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GER | Tpd | mas | O 2 | e
M =] % % % %| BAHE
16788 (201746 B 5 H) 5, 122 50 A0. 3 226. 57 A0. 2 79.4 18.9| 124,729
599 1685 (201757 B 5 H) 5, 302 50 4.5 236. 14 4.2 80.0 19.1] 129, 283
VE R 16988 (20178 B 7 H) 5, 341 50 1.7 241. 64 2.3 80.0 19.1] 127,981
| 17088 (20174£ 9 B 5 H) 5, 298 50 0.1 240. 01 A0. 7 80.3 19.1] 126, 069
17188 (20175108 5 H) 5, 262 50 0.3 242. 60 1.1 80. 2 19.1] 123, 324
17288 (20175118 6 H) 5, 211 50 A0.0 242. 72 0.0 80. 4 19.0] 121, 608
17388 (201746128 5 H) 5, 065 50 A1.8 238. 37 A1.8 80.5 19.0| 117, 305
17488 (20185 1 B 5 H) 5,182 40 3.1 246. 00 3.2 80. 4 19.0] 119,535
%30 | 17588 (20185 2 B 5 H) 5, 067 40 Al. 4 242. 52 Al. 4 80. 4 19.0| 114, 468
YERZER | 17688 (20183 H5 H) 4,711 40 A6, 2 227. 49 A6, 2 80.5 18.9| 105, 556
17788 (20185 4 H 5 H) 4,703 40 0.7 229. 34 0.8 80.5 18.8| 104, 372
17888 (201855 B 7 H) 4, 652 40 AO0. 2 229. 11 AO0. 1 80. 2 18.8] 102, 510
1798 (20185 6 B 5 H) 4,716 40 2.2 234. 75 2.5 80.5 18.8] 102, 930
1808H (20185 7 B 5 H) 4, 587 40 A1.9 230. 64 AT 78.5 18.2] 99,126
231 18144 (20184 8 H 6 H) 4,578 40 0.7 231. 80 0.5 78.5 18.1]| 98,062
{ERZER | 18247 (201849 B 5 H) 4,453 40 A9 221. 871 AT 79.2 18.2] 93,790
183HH (20185108 5 H) 4,428 40 0.3 228. 49 0.3 78.2 17.9] 93,278
1845 (20185118 5 H) 4,434 40 1.0 231. 31 1.2 78.5 18.0| 93,436
18558 (20184128 5 H) 4, 505 40 2.5 238. 23 3.0 80. 3 18.3| 94,580
18658 (20195 1 B 7 H) 4,197 25 A6. 3 223.70 A6 1 80. 3 18.3] 88,315
%32 | 18788 (20195 2 B 5 H) 4,332 25 3.8 232.16 3.8 80.5 18.2] 90, 762
YERZER | 188HA (201943 H5 H) 4,312 25 0.1 232. 63 0.2 80. 6 18.2| 89,787
1898 (201954 B 5 H) 4, 358 25 1.6 236. 90 1.8 80.7 18.1] 90,169
19058 (201955 B 7 H) 4, 284 25 Al 1 234.13 A2 79.9 17.8] 88, 307
19158 (201956 B 5 H) 4,196 25 Al.5 230. 89 Al. 4 80. 8 17.9] 86, 194
19288 (20195 7 B 5 H) 4,237 25 1.6 234. 28 1.5 80.9 17.9] 86, 580
2833 | 1935 (201948 H 5 H) 4,071 25 A3. 3 227. 04 A3 1 80. 8 17.8| 82,810
YERZER | 19448 (201949 B 5 H) 4,045 25 A0. 0 221. 92 0.4 81.1 17.8| 82,184
1958A (20195E108 7 H) 4,051 25 0.8 229. 50 0.7 79.0 19.7| 81,781
1965H (20195118 5 H) 4,112 25 2.1 234. 57 2.2 79.2 19.8| 82, 354
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(HA BH) M % % % %

2019558 7H 4,284 - 234.13 - 79.9 17.8

19148 5 8% 4,227 Al.3 231.17 Al.3 80. 2 17.8
(58 =)

20196 B5H 4,221 Al.5 230. 89 Al 4 80. 8 17.9
(58 H)

201946 B5H 4,196 - 230. 89 - 80. 8 17.9

19248 6 Bk 4,231 0.8 233. 02 0.9 80. 6 17.9
(58 =)

201978 5H 4, 262 1.6 234.28 1.5 80. 9 17.9
(58 H)

201978 5H 4,237 - 234.28 - 80. 9 17.9

5519348 7B% 4,200 A0.9 232.87 0.6 80.3 17.7
(A x)

201948 B5H 4,096 A3.3 227. 04 A3.1 80. 8 17.8
(A H)

201948 B5H 4,071 - 227. 04 - 80. 8 17.8

5519448 =ES 4, 052 A0.5 227. 02 A0.0 80. 6 17.7
(A x)

2019498 5H 4,070 A0.0 227.92 0.4 81.1 17.8
(A H)

2019498 5H 4, 045 - 227.92 - 81.1 17.8

5519588 9Bk 4,113 1.7 231. 66 1.6 78.8 19.7
(58 =)

201946108 7 B 4,076 0.8 229. 50 0.7 79.0 19.7
(58 H)

201946108 7 B 4,051 - 229. 50 - 79.0 19.7

5519648 108% 4,142 2.2 234.88 2.3 78.6 19.6
(58 =)

2019118 5H 4,137 2.1 234. 57 2.2 79.2 19.8
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(20195£6 A 5 A) (20195 7 A 5 B) (20195 8 A 5 H) (20195 9 B 5 H) (20195108 7 A) (2019511A 5 A)

" B EALIEES SB19281K SB1938K SB19481K SB19581K SB19681K
(A) ¥ E 86, 901, 216, 766M 87,243,798, 6011 83, 466, 157, 275M 82, 841, 039, 110M 82,422, 402, 099M 83, 025, 422, 185
J—J)L-O0—vE 1,773,077, 778 1,715, 998, 860 1,798, 531, 320 1,498, 359, 357 1,764,210, 849 1,522, 057, 385
REEARELS (FHER) 85,128,138, 988 85,527, 799, 741 81, 667, 625, 955 81, 342, 679, 753 80, 658, 191, 250 81, 503, 364, 800
B & i 706,317,131 663, 705, 515 655, 463, 080 656, 706, 553 641, 302, 028 670, 916, 272
RN EE 513,500, 422 510,802, 252 508, 489, 865 507,926, 117 504, 652, 309 500, 666, 211
ESE/ N 101,027, 049 58, 865, 069 49,844,733 55, 620, 502 39,873,380 81, 583, 853
K HhofF R M 91, 553, 533 93, 841, 004 96,893, 098 92, 954, 981 96, 588, 845 88,492, 415
x M= 4,857 - 2,342 4,286 3,63 3,701
zTOoMKRIHLER 231,210 197,100 233,042 200, 067 183,859 170,092
C) BERERE(A-B) 86, 194, 899, 635 86, 580, 093, 086 82,810, 694, 195 82, 184, 332, 557 81,781,100, 071 82, 354, 505, 913
7T 75| 205,400,169, 168 204, 320, 900, 805 203,395, 946,108 203,170, 687, 038 201, 860, 923, 680 200, 266, 484, 494
ROHR R 1B AR & | A19,205,260,533 | A117,740,807, 719 | A120,585,251,913 | A120,986, 354,481 | A120,079,823,609 | A117,911,978, 581
(D) % 25 4 # O #| 2054001691680 | 204,320,900,80501 | 203,395,946, 10817 | 203,170, 687,03801 | 201,860,923, 68001 | 200, 266, 484, 49411
1 047 h B (C/D) 4,196/ 4, 231H 4,07[ 4, 045 4,051 4,112M
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(B : F) (H47 - ) (B - T) (Hh7 - T)
BEEAMRES:  106. 2% 4.400% #1H 07/06/2027  AUD 3,700 3,758
DBS Group Holdings Ltd.
IR 34.9% 0.000% HIH 03/16/2028 2, 400 2,376
ST L OV 20. 0% Deutsche Bank AG
AAT Ltd. 3.472% #¥1H 01/30/2023 6, 700 6,514
5.260% 1A 10/06/2042 AUD 1,000 AUD 1, 046 3.750% #1H 01/30/2023 3,100 3, 068
ABN AMRO Bank NV 4.250% #1H 10/14/2021 USsD 1, 300 1,817
3.250% HAH 04/09/2020 800 807 GE Capital Australia Funding Pty Ltd.
Banco Santander S.A. 5.000% H#AH 09/26/2019 AUD 1, 400 1,411
4.000% #IH 01/19/2023 3,000 3,054 5.500% 1A 08/08/2022 600 636
Bank of America Corp. Goldman Sachs Group, Inc.
3.120% # A 03/05/2020 8, 000 8,033 3.590% #IH 05/02/2024 7,500 7,516
4.250% #HH 03/05/2020 2, 660 2,705 3.600% #IH 05/16/2023 6, 500 6, 608
Barclays Bank PLC 5.000% ¥iH 08/21/2019 2,800 2,833
10.000% HiH 05/21/2021 GBP 4,100 8, 826 Goodman U.S. Finance One LLC
BNG Bank NV 6.375% ¥R 04/15/2021 USD 2,900 4,297
3.500% HiH 07/19/2027 AUD 5, 500 5, 820 Insurance Australia Ltd.
China Resources Land Ltd. 4.842% WiH 03/19/2040 AUD 3,000 3,002
4.125% #H 02/26/2029 USD 200 280 JPMorgan Chase & Co.
Citigroup, Inc. 3.085% iR 12/09/2019 2,700 2,711
3.268% HiH 08/07/2019 AUD 7,274 7,297 Kreditanstalt fuer Wiederaufbau
3.750% 1A 10/27/2023 3,500 3,598 6.250% ¥R 05/19/2021 2,300 2,507
Commonwealth Bank of Australia Landwirtschaftliche Rentenbank
2.000% 1A 04/22/2027 EUR 1, 600 2,593 4.250% # A 01/24/2023 6, 900 7,438
3.000% 1A 01/11/2024 AUD 1, 500 1,511 Lloyds Banking Group PLC
3.978% WA 11/05/2024 1, 100 1, 107 4.000% iR 03/07/2025 2,300 2,316
4.518% #IH 06/03/2026 1,900 1,953 Macquarie Bank Ltd.
5.000% 1 H 03/19/2020 Uush 2,000 2,871 2.850% ¥iH 07/29/2020 UsD 2,420 3,392
Cooperatieve Rabobank UA 2.968% HIH 03/03/2020 AUD 5, 000 5, 026
4.583% HH 07/02/2025 AUD 4, 400 4, 464 4.875% #H 06/10/2025 USsD 3,000 4,298
Country Garden Holdings Co. Ltd. 6.625% HIH 04/07/2021 987 1,471
7.125% 1A 01/27/2022 ush 800 1, 159 Mitsubishi Corporation Finance PLC
7.125% HIH 04/25/2022 200 290 3.197% ¥WiH 10/09/2019 2,000 2,811
7.500% #1H 03/09/2020 600 860 Mitsubishi UFJ Financial Group, Inc.
Credit Agricole S.A. 2.757% HH 09/13/2026 500 661
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National Australia Bank Ltd. 0.000% HAH 11/25/2025 AUD 2,500 1, 740
2.000% A 11/12/2024 EUR 1,800 2,906 CVS Health Corp.
Nederlandse Waterschapsbank NV 3.700% #1H 03/09/2023 USD 1, 600 2,262
4.750% 1A 04/11/2023 AUD 14, 000 15, 352 FBG Finance Pty Ltd.
QBE Insurance Group Ltd. 3.750% HAH 09/06/2024 AUD 4,200 4,306
6.090% HHH 09/29/2040 800 830 General Motors Financial Co., Inc.
7.500% 1A 11/24/2043 UsD 1, 800 2,746 3.850% iR 02/21/2023 5, 800 5, 807
QNB Finance Ltd. GLP China Holdings Ltd.
4.048% H A 02/12/2020 4,900 6, 904 4.974% #¥1H 02/26/2024 UsD 200 283
Scentre Group Trust 1 Holcim Finance Australia Pty Ltd.
4.500% #IH 09/08/2021 AUD 2,300 2,392 3.500% iR 06/16/2022 AUD 3, 700 3,774
Sumitomo Mitsui Banking Corp. Incitec Pivot Finance LLC
3.080% #1H 04/07/2020 3,500 3,515 3.950% ¥R 08/03/2027 UsD 4,400 5, 759
Sumitomo Mitsui Financial Group, Inc. 6.000% 1A 12/10/2019 6, 710 9,612
4.436% H1H 04/02/2024 USD 1,600 2,284 Newcrest Finance Pty Ltd.
Suncorp-Metway Ltd. 4.200% #¥1H 10/01/2022 1, 700 2,408
3.750% #IH 11/05/2019 AUD 1,500 1,513 4.450% ¥R 11/15/2021 1,900 2,708
WEA Finance LLC Nissan Financial Services Australia Pty Ltd.
3.750% H1H 09/17/2024 UsD 1, 800 2,537 2.500% ¥iH 09/06/2019 AUD 1,700 1,698
Westpac Banking Corp. Oracle Corp.
4.960% #H 03/10/2026 AUD 8, 000 8,272 1.900% #1H 09/15/2021 USsD 1, 300 1,786

183, 992 Pacific National Finance Pty Ltd.

g 13,8y - 4.625% HIE 09/23/2020 4,000 5, 693
Airport Motorway Trust 4.750% ¥R 03/22/2028 2,400 3, 246
5.500% 1A 12/09/2020 1,500 1,567 Sands China Ltd.

APT Pipelines Ltd. 4.600% #1H 08/08/2023 800 1,142
1. 375% #H1H 03/22/2022 EUR 600 981 Santos Finance Ltd.

3.875% HH 10/11/2022  USD 4, 000 5, 669 4.125% 1A 09/14/2027 6, 500 8,481
Aurizon Network Pty Ltd. Sydney Airport Finance Co. Pty Ltd.

4.000% HIH 06/21/2024  AUD 3,100 3,172 3.375% #1H 04/30/2025 200 272
BlueScope Finance Americas LLC 3.625% HAH 04/28/2026 300 411
4.625% 1A 05/25/2023  USD 2, 000 2,838 3.900% 1A 03/22/2023 480 672
Boral Finance Pty Ltd. Transurban Finance Co. Pty Ltd.

3.000% #H 11/01/2022 200 273 2.000% 1B 08/28/2025 EUR 400 671
Brambles USA, Inc. 4.125% HIH 02/02/2026  USD 5, 100 7,117
5.350% H1H 04/01/2020 6, 500 9,328 Transurban Queensland Finance Pty Ltd.

Brisbane Square Finance Pty Ltd. 4.900% #1A 12/08/2021 AUD 2,900 3,051
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Volkswagen Financial Services Australia Pty Ltd. (BS54 AUD 67, 266)
2.950% #1H 06/22/2020 7,500 7,525
3.250% #1H 04/13/2021 2,200 2,216 TS —VhER 9.1%
3.317% WiH 09/14/2022 500 500 Alternative Loan Trust
Woodside Finance Ltd. 2.700% HAH 07/25/2046 31 42
3.650% H1H 03/05/2025 UsD 2,700 3,716 2.810% 1A 11/20/2035 72 98
3.700% HAH 09/15/2026 500 676 American Home Mortgage Investment Trust
4.500% 1A 03/04/2029 800 1,121 4.237% ¥1H 10/25/2034 7 10
4.600% #HH 05/10/2021 4,100 5,861 4.312% #1H 09/25/2045 16 23
Woolworths Group Ltd. Apollo Trust
4.000% #IH 09/22/2020 6, 600 9, 352 3.335% A 02/08/2043 AUD 549 551
127, 694 3.405% M H 07/13/2043 941 948
ANEEIE 1.1% Bayview Opportunity Master Fund IVa Trust
AT&T, Inc. 3.721% #IH 02/28/2033 UsD 109 153
4.600% #1H 09/19/2028 AUD 6, 800 7,106 Bear Stearns Adjustable Rate Mortgage Trust
DBNGP Finance Co. Pty Ltd. 4.350% 1A 01/25/2035 7 10
4.225% 1A 05/28/2025 2,700 2,803 Citigroup Mortgage Loan Trust
9, 909 4.381% #IH 08/25/2035 140 197
AR A S 321, 595 Citigroup Mortgage Loan Trust, Inc.
(TS AUD 308, 316) 5.038% #H 03/25/2034 7 10
Civic Mortgage LLC
KBRS 7. 3% 4.349% # A 11/25/2022 1, 109 1, 560
Famnie Mac Countrywide Home Loan Mortgage Pass—-Through Trust
3.452% H1F 09/01/2044  USD 92 129 4.284% JHR 11/25/2034 42 59
6.000% MH 08/01/2026 86 130 Equity One Mortgage Pass—Through Trust
6.000% HIF 04/25/2043 07 43 3.130% # A 07/25/2034 7,857 11,021
6.000% M H 02/25/2044 29 34 First Franklin Mortgage Loan Trust
6.000% HIF 07/25/2044 125 196 2.650% #H 11/25/2036 414 566
Fannie Mae, TBA Firstmac Mortgage Funding Trust
3.500% #1H 04/01/2049 21,700 30, 499 3.455% BIA 12/10/2044  AD 4,014 4,035
4.000% HH 04/01/2049 25, 400 36, 376 Firstmac Mortgage Funding Trust No. 4
Freddie Mac 2.909% #H 03/08/2049 1,119 1,113
1.425% HIH 08/01/2035 17 o5 3.159% #iH 03/08/2049 1, 300 1,292
1.521% BH 09/01/2035 7 10 Freddie Mac Structured Pass—Through Certificates
Small Business Administration 3.315% IR 02/25/2045 USD 261 367
5.000% #1H 10/01/2025 33 48 3.532% BA 10/25/2044 150 21
RIEBEAFERINE A F 67, 490 8. 7326 JIL 01/25/2014 62 %
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GreenPoint Mortgage Funding Trust National RMBS Trust
3.030% #H 11/25/2045 25 31 3.155% HIH 12/20/2047 AUD 1,599 1,610
GSR Mortgage Loan Trust Nomura Asset Acceptance Corporation Alternative Loan Trust
4.519% H1 A 09/25/2035 210 301 4.078% #1H 10/25/2035 UsD 142 198
HarborView Mortgage Loan Trust OBX Trust
2.672% WA 07/21/2036 14 18 3.140% IR 06/25/2057 251 350
IDOL Trust Pepper Residential Securities Trust No. 13
2.755% A 06/17/2045 AUD 461 459 2.925% H1H 11/10/2056 AUD 1,698 1,699
3.315% WA 03/24/2047 1, 397 1,409 Pepper Residential Securities Trust No.20
3.322% #A 10/13/2043 163 164 3.125% #H 09/16/2059 3,627 3,615
IndyMac INDX Mortgage Loan Trust Pepper Residential Securities Trust No. 22
2.680% H1H 09/25/2046 [IN)] 66 84 3.485% IH 06/20/2060 3,761 5,283
2.700% HAH 05/25/2046 18 24 Pepper Residential Securities Trust No. 23
2.970% # A 07/25/2035 21 28 3.503% #IH 08/18/2060 3,300 4,639
Interstar Millennium Trust Progress Trust
2.262% A 03/27/2038 AUD 69 66 2.685% HiH 07/20/2046 1,775 1, 757
Kingfisher Trust 2.810% ¥iH 07/22/2045 958 954
2.925% H1H 11/24/2048 3,245 3,243 3.110% ¥R 02/21/2048 2,951 2,955
Liberty 3.275% ¥R 12/12/2040 494 495
3.105% # A 10/10/2049 5,527 5,514 PUMA
Light Trust No.4 2.715% WiH 10/18/2045 689 688
3.260% # A 03/22/2044 569 572 REDS Trust
Long Beach Mortgage Loan Trust 3.205% IH 05/24/2044 415 417
3.050% HiH 10/25/2034 UsD 145 199 Residential Asset Mortgage Products Trust
3.110% 1A 08/25/2033 3, 068 4,333 3.050% ¥R 06/25/2032 [IN))] 4 5
Luminent Mortgage Trust RESIMAC Bastille Trust
2.660% M H 12/25/2036 49 66 3.364% M H 12/16/2059 406 570
2.690% #H 10/25/2046 30 41 RMAT LP
Medallion Trust 4.090% ¥R 05/25/2048 858 1,208
2.551% HiH 10/26/2046 AUD 1, 680 1,679 Securitised Australian Mortgage Trust
3.260% HIH 11/22/2042 1,835 1, 846 2.665% HiH 02/20/2046 AUD 1,626 1,614
3.325% HiH 02/18/2048 3, 355 3,394 Structured Asset Mortgage Investments II Trust
Merrill Lynch Mortgage Investors Trust 2.710% #IH 05/25/2046 UsD 36 29
4.362% H1H 02/25/2033 UsD 22 31 Structured Asset Securities Corporation Mortgage Loan Trust
4.398% #IH 05/25/2033 27 38 4.009% ¥iH 04/25/2035 67 92
Morgan Stanley Asset—Backed Securities Capital 1, Inc. Trust Superannuation Members Home Loan Securitisation Fund
2.600% 1A 10/25/2036 737 648 3.031% iR 04/27/2048 AUD 3,227 3,232
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“HH I G A HETH AR it
(BN 2 T) B4z : T) (HAZ : T) (AL 2 T)

SWAN Trust Australia Government Bond

3.155% HIH 04/25/2041 1, 066 1,068 0.750% ¥iH 11/21/2027 30, 600 32, 141

TORRENS Trust 1.250% HIH 02/21/2022 15, 800 18, 495

3.255% WIH 02/18/2048 1,457 1, 464 2.250% WiH 11/21/2022 34, 300 35, 055

WaMu Mortgage Pass—Through Certificates Trust 2.750% #IH 04/21/2024 40, 600 42, 639

2.750% 1A 11/25/2045 UsD 75 105 3.000% 1A 09/20/2025 9,900 14, 151

2.760% 1A 12/25/2045 275 384 3.000% iR 03/21/2047 3, 600 3,832

3.092% WIH 04/25/2047 52 72 3.250% WiH 06/21/2039 12, 700 14, 155

4.128% H1H 06/25/2033 12 17 3.750% WiH 04/21/2037 9, 700 11, 568

Wells Fargo Mortgage—Backed Securities Trust 4.250% 1A 04/21/2026 35, 900 41, 461

4.613% #IH 09/25/2034 123 179 4.500% A 04/21/2033 6, 100 7,757

Westpac Securitisation Trust Export-Import Bank of Korea

2.660% #1H 07/21/2045 AUD 684 680 3.141% ¥R 04/17/2019 500 500

2.725% WIH 01/18/2047 2,291 2,275 4.500% ¥iH 04/17/2019 600 601

3.185% HiH 01/20/2041 3 3 Industrial Bank of Korea
T VHEEAE 84, 204 3.250% HiH 03/05/2020 5, 600 5,629
(A5 J54M AUD 82, 402) Kommunalbanken A/S

3.000% ¥iH 12/09/2026 14, 800 15, 146

WREMREE S 0. 8% 5.250% ¥iF 07/15/2024 8,900 10, 184

Cairn CLO IIT BV Korea Development Bank

0.650% H A 10/20/2028  EUR 600 957 4.500% 1A 11/22/2019 500 506

Driver Australia Five Trust Korea South-East Power Co. Ltd.

2.810% #1H 07/21/2026 AUD 1,472 1,470 5.750% #H 09/25/2020 2,400 2,504

Driver Australia Four Trust New South Wales Treasury Corp.

2.830% 1A 08/21/2025 263 263 2.750% 1A 11/20/2025 15,000 22, 150

Grosvenor Place CLO BV 3.000% 1A 04/20/2029 12, 100 12, 526

0.720% #IF 10/30/2029  EUR 1,100 1,758 Northern Territory Treasury Corp.

Monarch Grove CLO 3.500% #1H 05/21/2030 13, 500 14, 151

3.651% HIH 01/25/2028  USD 1,500 2, 089 Queensland Treasury Corp.

TICP CLO I Ltd. 3.250% ¥R 07/21/2026 34, 600 36, 643

3.561% 1 H 07/20/2027 700 977 4.750% ¥R 07/21/2025 32,100 36, 908
RIS O 2 7514 6.000% HIF 07/21/2022 17, 000 19, 250
(BUSEAT AUD 7, 173) South Australian Government Financing Authority

1.500% #H1H 09/22/2022 12, 600 12,390

VY LAE 51, 8% 2.750% HH 05/24/2030 2,900 2,879

Asian Development Bank 3.000% HH 09/20/2027 9, 700 10, 050

5.000% §1H 03/09/2022  AUD 5,800 6,294 3.000% #1H 05/24/2028 5,900 6, 080
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(HAL : T) (HAL : T) (HA7 2 F) (WA« F)
Western Australian Treasury Corp. 1.900% HAH 03/01/2019 Ush 984 1, 384
2.750% HH 07/24/2029 1,900 1,905 HSBC Bank PLC
3.000% 1A 10/21/2027 30, 800 31,935 (0.570% HIH 03/01/2019 EUR 3 6
3.250% A 07/20/2028 6, 600 6, 949 0.360% #HA 03/01/2019  GBP 57 107
V7 AAEREE 476, 434 JPMorgan Chase Bank N.A.
(B2 AUD 449, 982) 1.900% # A 03/01/2019 UsD 2,430 3,416
MUFG Bank Ltd.
WIEES 2. 3% (0.270%) HIA 03/01/2019 JPY 38,918 491
AN X INT 4 T AF A 0.5% National Australia Bank Ltd.
CIMIC Group Ltd. 0.760% #1H 03/01/2019 AUD 1,603 1,603
3.537% i H 04/04/2019 2, 300 2,293 Royal Bank of Canada
4.135% #H 07/18/2019 2,000 1,972 0.870% ¥iH 03/01/2019 CAD 0 1
4,265 1.900% #1H 03/01/2019  USD 1 1
EHIMETES 1 T% Sumitomo Mitsui Banking Corp.
Australia and New Zealand Banking Group Ltd. (0.270%) HIH 03/01/2019 JPY 51, 805 654
1.900% #IH 03/01/2019  USD 1, 446 2,032 1.900% #1H 03/01/2019  USD 1,318 1,853
Bank of Nova Scotia Sumitomo Mitsui Trust Bank Ltd.
1.900% 1A 03/01/2019 2, 430 3,416 (0.270% JiH 03/01/2019 JPY 7,142 90
Brown Brothers Harriman & Co. 1.900% JIH 03/01/2019 UsD 2 3
(0.570%) 1A 03/01/2019 EUR 1 1 16, 071
(0.270%) H#1H 03/01/2019 JPY 74 1 XU v mER 0.1%
0.360% HHE 03/01/2019 GBP 1 1 0.910% #iH 03/01/2019 EUR 300 480
0.650% 1A 03/01/2019  NZD 1 1 RIRESR AT 20, 816
0.760% #HH 03/01/2019  AUD 11 11 (HA3JFA AUD 20, 805)
1.900% #1H 03/01/2019  USD 1 2
Citibank N.A. BEAMRES G 106. 2% AUD 978, 053
0.360% HH 03/01/2019  GBP 29 54 (TAFJFAR AUD 935, 944)
1.900% H#1H 03/01/2019 USD 560 787 A@IRARES 0. 1%) (1, 049)
Deutsche Bank AG (RS FME 72137V I 7 A, flkE AUD (1, 442))
(0.570%) #HIHE 03/01/2019 EUR 94 150 ZOMOEFELS LOAME  (BiFE) (6. 1%) (56, 393)
0.870% #HH 03/01/2019  CAD 5 6 MIZFE  100. 0% AUD 920,611

— 21
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am B EEE3A 18H 52019452 H28EET)
PIMCOYA<YY HF—ARLSUFZ - -a—KRb—Fk-T7Z7 K

(HA7 )
BEINLE -
SZIF]E. AUD 7,482
HME A 0
KU 2 7,482
EH
SEAFIB 0
HEE 1
=it 1
BB MR R 7,481
FEBMFIE () -
BB A MhRE S 243
SRR (S E 72 3P R E BRI ) 141
ARIRAERG S (0TC) (158)
PANESRGINE 306
FHLHIF] 4 532
REDFAMLE GHEE) oMz EhEE
B A A 1,764
SRR (S E 72 3P R E BRI IR ) 320
SRR REG S (0TC) (14)
FMERE PER L OVAE (26)
AR FEHLFEAM 45 O M B 2,044
I IEAS 2,576
ORI L 2 RGP O i AR AUD 10, 057

s “07 RELTHD bOIZHONTIE, FEEED@BEHEALO TARM THELAILLY 07 Lho7cbD %
BHET,
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RH I SR A RETH AR IRFA
(B . F) (HAL . F) (BAL 2 ) (HAL - F)
BEEAMAES: 9. 7% 4.500% HIH 04/16/2019 7,200 7,219
Mizuho Bank Ltd.
A% 61, 4% 2.991% #1H 08/23/2019 4,900 4,913
HUTB LU 45.6% MUFG Bank Ltd.
Australia & New Zealand Banking Group Ltd. 3.400% HIH 03/20/2023 6, 400 6,528
3.240% HiH 04/07/2021 AUD 2,700 AUD 2,733 Sumitomo Mitsui Banking Corp.
Bank of America Corp. 3.244% #H 07/19/2019 3,300 3, 309
3.120% HiH 03/05/2020 3, 100 3,113 Suncorp—Metway Ltd.
Bank of Queensland Ltd. 3.500% ¥iH 04/12/2021 500 509
3.090% ¥iH 11/06/2019 2,600 2,608 UBS AG
3.224% ¥iH 04/29/2019 1,900 1,902 2.685% HIH 03/08/2021 3,400 3, 395
Barclays Bank PLC 2.820% IH 08/27/2019 3, 000 3,006
3.165% I H 04/04/2019 500 500 4.000% #H 08/27/2019 6, 500 6,551
BNG Bank NV Wells Fargo & Co.
3.500% #WIH 07/19/2027 3, 100 3,280 3.394% #IH 07/27/2021 7,400 7,469
Citigroup, Inc. 94, 647
3.268% HIH 08/07/2019 3,700 3,712 R 15, 1%
3.590% 1H 05/04/2021 6, 300 6, 381 Airport Motorway Trust
Commonwealth Bank of Australia 5.500% #IH 12/09/2020 2, 300 2,402
2.961% HWH 07/17/2020 1, 600 1,610 APT Pipelines Ltd.
3.273% HWiH 07/12/2021 500 507 3.750% HiH 10/20/2023 520 536
Credit Suisse AG 7.750% #H 07/22/2020 1,600 1,708
4.000% #IH 07/16/2019 10, 560 10, 623 FBG Finance Pty Ltd.
GE Capital Australia Funding Pty Ltd. 3.750% HAH 08/07/2020 3, 600 3, 655
5.250% 1 H 09/04/2020 2,000 2, 055 3.750% HIH 09/06/2024 3,000 3,076
5.500% 1 H 08/08/2022 1, 300 1,377 Ford Motor Credit Co. LLC
Goldman Sachs Group, Inc. 3.588% HiH 06/02/2020 4,800 4, 809
5.000% 1 H 08/21/2019 5,100 5,160 Toyota Motor Credit Corp.
Lloyds Banking Group PLC 2.750% #IH 07/26/2021 4, 000 4,034
4.250% IR 11/22/2027 6, 100 6, 187 Volkswagen Financial Services Australia Pty Ltd.

Metropolitan Life Global Funding 1

2.950% HH 06/22/2020

5,000

5,016
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3.250% HAH 08/13/2019 3, 600 3, 609 Merrill Lynch Mortgage Investors Trust
4.000% #IH 11/21/2019 1, 300 1,312 4.362% ¥iH 02/25/2033 USD 7 10
WSO Finance Pty Ltd. Progress Trust
4.500% #IH 03/31/2027 1, 200 1,278 3.475% HiH 06/18/2044 AUD 2,577 2,597
31, 435 Superannuation Members Home Loan Securitisation Fund
NI 0. 7% 3.325% HIH 07/09/2043 22 22
Korea National 0il Corp. == VAR 6, 396
3.139% #1H 10/08/2019 1,400 1,402 (US54 AUD 6, 332)
HEREAR 127, 484
(BUAJEE AUD 126, 377) V7Y AE 30.T%
Australia Government Bond
KEBUFERIE 0. 0% 3.750% #H 04/21/2037 10, 500 12, 522
Fannie Mae Australian Postal Corp.
2.890% HWiH 06/25/2029 USD 2 3 2.868% #iH 12/01/2021 1, 800 1,810
K E BRI A 3 3 5.000% #H 11/13/2020 3,500 3,651
(FJEAT AUD  3) Export-Import Bank of Korea
4.250% #IH 05/21/2020 4, 900 4,998
A —VEE 3. 1% 4.500% I H 04/17/2019 3,500 3,508
Countrywide Home Loan Mortgage Pass-Through Trust Kommunalbanken A/S
3.150% 1 H 02/25/2035 17 24 3.000% iR 12/09/2026 3, 600 3,684
3.170% 1 H 02/25/2035 19 27 Queensland Treasury Corp.
CS First Boston Mortgage—Backed Pass—Through 3.250% 1A 07/21/2026 3,900 4,131
Certificates 4.750% A 07/21/2025 3,100 3,564
4.010% $H 07/25/2033 23 32 Treasury Corporation of Victoria
Freddie Mac Structured Pass-Through Certificates 4.250% HIH 12/20/2032 4, 500 5,271
3.732% 1A 07/25/2044 15 23 Western Australian Treasury Corp.
GMACM Mortgage Loan Trust 3.000% #IH 10/21/2026 18, 900 19, 662
4.509% #1H 06/25/2034 35 49 3.250% WF 07/20/2028 900 948
Greenpoint Mortgage Pass—Through Certificates VTN L NELE 63, 749
4.988% H1H 10/25/2033 20 28 (ASE AUD 60, 602)
Liberty USRS 4. 5%
2.605% 1 H 10/25/2050 AUD 935 934 EHMETEA 4. 5%
Medallion Trust Australia and New Zealand Banking Group Ltd.
3.280% I H 03/21/2044 2,630 2,650 1.900% HIH 03/01/2019 UsD 346 487
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(HAL - T) (HAL . F) (HAL . F) (B . F)
Bank of Nova Scotia Sumitomo Mitsui Banking Corp.
1.900% #iH 03/01/2019 582 818 (0.270%) #1H 03/01/2019  JPY 4 0
Brown Brothers Harriman & Co. 1.900% #i1H 03/01/2019 USD 316 444
0.760% HH 03/01/2019 AUD 44 44 Sumitomo Mitsui Trust Bank Ltd.
1.900% #1H 03/01/2019 UsD 0 AUD 1 (0.270% HIH 03/01/2019  JPY 1 0
Citibank N.A. 1.900% #1H 03/01/2019 UsD 1 1
1.900% #1H 03/01/2019 134 189 9, 236
Deutsche Bank AG TR A= 9,236
(0.570% HiH 03/01/2019  EUR 3 4 (FSJEL AUD 9, 236)
1.900% #1H 03/01/2019 Ush 236 331
JPMlorgan Chase Bank N. A. BEAMRESAE () 99. 7% AUD 206, 868
1.900% #1H 03/01/2019 582 818 (TS AUD 202, 550)
MUFG Bank Ltd. SRIRER (b) () 0. 0% 3
(0.270%) MAH 03/01/2019  JPY 3 0 (BT E =37 L X 7 A, $%8 AU 0)
National Australia Bank Ltd. Z OO EFES L A (i) 0. 3% 573
0.760% HH 03/01/2019 AUD 6, 099 6, 099 SgEFE 100, 0% AUD 207, 444





