EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

30 9 6

03-5219-5700

( 30 97 31 3 7 )

1/97



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

(1D

http://www. leggmason.co. jp

2.70 2.50

http://www. leggmason.co. jp
03(5219)5940

2/97



30

http://www. leggmason.co. jp
03(5219)5940

31

http://www.leggmason.co.jp
03(5219)5940

3/97

EDINETOOOO

00000000 OO00D0DO000DO0000000O(E12425)

an

1D

Ooooooooooooooooooad



EDINETOOOO
O00000000000000000000000(E12425)
Ooooooooooooooooonoao

4/97



EDINETOOOO
O00000000000000000000000(E12425)
Ooodooodooodoooonond

12
12

http://www_toushin.or_jp/

8,000

5/97



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

a.
L
MB O PAE Cie IR RRTS
Nammm e AA Aa DIZCOBEHTY.
(BBBHELLE) A A
BEB Baa
BE Ba
45 Wi | 93411 B B
LT RAERESSMBOD (RSNEF) Secc Can
BHE A—URELESOTY iR : :
b.
C.
+
d.

Bloomberg Finance L.P.

A A A

6/97



EDINETOOOO
O00000000000000000000000(E12425)
Ooooooooooooboooononoad

: WES’I‘ERNASSET HIRT Py ORE
IR Pk
=L T o o S o M1 00% T

—8IC 197 15, FEXAH 72
=il R 4. 200 KL, (M463EM)*

DIAIFPlyb-IRIA N H I~
E=Fr—71-USFYK

T — 27RO R
— R RN Kil.(#2.156M)*

*E‘I BE?E;‘HE FHILOAWREE. B ST=wU F.!ﬁﬂ'):ul&ﬂiﬁﬂﬂ&m ERETREROSE (1¥11=110. 54
lcdiiET,

10
Eﬁﬂﬁm'{:f-—y
28 38 4n 10 11n__ 128

Ei.] ET] [T] ETZI ETJ ET] ETZI ET] ETI ET] E*f] I:TJ

W00V O9V0O0VOO0O9

15 30

7197



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

18

18
a.

PPk
B LM A=2 +SUTZERDNEBR I F ¥
|
-7 F
LM-ZFFIMEST =272 F
Eit=tt =1t
Lyh AU Pyt - ki =ZU F JIEFHRITHRA 1
s (EFERIEDRE - ERAFRTESE)
vaAubanat (BRI : HA 28—
({EEtiEmEEEE. SEEnERS) b3 7 b (ESHBITEEC S
BEEEE OB AT 2 1Y B |
iRse=tt =1 - IE=a

(FEROFEOANL . —5MREEEROF DIZR L Pk PRI ADE -

ff. IFEmiisosiss, lEoEts - 8 NunE=+E—F+—JAJEFa F

EE - —Es e OEEIRLED GER Il T 2 RE—EE

ELTORES)
| |

HRid B A& {Rat® ¥R

lEnhliig- (HEe - WWmHiis (AFEE 1R
—ShisnE -—ShERE

)

8/97



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

)
)
30
1,000
10 28
10 16
10 11 30
11 24
11 10
13
18
19 30

100
78,270
100

I+

9/97



O o O T 2

10/97

20

EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

10



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

11
18
19
20
14
16
14
u.
a. l. q- a
b. f 1. q.
b f. m. n
) ) b.
AR
FHERIROET - o, FHAHOHEE. iR
Ii!ﬁ#:ﬁ R PIEAZ 20
ES My iR
=it \

EEEHEE rﬁilﬁ

fion B FEED

HioaA S8 (7) J .
—

30

11/97



10

30

12/97

EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad



(

(

)

)

13/97

EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad



EDINETOOOO

00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

(RS RN SEEEH
HEABRTIRSNF TONBA-Y

eoERE. AT EORBERREY . BRE
EOREEASTLONETOT. FEEN
HIDONSE  EFORWHE S MEFHMEE
THET.

O SRS, MR R U (S S e RS SIS S L U s £ R TR B8R
PSSR BUET ., OIS 2 LB RRELILAT Y S LIS
F1e ARROAAE. BT LT RBIICE S 77 ADRERETT SO TIBIEL A,

HHENRPICRELANSEEA TELONDES

FIEARBMSREHEN FRUCES FHARE»SEEESN TELLES
(rereom
105008 T ﬁ% 10,5007 R
5| fo.450r " 1o a0oe/ 0P
ot Im} 10,3003
FEmERg B LiL i 1= mﬁ %‘gﬁ
'ﬂm GO B *w *iﬂﬂ *50MERIL *‘Hﬂ“

fﬂlm&mm Wﬂmmmmummﬁu
AESENE 0y, SRS HESHCE TS, SENSRASTHONEY .
& FERA-UTHY), RROSEZHN PRGN EFEY SO TR ELAOTIHRCEIL,

SO|BHEO7 7 EOMABRICIHOTR. . SESO—HELREES RHNICRTAEDO—ELRUIC

BYEYTIEEN KT,
777 FBABOEBIRRC LY. SR B L BREROM L)) EES CEIRTY .

SESO—SEHF TEO—BLRUEETIES HESNEBITEO—BLRUTESTIRS

o | RS
\

ChaETN. T . P .
Was| |2

&
ne BOgEm

woam

_ R ETR ﬁ”
=13 ar ) &Rk Rk rEER T [ e

@ 8 5 E SENTEiERE07rs- ELERSOHSNHFEETY,
AR WHIER): :}Hﬂt‘ﬁﬂﬁlﬂﬂm ¥R ROAREOAERTER. TR (R

®

14/97



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

100 10 100 20
100 20
100
16
17
28
a.
100 20
100
100
236
341

100 10

10

a. c) )

15/97



A A A A

(

(

N o o S\

)

)

21

(

21

16/97

)

21

(

EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

)

)



(

(

(

(

(

)

)

)

)

)

21

17/97

(

EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

21
)



(

(

)

)

(

(

)

)

(

(

)

)

18/97

EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

130



(

)

(

)

(

)

19/97

EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

10



@

100

50

I+

20/97

EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

130

130



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

)

) 20

@

o O T 9

18

14

®

21/97



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

100 10
100 20

10

)

22/97



(

)

23/97

EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

130



24197

EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

130



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

130

@

)

25/97



EDINETOOOO
O00000000000000000000000(E12425)
Oooooooooooobooooooad

37
€)
SEEER
777 FOEREEERY 77 REtinERNE
S REERABEMIAOHES AEISALOEEROLR
() (%) (%) 2013%86~2018%78
25,000 100 100
]
65.0 ¢ TR
15,000 -4 60 60 57.1
10,000 + — 40 401 37.2 291 AR
w220
& 000 i i - 20 mE 170 TE.B i 1?'.5 114 1'i:. 3
‘ “ L alilhs 23 . ., B 88
0 o Wl ] L L PR i
o 4.3 ..
L -+ -20 -20k-138 . 1751 -12.3 181
W 2T EMENEER (N — SRR EREREn ) ) -27.4

40 =40 =
20138 20478 2015/8 200658 2007/8 20N8/7 Y77 F B Sl DG DN camim mmmm

(77 /FOEERERRU TS MR EMIm0Ms | OB

81 477 FOEMBERR. HelpOEsE @@ LCa0LARLTHRLESOTSY ., EROBRFHRHICE ILTEHRL
EFEMREEL RN BENHVET .

#2 SicEMSREEGHER. RS NOSEEEERELELOEAELTHRLEEOTHY . RISOREMRE GRS BSH
HBUET.

(77 REOERNTAE7 FALOREROHE | OEE S

#1 L7373 . 577 FEARNCAE7SANERSEERNICHERNTICLEBHELTFRULELOT. ETORAEI SR
WA 7/ FOREFNREBEBIEL A,

#2 20135882018 F7ANSEMOFAFICS T IEL 1 FMOMEROT L. Boc- B/ vE. S77 2 FS LUK RNS R
E7ZAIDWTERTRLTEYET .

#3 Y7 FOEMBERR. BEMOSESEERALLONEAGLTHRELELNOTHY . EROBEEHERICE IV THREL
TEEMERES IR IBSHBENET.

26/97



EDINETOOOO
O00000000000000000000000(E12425)
Oooooooooooobooooooad

+SAE7SANREREHRETEoDCERALEN

B85 ---PESEEEN(TOPNX) [Hetid )

FRMmE- -MECIIP% 1 o F o7 2 B SA R, AvUEL-AN—-2)

Vi@ -MSCIT T =7 T=T b 2 F o7 2 (R HAS. AV L-FN=2)

BEERN-- FTSEESRAT A FyI A (AL ENx=2)

RN FTSEHWERT - FoI 2 (M<EE AvIGEL-MN=2)

W@ FTSERNRETBERENT Fo 22 (A UEL-Mx=2)

(1) BHOERR. SAEISAUCAMAYYELICLIRNETHCLETEL T, AN—ANENERALTHIET.

(22 HESERCETSEEE. IR ESTOMO—0OSTNRIOENERYH. ARLTUSTNFNOERCSHLET TOPDERTSE
HWEEBES B . MSCIO7Y T F w7 ABEUNMSCIT T =52 T T=r b T ANSEC) Inc..FTSEBEERTF»7A.
FTSERRERNT 77 L. FISEHEEHEENT 7 »7AFTSE Fixed Income LLC) . £, #NTNOEHES 77 RO HICE
LT—VOREEAILOTIABERA.

AN S LU ENR AR S<T TAEOERTSY. BH0

2.70 2.50

http://www. leggmason.co. jp
03(5219)5940

1.35 1.25

27197



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
ooooodooodooodnoodd

200 0.60 0.61
200 400 0.58 0.63
0.04
400 600 0.56 0.65
600 1,000 0.54 0.67
1,000 0.51 0.70
a.
b.
C.
d.
e.
f.
g.
a f.
g.
0.05

o O T 9

28/97



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

49 12 31 20.315 15 0.315
50 20 15

29/97



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

49 12 31 15.315 15 0.315
50 15 15
=
=
30
30 7 31

30/97



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

89,847,417,151 100.08
70,905,491 0.08
89,776,511,660] 100.00;
15,811,124,159 16.89
1,570,477,196 1.68
18,594,967,518 19.86
454,740,505 0.49
20,620,185,219 22.02
2,077,192,261 2.22
442,718,114 0.47
778,993,803 0.83
1,686,581,023 1.80
4,160,914,153 4.44
9,146,399,354 9.77
3,162,631,425 3.38
917,586,092 0.98
1,016,796,299 1.09
800,226,221 0.85
3,632,354,721] 3.88
1,514,501,888; 1.62
1,787,499,429 1.91
333,417,453 0.36
28,893,091,953 30.86
1,361,773,875 1.45
1,747,519,918 1.87
457,255,308 0.49
45,624,654,582 48.73
164,285,611 0.18
2,260,783,079 2.41
93,627,432,000 100.00

31/97



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
ooooodooodooodnoodd

5,980,330,742 6.38
7,206,903,186 7.69
) ) ) ) )
38,070,939,471] 2.3826| 90,707,820,384 2.3600 89,847,417,151) 100.08
100.08
100.08
)
) ) ) ) )

JAUSTRALIAN GOVT 24,550,000 8,560.52( 2,101,609,452( 8,655.97| 2,125,041,398( 3.250 2029/4/21] 2.27

JAUSTRALIAN GOVT 20,510,000, 9,713.27[ 1,992,192,891 9,857.22( 2,021,716,977| 4.5001 2033/4/21 2.16

JAUSTRALIAN GOVT 20,700,000, 9,507.01 1,967,951,283 9,574.01 1,981,820,521| 4.750 2027/4/21 2.12
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QUEENSLAND

4 21,500,000 8,819.48 1,896,190,092( 8,854.09 1,903,631,330( 4.250 2023/7/21] 2.03
[TREASURY

5 JAUSTRALIAN GOVT 19,800,000 9,119.22( 1,805,606,839] 9,182.69 1,818,173,131 4.250 2026/4/21] 1.94
QUEENSLAND

6 17,500,000 9,565.62( 1,673,984,683 9,600.64 1,680,113,439 5.7501 2024/7/22| 1.79
[TREASURY
NEW S WALES TREAS

7 17,500,000 9,271.56( 1,622,523,279 9,316.85 1,630,450,378( 5.000] 2024/8/20| 1.74
CORP

8 ICTORIA TREASURY| 16,500,000, 9,404.00, 1,551,660,313 9,413.45 1,553,220,248 6.000(2022/10/17 1.66}

9 JAUSTRALIAN GOVT 18,600,000 7,836.25( 1,457,543,839 7,922.24 1,473,538,288( 2.250 2028/5/21] 1.57

10 JAUSTRALIAN GOVT 17,580,000 7,729.79( 1,358,898,005 7,996.48 1,405,781,973( 3.000] 2047/3/21] 1.50

11 JAUSTRALIAN GOVT 16,000,000 7,846.12( 1,255,379,584[ 8,006.92 1,281,108,026( 2.750] 2035/6/21] 1.37

12 JAUSTRALIAN GOVT 13,600,000 8,925.95( 1,213,929,302( 9,127.28( 1,241,310,493] 3.750 2037/4/21] 1.33
QUEENSLAND

13 14,500,000 8,306.16( 1,204,394,586( 8,381.63 1,215,337,559 3.250 2026/7/21] 1.30
ITREASURY
QUEENSLAND

14 11,500,000 9,318.50( 1,071,627,902( 9,323.27| 1,072,176,243] 6.000] 2022/7/21] 1.15
ITREASURY
NESTERN AUST

15 11,000,000 9,543.59( 1,049,795,393 9,570.55 1,052,761,530[ 6.0002023/10/16| 1.12
ITREAS CORP

16 JAUSTRALIAN GOVT 12,000,000] 8,198.63 983,836,665 8,279.04 993,484,831 2.750[2027/11/21f 1.06]
QUEENSLAND

17 10,000,000 8,958.42 895,842,370, 8,948.47 894,847,629 5.500] 2021/6/21f 0.96
ITREASURY

18 ICTORIA TREASURY 9,000,000, 9,564.47 860,802,823 9,609.28 864,835,224 5.500[2024/12/17( 0.92
NEW S WALES TREAS

19 9,000,000, 9,260.87 833,478,686] 9,260.13 833,412,096 6.000] 2022/3/1f 0.89
CORP

20 JAUSTRALIAN GOVT 9,500,000, 8,269.52 785,604,515 8,489.00 806,455,437 3.250] 2039/6/21f 0.86
STOCKLAND TRUST

21 9,000,000, 8,544.33 768,989,874  8,555.92 770,033,119 4.500[2022/11/23( 0.82
MGMNT

22 SCENTRE MGMT LTD 9,000,000, 8,511.94 766,074,707 8,508.40 765,756,554 4.500 2021/9/8 0.82

23 GPT RE LTD 9,000,000, 8,418.38 757,654,759 8,376.37] 753,873,921f 6.750] 2019/1/24 0.81]
GE CAP AUSTRALIA

24 8,000,000, 8,929.89 714,391,746 8,928.25 714,260,210 5.500[ 2022/8/8 0.76
FUNDING

33/97



EDINETOOOO

00000000 OO00D0DO000DO0000000O(E12425)
ooooodoooddoodnoodd

LANDWIRTSCH.

25 7,500,000 9,123.66 684,274,935 9,199.62 689,972,088 4.750[ 2026/5/6( 0.74
RENTENBANK
CORP ANDINA DE

26 8,000,000, 8,425.78 674,062,808 8,457.18 676,575,146 4.500 2025/6/5( 0.72
FOMENTO
JAUST & NZ BANKING

27 8,000,000 8,310.52 664,842,135 8,304.03 664,322,568 3.250[ 2020/6/3( 0.71]
GROUP
[TASMANIAN PUBLIC

28 7,500,000, 8,685.56 651,417,654 8,749.6] 656,220,773 4.000[ 2024/6/11) 0.70
FINANCE
MACQUARIE

29 7,000,000, 8,948.80] 626,416,360 8,912.79 623,895,801 6.750[ 2020/9/9 0.67|
UNIVERSITY
METLIFE GLOB

30 7,500,000 8,273.86 620,539,578 8,253.06 618,979,643 4.500[2018/10/10 0.66
FUNDING 1

30 7
30
b.

16.89

22.02

9.77

48.73

0.18

97.59
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AU 10YR 1809 563 71,942,977.41) 5,914,432,172| 72,744,565.66] 5,980,330,742]  6.38
AU 20YR 1809 42 2,364,960.36| 194,423,391 2,422,705.32] 199,170,604  0.21
AU 3YR 1809 766 85,052,917.85| 6,992,200,376| 85,241,851.14] 7,007,732,582]  7.48
30 7
1 ( 20 12 10 ) 67,395,560,175  71,324,562,099 7,110 7,520
12 ( 21 6 10 ) 90,446,969,184  94,660,273,813 8,461 8,881
13 ( 21 12 10 ) | 121,489,255,382 126,781,157,20] 8,693 9,113
14 ( 22 6 10 ) | 133,39,857,78] 139,933,348,883 8,052 8,472
15 ( 22 12 10 ) | 154,333,082,948 162,081,004,221 8,463 8,903
16 ( 23 6 10 ) | 185,938,727,473 195,648,193,465 8,638 9,118
17 ( 23 12 12 ) | 191,172,091,568 202,275,774,912 7,902 8,382
18 ( 24 6 11 ) | 200,799,889,920 212,891,200,823 7,825 8,305
19 ( 24 12 10 ) | 222,520,184,822 235,458,254,116 8,255 8,735
20 ( 25 6 10 ) | 169,867,828,658 180,750,425,540 8,508 8,988
21 ( 25 12 10 ) | 153,438,043,945 162,578,530,997, 8,079 8,559
22 ( 2 6 10 ) | 178,241,325,156 187,992,921,376 8,063 8,543
23 ( 26 12 10 ) | 215,368,654,805 227,339,368,691 8,174 8,654
24 ( 27 6 10 ) | 230,673,956,227| 244,727,628,675 7,462 7,942
25 ( 27 12 10 ) | 200,518,427,921 212,640,227,063 6,656 7,046
26 ( 28 6 10 ) | 166,146,729,808 174,879,566,014 5,871 6,171
27 ( 28 12 12 ) | 141,894,144,961 146,435,394,962 6,048 6,228
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28 29 6 12 ) 118,914,367,791 122,801,819,894 5,836 6,016
29 29 12 11 ) 106,557,524,740 109,972,915,272 5,877 6,057
30 30 6 11 ) 92,809,677,590f 95,911,537,076 5,540 5,720
29 7 119,570,629,550] — 6,110 —

8 116,600,873,497 — 6,064 —

9 114,418,092,030, — 6,072 —

10 111,127,908,372 — 5,994 —

11 107,129,302,507 — 5,875 —

12 107,698,811,348] — 6,029 —

30 1 104,452,294,108] — 5,953 —

2 98,267,524,117 — 5,669 —

3 95,035,774 ,205 — 5,539 —

4 94,400,199, 958 — 5,530, —

5 93,107,493,294 — 5,530, —

6 90,377,713,667 — 5,445 —

7 89,776,511,660] — 5,485 —

11 20 6 11 20 12 10 410
12 20 12 11 21 6 10 420
13 21 6 11 21 12 10 420
14 21 12 11 22 6 10 420
15 22 6 11 22 12 10 440
16 22 12 11 23 6 10 480
17 23 6 11 23 12 12 480
18 23 12 13 24 6 11 480
19 24 6 12 24 12 10 480
20 24 12 11 25 6 10 480
21 25 6 11 25 12 10 480
22 25 12 11 26 6 10 480
23 26 6 11 26 12 10 480
24 26 12 11 27 6 10 480
25 27 6 11 27 12 10 390
26 27 12 11 28 6 10 300]
27 28 6 11 28 12 12 180
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28 28 12 13 29 6 12 180]
29 29 6 13 29 12 11 180]
30 29 12 12 30 6 11 180]
11 20 6 11 20 12 10 33.22
12 20 12 11 21 6 10 24.91
13 21 6 11 21 12 10 7.71
14 21 12 11 22 6 10 2.54
15 22 6 11 22 12 10 10.57
16 22 12 11 23 6 10 7.74
17 23 6 11 23 12 12 2.96
18 23 12 13 24 6 11 5.10
19 24 6 12 24 12 10 11.63
20 24 12 11 25 6 10 8.88
21 25 6 11 25 12 10 0.60;
22 25 12 11 26 6 10 5.74
23 26 6 11 26 12 10 7.33
24 26 12 11 27 6 10 2.84
25 27 6 11 27 12 10 5.57
26 27 12 11 28 6 10 7.29
27 28 6 11 28 12 12 6.08
28 28 12 13 29 6 12 0.53
29 29 6 13 29 12 11 3.79
30 29 12 12 30 6 11 2.67
100

11 4,572,713,275 7,317,123,356

12 15,431,363,520 3,324,144,352

13 37,045,408,708 4,187,970,372

14 31,459,782,232 5,535,838,920,
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15 24,959,343,171 8,280,196,692
16 49,318,418,829 16,422,844 ,096
17 43,544,495,262 16,877,384,714
18 45,854,342,816 31,159,546,099
19 53,377,355,059 40,417,348,948
20 17,106,382,221 87,013,413,464
21 24,380,863,913 34,127,603,013
22 50,028,376,472 18,873,933,851
23 60,936,099,428 18,528,733,021
24 64,157,066,776 18,488,464,148
25 28,137,844,230) 36,016,730,081
26 15,011,919,592 33,295,965,942
27 5,786,126,884 54,160,442 ,660]
28 5,638,090,038 36,491,878,826
29 3,875,357,166 26,312,690,788
30 3,661,161,659 17,454,177,827

38/97
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29 12 11 30 6 11
107,225,768,597 93,423,703,461
220,427,722 188,249,079
107,446,196,319 93,611,952,540
107,446,196,319 93,611,952,540
543,964,143 502,585,095
220,427,722 188,249,079
3,962,957 3,551,098
119,879,420 107,420,729
437,337 468,949
888,671,579 802,274,950
888,671,579 802,274,950
181,321,381,234 167,528,365,066
74,763,856,494 74,718,687,476
106,557,524 ,740 92,809,677,590
106,557,524,740 92,809,677,590
107,446,196,319 93,611,952,540
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5,364,689,166 2,015,225,767
5,364,689,166 2,015,225,767
24,841,865 21,365,857
751,466,297 646,317,122
2,543,090 2,462,474
778,851,252 670,145,453
4,585,837,914 2,685,371,220
4,585,837,914 2,685,371,220
4,585,837,914 2,685,371,220
125,079,278 3,837,965
84,844,347,065 74,763,856,494
10,573,006,411 7,403,483,367
10,573,006,411 7,403,483,367
1,537,883,944 1,574,921,608
1,537,883,944 1,574,921,608
3,415,390,532 3,101,859,486
74,763,856,494 74,718,687,476
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543,964,143 502,585,095

29 6 13 29 12 12
29 12 11 30 6 11

51/97



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
ooooodooodooodnoodd

29
29

6 13
12 11

29 12 12
30 6 11

52/97



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

29 6 13 29 12 12
29 12 11 30 6 11
203,758,714,856 181,321,381,234
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11 10
29 12 11 30 11
1,025,054,860 277,213,213
574,831,536 1,081,678,882
18,239,848,733 15,683,856,151
24,968,405,589 21,677,939,484
13,861,822,546 9,516,463,908
51,241,601,509 47,693,829,799
426,993,743 166,265,159
83,241,386 33,783,115
279,641,738 258,173,857
1,130,461,800 944,032,016
8,898,270 19,791,209
74,645,215 107,115,915
111,915,446,925 97,460,142,708
111,915,446,925 97,460,142,708
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53,575,237,743 46,089,292,991
1,087,755,254 953,854,283
8,573,700,006 5,950,743,079
44,394,389,350 39,480,921,042
456,765,258 448,938,616
83,370,656 89,541,294
51,724,211 58,966,854
1,103,043,516 1,014,036,389
46,089,292,991 41,092,404,195

29 12 11 30 11

41,494,031 287,743,233
299,700,359 369,250,393
140,029,587, 143,016,358
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143,329,299 581,797,157
712,275 42,964
623,841,001 1,381,764,177,
29 12 11 30 6 11
1 1
6,576,858,342 6,656,872,348 80,014,006 6,400,258,133 6,420,247,913 19,989,780}
8,638,840,197 8,654,990, 603} 16,150,406 6,554,583,860 6,550,481,676) 4,102,184
15,215,698,539 15,311,862,95]] 63,863,600 12,954,841,993 12,970,729,589 24,091,964
29 12 11 30 6 11
1 1
805,867,900 811,300,000} 5,432,100] 251,538,480] 249,660,000 1,878,480]
805,867,900 811,300,000} 5,432,100j 251,538,480] 249,660,000 1,878,480]
805,867,900 811,300,000} 5,432,100] 251,538,480) 249,660,000 1,878,480]
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AUSTRALIAN GOVT 1,900,000.00) 1,973,416.00)
AUSTRALIAN GOVT 19,800,000.00) 21,963,348.00)
AUSTRALIAN GOVT 20,700,000.00) 23,938,101.00
AUSTRALIAN GOVT 12,000,000.00) 11,967,360.00)
AUSTRALIAN GOVT 20,600,000.00) 19,635,920.00)
AUSTRALIAN GOVT 26,050,000.00) 27,126,386.00)
AUSTRALIAN GOVT 20,510,000.00) 24,232,975.20
AUSTRALIAN GOVT 17,000,000.00) 16,224,800.00)
AUSTRALIAN GOVT 13,600,000.00) 14,766,200.00)
AUSTRALIAN GOVT 10,000,000.00) 10,059,200.00)
AUSTRALIAN GOVT 17,580,000.00) 16,529,595.00)
11 179,740,000.00 188,417,301.20
(15,683,856,151)

16.1% 16. 6%
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15,683,856, 151

(15,683,856,151)

AUCKLAND COUNCIL 5,000,000.00) 5,507,200.00)
AUST CAPITAL TERRITORY 2,000,000.00) 2,072,760.00)
AUST CAPITAL TERRITORY 1,900,000.00) 2,015,235.00)
AUST CAPITAL TERRITORY 2,000,000.00) 1,945,740.00)
BRITISH COLUMBIA PROV OF 4,500,000.00 4,790, 205.00
NEW S WALES TREAS CORP 9,000,000.00) 10,138,410.00)
NEW S WALES TREAS CORP 17,500,000.00) 19,736,325.00)
NEW S WALES TREAS CORP 6,500,000.00) 6,974,695.00)
NEW S WALES TREAS CORP 1,500,000.00) 1,476,765.00)
NORTHERN TERRITORY TREAS 2,000,000.00) 2,323,620.00
NORTHERN TERRITORY TREAS 2,000,000.00) 2,006,500.00)
NORTHERN TERRITORY TREAS 2,000,000.00) 1,966,360.00)
ONTARIO PROVINCE 5,200,000.00) 5,623,956.00)
QUEBEC PROVINCE 4,000,000.00 4,440,680.00
QUEBEC PROVINCE 4,000,000.00 4,221,680.00
QUEENSLAND TREASURY 10,000,000.00) 10,897,000.00)
QUEENSLAND TREASURY 11,500,000.00) 13,035,250.00)
QUEENSLAND TREASURY 21,500,000.00 23,065,200.00
QUEENSLAND TREASURY 2,000,000.00 2,021,100.00
QUEENSLAND TREASURY 17,500,000.00) 20,362,300.00
QUEENSLAND TREASURY 14,500,000.00) 14,650,220.00)
QUEENSLAND TREASURY 2,500,000.00) 2,409,400.00)
QUEENSLAND TREASURY 2,000,000.00 1,996,840.00)
QUEENSLAND TREASURY 2,000,000.00 2,693,940.00
QUEENSLAND TREASURY CORP 6,400,000.00 7,131,136.00
SOUTH AUST GOVT FIN 6,000,000.00 6,442,740.00)
SOUTH AUST GOVT FIN 2,000,000.00) 2,148,860.00)
SOUTH AUST GOVT FIN 2,000,000.00 1,967,780.00)
SOUTH AUST GOVT FIN 5,500,000.00) 5,436,750.00)
TASMANIAN PUBLIC FINANCE 7,500,000.00) 7,923,825.00)
TASMANIAN PUBLIC FINANCE 2,000,000.00) 2,006,600.00)
TASMANIAN PUBLIC FINANCE 2,000,000.00) 1,974,800.00)
TREASURY CORP VICTORIA 1,000,000.00) 1,188,720.00)
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VICTORIA TREASURY 19,500,000.00) 22,307,220.00
VICTORIA TREASURY 9,000,000.00) 10,470,780.00
ESTERN AUST TREAS CORP 6,000,000.00) 6.,808,860.00)
ESTERN AUST TREAS CORP 11,000,000.00) 12,769,680.00
ESTERN AUST TREAS CORP 2,250,000.00) 2,540,340.00)
ESTERN AUST TREAS CORP 3,000,000.00) 2,937,480.00)
39 237,750,000.00) 260,426,952.00)
(21,677,939,484)

22.3% 22.9%
21,677,939,484

(21,677,939,484)

AFRICAN DEV BANK 2,000,000.00) 2,186,040.00
AFRICAN DEV BANK 5,000,000.00) 5,456,800.00)
ASIAN DEVELOPMENT BANK 2,000,000.00) 2,007,700.00
ASIAN DEVELOPMENT BANK 3,000,000.00) 3,035,250.00)
AUSTRALIAN POSTAL CORP 2,000,000.00) 2,100,880.00
CORP ANDINA DE FOMENTO 5,000,000.00) 5,699,600.00)
CORP ANDINA DE FOMENTO 8,000,000.00) 8,199,280.00
COUNCIL OF EUROP 2,368,000.00 2,552,680.32
EUROF IVA 5,000,000.00) 5,300,400.00)
EUROPEAN INVT BK 6,000,000.00) 6,450,240.00)
EUROPEAN INVT BK 500,000.00 552,995.00
EXPORT FIN & INS 4,000,000.00 4,329,800.00
FMACB 2013-1E Al 425,142.64 423,318.77
INTERAMER DEV BANK 1,000,000.00) 1,015,320.00)
INTL BK RECON & DEVELOP 4,000,000.00 4,337,280.00
INTL FIN CORP 2,000,000.00) 2,141,100.00)
KFW 6,500,000.00) 7,143,760.00)
KFW 4,000,000.00 4,438,880.00
KFW 2,000,000.00) 2,114,460.00
KFW 5,000,000.00) 4,994,200.00
KOMMUNAL BANKEN 3,000,000.00) 3,323,010.00
KOMMUNAL BANKEN 3,250,000.00) 3,467,457.50
KOMMUNAL BANKEN 2,500,000.00) 2,679,500.00
KOMMUNINVEST 3,000,000.00) 3,247,260.00)
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KOMMUNINVEST 2,000,000.00 2,136,000.00
LANDWIRTSCH. RENTENBANK 2,000,000.00 2,124,240.00
LANDWIRTSCH. RENTENBANK 2,000,000.00 2,190,540.00
LANDWIRTSCH.RENTENBANK 2,000,000.00 2,140,420.00
LGFV PROGRAM TRUST 6,000,000.00 6,146,220.00
MEDL 2013-2 A3 4,000,000.00 4,011,200.00
MEDL 2014-1 A3 3,500,000.00 3,537,310.00
NORDIC INV BANK 500,000.00 503,430.00
NORDIC INV BANK 4,000,000.00; 4,339,040.00]

33 107,543,142.64 114,325,611.59

(9,516,463,908)

9.8% 10.0%

9,516,463,908]

(9,516,463,908)

ABN AMRO BANK NV 4,500,000.00] 4,564,035.00]
ABN AMRO BANK NV 6,000,000.00 6,052,440.00
AIRPORT MOTORWAY TRUST 3,600,000.00 3,797,748.00
AIRSERVICES AUSTRALIA 4,300,000.00] 4,510,442.00]
AMP BANK LIMITED FRN 3,500,000.00 3,490,515.00
AMP WHOLESALE OFFICE FUN 6,500,000.00 6,739,655.00
APPLE INC 6,500,000.00 6,530,355.00
APPLE INC 3,500,000.00 3,598,910.00
AUSNET SERVICES HOLDINGS 2,000,000.00 1,996,940.00
AUST & NZ BANKING GROUP 4,500,000.00] 4,563,360.00]
AUST & NZ BANKING GROUP 8,000,000.00 8,087,120.00
AUST & NZ BANKING GROUP 1,500,000.00 1,499,460.00
AUSTRALIA PACIFIC AIRPOR 1,600,000.00 1,646,624.00
AUSTRALIAN PRIME PROPERT 3,600,000.00 3,706,596.00
AUSTRALIAN PRIME PROPERT 5,000,000.00 5,361,050.00
AUSTRALIAN PRIME PROPERT 6,000,000.00 5,971,140.00
BARCLAYS BANK PLC/AUST 5,300,000.00 5,384,270.00
BHP BILLITON FINANCE LTD 6,500,000.00 6,547,060.00
BK NEDERLANDSE GEMEENTEN 4,000,000.00; 4,411,000.00]
BK NEDERLANDSE GEMEENTEN 4,500,000.00] 5,038,290.00
BK NEDERLANDSE GEMEENTEN 2,000,000.00 2,022,080.00

63/97



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
ooooodooodooodnoodd

BNP PARIBAS/AUSTRALIA 5,000,000.00 5,092,600.00
BP CAPITAL MARKETS PLC 4,000,000.00; 4,034,480.00]
BPCE SA 4,600,000.00; 4,648,760.00]
BWP TRUST 1,500,000.00 1,523,265.00
BWP TRUST 1,500,000.00 1,499,955.00
COM BK AUSTRALIA 2,000,000.00 2,031,420.00
COM BK AUSTRALIA 5,000,000.00 5,079,850.00
COM BK AUSTRALIA 3,000,000.00 3,224,580.00
COM BK AUSTRALIA 6,000,000.00 6,461,280.00
COMMONWEALTH BANK AUST 3,000,000.00 2,982,600.00
COMMONWEALTH BANK AUST 3,000,000.00 3,019,320.00
COMMONWEALTH BANK AUST 4,000,000.00 3,985,320.00
COMMONWEALTH BANK AUST 3,000,000.00 2,890,860.00
COMMONWEALTH PROP FUND 7,000,000.00 7,241,920.00
CREDIT SUISSE SYDNEY 2,000,000.00 2,030,560.00
CREDIT SUISSE SYDNEY 5,000,000.00 5,066,450.00
CREDIT SUISSE SYDNEY 4,500,000.00 4,617,315.00
DEXUS FINANCE PTY LTD 3,200,000.00 3,180,640.00
DEXUS WHOLESALE PROPERTY 2,000,000.00 2,015,480.00
DEXUS WHOLESALE PROPERTY 5,000,000.00 5,125,750.00
DEXUS WHOLESALE PROPERTY 1,000,000.00; 1,035,890.00;
ETSA UTILITIES FINANCE 3,500,000.00 3,456,460.00
EXPORT-IMPORT BANK KOREA 3,000,000.00 3,027,690.00
EXPORT-IMPORT BK KOR 3,000,000.00 3,039,300.00
EXPORT-IMPORT BK KOR 3,700,000.00 3,776,664.00
EXPORT-IMPORT BK KOR 2,000,000.00 1,995,620.00;
FBG FINANCE PTY LTD 4,500,000.00 4,591,890.00
FBG FINANCE PTY LTD 6,000,000.00 6,005,880.00
FEDERATION CENTRES LTD 1,000, 000.00; 1,043,330.00;
FEDERATION CENTRES LTD 6,800,000.00 7,121,912.00
FONTERRA COOPERATIVE GRO 6,700,000.00 6,992,187.00
FONTERRA COOPERATIVE GRO 4,000,000.00 4,405,160.00
GE CAP AUSTRALIA FUNDING 5,000,000.00 5,256,150.00
GE CAP AUSTRALIA FUNDING 8,000,000.00 8,689,840.00
GPT RE LTD 9,000,000.00 9,216,090.00
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GPT RE LTD 4,600,000.00] 4,709,572.00]
GPT WHL OFFICE FD NO1 3,000,000.00 3,057,630.00
GPT WHOLESALE SHOP CENTR 3,500,000.00 3,494,260.00
GPT WHOLESALE SHOP CENTR 3,000,000.00 2,982,810.00
HSBC BANK AUSTRALIA 5,000,000.00 5,352,400.00
HSBC HOLDINGS PLC 3,000,000.00 2,961,450.00
ICPF FINANCE PTY LTD 2,500,000.00 2,509,825.00
ING BANK NV/SYDNEY 6,000,000.00 6,066,900.00
JP MORGAN CHASE & CO 4,000,000.00; 4,191,160.00]
KOREA NATIONAL OIL CORP 3,500,000.00 3,550,295.00
KOREA SOUTH-EAST POWER 5,580,000.00 5,869,602.00
L-BANK BW FOERDERBANK 4,000,000.00 3,954,200.00
LANDWIRTSCH. RENTENBANK 7,500,000.00 8,323,500.00
LLOYDS BANK PLC 6,000,000.00 6,054,300.00
MACQUARIE BANK LTD 4,000,000.00 4,007,920.00
MACQUARIE BANK LTD 5,300,000.00 5,350,032.00
MACQUARIE UNIVERSITY 7,000,000.00 7,619,710.00
MC FINANCE AUSTRALIA P/L 2,000,000.00 2,069,740.00
METLIFE GLOB FUNDING I 7,500,000.00 7,548,225.00
METLIFE GLOB FUNDING 1 2,000,000.00 2,098,540.00
METLIFE GLOB FUNDING 1 3,000,000.00 2,974,200.00
NATIONAL AUSTRALIA BANK 2,000,000.00 2,033,880.00
NATIONAL AUSTRALIA BANK 2,000,000.00 2,003,380.00
NATIONAL AUSTRALIA BANK 1,500, 000.00; 1,547,805.00;
NATIONAL AUSTRALIA BANK 3,500,000.00 3,470,810.00
NATIONAL AUSTRALIA BANK 4,000,000.00 4,354,640.00
NATIONAL AUSTRALIA BANK 5,000,000.00 5,415,400.00
NATIONAL BK OF ABU DHABI 5,500,000.00 5,576,175.00
NATIONAL WEALTH MANAGEME 4,000,000.00 4,375,840.00
NED WATERSCHAPBK 2,000,000.00 2,230,360.00
NEDER FINANCIERINGS-MAAT 3,500,000.00 3,815,385.00
NEW ZEALAND MILK PTY LTD 2,000,000.00 2,150,180.00
NISSAN FIN SERVICES AU 1,700,000.00; 1,698,708.00;
OPTUS FINANCE PTY LTD 5,600,000.00 5,662,328.00
OPTUS FINANCE PTY LTD 5,000,000.00 5,174,150.00
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QIC SHOPPING CENTRE FUND 2,500,000.00 2,506,900.00
QIC SHOPPING CENTRE FUND 1,200,000.00 1,235,484.00
QIC SHOPPING CENTRE FUND 3,200,000.00 3,225,952.00
QIC SHOPPING CENTRE FUND 3,500,000.00 3,476,235.00
RABOBANK NEDERLAND AU 4,400,000.00; 4,442 ,504.00]
RABOBANK NEDERLAND(AUST) 5,000,000.00 5,500,850.00
ROYAL BK CANADA/SYD 6,000,000.00 6,055,680.00
SCENTRE GROUP TRUST 5,000,000.00 5,432,950.00
SCENTRE MGMT LTD 9,000,000.00 9,318,510.00
SGSP AUSTRALIA ASSETS 1,100,000.00 1,102,453.00
SPARK FINANCE LTD 1,500,000.00 1,490,580.00
STOCKLAND TRUST MGMNT 3,000,000.00 3,097,290.00
STOCKLAND TRUST MGMNT 9,000,000.00 9,353,970.00
SUNCORP-METWAY 7,000,000.00 7,095,550.00
SUNCORP-METWAY 4,000,000.00 4,041,640.00
SUNCORP-METWAY 5,000,000.00 5,045,600.00
SUNCORP-METWAY LTD 6,500,000.00 6,206,590.00
SVENSKA HANDELSBANKEN 4,000,000.00; 4,066,680.00]
TELSTRA CORP LTD 4,000,000.00; 4,403,520.00]
TELSTRA CORP LTD 6,700,000.00 6,897,181.00
TELSTRA CORP LTD 3,000,000.00 2,983,560.00
TORONTO-DOMINION BANK 5,000,000.00 5,104,900.00
TOYOTA FINANCE AUSTRALIA 2,000,000.00 2,031,800.00
TRANSPOWER NEW ZEALAND L 3,000,000.00 3,104,190.00
TRANSPOWER NEW ZEALAND L 500,000.00 559,400.00
UBS AG AUSTRALIA 3,000,000.00 3,051,570.00
UBS AG AUSTRALIA 4,000,000.00; 3,989,120.00
UBS AG AUSTRALIA 3,000,000.00 2,982,930.00
UNITED ENERGY DISTRIBUTI 2,400,000.00 2,409,024.00
UNIV OF SYDNEY 2,500,000.00 2,633,975.00
UNIVERSITY OF MELBOURNE 6,800,000.00 7,083,220.00
UNIVERSITY OF WOLLONGONG 2,000,000.00 1,974,060.00
VICINITY CENTRES 3,000,000.00 2,942,610.00
VICINITY HOLDINGS LTD 5,600,000.00 5,780,712.00
VICTORIA POWER NETWORKS 2,000,000.00 1,975,120.00
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ELLS FARGO & COMPANY

3,000,000.00;

3,047,730.00

ELLS FARGO & COMPANY 5,480,000.00 5,879,656.40
ELLS FARGO & COMPANY 3,000,000.00 3,183,540.00
ELLS FARGO & COMPANY 1,500,000.00] 1,507,590.00
ESFARMERS LTD 2,500,000.00 2,571,625.00
ESFARMERS LTD 5,000,000.00 5,171,400.00

ESFARMERS LTD

5,500,000.00

5,588,715.00

ESTPAC BANKING

7,000,000.00

7,074,200.00

ESTPAC BANKING

3,500,000.00

3,515,610.00

ESTPAC BANKING

3,000,000.00

2,984,400.00

ESTPAC BANKING

1,500,000.00

1,653,495.00

ZURICH FIN AUSTRALIA LTD

3,000,000.00

3,006,540.00

138

49.0%

557,060,000.00

572,967,681.40)
(47,693,829,799)

50.3%

47,693,829,799

(47,693,829,799)

IANZ ADCD 06JUL2018

2,000,000.00

1,997,419.03

0.2%

2,000,000.00;

1,997,419.03
(166,265, 159)

0.2Y%

166,265,159

(166,265,159)

94,738,354,501

(94,738,354,501)

D
2

@)
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