METWAY LTD 15, 000, 000. 00 14, 063, 100. 00

TELSTRA CORP LTD 9, 500, 000. 00 9, 370, 135. 00

TRANSURBAN FINANCE CMPNY 7,000, 000. 00 6, 766, 620. 00

TRANSURBAN FINANCE CMPNY 8, 000, 000. 00 7,623, 840. 00

VERO INSURANCE LTD FRN 10, 000, 000. 00 8, 830, 100. 00

WACHOVIA BANK NA 5, 000, 000. 00 4,495, 175. 00

WELLS FARGO &CO 15, 000, 000. 00 14, 214, 645. 00

WESTFIELD MANAGEMENT LTD 10, 000, 000. 00 9, 405, 300. 00

WESTPAC BANKING FRN 5, 000, 000. 00 4,942, 050. 00

WESTPAC BANKING FRN 15, 000, 000. 00 14, 357, 100. 00

WESTPAC BANKING FTF 10, 500, 000. 00 9,902, 865. 00

WOOLWORTHS LTD 9, 000, 000. 00 8,519, 850. 00

3 725, 865, 000. 00 687, 031, 564. 29
REHTHAH) (67, 122,983, 831)
F—Z T U T RAE 1, 304, 907, 597. 64
FREHTRAR) (127, 489, 472, 288)
a5t 127, 489, 472, 288
(IMEREGE SR O F S HAFLAR) (127, 489, 472, 288)
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20 1

105,644,464 ,856

123,780,511

105,520,684 ,345

97,673,679,354

1.0803

(10,803 )

20 1

134,282,219,451

3,132,703,984

131,149,515,467

91,661,077,801

1.4308

(14,308 )

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 2,231,774,001 9,596,882,281
8 1,228,220,888 12,714,296,887
9 1,584,067,042 7,652,246,123
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