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18
17 7
140,625,762,700 100.06
90,251,035 0.06
140,535,511, 665 100.00
17 7
19,066,497,127 13.56
33,789,037,322 24.03
8,550,530,600 6.08
68,167,665,639 48 .47
41,097,716,731 29.22
14,528,222 ,409 10.33
7,984,234,535 5.68
3,235,828,110 2.30
1,321,663,854 0.94
11,054,854,274 7.86
140,628,584 ,962 100.00
1
2
/
AU 3YR 0509 SFE 1,677,447 ,454 1.19
AU 10YR 0509 SFE 2,032,368,975 1.45
a 30
17 7
() O 1 O 1
119,285,573,586( 1.1475| 136,880,195,690| 1.1789| 140,625,762,700|100.06
b.

17

100.06

24




a. 30 17 7
1|AUSTRALIA GOVT 6.250000% | 2015/04/15 60,700,000.00 65.991 ;22';; 65.513 égg'gg 5,596,164,024| 3.98
2 |NEW S WALES TREASURY| 7.000000% |2010/12/01 46,500,000.00 50.043 ig;'gg 49.821 ig;'ég 4,255,752,102| 3.03
3 |AUSTRALIA GOVT 5.750000% | 2011/06/15 39,800,000.00 .11 ;gg'gg 40.926 ;Zg'gg 3,495,927,962| 2.49
106.63 106.19
4 INEW S WALES TREASURY| 8.000000%  |2008/03/01 38,400,000.00 40.949 376.00| 40.777.344.00 3,483,200,724| 2.48
5 |QUEENSLAND TREASURY | 8.000000%  |2007/09/14 35,100,000.00 37.044 ;gi'gg 36.904 122';3 3,152,351,638| 2.24
6 |AUSTRALIA GOVT 6.000000% | 2017/02/15 34,020,000.00 36.546 ;g;':g 36.220 ;gg'gg 3,093,976,789| 2.20
7 |QUEENSLAND TREASURY | 6.000000%  |2013/08/14 33,600,000.00 35.008 égg'ég 34 838 123'33 2,975,875,627| 2.12
8 |AUSTRALIA GOVT 6.500000% | 2013/05/15 30,700,000.00 33.455 ;gg'gg 33.243 122'52 2,839,633,118| 2.02
NATIONAL AUSTRALIA 102.24 102.06
0
9 BANK 6.500000% | 2014/06/02 28,400,000.00 29,038, 148.00| 28,986, 744.00 2,476,047,672| 1.76
100.16 100.13
10|ALLSTATE LIFE FUNDING 6.000000%  |2006/05/15 28,700,000.00 28,747 857.95| 28.738.868.69 2,454,874,163| 1.75
11|NEW S WALES TREASURY| 6.000000%  |2012/05/01 27,600,000.00 28.574 ;gg'gg 28.438 igi'gg 2,429,239,220| 1.73
12|AUSTRALIA GOVT 7.500000% | 2009/09/15 23,500,000.00 25625 égg'gg 25,490 ;gg'gg 2,177,434,386| 1.55
13|NEW S WALES TREASURY| 6.500000%  |2006/05/01 24,000,000.00 24 213 égg'gg 24,182 égg'gg 2,065,681,108| 1.47
HOUSEHOLD FINANCE 100.91 100.88
y
14'C0RP 6.500000% | 2006/12/01 22,000,000.00 22.200,950.86| 22,194, 668.32 1,895,868,567| 1.35
WEST AUSTRALIA 108.04 107.50
0
15] TREASURY 7.000000% |2011/04/15 20,000,000.00 21,608,000.00| 21,500,200.00 1,836,547,084| 1.31
16[VICTORIA TREASURY 7.500000% | 2008/08/15 20,000,000.00 106.27 105.87 1,808,683,080( 1.29
) ! >UUTTTTTT| 21,254,000.00( 21,174,000.000 U i
WEST AUSTRALIA 105.67 105.25
y
17 TREASURY 8.000000%  |2007/10/15 20,000,000.00 21,135,600.00| 21,051,600.00 1,798,227,672| 1.28
100.70 100.39
0
18[VICTORIA TREASURY 5.500000% | 2010/09/15 20,500,000.00 20,644,935.00| 20,581, 180.00 1,758,044,395| 1.25
JACKSON NATL LIFE 100.05 100.05
0
19 FUND 6.000000% | 2006/01/19 20,000,000.00 20,010,398.80| 20,010,832.60 1,709,325,320( 1.22
20|VICTORIA TREASURY 6.250000% | 2012/10/15 18,000,000.00 18.961 igg'gg 18.865 ;gg'gé 1,611,532,011f 1.15
102.47 102.17
21{QUEENSLAND TREASURY | 6.000000%  |2009/07/14 18,000,000.00 18.445.500.00| 18.391.320.00 1,570,986,554| 1.12
22|SLM CORP 6.500000% | 2009/05/18 18,000,000.00 18.385 ég;'ég 18.351 ég;'gg 1,567,592,775| 1.11
23|PACIFIC LIFE FUNDING| 6.500000%  |2008/04/15 17,470,000.00 17.758 ;gé'gg 17.735 ;gi'?g 1,515,008,415| 1.08
24{QUEENSLAND TREASURY | 6.000000% |2011/06/14 17,100,000.00 17.668 ;23'33 17592 125'33 1,502,720,427| 1.07
25|ASIF 11 6.500000% | 2008/11/20 17,200,000.00 17550 182'83 17.536 ég;'gg 1,497,974,877| 1.07
101.95 101.93
26|{DEUTSCHE BANK LDN FRN| 6.500000% * |2014/04/23 16,500,000.00 16.823.081.38| 16.819.893.75 1,436,755,324| 1.02
27|AUSTRALIA GOVT 10.000000%  |2007/10/15 14,700,000.00 110.52 109.86 1,379,558,796| 0.98

16,247,028.00

16,150,302.00

25




- 102.03 101.87
28| COMMONWEALTH BANK FRN| 6.500000% 2014/02/10 15,500,000.00 15,814,805.00| 15,790,470.00 1,348,821,947| 0.96
PUBL & BROAD FINANCE 100.23 100.11
29 LTD 6.000000% 2011/05/06 15,500,000.00 15,535, 650.00| 15,518, 135.00 1,325,559,091| 0.94
JOHN HANCOCK GLOBAL ' 100.57 100.47
30| DG 6.750000% 2006/02/15 15,400,000.00 15,488, 255.55| 15,472,534.00 1,321,663,854| 0.94
1 17 7
2 17 7
3
b.
17 7
13.56
24.03
6.08
48.47
92.14
17 7
)
SFE |AU 3YR 0509 192| 102.16| 19,615,658.88| 102.28(19,637,642.88|1,677,447,454| 1.19
SFE |AU 10YR 0509 224 105.99| 23,742,156.98| 106.22|23,792,659.52|2,032,368,975| 1.45
1
2 17 7
15 12 10 38,500 38,045 9,753 9,567
16 10 78,782 77,241 9,415 9,171
16 12 10 116,276 113,690 9,904 9,664
17 10 143,422 140,223 10,319 10,079
00160000 92,515 9,433
ooo 96,960 9,372
0o 108,814 9,722
100 O 110,561 9,674
1100 114,905 9,859
1200 120,006 9,864
00170000 126,990 9,777
0oQ 131,617 10,004
ooad 133,955 9,987
ooo 136,606 10,042
0o 138,844 10,041
0oQ 140,906 10,345
000 140,536 10,450

26




15 30 15 12 10 186
15 12 11 16 10 244
16 11 16 12 10 240
16 12 11 17 10 240
1

15 30 15 12 10 2.47
15 12 11 16 10 1.59
16 11 16 12 10 7.99
16 12 11 17 10 6.78
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1 [MEBFER]

VT4 A —ARTVTHAGEM Ty R

(1) [BfExRE]

(HAT 2 M)
v M = i
X 5y ;%L (CER%164E12 4 10 H BiLE) CERLTAE 6 H 10 A BifE)
7 % 7 % i
B PE DS
DB B PE
BB Akl 5f 114, 256, 638, 802 140, 898, 001, 854
ERINES 56, 349, 153 38, 986, 743
PRENE PE S R 114, 312, 987, 955 140, 936, 988, 597
BHED RN 114, 312, 987, 955 140, 936, 988, 597
AlEDER
VBB
AFL A 53 Bl 4 442,397,927 521, 089, 217
ALK 56, 349, 153 38, 986, 743
K= FEE RN 3, 960, 981 4,912, 339
R TR RN 119, 819, 707 148, 598, 309
Z DAL EH 600, 444 291, 299
B EE S 623, 128, 212 713, 877,907
AlE o 623, 128, 212 713, 877,907
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AUSTRALIA GOVT 6.500000% 2013/05/15 30, 700, 000. 00 33, 455, 939. 00

AUSTRALIA GOVT 6. 250000% 2015/04/15 60, 700, 000. 00 65, 991, 219. 00

AUSTRALIA GOVT 6.000000% 2017/02/15 34, 020, 000. 00 36, 546, 325. 20

AUSTRALIA GOVT 8.750000% 2008/08/15 23, 300, 000. 00 25, 746, 034. 00

AUSTRALIA GOVT 7.500000% 2009/09/15 23,500, 000. 00 25, 625, 575. 00

5 232, 220, 000. 00 250, 389, 753. 20
(FR R AE) (20,642, 131, 253)
5 &R NEW S WALES TREASURY 7.000000% 2010/12/01 16, 500, 000. 00 50, 043, 765. 00
NEW S WALES TREASURY 6.000000% 2012/05/01 32, 200, 000. 00 33, 337, 626. 00

NEW S WALES TREASURY 5.500000% 2014/08/01 3, 300, 000. 00 3, 325, 245. 00

NEW S WALES TREASURY 6.500000% 2006/05/01 24, 000, 000. 00 24, 213, 600. 00

NEW S WALES TREASURY 8.000000% 2008/03/01 38, 400, 000. 00 40, 949, 376. 00

QUEENSLAND TREASURY 6.000000% 2011/06/14 17, 100, 000. 00 17, 668, 917. 00

QUEENSLAND TREASURY 6.000000% 2013/08/14 33, 600, 000. 00 35, 028, 000. 00

QUEENSLAND TREASURY 8.000000% 2007/09/14 35, 100, 000. 00 37, 044, 891. 00

QUEENSLAND TREASURY 6.000000% 2009/07/14 18, 000, 000. 00 18, 445, 500. 00

SOUTH AUST GOVT FIN AUTH 5. 750000% 2011/06/15 2,000, 000. 00 2,036, 080. 00

VICTORIA TREASURY 5.500000% 2010/09/15 20, 500, 000. 00 20, 644, 935. 00

VICTORIA TREASURY 6. 250000% 2012/10/15 18, 000, 000. 00 18, 961, 740. 00

VICTORIA TREASURY 6.000000% 2006/11/15 7,000, 000. 00 7,055, 650. 00

VICTORIA TREASURY 7.500000% 2008/08/15 35, 000, 000. 00 37, 197, 300. 00

WEST AUSTRALIA TREASURY 7.000000% 2011/04/15 20, 000, 000. 00 21, 608, 000. 00

WEST AUSTRALIA TREASURY  10.000000% 2005/07/15 11, 000, 000. 00 11, 039, 080. 91

WEST AUSTRALIA TREASURY 5.500000% 2006/10/16 14, 500, 000. 00 14, 512, 905. 00

WEST AUSTRALIA TREASURY 8.000000% 2007/10/15 20, 000, 000. 00 21, 135, 600. 00

WEST AUSTRALIA TREASURY 7.500000% 2009/10/15 13, 500, 000. 00 14, 607, 945. 00

& 409, 700, 000. 00 428, 856, 155. 91
[ %) (35,354,901, 493)
[ER R ALAND 2004-1 Al 6.300000% 2010/12/28 6, 000, 000. 00 6, 110, 880. 00
ARMS XIV A2A 6.008300% 2034/09/10 2,708, 265. 60 2,709, 375. 98

ARMS XIV A2B 5.545000% 2034/09/10 5, 500, 000. 00 5, 488, 450. 00

CENTR 1 B 6. 250000% 2009/06/04 1, 500, 000. 00 1, 513, 860. 00

CRST 2002-1A Al 5.570000% 2035/10/12 1, 300, 000. 00 1, 299, 090. 00

DOT 2004 FIX 6.500000% 2010/10/15 4, 000, 000. 00 4, 098, 440. 00

IMT 2003-4 B 6.610000% 2035/09/14 2,000, 000. 00 2,009, 480. 00

LBRTY 2003-1 A2B 6. 178300% 2030/04/10 275, 700. 89 275, 623. 69

LBRTY 2005-1 A2 5.898300% 2036/07/10 3, 000, 000. 00 3, 000, 510. 00

LEDA 2002-1 (2 6. 230000% 2007/06/05 1, 000, 000. 00 998, 620. 00

MEDFI 2004-2 A 5.870000% 2011/10/07 1, 089, 172. 60 4, 093, 139. 09

MOT 2003-1 A2 5.750000% 2008/03/15 3, 000, 000. 00 2,998, 770. 00

MULTI 2005-2 A 5.935000% 2011/11/21 15, 000, 000. 00 15, 000, 600. 00

MVAC 2001-1 1A 6.500000% 2006/06/05 7,400, 000. 00 7,452, 910. 00

MVAC 2003-2 3 6. 435000% 2007/04/22 1, 000, 000. 00 1, 000, 060. 00

NIM MAS 2004-1 A2 6. 498300% 2019/07/10 5, 000, 000. 00 5, 030, 950. 00

PUMAM P8 A1F 5.850000% 2035/10/24 5, 000, 000. 00 5, 000, 600. 00

RAMS 8 A2 6.013300% 2033/05/08 920, 129. 21 923, 092. 02

REDS 2003-2 B 6.530000% 2034/12/07 2, 500, 000. 00 2,517, 925. 00

REDSE 2004-1 A2 5.910000% 2010/06/15 7,957, 036. 48 7,966, 425. 78

REST 2003-2 A3 6.000000% 2035/10/07 3, 000, 000. 00 3, 008, 970. 00

SMHL 2003-1 B 6. 550000% 2029/11/01 1, 000, 000. 00 1,017, 140. 00

TORR 2005-1 Al 6. 085000% 2038/04/13 10, 000, 000. 00 10, 068, 700. 00

WBT 2004-1 A 5.950000% 2036/10/16 8, 343, 095. 03 8, 360, 865. 82

i 101, 493, 399. 81 101, 944, 477. 38
(R ( 8, 404, 302, 715)
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(B4 - 1)
i A #7 7% I f8 EH af fifi %1 1 %
LR AEP RESOURCES CITIPOWER 8.000000% 2007/01/15 8, 000, 000. 00 8, 259, 600. 00
ALLSTATE LIFE FUNDING 6. 000000% 2006/05/15 28, 700, 000. 00 28,747, 857. 25
AMP SHOPPING CTR TRUST 6.000000% 2006/02/15 10, 000, 000. 00 10, 004, 600. 00
ASIF 11 6.500000% 2008/11/20 17, 200, 000. 00 17, 550, 106. 00
AUST & NZ BANKING FRN 6.750000% 2012/03/22 12, 000, 000. 00 12, 185, 280. 00
AUST & NZ BANKING FRN 6.500000% 2014/05/21 9, 000, 000. 00 9, 203, 220. 00
AUSTRALTA PAC AIR (MEL) 6. 750000% 2008/06/15 3, 200, 000. 00 3, 281, 472. 00
AUSTRALIAN GAS LIGHT 7.000000% 2007/10/15 14, 000, 000. 00 14, 372, 540. 00
BANK OF AMERICA CORP 6.500000% 2008/12/05 3, 000, 000. 00 3, 069, 924. 93
BARCLAYS BANK PLC 5.930000% 2013/09/04] 6, 000, 000. 00 6, 004, 944. 00
BEAR STEARNS CO INC 6.000000% 2008/09/11 15, 300, 000. 00 15, 340, 277. 25
BEAR STEARNS CO INC 6. 000000% 2010/02/24 15, 000, 000. 00 15, 014, 400. 00
BHP FINANCE LTD 7.500000% 2005/07/15 5, 000, 000. 00 5,006, 686. 25
BHP FINANCE LTD 6.250000% 2008/08/15 2, 500, 000. 00 2, 5637, 000. 00
BRISBANE SQUARE FINANCE 5.908000% 2010/11/25 10, 000, 000. 00 9, 910, 200. 00
CATERPILLAR FIN AUSTRALL 5. 750000% 2007/10/12) 12, 000, 000. 00 11,977, 440. 00
CFS GANDEL RETAIL TRUST 5. 750000% 2005/10/10] 12, 000, 000. 00 11,991, 330. 00
COLONTAL FINANCE LTD 5. 500000% 2007/03/26 14, 000, 000. 00 13, 923, 980. 00
COLONIAL FINANCE LTD 6.500000% 2008/12/02 8, 000, 000. 00 8, 159, 360. 00
COLONIAL FINANCE LTD 6. 250000% 2009/09/02) 8, 000, 000. 00 8, 106, 400. 00
COMMONWEALTH BANK FRN 6.500000% 2014/02/10 15, 500, 000. 00 15, 814, 805. 00
COMMONWEALTH PROP FUND 6.250000% 2005/10/28 10, 000, 000. 00 10, 010, 048. 80
COMMONWEALTH PROP FUND 6.250000% 2008/09/08 2, 000, 000. 00 2,013, 340. 00
DEUTSCHE BANK LDN FRN 6.500000% 2014/04/23 16, 500, 000. 00 16, 823, 081. 38
ELECTRANET PTY LTD I/L 6.500000% 2009/11/17 2, 000, 000. 00 2,051, 460. 00
ENERGY PARTNERSHIP GAS 6.375000% 2011/07/29 7,000, 000. 00 7,179, 690. 00
ETSA UTILITIES FINANCE 7.500000% 2005/07/15 13, 300, 000. 00 13,317, 013. 22
GANDEL RETAIL TRUST 7.000000% 2006/08/15 11, 000, 000. 00 11,137, 720. 00
GASNET AUSTRALIA OPS LTD  7.000000% 2009/03/20 8, 500, 000. 00 8, 832, 690. 00
GE CAP AUSTRALTA FUNDING  6.000000% 2011/06/15 10, 000, 000. 00 10, 113, 400. 00
GE CAP AUSTRALTA FUNDING  6.000000% 2015/04/15 15, 000, 000. 00 15,113, 700. 00
GE CAP AUSTRALIA FUNDING  7.000000% 2009/09/15 9, 000, 000. 00 9, 431, 910. 00
GOLDMAN SACHS GROUP INC 6. 195000% 2009/10/21 15, 000, 000. 00 15, 141, 420. 00
HOUSEHOLD FINANCE CORP 6.500000% 2006/12/01 22,000, 000. 00 22, 200, 950. 86
HSBC BANK AUSTRALIA FRN 6.500000% 2011/12/14 10, 700, 000. 00 10, 787, 633. 00
ING BANK (AUSTRALTA) LTD  6.250000% 2007/05/02 4, 200, 000. 00 4,243, 134. 00
JACKSON NATL LIFE FUND 6.000000% 2006/01/19 20, 000, 000. 00 20, 010, 398. 80
JOHN DEERE CRED LTD FRN 6.391700% 2006/10/03 11, 500, 000. 00 11, 537, 605. 00
JOHN HANCOCK GLOBAL FDG 6. 750000% 2006/02/15 15, 400, 000. 00 15, 488, 255. bb
MACQUARIE BANK FRN 6.500000% 2014/09/15 6, 500, 000. 00 6, 631, 430. 00
MERRILL LYNCH & CO 6.750000% 2014/03/12 6, 000, 000. 00 6, 268, 470. 00
MERRILL LYNCH & CO 4.750000% 2006/06/26 2, 000, 000. 00 1,979, 556. 76
MERRILL LYNCH & CO 6.250000% 2008/11/05 13, 130, 000. 00 13, 280, 972. 81
MERRILL LYNCH & CO 6.500000% 2009/07/28 9, 000, 000. 00 9, 187, 353. 00
MORGAN STANLEY 5. 750000% 2010/07/30) 12, 500, 000. 00 12,376, 271. 12
MORGAN STANLEY 5.500000% 2008/07/30 12, 000, 000. 00 11, 870, 279. 28
NATIONAL AUSTRALIA BANK 6.500000% 2014/06/02 28, 400, 000. 00 29, 038, 148. 00
PACIFIC LIFE FUNDING 6.500000% 2008/04/15 17,470, 000. 00 17, 758, 953. 80
PRINCIPAL FIN GLOBAL END  7.000000% 2005/07/15 13, 400, 000. 00 13,412, 209. 00
PRINCIPAL FIN GLOBAL FND  6.250000% 2008/01/31 3, 845, 000. 00 3, 882, 091. 29
PUBL & BROAD FINANCE LTD  6.000000% 2011/05/06 20, 000, 000. 00 20, 047, 600. 00
QIC SHOPPING CENTRE FUND  5.500000% 2008/06/04 6, 000, 000. 00 5, 923, 500. 00
RABOBANK CAP FD VI FRN 6.415000% 2049/12/29 11, 000, 000. 00 11, 199, 650. 66
ROYAL BANK SCOTLAND PLC 6.000000% 2014/10/27 15, 000, 000. 00 15,103, 500. 30
SLM CORP 6.500000% 2009/05/18 18, 000, 000. 00 18, 385, 560. 00
SOUTHERN CROSS AIRPORTS 6.020000% 2007/10/11 8, 000, 000. 00 8, 039, 120. 00
SPI AUSTRAL FIN PTY LTD 6.250000% 2011/11/30 6, 500, 000. 00 6, 600, 425. 00
SPI AUSTRAL FIN PTY LTD 5. 750000% 2006/11/15 5, 000, 000. 00 4, 993, 650. 00
SPI ELECTRICITY & GAS 6. 500000% 2011/11/03 9, 000, 000. 00 9, 264, 960. 00
ST GEORGE BANK FRN 6. 750000% 2012/02/06 10, 200, 000. 00 10, 325, 562. 00
STOCKLAND TRUST MGMNT 6. 000000% 2013/05/15 3, 000, 000. 00 2,961, 330. 00
STOCKLAND TRUST MGMNT 5. 500000% 2007/10/15) 12, 500, 000. 00 12, 386, 500. 00
SUN LIFE CANADA FUNDING 7.000000% 2005/07/15 15, 500, 000. 00 15, 514, 155. 37
SUNCORP-METWAY LTD 5.250000% 2006/11/15 3, 000, 000. 00 2,981, 010. 00
TELSTRA CORP LTD 7.250000% 2010/03/30) 9, 500, 000. 00 10, 016, 135. 00
TELSTRA CORP LTD 12.000000% 2006/05/15 8, 000, 000. 00 8, 434, 800. 00
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[EE & % R A F %A fifi &

TELSTRA CORP LTD 7.000000% 2008/07/31 8, 000, 000. 00 8, 261, 200. 00

TRANSURBAN FINANCE CMPNY 6. 000000% 2009/12/07 7,000, 000. 00 7, 006, 860. 00

TXU AUSTRALIA HLDGS LP 7.000000% 2005/09/22 3, 400, 000. 00 3,409, 103. 94

WESFARMERS LTD 6. 250000% 2007,/08/27 8, 100, 000. 00 8, 165, 124. 00

WESFARMERS LTD 6. 000000% 2009/03/30 3, 000, 000. 00 8, 024, 480. 00

WESTFIELD MANAGEMENT LTD 6. 250000% 2007/04/16 3, 000, 000. 00 8, 047, 440. 00

WESTFIELD TRUST NZ LTD 6. 750000% 2005/07/15| 14, 400, 000. 00 14, 409, 879. 26

WESTPAC BANKING FRN 6. 250000% 2011,/08/30 9, 600, 000. 00 9, 644, 448. 00

WESTPAC BANKING FRN 6. 750000% 2013/12/18 5, 000, 000. 00 5, 141, 300. 00

WESTPAC BANKING FRN 6. 000000% 2015/01/21] 15, 000, 000. 00 15, 071, 550. 00

=F 802, 445, 000. 00 810, 939, 451. 88
EEE ) (66, 853, 848, 4112)
1, 545, 858, 399. 81 1,592, 129, 838. 37

EE ) (131, 255, 183, 873)
Gt 131, 255, 183, 873
( ) (131, 255, 183, 873)
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17 7

140,997,188,602

461,676,937

140,535,511, 665

134,484,771,342

1.0450

10,450

17 7

144,873,499,492

4,244 ,914,530

140,628,584 ,962

119,285,573,586

1.1789

11,789
oooooon 40,193,767,186 | 38,194,345,196 428,034,825 403,992,761
oboooog 49,402,486,402 | 48,205,360,255 4,942,943,621 4,949,828, 688
gooood 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
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