EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

29 10 18
28 ( 29 1 19 29 7 18 )

03-6447-6147

1/102



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

B (RIS - \ AT S
whgnr | OISR | e Ee)
#oo®

5 @
BRI & =
w5 o FEEnE
& AL FoihEE
R ( )
EEEe

2/102



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

REMREE [REEE|REHRE s B

L= F£1@ |4 0-50k
-8
FEH F£20 B
o] B

F£4M0 |dk*

15 2 FRIU=TF7F [HH
- Fs5E (B iy 1
g (R H
g TUT
F O fth {5 & £ 120
QLY FEE|IBH) |FEFZF
[ 1

B o 3
TH ERE Frubo AT (AL
Fmi [F7UA FrE LA

T mihiE Lo

(RIS EEES (fF o iE H
H —R1 (hE)

BEHE I7—34

[ )
= EREaETEE
BERaEER

12
12

http://ww.toushin.or.jp/

3/102



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

SEMEOARBEROI ARBRETLVET.

S OBNLRAHBOEMNICEVAHEERTIS T LEHITRD,
BB~V RITEVERA.
! YEFyPFHERTAI 77 /FICBEBETLEVET.
ONIRATHIMNTZIAM D NZ—-E—F 1= UITyFIL.
FENBMFOERICEFORBEF>TVET,

- BRIELT. BARELAREIREFLSITLEHELET.

#EE. AERHEGNBFEAHICESVTERSHIRELSTY . EXSHOHRIC
JUSEEHREEETIRSPHEETEOEVESHHIET.

H#MRBESIUREBEGECEY, LEOISICERAN TEAGVEBENIBYET.

7 EOdiA
BUTPNR . BRERERBRTITP AN AT 77 XTY.
] LM-F— AU P RB 7 7F
- (RS ENm) EBEALRD

=L B 3 U (B AR it T T AT b
tihtvA—7 Bl TITEADAC—E—F DL YEF

(E=2= a0 Sl

MR

» Tx—AhbTF-T7F
H; ER#HERT ATV AR R
YRR, [IM A =R T R 774 (EEEMNEERYE) | & [TR3—- 10D LTH=-T7 K ICBETE
TP T I T 9L T lhub TR A e I = =F =T UEF9ER., [LM-F =2 FUTF
AsorFEEEMERRER) |NERSHTHEIL VT A I Phob- TRV ALMER S S BOERIC
NI SMROERE2 EAEBNHLET,

(ELRRBR)
- BRARES ANHAE ov-—Solba—r-HIUREERARLADHEES OB ERRET IV A,
cAHBREE~ONESRRTIVELA.

(REB)

SREHC. RSN EREMFRETHLOLL. BIELT EELAS EEERNICT I LESELET.
HREEROFEZOTHOELFIOZMIOOTHEET ILOTREEEA,

4/102



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

BFVEAHMEROCABEWETEVET.

FELTEFLBROEM. NEAFHN. AEREN. HE. T/ IEH (MBS) . REBEIEH (ABS)HIC
SRS ELET. ERUAENE T8I0, HEMNICRAOE LV (RSEHCSVTBRB Y/ FAMMEY LD
RiFEFE5ANEH0)BFLBROESEEAANET.

Q SELEESHBOBS ~iki LT~

FEERAOHTSH. AMOBHFEC ARARTOERESS, SFAELHEHNICEVCOFA-AFSUTD
RBHHRTT,

[ #=ZAPZIT EBRBOEBEOE |
= Bt it
A=A+ 3YTP AAA \ %
i At o [ ama || %3
¥ B AA+ % E;
FLY AAA ® AA D 6
NI TNT AAA g L
1525 AAA u A R
a FL2ILF Ad+ = e iig
s | & A—ZbUT AA+ =] |- BBB &3
5 752 AA & s SR
o % M= AA |_ ¥
g FANTF A+ 2 :
AT~ BBB- g
12UF BBB- 3
FipH I BB+ i
AT1-7> AAA |
FeoT—"0 AAA
(R AP 7T I ARA R ERRRORH (201 TETA =R E]
[ #—APFUTEEBXRBOSFILR | [ A—APZUTRSETROBREOHE
~SEERORE TR~
(%) zo17ETARRy (BEFL) 20001 Bm~2017E7A%
3 - T 20,000 ¢
T —
. = . e | 16000} | W N - MEFR
2 W ' 14,000 }
12,000 }
vl L M 10,000 :
A RO BE=
: | iom|
i 005 g47 2,000
A e e 0
F=-ZRSUF  XW B% 10 2000 2003 2006 2008 2012 2015 (%)
#1—-OFUFVEROMENTT. EHEFCIABRS MES. BARTORELVRRSHFERAST. LiDiCL.
# EifuameTicTRBRnAL T, RO ERAOREFIRIEHA,

ERE TEICEEL AN BR T oo b IR AP R e - ST ERETOF—SEbECER T b TR IR
QL7557 T2 BEOLOTHY). BEDERRREFEHRTIHOTESEE A,

5/102



EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooodad

y LIRS TFEIMTEIAYMAV IS = E=F (=TS F Y EDH

L BRTBIPUFCERERTVET.,

NIARA PRy TRV AR — =T =P i TvF R RE A =T AN T EFICE R o
/Lo A1 A7 | RTOREE A HOUDLEOTT.
(k)
10,000 . L s of ") o 2 O DEE
5,000 | sERNRERF IEam =4
B000 T BESEEEICHAZETEREIC
b di-AA) o
Bl o Wy Wlag 4 17,284 WEF L (BB 1R M.
: (1000 aBE~201 TEIAF) | i 201 7EIAFRHE) s ERLT
6000} LET,
£.000 F 1K N=111.300 TRE
4000 F
3,000 -
2.000 &
1,000 - i
oy o= 5] 5 0 i = ]
¢ TR I W T W W T R R T R 0 0 A A e T
#FERGREOLOTE) REEME EHENETILAOTURAELEA

Ol =2 A IR FOI LRI Phoyb- TR I H S~ F DT O G —FBEERTS
CET. AN RDBE- S E LIRS ITEOTEFFIRETT.

F(OBRFLRESL. EADRTR A —ZAPFUFLADOEROE K. FLUNSRENTHAEROF—2SUFRiEE AR}
LURTFEhTVET,

3 BERELT. BARELABSARETEILEHELET.

SHARBONRRERERRLLT. BARNSIIREVIRSEFEETEILELHELET.
UBRIBR(HARANBESRRERB)EREBELETY.

[ AEEBBOAIA—2 ]

1R 2R 3R 48 5R 6A TR 8H 98 10R 11RA 2R
e A o S S R0 R o A o o G R R0

i 8 8 § 3 3 8 3§ 3 3§ 38 13
e Qe e e e e e o R Joc Joc R
O AR MR HEHIHEOVTEREHIRELET . EREHOUHCLIHELM

ETETINAPHRETEOEVBALBIET,

# FERAA-THEY . BROVELOFIVELICZTOSMIOVTTR. RETILOTR
BUEEA.

6/102



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

e ECEICRIT DETEIR

k&R T EOFBLREALD, RRERONAELNSZILONETOT, FESHTILDNDL.
TOEHIEST  BEGBIZITHDET.

HERERTHESIEHLONS AT

SRR, HNEEPICRELC DR (BEREFREOES SRS LUFBRESCTHELD) EBAT
ZILDONIEELHDET . TORE . SHANBOEEBRENMANBEETTETILI
EOET. Fio HEROKER. ATUHHRBICSII 277/ FORBRER T EOTREHOEL A,

SR RchIC R Lt N E A TRLO NSNS
MBRAD SEEHWY LRUOES

-

(F)oERSNE. VERFREOELSIGEGIUOEREREDHESESCARSESUICOSESMERUSSHLU
AREAERTY. AE=E. AELH_E D, SEARArSTIMONET.,
# i3+ XA—JTHD. SROAESOITLL \BLAUERESUICEMERCOLTRE,. 8T 560 TEHOFEA.

71102



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

SRAED TP /FOMABIIC LS TIZ. HeSO—BE 328 RERICIITAD—BILEUTES T 288
H&OET . J7/FRAROERTRICED, HkEi IO ESEROE_ YDV o IBS EEETY .

SESO-BITEO—SLRUCESTINS  SE0HITAO—BLRUICESTINS

| wanes
| dmnes

HENED wA%D
Hee Hee
X E4 ] WA Em L
(SEARE) LR L (SEREE) BaEm
\EE @R

#AELEE (RRIES) IRENICTEOD—BLELESFEEN. TORMEHENTERPILET.
Fle oA LS (NS E) B EFRREBVLSEDET .

- HlSES  @FTE(EANOTFVFORAGH) E O SBASOSERTT .

- AFELER  @REETEIESDSOSEETY . HROEAEDOER T,
(RS TELREE (WSES)OMETRILETY.

4,000

15 9 30

8/102



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

;[ e F

HE ZHA 0L - AT GBHAHEED

| sttt #2 | b 5

HE7E 7274 S %ﬁ%ﬁ =2 U F JEERTEST
- SEEEE OGERIEE *_____*Eﬁﬁﬁﬁﬁ%&raﬁ?zﬂ—hizbﬁﬁﬁﬁ
- Bi#RS#EE LthERFEESSOESE A XK HEF gt
* {55EEt EE B - (R
# - {SHEEDIE LF
HEEOIHE 10
BB B304

| LITEs

- HEOREELE LIRS
* BE. INSEwECEE LIMERE ORTL
- BRHRES S LIHEFEESEOIET AL

!

HEE D
1
2
CIET R
3 : ' LM F— ZRZUFES || 3 ™
% - #E ' 7k | #®®  Clmrizo
! / ! o [ L
% _ (S BRI T R ) _ LR L
- Aohb-A—TY - A
. 18,35 aKr
(i A SR —
i
*
Ims 4B e /
B oh o
w 2 & = I -~ ¥ =
L= EESTE VIR LI NENT
e ] TH -7 PUE . | |
29 7

9/102



EDINETOO OO
0000000000000000(E12430)
0000000000000000000
17,363

34
11

179,869,100 91.29

6 Shenton Way, #46-00, DBS Building

DBS Bank Ltd. Tower One, Singapore 068809

14,283,400 7.24

66 117
118 120

14

14

10/102



EDINETOOOO
O00OO00000000000000(E12430)
Ooooooooooooooooonoao

I+

20

10

10 20

0.4968 0.46

11/102



EDINETOOOO
O00OO00000000000000(E12430)
Ooodooodooodoooononao

100

12/102



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooodooodooodonooodd

15 30
18

SELoHH B SERFNIIE Fol YU T,
F—2 AR ADE A7 08— (CIO)

el F-7 AXL—Tay AT Y- (coo 1)

.
Fr0aIaN jJ’JI.r".SI:l‘:T-»»t'j" ﬁ ﬁ_.a"}' II"-I* 'JFJ
B il %ﬁ"l prclii s ] ’“ﬁ“]

o P S WPl
SFEELoHOERFN ST SPEFERS JUEEREERE T SR G I ol T,

_,[ WS BE ]4

ll miEmssoRs :
I 1
| EEEAS EPit O REL. TREEL | : =,
! | [ SEESTET ) HLFEEALy OERFITEAEL | [ P R R

. EE ! (5ZITH)
| ¥ : SERES TIPSR P
l SRLETT WEERAS OATI T8, B | B mF Lt oheSE G
: { GERSHOEE EELLEESEREISED ISR OIS A DS B
! EReTUERBHEEELIT, | LOREHHEIBRE D3E S48
"'_'_'_'_'_'_'_'_'_'_'_ _'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_:" t—'“%/'
{ = wmoxs | | vaser 2y
| HERBAD B S Lide [ ¥ AEHAIN
: TR e FhENOERR SN : (5056 B)
VO f— b U - e | ToRTrUAEER wse. ! ERTAICRRET B3 A A,
! ! =351 AT IR LI ES R
: St : ﬁrﬁxfaﬁ Tl 454
: PSRRI, MITHIEAICHL T | ez Dl
! Rl LD Rk [ CESPRROERIBTRE
| B EDAE 1 I\ &7,
I 1 \"-.._ _,-f’r
! F L + 27256 REMEEESOREDLL |
i [ OEEHIT ) REMITOIOEAIBALEREE |

\ #MiTLIT, )

v
ERUZTEE ) JROEEERS
SEEERITo0 TEETA— 7 || EEURD T SEEREL
I AMFFE LY DRFE O TS
fE HE
L i

FEESHICLST P FOBETA GREAMER O CHT SEIREE

(RS TR L T, B > miE sy, RinDiERSIRS U IETY o TEVE T, T e LR A NEDF
I TEIEHEA D DO TREE T o TE Y. FREPRRNIE EEL T D DRSS E TR IR IR TEUE T .

29 7

13/102



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

66
117 118
120

10

100 10 100 20

14/102



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

15/102



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

16/102



BB = BENS 4
A PEE AT AR

il i
nE

w

| EmURZRE

Ti—F) fu
ek T

=T
RENWSGE

29 7

17/102

EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

2777 FOFERERE LU HEZBRREEGHORS

(96 re (i) He (%)
100 (201 2F8H 201 7F7H) 26,000 (2071 2F8A~-201 757 H) 100
< T — SIS M RN RS (.
Blfmmmmm b s s m s m s s s e oo o L E Fi] | 20000 = T EDTEMERF (FB) oo — 80
P
80 I e L e 1
e e si | 1 10000 = 40
204 B 5,000 [=-a1- 20
o Q o
=1 1] e § -0
—a0 - —40
S577F HEA RADS FROS AR SEER FRER 2012485 201398R 20I498R 20I5¥ER 2018988
(ETr/FEMORENEEE DS DT SRAE. i I A R I (R WE) 2R R0 1 ALUSR DO
FHRARRESSURREE(%)) T,

o e [asA e EeEA A */REPESESE 201 288X ORSERELS
ELTHERELTLEY.,
Tl 57%| 186%) 208%| 106%] 26%] 81%] 65%  ugrorOAESERABSERSETTMRER(EEE

Bl | 331%) 650%| 65.7%| 474%| 93%| 349%| 437% T SIE | EMORER) (3., 5 (45 00 ERE AL

SIS |- 130%]-220%|-17.65%]-274%] -40%[-12.3%|-174% SOLLTHRLUCRR OO0 TEHD, HRO BRSNS

* LGS ANEABNERRISIEEANCHNTED  nposy  -ou CHRLESRRESSINGIES
FICERLIBOTT.

#ETOEESSANSTr A0E SRS IROFEA.

#rEE20128B8AS201 7E7BROEEMDEREIC
SIFHELE | SMORERORA -8/ TE9E, 407 /F 8L
SN ERE SOV TERLICEOTY. 4771
DEEEZ. SES (HS M EANERLCbOELTHRELE
B FOEOTHD., RROENEGESCE IO THRELICER
RERLENGSRASE0ET.

<EREISADHEN>

B35 - NS ER (TOPK, ESA)

T B - MSCHKOKUSAIA »F w2 (BMA, 3<—2)

FRER - MSCILY 2R —TubA T A (ESA.

H¥EMN --NOMURA-BPIER

FRER T ERERS T AR<EE G—R)

FREM - JPELHVGBLEEMIO—)UL-FA ) — YT A F
(AEassigl. B~=2)

SEADERE. BRUELUICSOEATRMELT. RELT

HET.
o)
TOPIX

MSCI-KOKUSAI

MSCI Inc.

MSCI Inc.

MSCI

MSCI Inc.

MSCI Inc.

NOMURA-BPI

18/102



Citigroup Index LLC

Index LLC

JP

GBI-EM
J.P. Morgan Securities LLC

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

Citigroup

J.P. Morgan Securities LLC

1.62 1.5
0.4752 0.44
0.4968 0.46
0.972 0.90
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0.4968 0.46
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29 10 18
2017 7 31

981,526,219 96.73

990,034 0.10

— 32,204,776 3.17
1,014,721,029 100.00
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1,870,999, 275 0.52114 974,977,722 0.5246| 981,526,219(96.73
975,692 1.0147 990,034 1.0147 990,034] 0.10
)
96.73
0.10;
96.83
)

9 (2008 1 18 ) 1,891 1,897 1.1766] 1.1806
10 (2008 7 18 ) 2,017 2,023 1.2868] 1.2908
11 (2009 1 19 ) 1,188 1,194 0.7983 0.8023
12 (2009 7 21 ) 1,296 1,302 0.9507] 0.9547,
13 (2010 1 18 ) 1,357, 1,368 1.0443 1.0523
14 (2010 7 20 ) 1,386 1,401 0.9389 0.9489
15 (2011 1 18 ) 1,443 1,457 0.9705 0.9805]
16 (2011 7 19 ) 1,470 1,485 0.9777, 0.9877
17 (2012 1 18 ) 1,344 1,359 0.8987, 0.9087
18 (2012 7 18 ) 1,347, 1,362 0.9137, 0.9237
19 (2013 1 18 ) 1,433 1,443 1.0151 1.0221
20 (2013 7 18 ) 1,262 1,272 0.9523 0.9593
21 (2014 1 20 ) 1,221 1,230 0.9185 0.9255
22 (2014 7 18 ) 1,207, 1,215 0.9520, 0.9590,
23 (2015 1 19 ) 1,183 1,192 0.9697, 0.9767
24 (2015 7 21 ) 1,069 1,078 0.8792 0.8862
25 (2016 1 18 ) 920 929 0.7516 0.7586
26 (2016 7 19 ) 998 1,007 0.7322 0.7392
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27 (2017 1 18 ) 1,008 1,018 0.7227 0.7297
28 (2017 7 18 ) 1,005 1,015 0.7099 0.7169
2016 7 993 — 0.7241 —
8 975 — 0.7105 —
9 961 — 0.6973 —
10 977, — 0.7047 —
11 1,008 — 0.7266 —
12 1,003 — 0.7187, —
2017 1 1,023 — 0.7299 —
2 1,036 — 0.7275 —
3 1,035 — 0.7194 —
4 1,017 — 0.6955 —
5 978 — 0.6932 —
6 1,002 —] 0.7072 —
7 1,014 —] 0.7144 —

1
9 2007 7 19 2008 1 18 0.0240)
10 2008 1 19 2008 7 18 0.0240)
11 2008 7 19 2009 1 19 0.0240)
12 2009 1 20 2009 7 21 0.0240)
13 2009 7 22 2010 1 18 0.0320
14 2010 1 19 2010 7 20 0.0520
15 2010 7 21 2011 1 18 0.0600)
16 2011 1 19 2011 7 19 0.0600)
17 2011 7 20 2012 1 18 0.0600)
18 2012 1 19 2012 7 18 0.0600)
19 2012 7 19 2013 1 18 0.0540)
20 2013 1 19 2013 7 18 0.0420
21 2013 7 19 2014 1 20 0.0420
22 2014 1 21 2014 7 18 0.0420
23 2014 7 19 2015 1 19 0.0420
24 205 1 20 2015 7 21 0.0420
25 2015 7 22 2016 1 18 0.0420
26 2016 1 19 2016 7 19 0.0420
27 2016 7 20 2017 1 18 0.0420
28 2017 1 19 2017 7 18 0.0420
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9 2007 7 19 2008 1 18 11.28
10 2008 1 19 2008 7 18 11.41
11 2008 7 19 2009 1 19 36.10;
12 2009 1 20 2009 7 21 22.10,
13 2009 7 22 2010 1 18 13.21
14 2010 1 19 2010 7 20 5.11
15 2010 7 21 2011 1 18 9.76
16 2011 1 19 2011 7 19 6.92
17 2011 7 20 2012 1 18 1.94
18 2012 1 19 2012 7 18 8.35
19 2012 7 19 2013 1 18 17.01
20 2013 1 19 2013 7 18 2.05
21 2013 7 19 2014 1 20 0.86
22 2014 1 21 2014 7 18 8.22
23 2014 7 19 2015 1 19 6.27
24 2015 1 20 2015 7 21 5.00]
25 2015 7 22 2016 1 18 9.74
26 2016 1 19 2016 7 19 3.01
27 2016 7 20 2017 1 18 4.44
28 2017 1 19 2017 7 18 4.04

)
100

9 2007 7 19 2008 1 18 84,488,817 160,626,204
10 2008 1 19 2008 7 18 71,443,540 110,996,528
11 2008 7 19 2009 1 19 64,150,831 143,134,970
12 2009 1 20 2009 7 21 35,281,945 160,084,613
13 2009 7 22 2010 1 18 56,917,929 120,737,779
14 2010 1 19 2010 7 20 255,563,746 78,997,940
15 2010 7 21 2011 1 18 127,761,224 117,567,724
16 2011 1 19 2011 7 19 155,950,604 138,752,097
17 2011 7 20 2012 1 18 115,771,209 123,519,493
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18 2012 19 2012 18 128,603,957 150,036,425
19 2012 19 2013 18 80,817,047 143,733,464
20 2013 19 2013 18 51,037,534 137,140,840
21 2013 19 2014 20 72,721,217 68,860,319
22 2014 21 2014 18 37,613,995 99,537,290
23 2014 19 2015 19 40,781,047 88,031,134
24 2015 20 2015 21 46,867,180 50,962,594
25 2015 22 2016 18 45,410,343 36,717,736
26 2016 19 2016 19 191,433,426 53,537,628
27 2016 20 2017 18 64,070,725 31,941,054
28 2017 19 2017 18 104,409,066 83,743,617
29 31

37,857,644 ,196) 16.08

2,468,041,257 1.05

51,647,879,110 21.94

484,494,691 0.21

54,600,415,058 23.20

9,035,073,243 3.84

576,659,160 0.25

2,081,440,010; 0.88

2,413,071,165 1.03

15,289,294,621 6.50

29,395,538,199 12.49

213,069, 600j 0.09

11,386,195,187 4.84

2,728,951,750] 1.16

2,065,544 ,520] 0.88
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6,353,843,853 2.70
195,043,068 0.08

2,793,006,942 1.19

2,879,148,678 1.22

1,115,205,935 0.47

69,582,589,125 29.56

2,354,785,816 1.00]

361,359,449 0.15

4,264,436,082 1.81]

1,129,916,694 0.48

107,423,096,699 45.64

( ) — 6,087,973,852 2.59

( ) 235,364,668,004 100.00
11,983,316,638 5.09

9,885,733,913 4.20

() () @) () ¢ @)

AUSTRALIA GOVT 55,100,000 10,355.14 5,705,686,217| 10,360.77] 5,708,785,923| 4.750 2027/4/21| 2.43]
AUSTRALIA GOVT 62,060,000 9,166.65) 5,688,823,921 9,184.14 5,699,679,518 3.250| 2029/4/21| 2.42
AUSTRALIA GOVT 56,000, 000] 9,900. 44| 5,544,246,792 9,907.64] 5,548,283,160 4.250] 2026/4/21] 2.36
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4 AUSTRALIA GOVT 51,220,000 10,400.94  5,327,363,158 10,422.47  5,338,393,641] 4.500] 2033/4/21f 2.27]

5 QUEENSLAND 40,500,000 9,552.00  3,868,562,065 9,569.32  3,875,575,167| 4.250( 2023/7/21) 1.65
TREASURY

6 QUEENSLAND 39,000,000 9,833.371  3,835,015,470f 9,839.26| 3,837,312,297| 5.500[ 2021/6/21f 1.63]
TREASURY

7 NEW S WALES 32,000, 000f 10,091.62]  3,229,319,424 10,108.41)  3,234,691,872] 5.000] 2024/8/20| 1.37|
TREAS CORP

8 AUSTRAL AN 36,500, 000) 8,363.94  3,052,841,276 8,383.98  3,060,156,314f 2.250[ 2028/5/21f 1.30f
GOVT

9 AUSTRALIAN 35,700,000 8,253.45  2,946,484,649 8,277.19]  2,954,957,330| 2.750[ 2035/6/21) 1.26
GOVT

10 VICTORIA 27,500, 000) 10,323.94  2,839,084,298 10,333.26] 2,841,646,583] 6.000|2022/10/17) 1.21]
TREASURY

11 QUEENSLAND 26,500, 000) 10,420.19]  2,761,351,25]] 10,441.64  2,767,034,865 5.750 2024/7/22] 1.18
[TREASURY

12 NEW S WALES 24,100,000 10,180.13  2,453,413,379 10,186.81]  2,455,023,355 6.000] 2022/3/1] 1.04]
TREAS CORP

13 WESTERN AUST 23,500,000 10,403.05  2,444,717,432 10,418.61)  2,448,373,632] 6.000|2023/10/16] 1.04]
TREAS CORP

14 QUEENSLAND 23,500,000 10,225.74  2,403,053,271 10,244.04  2,407,349,823 6.000] 2022/7/21f 1.02
TREASURY

15 AUSTRAL AN 30,180, 000f 7,870.82  2,375,416,403 7,885.15  2,379,740,503( 3.000| 2047/3/21f 1.01f
GOVT

16 WEST AUSTRALIA 22,750,000 9,974.97  2,269,307,927 10,012.60 2,277,866,750] 5.000] 2025/7/23( 0.97]
TREASURY

17 VICTORIA 22,100,000 9,752.68  2,155,342,457| 9,745.64  2,153,788,385( 6.000] 2020/6/15( 0.92
TREASURY

18 QUEENSLAND 22,100, 000f 9,709.52  2,145,804,340 9,698.71  2,143,414,954f 6.250] 2020/2/21f 0.91f
[TREASURY

19 VICTORIA 20,500,000 10,418.96  2,135,887,375 10,435.40| 2,139,257,021] 5.500|2024/12/17) 0.91]
TREASURY

20 NEW S WALES 20,600, 000) 9,719.63  2,002,243,863 9,710.66 2,000,396,908 6.000] 2020/5/1f 0.85
TREAS CORP

21 AUSTRALIA GOVT 21,000, 000f 9,218.771  1,935,943,002 9,231.25 1,938,564,180( 3.250| 2025/4/21f 0.82

22 AUSTRALIAN 20,100,000 9,399.41 1,889,281,55] 9,414.17  1,892,249,758 3.750| 2037/4/21f 0.80f
GOVT

23 QUEENSLAND 18,500, 000) 9,900.79] 1,831,646,575 9,937.79] 1,838,492,667| 4.750] 2025/7/21f 0.78
[TREASURY CORP

24 QUEENSLAND 15,500, 000) 8,879.92  1,376,387,863 8,920.17 1,382,627,884f 3.250| 2026/7/21f 0.59
TREASURY
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25 BARCLAYS BANK 15,000,000 9,048.33  1,357,250,715 9,058.97|  1,358,846,100 4.500( 2019/4/4] 0.58
PLC/AUST
26 AUSTRALIAN 15,000,000 8,806.61  1,320,991,965 8,825.33  1,323,800,370f 2.750{2027/11/21f 0.56f
GOVT
27 EUROPEAN INVT 13,500, 000) 9,549.100  1,289,129,094 9,542.95 1,288,298,439 6.500 2019/8/7| 0.55
BK
28 AUSTRALIAN 14,500,000 8,617.78  1,249,579,368 8,629.49 1,251,276,717| 3.250| 2039/6/21f 0.53]
GOVT
29 WESTERN AUST 12,000, 000f 10,323.85 1,238,862,600] 10,321.48] 1,238,577,804] 7.000] 2021/7/15| 0.53
TREAS CORP
30 AMP WHOLESALE 13,000, 000f 9,170.95  1,192,224,618 9,186.07 1,194,190,062( 4.750[ 2021/10/7| 0.51
OFFICE FUN
29
b.
16.08
23.20
12.49
45.64
97.41
AU 10YR 1709 1,049 134,633,847.47  11,834,315,193 135,220,086.2f 11,885,845,577 5.04
JAU 20YR 1709 20] 1,101,120.6 96,788,500 1,108,885.8 97,471,061 0.04
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JAU 3YR 1709 1,007, 112,309,743.28 9,872,026,434 112,465,687 3 9,885,733,913 4.20)
29 7
2017 7 31
— 990,009 100.00
990,009 100.00
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29 1 18 29 7 18
31,885,218 40,290,650
976,738,135 974,977,722
1,010,831 990,034
9,807,394 -
1,019,441,578 1,016,258,406
1,019,441,578 1,016,258,406
9,766,896 9,911,554
900,000 754,649
26,906 25,740
367,850 351,904
35 46
4,388 4,195
11,066,075 11,048,088
11,066,075 11,048,088
1,395,270,865 1,415,936,314
386,895,362 410,725,996
381,939,071 344,689,871
1,008,375,503 1,005,210,318
1,008,375,503 1,005,210,318

1,019,441,578

1,016,258,406
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28 7 20 29 1 19

29 1 18 29 7 18
44,953,259 45,722,257
83 67
2,847,938 2,428,721
47,801,280 43,293,603
5,581 6,868
159,966 163,173
2,187,020 2,230,820
26,080 26,599
2,378,647 2,427,460
45,422,633 40,866,143
45,422,633 40,866,143
45,422,633 40,866,143
93,783 414,223
365,001,901 386,895,362
9,156,204 25,514,035
9,156,204 25,514,035
18,353,320 29,718,916
18,353,320 29,718,916
58,025,195 60,077,673
386,895,362 410,725,996
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29 1 18 29 7 18
1,363,141,194 1,395,270,865
64,070,725 104,409,066
31,941,054 83,743,617

1,395,270,865

1,415,936,314

386,895,362 410,725,996
28 7 20 29 1 19
29 1 18 29 7 18
28 7 20 29 1 19
28 8 18 29 2 20
A 7,079,715 | A 7,337,692
B 0| B 0
c 524,932,814 | C 567,498,194
D 404,769,681 | D 379,083,101
E TR 936,782,210 | E T 953,918,987
F a ) 6,840 | F a ) 6,734
G 9,586,769 | G 9,915,929
H a ) 70 | H a ) 70
28 8 19 29 2 21
28 9 20 29 3 21
A 7,042,587 | A 7,241,173
B 0| B 0
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1
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1 0.7227 |1 0.7099
a ) (7,227 ) ) (7,099 )
€Y)
&)
1,870,999,275 974,977,722
1,870,999,275 974,977,722
975,692 990,034
975,692 990,034
1,871,974,967 975,967,756
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29 1 12
29 7 11
29 1 11 29 7 1

2,680,409,357 3,616,077,100
3,473,875,553 2,633,598,942
35,141,674,240 37,281,442,066
52,366,874,552 53,911,349,656
28,313,155,621 29,016,837,201
104,074,206,530 106,729,621,449
83,142,756 64,276,020
267,462,883 615,558
2,493,436,838 2,468,355,567
14,743,232 42,371,919

64,208,022 19,755,052
178,561,480 365,544,632
229,151,751,064 236,149,845,162

229,151,751,064

236,149,845,162

7,438,108 233,347,979
422,420,061 216,850,260
1,738,003,360 1,809,719,495
1,361,321 22,210,420
2,006,964 1,980,386
90,313,405 89,117,323
7,317 5,893

358,774 309,679
2,261,909,310 2,373,541,435

2,261,909,310

2,373,541,435

434,500,840,131

207,610,998,377

452,429,873,835

218,653,570,108

226,889,841,754

233,776,303,727
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226,889,841,754

233,776,303,727

229,151,751,064

236,149,845,162

28
29

7 12
1 11

5,005,765,903

4,839,881,389

7,949,686,291 181,461,945
524,618,200 22,145,776
25,783,266,357 4,158,898,223
42,161,849 40,178,226
22,356,889,618 8,879,641,669
545,247 621,706
12,410,427 12,257,549
558,469,124 551,589,577
11,524,171 9,134,110
582,948,969 573,602,942
21,773,940,649 8,306,038,727
21,773,940,649 8,306,038,727
21,773,940,649 8,306,038,727
99,372,112 6,338,570
236,478,442 ,546 207,610,998,377
25,748,227,532 6,220,966,422
25,748,227,532 6,220,966,422
7,870,752,322 14,847,284,730
7,870,752,322 14,847,284,730
10,684,599,578 10,715,953,580

207,610,998,377

218,653,570,108

29 1

12

29

11
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12 133
60
61
29 11 29 7 11
1.
434,500,840,131 452,429,873,835
2.
207,610,998,377 218,653,570,108
3. 1
0.5222 0.5167
(5,222 ) ( ) (5,167 )
28 7 12 29 1 12
29 1 11 29 7 11
100 50
28 7 12 29 1 12
28 8 12 29 2 13
886,035,632 896,113,799
56,031,296,129 47,337,702,340
56,917,331,761 48,233,816,139
463,072,622,142 439,369,351,663
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1,229.12 1,097.80
40.00 40.00
1,852,290,488 1,757,477,406
28 8 13 29 2 14
28 9 12 29 3 13
750,373,756 674,271,664
54,160,675,667 46,705,121,103
54,911,049,423 47,379,392,767
455,452,579,060 441,494,291,652
1,205.64 1,073.16
40.00 40.00
1,821,810,316 1,765,977,166
28 9 13 29 3 14
28 10 11 29 4 11
751,217,499 672,784,247
51,715,050,540 45,949,004,376
52,466,268,039 46,621,788,623
443,658,838,741 444,679,495,476
1,182.58 1,048.44
40.00 40.00
1,774,635,354 1,778,717,981
28 10 12 29 4 12
28 11 11 29 5 11
802,893,130 763,955,344
50,232,932,529 45,383,845,506
51,035,825,659 46,147,800,850
439,640,993,653 449,972,558,825
1,160.85 1,025.57
40.00 40.00
1,758,563,974 1,799,890,235
28 11 12 29 5 12
28 12 12 29 6 12
856,336,097 739,521,203
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48,742,460,642 44,458,246,171
49,598,796,739 45,197,767,374
434,824,021,710 451,042,824 ,466
1,140.66 1,002.08
40.00 40.00
1,739,296,086 1,804,171,297
28 12 13 29 6 13
29 1 11 29 7 11
713,906,548 784,171,131
47,830,784,807 43,532,037,431
48,544,691,355 44,316,208 ,562
434,500,840,131 452,429,873,835
1,117.25 979.51
40.00 40.00
1,738,003,360 1,809,719,495
28 7 12 29 1 12
29 1 11 29 7 11
4
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29 1 11 29 7 11
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3
28 7 12 29 1 12
29 1 11 29 7 11
470,266,440,365 434,500,840,131
16,267,971,721 30,757,542,842
52,033,571,955 12,828,509,138
29 1 11 29 7 11

531,415,545

908,835,412

97,758,699

700,146,783
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25,224,998 301,015,626
134,409,427 692,766,887
469,539,819 2,602,764,708
29 1 11 29 7 11
1 1
9,349,174,061] 9,426,035, 107 76,861,046 11,791,241,909 11,572,473,753 218,768,156
7,313,777,928 7,308,552, 186 5,225,742 10,017,032,809 9,953,554,162 63,478,647]
16,662,951, 989 16,734,587,293 82,086,788 21,808,274,718 21,526,027,915 155,289,509
29 1 11 29 7 11
1 1
1,010,048, 140} 1,007,366, 000j 2,682,140 1,041,924,000 1,042,560,000 636,000
1,010,048, 140} 1,007,366, 000} 2,682,140 1,041,924,000 1,042,560,000 636,000
1,063,550, 000f 1,067,250,000 3,700,000, 1,540,912,550 1,555,331,000 14,418,450
1,063,550, 000f 1,067,250,000 3,700,000, 1,540,912,550 1,555,331,000 14,418,450
2,073,598, 140] 2,074,616,000f 6,382,140 2,582,836,550 2,597,891,000f 13,782,450)
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AUSTRALIA GOVT 8,500,000.00] 8,651,980.00]
AUSTRALIA GOVT 21,000,000.00 22,024,380.00
AUSTRALIA GOVT 56,000,000.00] 63,074,480.00
IAUSTRALIA GOVT 55,100,000.00 64,911,106.00
IAUSTRALIA GOVT 62,060,000.00] 64,719,271.00
IAUSTRALIA GOVT 51,220,000.00 60,607,089.40
IAUSTRALIAN GOVT 15,000,000.00] 15,028,350.00]
IAUSTRALIAN GOVT 36,500,000.00 34,730,845.00
IAUSTRALIAN GOVT 35,700,000.00 33,520,872.00
IAUSTRALIAN GOVT 20,100,000.00 21,493,533.00
IAUSTRALIAN GOVT 13,500,000.00] 13,229,460.00
IAUSTRALIAN GOVT 30,180,000.00 27,024,077.40
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404,860,000.00 429,015,443.80

(37,281,442,066)
AUCKLAND COUNCIL 5,000,000.00 5,501,385.00
AUST CAPITAL TERRITORY 7,200,000.00 7,589,880.00
AUST CAPITAL TERRITORY 3,400,000.00 3,648,574.00
BRITISH COLUMBIA PROV OF 6,500,000.00 6,899,490.00
MANITOBA PROVANCE 5,000, 000.00 5,291,500.00
NEW S WALES TREAS CORP 20,600,000.00 22,778,656.00
NEW S WALES TREAS CORP 24,100,000.00 27,911,415.00
NEW S WALES TREAS CORP 5,000, 000.00 5,392,100.00
NEW S WALES TREAS CORP 32,000,000.00 36,738,560.00
NEW S WALES TREAS CORP 5,000, 000.00 5,422,250.00
NEW S WALES TREAS CORP 5,000, 000.00 4,937,350.00
NORTHERN TERRITORY TREAS 3,000, 000.00 3,096,150.00
ONTARIO PROVINCE 5,500, 000.00 6,094,825.00
ONTARIO PROVINCE 6,000,000.00 6,332,220.00
QUEBEC PROVINCE 3,000,000.00 3,399,180.00
QUEENSLAND TREASURY 8,000,000.00 8,310,880.00
QUEENSLAND TREASURY 22,100,000.00 24,411,881.00
QUEENSLAND TREASURY 7,500,000.00 8,564,625.00
QUEENSLAND TREASURY 39,000, 000.00 43,629,300.00
QUEENSLAND TREASURY 23,500,000.00 27,338,490.00
QUEENSLAND TREASURY 40,500, 000.00 44,010,945.00
QUEENSLAND TREASURY 26,500,000.00 31,414,690.00
QUEENSLAND TREASURY 15,500,000.00 15,658,565.00)
QUEENSLAND TREASURY 7,000,000.00 6,706,630.00
QUEENSLAND TREASURY 4,000,000.00 3,971,320.00
QUEENSLAND TREASURY CORP 18,500,000.00) 20,837,845.00
SOUTH AUST GOVT FIN 9,000,000.00 9,502, 650.00
SOUTH AUST GOVT FIN 8.,500,000.00) 9,333,000.00
SOUTH AUST GOVT FIN 3,000,000.00 2,835,000.00
SOUTH AUST GOVT FIN 5,000,000.00 5,424,000.00
SOUTH AUST GOVT FIN 3,000,000.00 2,933,940.00
SOUTH AUST GOVT FIN 7,000,000.00 6,872,320.00
TASMANIAN PUBLIC FINANCE 2,000,000.00 2,211,120.00
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TASMANTAN PUBLIC FINANCE 2,000,000.00 2,144,440.00
TASMANTAN PUBLIC FINANCE 3,500,000.00] 3,734,535.00]
TASMANTAN PUBLIC FINANCE 2,000,000.00 2,007,460.00
[TREASURY CORP VICTORIA 8,000,000.00 9,663,280.00
\VICTORIA TREASURY 22,100,000.00; 24,520,392.00]
VICTORIA TREASURY 27,500,000.00; 32,299,025.00]
VICTORIA TREASURY 20,500,000.00; 24,299,060.00]
EST AUSTRALIA TREASURY 10,000,000.00 11,087,100.00
EST AUSTRALIA TREASURY 22,750,000.00; 25,816,927.50]
ESTERN AUST TREAS CORP 8,000,000.00 8,057,680.00]
ESTERN AUST TREAS CORP 12,000,000.00 14,094,000.00
ESTERN AUST TREAS CORP 5,000,000.00] 5,015,450.00]
ESTERN AUST TREAS CORP 23,500,000.00 27,812,485.00
ESTERN AUST TREAS CORP 5,000,000.00] 4,831,200.00]
557,750,000.00 620,383,770.50

(53,911,349, 656)

IAFRICAN DEV BANK 5,500,000.00] 6,117,815.00]
IAFRICAN DEV BANK 7,500,000.00] 8,265,075.00]
IASTAN DEVELOPMENT BANK 6,500,000.00] 7,162,870.00]
IASTAN DEVELOPMENT BANK 7,500,000.00] 8,282,850.00]
IAUSTRALIAN POSTAL CORP 2,500,000.00] 2,662,100.00]
CORP ANDINA DE FOMENTO 9,000,000.00] 10,252,170.00]
CORP ANDINA DE FOMENTO 8,000,000.00] 8,170,800.00]
CORP ANDINA DE FOMENTO 3,000,000.00] 3,038,640.00]
COUNCIL OF EUROP 7,000,000.00] 7,738,150.00]
EUROFIMA 4,000,000.00] 4,232,000.00]
EUROFIMA 5,500,000.00 5,952,265.00
EUROFIMA 3,000,000.00] 3,398,580.00]
EUROPEAN INVT BK 13,500,000.00 14,665,860.00
EUROPEAN INVT BK 6,000,000.00 6,634,200.00
EUROPEAN INVT BK 10,500,000.00 11,940,810.00
EUROPEAN INVT BK 2,000,000.00 2,215,440.00
EUROPEAN INVT BK 3,000,000.00] 3,321,000.00]
EXPORT FIN & INS 1,000,000.00 1,110,970.00
FMACB 2013-1E Al 682,888.90 682,287.95
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FPTT 2016-1 B 5,000,000.00 4,993,750.00]
INTER-AMERICAN DEVEL BK 5,000,000.00 5,123,150.00
INTER-AMERICAN DEVEL BK 3,000,000.00] 3,016,560.00]
INTERAMER DEV BANK 3,600,000.00] 3,923,460.00]
INTERAMER DEV BANK 3,000,000.00] 3,368,040.00]
INTERAMER DEV BANK 3,000,000.00] 3,194,520.00]
INTL BK RECON & DEVELOP 3,000,000.00] 3,238,680.00]
INTL BK RECON & DEVELOP 4,500,000.00] 4,972,500.00]
INTL BK RECON & DEVELOP 11,500,000.00 12,702,670.00
INTL FIN CORP 7,000,000.00 7,701,190.00
KFW 5,000,000.00 5,469,100.00
KFW 6,000,000.00] 6,650,220.00]
KFW 6,000,000.00] 6,819,180.00]
KFW 9,000,000.00] 10,117,710.00
KFW 11,000,000.00 12,362,130.00
KFW 4,000,000.00; 4,252,280.00]
KFW 6,250,000.00 6,232,250.00
KOMMUNAL BANKEN 1,500,000.00 1,540,770.00
KOMMUNAL BANKEN 7,000,000.00 7,966,000.00
KOMMUNAL BANKEN 3,000,000.00] 3,229,980.00]
KOMMUNAL BANKEN 8,497,000.00 9,189,760.41
KOMMUNAL BANKEN 1,500,000.00 1,704,330.00
KOMMUNINVEST 3,000,000.00] 3,305,310.00]
KOMMUNINVEST 3,000,000.00] 3,236,370.00
L-BANK BW FOERDERBANK 1,500,000.00; 1,450,980.00;
LANDWIRTSCH. RENTENBANK 2,000,000.00] 1,877,720.00;
LANDWIRTSCH.RENTENBANK 8,000,000.00] 8,655,760.00]
LANDWIRTSCH.RENTENBANK 5,500,000.00] 6,193,275.00]
LANDWIRTSCH. RENTENBANK 3,000,000.00] 2,993,850.00
LANDWIRTSCH. RENTENBANK 7,000,000.00 7,515,970.00
LANDWIRTSCH. RENTENBANK 7,700,000.00 8,529,906.00]
LANDWIRTSCH. RENTENBANK 12,500,000.00 13,472,625.00
LGFV PROGRAM TRUST 8,000,000.00 8,241,040.00]
MEDL 2013-2 A3 4,000,000.00] 4,077,600.00]
MEDL 2014-1 A3 5,000,000.00] 5,133,300.00]
NORDIC INV BANK 4,000,000.00] 4,039,520.00]
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NORDIC INV BANK 10,000,000.00 11,049,000.00
RESI 2013-1 A3 526,051.59 526,330.39
307,755,940.49 333,910,669.75

(29,016,837,201)

ABB FINANCE AUSTRALIA 4,300,000.00 4,327,864.00
ABN AVRO BANK NV 8,000,000.00 8,256,560.00
ABN AVRO BANK NV 8,000,000.00 8,065, 200.00
AGL ENERGY LTD 5,000, 000.00 5,236,550.00
AIRPORT MOTORWAY TRUST 8,000,000.00 8,505,440.00
AIRSERVICES AUSTRALIA 5,500, 000.00 5,859, 865.00
AP BANK LIMITED FRN 3,000,000.00 3,006,810.00
AP BANK LIMITED FRN 3,600,000.00 3,629,232.00
AVMP WHOLESALE OFFICE FUN 13,000,000.00 13,563,420.00
APPLE INC 8,000,000.00 8,071,280.00
APPLE INC 4,000,000.00 4,128,320.00
APT PIPELINES LTD 5,500, 000.00 5,439,555.00
AQUASURE FINANCE PTY LTD 12,550,000.00) 13,331,488.50
AURIZON NETWORK PTY LTD 5,300, 000.00 5,706,881.00
AUSNET SERVICES HOLDINGS 5,740,000.00 5,798,490.60
AUSNET SERVICES HOLDINGS 1,000,000.00 1,143,710.00
AUSNET SERVICES HOLDINGS 10,750,000.00 11,788,987.50
AUST & NZ BANKING FRN 5,000,000.00 5,002,750.00
AUST & NZ BANKING FRN 6,200,000.00 6,268,634.00
AUST & NZ BANKING GROUP 6,500,000.00 6.,686,680.00
AUST & NZ BANKING GROUP 7,000,000.00 7,172,060.00
AUST & NZ BANKING GROUP 2,000,000.00 2,027,620.00
AUSTRALIA PACIFIC AIRPOR 4,500,000.00 4,748,220.00
AUSTRALIA PACIFIC AIRPOR 4,300,000.00 4,390,687.00
AUSTRALIAN PRIME PROPERT 3,000,000.00 3,019,830.00
AUSTRALIAN PRIME PROPERT 7,000,000.00 7,317,870.00
AUSTRALIAN PRIME PROPERT 5,000,000.00 5,421,850.00
AUSTRALIAN PRIME PROPERT 6,000,000.00 5,947,500.00
AUSTRALIAN RAIL TRACK 5,500,000.00 5,622,760.00
AUSTRALIAN RAIL TRACK 5,000,000.00 5,109,300.00
BANK OF AMERICA CORP 4,690,000.00 4,795,290.50
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BANK OF AMERICA CORP 7,000,000.00 7,232,960.00
BANK OF QUEENSLAND 9,500,000.00 9,628,535.00
BARCLAYS BANK PLC/AUST 15,000,000.00 15,440,850.00
BHP BILLITON FINANCE LTD 12,000,000.00 12,068,880.00
BHP FINANCE LTD 12,780,000.00 12,836,743.20
BK NEDERLANDSE GEMEENTEN 6,000,000.00 6,712,500.00
BK NEDERLANDSE GEMEENTEN 6,000,000.00 6,776,580.00
BK OF QUEENSLAND 8,000,000.00 8,187,120.00]
BK TOKYO-MIT UFJ SYDNEY 2,400,000.00 2,422,320.00
BMW AUSTRALIA FINANCE 7,000,000.00 7,022,610.00
BNP PARIBAS/AUSTRALIA 7,600,000.00 7,641,648.00
BNP PARIBAS/AUSTRALIA 7,300,000.00] 7,401,324.00]
BNP PARIBAS/AUSTRALIA 6,000,000.00] 6,121,800.00]
BP CAPITAL MARKETS PLC 3,100,000.00] 3,110,478.00]
BP CAPITAL MARKETS PLC 3,000,000.00] 3,085,320.00]
BPCE SA 4,500,000.00] 4,564,125.00]
BPCE SA 5,100,000.00] 5,141,055.00]
BRISBANE AIRPORT 4,500,000.00] 4,927,410.00]
BRISBANE AIRPORT 3,000,000.00] 3,246,480.00]
BWP TRUST 5,400,000.00] 5,554,872.00
BWP TRUST 2,000,000.00] 1,985,720.00;
CALTEX AUSTRALIA FIN LTD 7,600,000.00] 8,055,544._00]
CATERPILLAR FIN AUSTRALI 2,500,000.00] 2,486,500.00]
CITIGROUP INC 5,000,000.00] 5,070,550.00]
CITIGROUP INC 6,500,000.00] 6,615,570.00]
COM BK AUSTRALIA 1,500,000.00; 1,517,475.00;
COM BK AUSTRALIA 3,000,000.00] 3,094,950.00]
COM BK AUSTRALIA 11,000,000.00] 11,284,130.00
COM BK AUSTRALIA 9,800,000.00] 10,914,162.00
COM BK AUSTRALIA 6,000,000.00] 6,492,900.00]
COMMONWEALTH BANK AUST 5,000,000.00] 4,945,100.00]
COMMONWEALTH BANK AUST 8,000,000.00] 8,026,320.00]
COMMONWEALTH BANK AUST 3,000,000.00] 3,006,120.00]
COMMONWEALTH BANK AUST 4,000,000.00] 3,839,480.00
COMMONWEALTH PROP FUND 5,000,000.00] 5,263,850.00]
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COMMONWEALTH PROP FUND 3,000,000.00] 3,286,470.00]
CONNECTEAST FINANCE PTY 1,800,000.00 1,929,978.00
CONNECTEAST FINANCE PTY 5,000,000.00 5,124,000.00
CREDIT SUISSE SYDNEY 10,000,000.00 10,240,600.00
CREDIT SUISSE SYDNEY 12,000,000.00 12,164,520.00
CREDIT SUISSE/SYDNEY FRN 2,000,000.00 2,061,860.00
CROWN GROUP FINANCE LTD 500,000.00 500,225.00
DBNGP FINANCE CO PTY 4,000,000.00j 4,178,000.00]
DEXUS FINANCE PTY LTD 4,350,000.00] 4,505,860.50]
DEXUS FINANCE PTY LTD 3,000,000.00] 3,067,170.00]
DEXUS FINANCE PTY LTD 4,500,000.00] 4,427,550.00]
DEXUS WHOLESALE PROPERTY 2,000,000.00] 2,039,180.00]
DEXUS WHOLESALE PROPERTY 6,000,000.00] 6,146,460.00]
DEXUS WHOLESALE PROPERTY 2,000,000.00] 2,077,200.00]
ETSA UTILITIES FINANCE 5,800,000.00] 5,834,452.00
EXPORT DEVELOPMNT CANADA 8,500,000.00] 8,715,220.00]
EXPORT-IMPORT BANK KOREA 3,000,000.00] 3,045,150.00]
EXPORT-IMPORT BK KOR 5,860,000.00] 6,027,068.60]
EXPORT-IMPORT BK KOR 4,100,000.00] 4,231,241.00
EXPORT-IMPORT BK KOR 4,000,000.00] 4,008,000.00]
FBG FINANCE PTY LTD 5,500,000.00] 5,632,495.00]
FEDERATION CENTRES LTD 5,000,000.00] 5,322,200.00]
FEDERATION CENTRES LTD 10,500,000.00] 11,088,105.00]
FONTERRA COOPERATIVE GRO 8,600,000.00] 8,971,606.00]
FONTERRA COOPERATIVE GRO 7,200,000.00] 7,938,936.00]
GE CAP AUSTRALIA FUNDING 2,000,000.00] 2,024,860.00]
GE CAP AUSTRALIA FUNDING 8,720,000.00] 9,360,920.00]
GE CAP AUSTRALIA FUNDING 5,000,000.00] 5,540,200.00]
GLENCORE AUST HOLDINGS P 7,000,000.00] 7,188,930.00]
GOLDMAN SACHS GROUP INC 6,500,000.00] 6,573,255.00]
GOLDMAN SACHS GROUP INC 1,300,000.00; 1,334,840.00;
GOLDMAN SACHS GROUP INC 3,000,000.00] 3,132,690.00]
GOLDMAN SACHS GROUP INC 1,000,000.00; 1,053,790.00;
GOLDMAN SACHS GROUP INC 3,000,000.00] 2,999,220.00]
GOODMAN AUSTRALIA INDUST 3,500,000.00] 3,566,430.00]
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GPT RE LTD 8,730,000.00 9,253,712.70
GPT RE LTD 7,000,000.00 7,237,090.00
GPT WHL OFFICE FD NO1 5,800,000.00 5,904,806.00
GPT WHOLESALE SHOP CENTR 10,000,000.00 10,082,900.00
HSBC BANK AUSTRALIA 5,000,000.00 5,434,650.00
HSBC LTD SYDNEY 3,000,000.00] 3,021,900.00]
HSBC LTD SYDNEY FRN 4,100,000.00] 4,101,763.00]
HYUNDAI CAPITAL SERVICES 6,500,000.00 6,511,505.00
HYUNDAI CAPITAL SERVICES 2,500,000.00 2,487,100.00
ICPF FINANCE PTY LTD 5,500,000.00 5,420,910.00
INCITEC PIVOT LTD 3,500,000.00] 3,631,530.00]
ING BANK NV/SYDNEY 8,500,000.00] 8,781,010.00]
INVESTA OFFICE FUND 5,000,000.00] 5,039,400.00]
JP MORGAN CHASE & CO 5,500,000.00] 5,544,550.00]
JP MORGAN CHASE & CO 3,930,000.00] 3,989,264 .40
JP MORGAN CHASE & CO 5,000,000.00] 5,161,300.00]
[JPMORGAN CHASE & CO 5,400,000.00] 5,522,148.00
KOREA DEVELOPMENT BANK 8,450,000.00] 8,740,004.00]
KOREA SOUTH-EAST POWER 12,500,000.00] 13,379,500.00]
LEND LEASE FIN LTD 4,500,000.00] 4,653,495.00]
LEND LEASE FIN LTD 3,000,000.00] 3,204,930.00]
LLOYDS BANK PLC 10,000,000.00] 10,085,200.00]
MACQUARIE BANK LTD 8,000,000.00] 8,050,960.00]
MACQUARIE BANK LTD 8,550,000.00] 8,632,080.00]
MACQUARIE UNIVERSITY 5,100,000.00] 5,720,517.00]
MET LIFE GLOB FUNDING 1 1,300,000.00; 1,339,988.00;
MET LIFE GLOB FUNDING 1 2,500,000.00] 2,482,025.00]
METLIFE GLOB FUNDING 1 12,800,000.00] 12,868,608.00]
METLIFE GLOB FUNDING 1 8,000,000.00] 8,195,680.00]
MIRVAC GROUP FINANCE LTD 2,000,000.00] 1,938,040.00;
MIRVAC GROUP FUNDING LTD 4,500,000.00] 4,558,005.00]
MIRVAC GROUP FUNDING LTD 5,000,000.00] 5,353,150.00]
MORGAN STANLEY 4,500,000.00] 4,635,495.00
MUNICIPALITY FINANCE PLC 2,000,000.00] 2,210,720.00
NATIONAL AUSTRALIA B FRN 4,000,000.00] 4,059,560.00]
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NATIONAL AUSTRALIA B FRN 8,000,000.00 8,040,560.00]
NATIONAL AUSTRALIA BANK 5,000,000.00 5,159,800.00
NATIONAL AUSTRALIA BANK 3,000,000.00] 2,990,940.00
NATIONAL AUSTRALIA BANK 6,000,000.00 6,596,220.00
NATIONAL AUSTRALIA BANK 5,000,000.00 5,385,200.00
NATIONAL BK OF ABU DHABI 6,610,000.00 6,700,953.60
NATIONAL BK OF ABU DHABI 6,000,000.00 6,156,900.00
NATIONAL WEALTH MANAGEME 6,000,000.00 6,062,880.00
NATIONAL WEALTH MANAGEME 5,000,000.00 5,565,050.00
NED WATERSCHAPBK 1,500,000.00 1,635,075.00
NED WATERSCHAPBK 9,500,000.00 10,674,580.00
NEDER FINANCIERINGS-MAAT 2,000,000.00] 2,196,580.00]
NEDER FINANCIERINGS-MAAT 3,000,000.00] 3,194,700.00]
NEW ZEALAND MILK PTY LTD 2,000,000.00] 2,154,660.00]
NEWCASTLE PERMAN FRN 5,000,000.00] 5,003,550.00]
OPTUS FINANCE PTY LTD 8,800,000.00] 9,073,592.00]
OPTUS FINANCE PTY LTD 9,000,000.00] 9,281,790.00]
PERTH AIRPORT PTY LTD 1,600,000.00; 1,719,568.00;
PERTH AIRPORT PTY LTD 1,800,000.00; 1,920,060.00;
QIC SHOPPING CENTRE FUND 7,000,000.00] 7,007,210.00]
QIC SHOPPING CENTRE FUND 3,000,000.00] 3,069,120.00]
QIC SHOPPING CENTRE FUND 3,000,000.00] 3,147,510.00]
QIC SHOPPING CENTRE FUND 3,700,000.00] 3,737,555.00]
QPH FINANCE CO PTY LTD 2,350,000.00] 2,518,471.50
RABOBANK NEDERLAND AU 1,400,000.00; 1,416,338.00;
RABOBANK NEDERLAND(AUST) 7,500,000.00] 7,794,000.00]
RABOBANK NEDERLAND(AUST) 6,000,000.00] 6,629,520.00]
ROYAL BK CANADA/SYD 8,000,000.00] 8,036,240.00]
ROYAL BK CANADA/SYD 7,000,000.00] 7,078,820.00]
SCENTRE GROUP TRUST 5,000,000.00] 5,527,000.00]
SCENTRE GROUP TRUST 2 3,000,000.00] 3,127,770.00]
SCENTRE MGMT LTD 8,200,000.00] 8,525,950.00]
SGSP AUSTRALIA ASSETS 4,600,000.00] 4,928,348.00
SHOPPING CENTRES AUSTRAL 6,500,000.00] 6,533,540.00]
SHOPPING CENTRES AUSTRAL 5,000,000.00] 4,904,050.00]
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STOCKLAND TRUST MGMNT 3,000,000.00] 3,163,260.00]
STOCKLAND TRUST MGMNT 11,000,000.00 11,419,870.00
SUNCORP-METWAY 10,100,000.00 10,310,080.00
SUNCORP-METWAY 2,000,000.00 2,027,200.00
SUNCORP-METWAY 10,000,000.00] 10,099,900.00]
SUNCORP-METWAY LTD 6,000,000.00] 5,641,500.00]
SVENSKA HANDELSBANKEN 7,000,000.00] 7,229,530.00]
SWEDBANK AB 5,400,000.00] 5,439,636.00]
SYDNEY AIRPORT FINANCE 2,000,000.00] 2,102,200.00]
TELSTRA CORP LTD 6,800,000.00] 6,983,668.00]
TELSTRA CORP LTD 2,200,000.00] 2,512,488.00
TELSTRA CORP LTD 1,000,000.00; 997,500.00]
TELSTRA CORP LTD 4,500,000.00] 4,497,885.00
[TORONTO-DOMINION BANK 7,000,000.00] 7,171,430.00]
TOYOTA FINANCE AUSTRALIA 7,500,000.00 7,593,600.00
TOYOTA FINANCE AUSTRALIA 6,500,000.00 6,699,550.00
TRANSPOWER NEW ZEALAND L 4,000,000.00; 4,160,400.00;
TRANSPOWER NEW ZEALAND L 4,990,000.00] 5,607,762.00
TRANSURBAN QUEENSLAND FI 5,000,000.00 5,230,750.00
TRANSURBAN QUEENSLAND FI 4,000,000.00j 3,915,040.00]
UBS AG AUSTRALIA 8,000,000.00 8,211,120.00
UNITED ENERGY DISTRIBUTI 1,000,000.00 982,230.00
UNIV OF SYDNEY 4,700,000.00; 5,012,926.00
UNIVERSITY OF MELBOURNE 8,200,000.00 8,617,298.00
VICINITY CENTRES 5,000,000.00 4,826,600.00]
VICINITY HOLDINGS LTD 6,450,000.00 6,746,184.00
VOLKSWAGEN FIN SERV AUST 3,000,000.00] 3,038,040.00]
VOLKSWAGEN FIN SERV AUST 4,000,000.00; 4,029,800.00]
VOLKSWAGEN FIN SERV AUST 4,500,000.00j 4,603,095.00]

ELLS FARGO & COMPANY 8,000,000.00 8,086,160.00

ELLS FARGO & COMPANY 5,000,000.00 5,128,300.00

ELLS FARGO & COMPANY 8,420,000.00 9,116,586.60

ELLS FARGO & COMPANY 4,000,000.00] 4,234,160.00]

ELLS FARGO & COMPANY 2,000,000.00 1,989,340.00

ESFARMERS LTD 6,500,000.00 6,888,700.00
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ESFARMERS LTD 7,300,000.00 7,644,049.00
ESFARMERS LTD 5,000,000.00 5,090,550.00
ESTPAC BANKING 7,000,000.00 7,234,220.00
ESTPAC BANKING 2,000,000.00 2,029,780.00
ESTPAC BANKING 8,000,000.00 8,914,480.00
ESTPAC BANKING 1,500,000.00] 1,521,405.00]

ESTPAC BANKING

9,900,000.00

11,013,948.00;

ESTPAC BANKING FRN 2,230,000.00 2,231,360.30
OOLWORTHS LTD 6,700,000.00 7,061,733.00
SO FINANCE PTY LTD 3,000,000.00] 2,949,480.00
SO FINANCE PTY LTD 1,000,000.00 1,005,210.00

1,187,350,000.00]

1,228,188,969.50,

(106,729,621,449)

2,457,715,940.49

2,611,498,853.55

(226,939,250,372)

226,939,250,372

(226,939,250,372)

) O)
12 16 4% 100.0%
47 23.8%
57 12._8%
217 47 .0%
©) 3
1 3
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