EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2020 1 21
6 ( 2018 10 23 2019 10 21 )

03-6774-5100

1/108



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

MHAM

ANP ( AVP

5,000

2/108



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

12

3/108



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

https://www._toushin.or.jp/

2013 10 21
2016 10

One

4/108



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

BT i g
(BRE) e (ERE)  FmoED ﬁﬁﬁﬁ EEEANR
™ ™
n Ttk = T
& THRCALE » % [
#
[ u i P
L F i\h
a | BERE | o N ; 8w’ Fz
- ‘rzame | = [ REARE B Yy = ;7
®3 2| ® = @ - S
— B —Shne 7 *
— e
RSB & OMT MEEIE EREHEEREMEDER FRESH TEERSZED

HR2SHORE-REF BT 534
&) (% - EEFRH) TEML.
27 FIZET SEICROREES]
2RITET.

(N ZEFOBROMEL - B
{ﬂﬁ#ﬂ-ﬁmﬂml: I —mRHE

ABEFMOBEEOHDLY
@ BEFIZHT S—ERHE. NI
Eﬂ‘ SRS R UNES O

(5) B LR Zh SRELR
HOBERIZELBEH
{ﬁi?'ﬁiﬁﬂﬂf DM S W O3

OiEE. BERRE - EREE
EOERFETI & EBIC.
BoRELEONNS, —HE
PORITOWMROEG T, &
LUz EE. KBRS
£ U—REOELLF
EfTLET.

= (EERELRE-TEL.
FEHEEICIISERS
MA~DEHFEFNET. S
. BEERO—#Izo8
TR —F5R R{EIES
fTRAEHICERTEIE
MTEET. EL. AEIC
EtSRECEEE. HED

AMP

EREMATLVET .

MHAM

MHAM

5/108



Epe 3] e L R EEE

EDINETOOOO

OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

[~ = F] (=m0 F] [EEEEfE]
=
% EFiLE é%ig% i 4 MMHAM i 4 A2 UT
S 2R L/ zovir | ouii
% (FIEREY) | o] FFFTE ] AEE
% &84 I ' 18
= — SR 2T Kv____ Kv————
LS
S N N ./
One
20 2019 10 31
1985 7 1
1998 3 31
1998 12 1
1999 10 1
2008 1 1
2016 10 1
One
(2019 10 31 )
70.0
5 5 28,000 ,
30.0
13 1 12,000 ,
1 15,510
2 51.0
49.0

6/108



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

7/108



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

MHAM

MHAM

[ Bloomberg AusBond
Composite Index]

8/108



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

One

One

One

MHAM

2.0 2.0

9/108



S&P A-

19

[Aa3 D)

MHAM

S&pP Moody"s

L1

pLtiib)

EDINETOOOO
O00000000000000000(E10677)
Oooooooooooobooooooad

A (S&pP
Moody

10

10

LA

EHEERA R

” !
|

- "

YT77/FDRTHRIA- (A3 BLLE4+—

St G2 B

& p LD EF A, B L TAA-(Aa3) SEL F i lahs T,

10/108

L

EHAE A

e o i d I g
¥ ) e
P T | e B i =an | Nimnn




EDINETOOOO
O00000000000000000(E10677)
Ooooooooooooboooononoad

:
1
2
:

MHAM

AMP

o’

BRYIA-BRAYIIN 78— 711 Ml Tt

TERIAP

I"IIII.'I{I.IIII":::jll.lﬁl?ifilll"llll"'III'III .ﬂﬂ‘ﬂu.ﬂ.ﬂ' ;H—I\?IU:!' |
fei WERYURY f
ARl B —AA—TD
BUERUAT
ERAWH-AT)—=T ERUR I3 211 M

11/108



24

(
)
20
25
)
One
MHAM
)
(
( 236 1 3
( 341

12/108

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

23



10

11

12

13

14
15

16

15.

10.

18

14

16
14

14

13/108

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

10

11



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

BtiE - R {7 HREE
RRBM R <TFEIRIAT AU Fonelk R &>
f R N\
AT A
i ' XET=3).
e <ERELEHE> skl
REORTEHE 5
FRNG ROEEE LU S BEOR *"’mﬁﬁi
NEINE. IR BREDBFREFDE=2ILYT 18 4 80 >
BOWE LaAVTSATLA AL ERE
4. U2 EAMTSER
%>

. 7

OEAOERI<MT SEROET

MHAM AMP

AMP

60 70

10 20

14/108



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

170

15/108

2019 10 31
AMP
AVP
AMP (2019 9 )
EER IR TS
24uDRF 1N L IOFHFF
Lk F—L ¥ oaF—L — TS sorF -1, ﬁnzg;il
2019 9 6
2019
9 6
( AMP )
AVP AVP
2019 6 1,996 15.1



10 20

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

)

®) 17 20 21 )
100 10

100

16

16/108



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

( 17 )
( )

100

( 22 )
100

( 3) 29 )

( 30 )

(
)
22
100 10 100 20
( 22 )

20

10

17/108



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

23 )

28
28
28

) 1. 4.

1.2.3.

1.2.3.

@

18/108



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

Q@) 1. 4.

1.2.3.

24 )

19/108



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

25 )

20/108



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

26 )

27 )

28 )

21/108



50

MHAM
o

0

36

2.0

2.0

22/108

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

10

100



A3

10

10

€Y)

24

MHAM

AA

20

23

A (S&P
19

)

(AA- [Aa3 D

A
10
10
(
25
)

One

23/108

EDINETOOOO

OO000oOO00oDo0oDOogono(ELe77)

10

Ooooooooooooooooooad

S&P
Moody’ s



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

37

10

24/108



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

25/108



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

@)
4 YRIERI-MT HEARS N\
A
| |
WA AIOEE WRATH—TAHB
QLIEH-HR-HRBRLLEDATRRED QOERNATH—TUAGDE=SYLYT
EF-AY LY -GE QOERNTH—T U AFTOSE-WiE
OERHABDIVRAIOE=Z) T - B
F %

.

ERE SR

2019 10 31

One

One

26/108



EDINETOOOO
O00000000000000000(E10677)
OooOooooOoooooooooboood

<BEEHkR>

i JFVROEMBEESLUHREBLANLGHORE

| IPYREMDRENGAET SALOEMBEROLR

= Y (%)
20,000 100 100
= BRI () F ]
16000 | mm DruROEMEEEGE) 80 80 *FE
12,000 &0 &0 B
8,000 40 40 A
4000 20 o . ol B3
o Hﬂm._"wﬂm,,,_n_ﬂlll.m_,mm_. o 0 Jp ¢ 5 &5 i LEhv b
1] a0 .
-0 -0 -13.3 A T A2 A2
40 40 et

I4E1A 0HEV1HE 20162118 0078118 2018811 E 2NSF 108

* 7 F R IR 1S RO SR TSR L OLa gL T
HRLEERESFCEINTVWETOT. RROBEENS R E SESrE

*r’l

7P EOEMRERL. BMOAEEENORLE DS ELTRELEE

FFYE BxR RADNR WROIN SEDA TORN  FREN
Z0T4FT 1 A~20195F10A

» _FICHEODE R FEICH I HIET | M ORE RO O W - GaE, D
FREAHOEOERE S 2 Do T BT, PR iinnewg oS 1R
IR T ESLIICFRELEBDTT,

2 TOEERISZIN 7P AR IR ES A,

MEBEEFEESN TV TOT. REREOMNSNCHE I THRLCEMRE

BiFREESEEeEUET,
SEES S ADEN
WIEEES TOR) [WESERR(TOPX . R RS RS —EC LB NTLST AT ORIODNEEETE
B x* H (AR BELE 0Ty, BaRE. ML WSS (NG SRS 1) (ORISR T,
O, AEEOLE. RS SEERCMT S TS TONE. SeEEsms RARLTLEY,
[RSCIDFAY A o T ? A FE MSC) Inc MIELICRERNT. OFER<EROEEEME0
@ & MECI DA sof T2 2 BERNE. SEOETHEENE—AUISELE a0 TY. BENCMT . Sr R
(AEiAds. -—2) DHE— O FIEMSC) Inc TREELE S, Bt MSC) Inc REEROMSETI T SHFIRLTIS
RESETHHENENLTLET,
N Tttt IMECITR— e T —trbed 2 F oI |3, MSCI Inc R RLHSENT. FREOIEE
W OEE 5 AT HE. BEROETHEENE =T CSELE B0 T, EEMC M T 2, S E e Di—
(s A 3. Fr—22) PIOEHRMSC] InclCmLET, B MO Inc B ERORSEEE Y SM RS LU RNER
: T HERERLTVET.
[ROMURA-BPIMM . FiERnt S IR N LRI NN EEEOmEE
B3N NOMURA-BR IS EY OICEEL SRR RN T T, E RO A T O — O R 2 R el
[CRMLEY. B5. BB FiEROESE. et B AiEENETSenT
e, 2r OB RS ICHL T =N EERLEE A
[FTSERMEM- =77 AEE< A& . FTSE Fived ncome LLCIC&ERE S N, Baekhdit
& @ W FTSERTRERN-r /T3 L RErEROENOCESEERTrEmEONEEN CHRFSLEASLS Ty AT . BRI
(ER<B*E. H<—2) FTSE Fixed Income LLCODMNMETEL. MRICATST-<TOERRFTSE Fixed ncome
ILCHELTLETY,
[FPELHAGBIEMIO—/ Ul Fr I T—2 2P Bl L P EH -t F — - T T —
% RE M IPEILGEIEMSTO—!TIL- PFERL TSN RO AN T OEN TR N T LS S RPN T N T, S

FAIi=2 2P (F—2)

My EEHS 0D E 2 OE— ORI P EL - eEaUF — X TILT IV — LN
LT, . FRt AR O S e T T S S LR R T SR EN LT e,

CEVRDERIE RS VR LI LSEREELT. FARLTSUET.,

22 ( 2)

27/108



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

1.375 ( 1.25 )

150 0.65 0.55 0.05
150 0.60 0.60 0.05
AVP
MHAM ( )
150 0.35 150 0.30

28/108



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

20.315
15.315 5
20.315
15.315 5
20.315

15.315 5

29/108



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

ETF REIT

15.315 15.315

2019 10

30/108



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

31/108



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

1 10 31
7,055,694,784 98.56
7,055,694,784 98.56

102,846,635 1.44
7,158,541,419 100.00

1 10 31
49,027,011,934 33.51
49,027,011,934 33.51
31,286,347,376 21.39
31,286,347,376 21.39
19,377,076,667 13.25
12,253,974,838 8.38
3,299,354,060 2.26
2,608,363,461 1.78
1,215,384,308 0.83
43,537,329,814 29.76
31,884,721,419 21.80
3,326,792,941 2.27
2,157,415,783 1.47
1,567,721,808 1.07
1,086,555,276 0.74
1,056,770,853 0.72
975,574,598 0.67
896,316,357 0.61
585,460,779 0.40
3,064,373,333 2.09
146,292,139,124 100.00
1 10 31
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9,580,241,117 6.55
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1 10 31
/
2.8308 2.8606
2,466,508,699 98.56
6,982,208,716 | 7,055,694,784
1 10 31
98.56
98.56
1 10 31
/
AUSTRALIAN 4.5 04/21/33 124.29 140.19 4.5
17,248,906,400 16.53
21,440,390,655 [24,181,464,392 | 2033/4/21
AUSTRALIAN 5.5 04/21/23 116.64 116.08 5.5
8,378,664,000 6.65
9,772,925,632 | 9,726,682,952 | 2023/4/21
QUEENSLAND TREASURY CORP
117.27 121.22 5.75
5.75 07/22/24 3,538,160,000 2.93
4,149,200,232 | 4,289,118,184 | 2024/7/22
AUSTRALIAN 3.0 03/21/47 110.59 128.20 3
2,610,710,400 2.29
2,887,375,330 | 3,347,164,651 | 2047/3/21
AUST & NZ BANKING GROUP
101.26 102.85 3.25
3.25 04/07/21 2,785,360,000 1.96
2,820,600,374 | 2,864,879,242 | 2021/4/7
WESTERN AUST TREAS CORP
103.68 106.11 2.5
2.5 07/23/24 2,559,520,000 1.86
2,653,928,572 | 2,715,906,672 | 2024/7/23
AUST & NZ BANKING GROUP
109.66 113.33 5
5.0 08/16/23 2,356,264,000 1.83
2,583,912,090 | 2,670,410,777 | 2023/8/16
QUEENSLAND TREASURY CORP
113.56 119.47 4.75
4.75 07/21/25 2,190,648,000 1.79
2,487,918,933 | 2,617,217,769 | 2025/7/21
NEW S WALES TREASURY CRP
113.76 118.15 5
5.0 08/20/24 2,153,008,000 1.74
2,449,477,201 | 2,543,907,486 | 2024/8/20
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NAB 3.0 05/12/21 100.63 102.40 3
10 2,243,344,000 1.57
2,257,701,401 | 2,297,408,590 | 2021/5/12
AUSTRALIAN 3.75 04/21/37 115.45 135.57 3.75
11 1,580,880,000 A7
1,825,125,960 | 2,143,236,166 | 2037/4/21
DEUTSCHE BAHN FIN GMBH
101.89 108.49 3.5
12 | 3.5 09/27/24 1,836,832,000 .36
1,871,621,598 | 1,992,869,408 | 2024/9/27
NAB 3.0 02/10/23 99.53 104.96 3
13 1,882,000,000 .35
1,873,154,600 | 1,975,476,305 | 2023/2/10
AUSTRALIAN 4.75 04/21/27 121.02 126.64 4.75
14 1,501,836,000 .30
1,817,672,110 | 1,902,052,315 | 2027/4/21
NEW S WALES TREASURY CRP
101.85 112.15 3
15| 3.0 03/20/28 1,595,936,000 .22
1,625,492,734 | 1,789,879,090 | 2028/3/20
TREASURY CORP VICTORIA
101.93 108.42 2.5
16 | 2.5 10/22/29 1,588,408,000 .18
1,619,202,714 | 1,722,298,563 |2029/10/22
NISSAN FIN SERVICES AU
100.10 100.44 3
17 | 3.0 03/03/20 1,693,800,000 .16
1,695,524,288 | 1,701,385,852 | 2020/3/3
HSBC HOLDINGS PLC
99.33 103.97 3.35
18 | 02/16/24 1,603,464,000 .14
1,592,865,102 | 1,667,150,543 | 2024/2/16
GENERAL PROPERTY TRUST
101.09 106.33 3.591
19 | 3.591 11/07/23 1,543,240,000 .12
1,560,061,316 | 1,640,990,519 | 2023/11/7
AUSTRALIAN 3.25 04/21/29 120.50 118.98 3.25
20 1,362,568,000 A1
1,642,000,584 | 1,621,203,163 | 2029/4/21
NEW S WALES TREASURY CRP
106.70 112.62 3
21 | 3.0 04/20/29 1,407,736,000 .08
1,502,069,962 | 1,585,530,522 | 2029/4/20
IBRD 2.2 02/27/24 99.76 103.94 2.2
22 1,498,072,000 .06
1,494,551,530 | 1,557,140,978 | 2024/2/27
SUNCORP-METWAY LTD 3.5
101.47 102.84 3.5
23 | 04/12/21 1,505,600,000 .06
1,527,876,857 | 1,548,427,394 | 2021/4/12
WESTPAC BANKING CORP 2.75
100.21 104.10 2.75
24| 08/31/22 1,475,488,000 .05
1,478,675,054 | 1,536,097,358 | 2022/8/31
FBG FINANCE PTY LTD 3.75
99.85 109.11 3.75
25| 09/06/24 1,400,208,000 .04
1,398,247,708 | 1,527,802,514 | 2024/9/6
AUSTRALIAN 3.25 06/21/39 107.63 129.15 3.25
26 1,114,144,000 .98
1,199,264,601 | 1,438,936,250 | 2039/6/21
QUEENSLAND 2.75 08/20/27 99.60 109.59 2.75
27 1,294,816,000 .97
1,289,766,217 | 1,419,110,049 | 2027/8/20
WESTPAC BANKING CORP 5.25
111.10 115.07 5.25
28 | 11/21/23 1,181,896,000 .93
1,313,086,456 | 1,360,066,822 |2023/11/21
AUSTRALIAN 2.75 11/21/29 117.79 115.38 2.75
29 1,178,132,000 .93
1,387,739,448 | 1,359,446,514 |2029/11/21
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BANK OF MONTREAL 3.2
100.15 105.77 3.2
30 | 09/07/23 1,264,704,000 0.91
1,266,664,291 | 1,337,786,185 | 2023/9/7
1 10 31
33.51
21.39
13.25
29.76
97.91
1 10 31
AUST 3YR BOND FUT
779 | 6,800,360,153 | 6,770,257,307 4.63
Dec19
AUST 10Y BOND FUT
Dec19 256 | 2,824,440,451 | 2,809,983,810 1.92
ec

35/108



EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

1 10
1
1,829 1,829 1.0611 1.0611
26 10 20 )
2
2,881 2,881 1.0291 1.0291
27 10 20 )
3
3,302 3,302 0.9787 0.9787
28 10 20 )
4
5,506 5,506 1.0908 1.0908
29 10 20 )
5
6,218 6,218 1.0032 1.0032
30 10 22 )
6
7,075 7,075 1.0262 1.0262
( 110 21 )
30 10 6,339 1.0133
11 6,559 1.0483
12 6,153 0.9990
31 1 6,336 1.0153
2 6,496 1.0297
3 6,733 1.0397
4 6,713 1.0377
15 6,689 1.0132
6 6,831 1.0254
7 6,892 1.0226
8 6,789 0.9967
9 6,955 1.0128
10 7,158 1.0364
1 0.0000
2 0.0000
3 0.0000
4 0.0000
5 0.0000
6 0.0000
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1 6.11
2 3.02
3 4.90
4 11.45
5 8.03
6 2.3
1 8 29 2
1 1,760,586,272 36,067,294
2 1,337,478,124 261,640,239
3 767,006,987 193,436,054
4 2,580,555,268 906,108,470
5 2,294,041,157 1,143,545,289
6 1,461,020,492 765,198,723
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5 6
30 10 22 1 10 21
112,296,449 230,386,794
6,158,159,874 6,892,208,716
6,270,456,323 7,122,595,510
6,270,456,323 7,122,595,510
10,663,687 1,254,991
1,646,979 1,837,571
39,527,346 44,101,777
224

121,015 129,303
51,959,251 47,323,642
51,959,251 47,323,642
6,198,870,462 6,894,692,231
19,626,610 180,579,637
426,128,517 518,473,241
6,218,497,072 7,075,271,868
6,218,497,072 7,075,271,868
6,270,456,323 7,122,595,510
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5 6
29 10 21 30 10 23
30 10 22 110 21
388,987,743 243,048,842
42,343
388,945,400 243,048,842
72,540 92,101
3,133,014 3,569,337
75,192,145 85,664,197
230,925 251,162
78,628,624 89,576,797
467,574,024 153,472,045
467,574,024 153,472,045
467,574,024 153,472,045
44,443,778 17,920,924
458,275,379 19,626,610
78,565,736 28,872,336
78,565,736 28,872,336
94,084,259 3,470,430
94,084,259 3,470,430
19,626,610 180,579,637
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10 20
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5 6
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5,048,374,594 6,198,870,462
2,294,041,157 1,461,020,492
1,143,545,289 765,198,723
6,198,870,462 6,894,692,231
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5 6
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30 10 22 1 10 21
149,341,744 140,529,987
0
557,477,457 0
276,786,773
983,605,974 1 718,339,587
1,586 377,943,254
1,236,812,828 1
1,793.86
17,469,193 19,726,409
5 6
29 10 21 30 10 23
30 10 22 1 10 21
2 4
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1.0032 1.0262
(10,032 ) (10,262 )
110 21

2,434,721,180 6,892,208,716

2,434,721,180 6,892,208,716
6,892,208,716
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1 10 21

1,433,157,545
98,427,315
48,242,223,417
31,720,197,390
19,165,796,539
43,033,665,526
33,586,852
682,149,976
32,349,622
1,766,527,588
146,208,081,770
146,208,081,770

2,278,136
464,073,148
466,351,284
466,351,284

51,484,188,739

94,257,541,747
145,741,730,486
145,741,730,486
146,208,081,770
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30 10 23
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12

133 60 61

1 10 21

59,844,489,166

326,265,945
8,686,566,372

29,047,916,106
19,750,643,869
86,815,684
2,434,721,180
164,091,900
51,484,188,739

51,484,188,739
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4,180,440,950
1,669,413,650

646,896,498
1,579,508,532

8,076,259,630

31 1 22 1 10 21
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1 10 21

9,322,226,043 9,290,917,327 31,308,716
9,322,226,043 9,290,917,327 31,308,716
110 21
2.8308
(28,308 )
110 21

AUSTRALIAN 2.5 05/21/30

5,402,000.000

6,146,381.010

AUSTRALIAN 2.75 05/21/41 9,300,000.000 11,255,455.200
AUSTRALIAN 2.75 06/21/35 11,850,000.000 14,214,148.470
AUSTRALIAN 2.75 11/21/29 15,650,000.000 18,052,275.000
AUSTRALIAN 3.0 03/21/47 34,680,000.000 44,667,878.140
AUSTRALIAN 3.25 04/21/25 3,200,000.000 3,609,107.840
AUSTRALIAN 3.25 04/21/29 18,100,000.000 21,605,269.530
AUSTRALIAN 3.25 06/21/39 14,800,000.000 19,178,041.280
AUSTRALIAN 3.75 04/21/37 21,000,000.000 28,577,331.300
AUSTRALIAN 4.5 04/21/33 229,130,000.000 322,429,880.040
AUSTRALIAN 4.75 04/21/27 19,950,000.000 25,344,118.900
AUSTRALIAN 5.5 04/21/23 114,500,000.000 133,162,835.900
497,562,000.000 648,242,722.610

(37,028,564 ,040) (48,242,223,417)

37,028,564,040 48,242,223,417

(37,028,564 ,040) (48,242,223,417)
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AUST CAPITAL TERRITORY

10,700,000.000 10,697,498.980
1.25 05/22/25
AUST CAPITAL TERRITORY

6,300,000.000 6,176,160.900
1.75 10/23/31
AUST CAPITAL TERRITORY

6,800,000.000 7,160,929.040
2.25 05/22/29
NEW S WALES TREASURY CRP

14,000,000.000 13,958,514.080
1.0 02/08/24
NEW S WALES TREASURY CRP

2,480,000.000 2,559,974.790
2.0 03/20/31
NEW S WALES TREASURY CRP

21,200,000.000 23,840,038.120
3.0 03/20/28
NEW S WALES TREASURY CRP

18,700,000.000 21,128,267.930
3.0 04/20/29
NEW S WALES TREASURY CRP

15,000,000.000 16,797,436.500
3.0 05720727
NEW S WALES TREASURY CRP

28,600,000.000 33,866,492.660
5.0 08/20/24
NORTHERN TERRITORY TREAS

5,000,000.000 5,052,027.500
2.0 05/21/29
NORTHERN TERRITORY TREAS

11,000,000.000 12,696,024.000
3.5 05/21/30
QUEENSLAND 2.75 08/20/27 17,200,000.000 18,896,831.600
QUEENSLAND 3.25 07/21/28 9,500,000.000 10,866,255.800
QUEENSLAND 3.5 08/21/30 6,000,000.000 7,093,766.400
QUEENSLAND TREASURY CORP

6,700,000.000 7,488,376.940
4.25 07/21/23
QUEENSLAND TREASURY CORP

29,100,000.000 34,855,488.210
4.75 07/21/25
QUEENSLAND TREASURY CORP

47,000,000.000 57,084,056.800
5.75 07/22/24
SOUTH AUST GOVT FIN AUTH

5,600,000.000 6,187,022.240
2.75 05/24/30
SOUTH AUST GOVT FIN AUTH

2,220,000.000 2,488,704.130
3.0 05/24/28
SOUTH AUST GOVT FIN AUTH

7,300,000.000 8,095,900.020
3.0 07/20/26
SOUTH AUST GOVT FIN AUTH

8,500,000.000 9,511,729.500
3.0 09720727
TREASURY CORP VICTORIA

3,300,000.000 3,421,803.000
2.25 11/20/34
TREASURY CORP VICTORIA

21,100,000.000 22,965,974.280
2.5 10/22/29
TREASURY CORP VICTORIA

6,000,000.000 7,773,948.000
4.25 12/20/32
TREASURY CORP VICTORIA

7,500,000.000 9,664,824.000
5.5 11/17/26
TREASURY CORP VICTORIA

12,500,000.000 15,261,978.750

5.5 12/17/24
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WESTERN AUST TREAS CORP
2.0 10/24/34

3,400,000.000

3,366,244.800

WESTERN AUST TREAS CORP
2.5 07/23/24

34,000,000.000

36,104,600.000

WESTERN AUST TREAS CORP
2.75 07/24/29

7,000,000.000

7,734,011.600

WESTERN AUST TREAS CORP
3.0 10/21/26

3,100,000.000

3,437,280.000

376,800,000.000

426,232,160.570

(28,041,456,000) (31,720,197,390)
28,041,456,000 31,720,197,390
(28,041,456,000) (31,720,197,390)

AIRSERVICES AUSTRALIA
2.75 05/15/23

7,800,000.000

8,137,879.620

ASIAN DEV BANK 5.0
03709722

3,000,000.000

3,271,679.700

AUST & NZ BANKING GROUP
5.0 08/16/23

31,300,000.000

35,541,713.400

CBA 2.75 11/17/21

2,500,000.000

2,580,042.750

DEUTSCHE BAHN FIN GMBH
3.5 09/27/24

24,400,000.000

26,538,274.480

IADB 3.75 07/25/22

10,000,000.000

10,708,681.000

IBRD 2.2 02/27/24

19,900,000.000

20,689,831.000

ING BANK (AUSTRALIA) LTD
3.0 09/07/23

16,700,000.000

17,636,512.620

LANDESKREDITBANK 2.7
09705722

4,800,000.000

5,005,943.040

LANDESKREDITBANK 5.5
03729722

11,200,000.000

12,360,320.000

NAB 3.0 03/16/23

13,500,000.000

14,256,680.400

OPTUS FINANCE PTY LTD
3.25 08/23/22

7,500,000.000

7,827,750.000

OPTUS FINANCE PTY LTD
3.25 09/06/23

4,300,000.000

4,548,898.620

QUEENSLAND TREASURY CORP
1.75 08/21/31

16,390,000.000

16,247,111.980

SUNCORP-METWAY LTD 3.0
09/13/23

16,700,000.000

17,679,421.600

TRANSPOWER NEW ZEALAND
5.75 08/28/23

13,900,000.000

16,079,520.000

WESTPAC BANKING CORP
2.75 08/31/22

19,600,000.000

20,429,962.000

WESTPAC BANKING CORP
5.25 11/21/23

15,700,000.000

17,995,340.000

239,190,000.000

257,535,562.210

(17,800,519,800) (19,165,796,539)
17,800,519,800 19,165,796,539
(17,800,519,800) (19,165,796,539)

AIRPORT MOTORWAY TRUST
5.5 12/09/20

5,000,000.000

5,179,756.500
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APPLE INC 3.7 08/28/22 4,800,000.000 5,107,440.000
AUSNET SERVICES HOLDINGS

4,200,000.000 4,862,760.000
4.2 08/21/28
AUSNET SERVICES HOLDINGS

5,000,000.000 5,437,230.500
7.5 04/01/21
AUST & NZ BANKING GROUP

12,100,000.000 12,726,175.000
3.1 01/18/23
AUST & NZ BANKING GROUP

37,000,000.000 38,095,529.300
3.25 04/07/21
AUST & NZ BANKING GROUP

5,100,000.000 5,435,080.200
3.35 05/09/23
AUSTRALIAN CATHOLIC UNI

8,000,000.000 9,048,769.600
3.7 08/03/27
AUSTRALIAN PRIME PROPERT

15,900,000.000 16,903,406.070
3.75 05/22/24
BANK OF MONTREAL 2.1

9,750,000.000 9,805,575.000
07/17/24
BANK OF MONTREAL 3.2

16,800,000.000 17,796,458.400
09/07/23
BPCE SA 1.8 09/11/24 12,000,000.000 11,926,429.920
CBA 3.2 08/16/23 7,300,000.000 7,767,119.700
EDITH COWAN UNIVERSITY

8,500,000.000 9,209,535.800
3.0 04711729
ETSA UTILITIES FINANCE

5,400,000.000 5,796,982.080
3.5 08/29/24
FBG FINANCE PTY LTD 3.75

4,400,000.000 4,478,574.760
08/07/20
FBG FINANCE PTY LTD 3.75

18,600,000.000 20,338,861.920
09/06/24
FONTERRA COOPERATIVE GRP

7,400,000.000 7,787,060.700
4.5 06/30/21
GENERAL PROPERTY TRUST

20,500,000.000 21,814,898.700
3.591 11/07/23
GPT RE LTD 3.673

5,700,000.000 6,122,149.410
09/19/24
GPT WHL OFFICE FD NO1

1,000,000.000 1,020,156.200
2.525 01/12/26
HSBC HOLDINGS PLC

21,300,000.000 22,168,215.690
02/16/24
INTEL CORP 4.0 12/01/22 8,300,000.000 8,945,740.000
JOHN DEERE FINANCIAL LTD

8,000,000.000 7,983,481.120
1.75 10/04/24
MACQUARIE UNIVERSITY 3.5

2,500,000.000 2,836,223.000
09/07/28
MITSUBISHI UFJ FIN GRP

10,000,000.000 9,962,870.000
2.078 10/01/24
NAB 2.15 06/19/24 4,700,000.000 4,819,776.680
NAB 2.9 02/26/24 8,500,000.000 8,982,596.850
NAB 3.0 02/10/23 25,000,000.000 26,275,785.000
NAB 3.0 05/12/21 29,800,000.000 30,536,060.000
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NISSAN FIN SERVICES AU
3.0 03/03/20

22,500,000.000

22,608,585.000

NISSAN FIN SERVICES AU
3.0 03/22/21

3,600,000.000

3,661,814.520

PACCAR FINANCIAL PTY LTD
2.1 06/13/23

3,500,000.000

3,552,500.000

PACCAR FINANCIAL PTY LTD
3.0 09/13/22

6,600,000.000

6,880,518.480

PLACES FOR PEOPLE TREAS
4.0 08/22/22

6,300,000.000

6,516,118.980

RABOBANK NEDERLAND/AU
3.25 01/25/23

13,700,000.000

14,453,327.380

SCENTRE GROUP TRST 1 4.5
09/08/21

6,000,000.000

6,259,800.000

STOCKLAND TRUST 4.5
11/23/22

14,900,000.000

16,024,315.260

SUMITOMO MITSUI FINL GRP
3.604 03/07/23

10,300,000.000

10,836,630.000

SUNCORP-METWAY LTD 3.5
04/12/21

20,000,000.000

20,592,698.000

TELSTRA CORP LTD 2.9
04/19/21

8,700,000.000

8,878,350.000

TORONTO-DOMINION BANK
2.05 07/10/24

16,500,000.000

16,608,075.000

TOYOTA FINANCE AUSTRALIA
3.1 05/19/22

13,700,000.000

14,265,125.000

UBS AG AUSTRALIA 3.25
03/08/23

12,300,000.000

12,969,735.000

UNITED ENERGY DISTRIBUTI
3.85 10/23/24

6,900,000.000

7,559,021.070

UNIVERSITY OF MELBOURNE
4.25 06/30/21

4,900,000.000

5,150,780.040

VICTORIA POWER NETWORKS
4.0 08/18/27

4,500,000.000

5,068,333.350

WESTPAC BANKING CORP
2.25 08/16/24

5,400,000.000

5,558,880.960

WESTPAC BANKING CORP 3.1
06/03/21

8,500,000.000

8,753,069.650

WESTPAC BANKING CORP
3.125 10/27/22

5,900,000.000

6,182,610.000

WESTPAC BANKING CORP 3.2
03/06/23

9,400,000.000

9,949,006.060

WESTPAC BANKING CORP
3.25 11/16/23

5,800,000.000

6,198,110.840

WSO FINANCE PTY LTD 4.5
03731727

9,200,000.000

10,555,935.560

551,650,000.000
(41,053,793,000)

578,254,038.250
(43,033,665,526)

41,053,793,000
(41,053,793,000)

43,033,665,526
(43,033,665,526)
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142,161,882,872

(142,161,882,872)
12 33.10 100.00
30 21.76
18 13.15
53 29.53

62/108



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

1 10 31

7,167,898,014

9,356,595

7,158,541,419

6,906,852,126

1.0364

1 10 31

146,502,236,446

210,097,322

146,292,139,124

51,139,521,021

2.8606
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26 1,198,457,447,167
865 13,922,418,811,581
39 108,717,437,174
171 1,273,596,816,603

1,101

16,503,190,512,525
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33 34
2018 3 31 2019 3 31

49,071,217 41,087,475

12,083,824 18,773,228

153,518

11,769,015 12,438,085

4,574,225 3,295,109

341,689 327,064

59,526 56,925

569,431 573,874

427,238 491,914

78,896,169 77,197,195

1,643,826 1,461,316

1 1,156,953 1 1,096,916

1 476,504 1 364,399
10,368

1,934,700 2,411,540

1,026,319 885,545

904,389 1,522,040

3,931 3,931

60 23

8,270,313 9,269,808

1,721,433 1,611,931

3,229,196 4,499,196

1,518,725 1,312,328

1,699,533 1,748,459

101,425 97,892

11,848,840 13,142,665

90,745,010 90,339,861
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33 34
2018 3 31 2019 3 31
1,003,550 2,183,889
5,081,728 5,697,942
1,031 1,053
57,275 48,968
4,629,133 4,883,723
394,288 764,196
7,711,038 6,724,986
5,153,972 3,341,238
1,660,259 576,632
1,393,911 1,344,466
49,986 48,609
156,587
22,211,034 19,917,766
1,637,133 1,895,158
199,026 177,851
1,836,160 2,073,009
24,047,195 21,990,776
2,000,000 2,000,000
19,552,957 19,552,957
2,428,478 2,428,478
17,124,479 17,124,479
44,349,855 45,949,372
123,293 123,293
44,226,562 45,826,079
24,580,000 31,680,000
300,000
200,000
19,146,562 14,146,079
65,902,812 67,502,329
795,002 846,755
795,002 846,755
66,697,815 68,349,085
90,745,010 90,339,861
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33 34
2017 4 1 2018 4 1
2018 3 31 2019 3 31
84,705,447 84,812,585
19,124,427 16,483,356
1,217,672 1,235,553
117,586 113,622
105,165,133 102,645,117
37,242,284 36,100,556
379,873 387,028
1,485 375
23,944,438 24,389,003
10,677,166 9,956,757
13,267,272 14,432,246
1,073,938 936,075
1,215,963 1,254,114
48,704 47,007
947,411 978,185
64,331 63,558
22,412 22,877
133,104 142,485
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