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2098A (2020128 7 H) 4,218 10 3.0 251. 40 2.7 99.2 69, 191
210HA (20214 1 B 5 H) 4,320 10 2.7 257. 46 2.4 98.0 69, 143
21158 (20212 H 5 H) 4, 326 10 0.4 258. 21 0.3 98.9 67, 409
2128A (2021 %= 3 B 5 H) 4, 401 10 2.0 263. 59 2.1 98. 8 67, 058
21380 (2021%£ 4 B 5 H) 4,399 10 0.2 264. 65 0.4 97.6 65, 648
2148 (2021£5 B 6 H) 4, 447 10 1.3 267. 96 1.3 98. 6 65, 385
21580 (2021£ 6 B 7 H) 4, 456 5 0.3 268. 88 0.3 99.2 64, 377
216HA (20217 B 5 H) 4, 409 5 A0.9 266. 89 N0 7 98.9 61, 855
217HA (2021 %£ 8 H 5 H) 4,335 5 Al 6 263. 15 Al 4 99.2 59, 878
218HA (2021 £ 9 H 6 H) 4, 351 5 0.5 264. 58 0.5 99.2 59, 125
21988 (2021108 5 H) 4, 247 5 AN2. 3 258. 56 N2. 3 99.0 56, 764
220HA (2021E11H 5 H) 4,309 5 1.6 263. 43 1.9 99.0 56, 202
2215 (2021£12B 6 H) 4,097 5 N4 8 251. 20 YAV NG} 98.9 52, 466
2228A (20224 1 HE 5 H) 4, 321 5 5.6 264. 91 5.5 98. 1 54, 779
223HA (20222 B 7 H) 4,132 5 ANA4. 3 253. 38 N4 3 99.3 51,712
2248R (20223 B 7 H) 4,219 5 2.2 260. 17 2.7 99.1 52, 284
225HA (2022 4 B 5 H) 4,451 5 5.6 275. 21 5.8 99.4 54,190
226HA (20225 B 6 H) 4,330 5 AN2.6 268. 31 AN2. 5 99.0 51, 593
227HA (20226 H 6 H) 4,379 5 1.2 272. 17 1.4 98.9 51, 654
228HA (20227 B 5 H) 4,210 5 A3 7 267.78 Al 6 98.9 49, 020
22987 (2022 8 H 5 H) 4,354 5 3.5 272. 27 1.7 98. 8 49, 888
230HA (2022 9 H 5 H) 4, 401 5 1.2 275.49 1.2 98.9 49,938
231HA (2022108 5 H) 4, 289 5 AN2. 4 269. 63 A2. 1 99.0 47,996
23288 (2022E11HB 7 H) 4,288 5 0.1 270. 54 0.3 99. 1 47,594
233HA (2022E12B 5 H) 4, 263 5 A0. 5 269. 06 AN0. 6 98.9 47,034
234HA (2023 1 B 5 H) 4,115 5 A3. 4 259. 70 A3.5 98. 8 45, 146
235HA (2023FE 2 H6 H) 4,288 5 4.3 270. 33 4.1 99.0 46, 692
236HA (20233 H6 H) 4, 201 5 A9 265. 43 Al.8 99.0 45,418
237HA (2023 4 B 5 H) 4,202 5 0.1 266. 08 0.2 99.0 44,910
238HA (20235 B 8 H) 4,293 5 2.3 272.13 2.3 98. 8 45, 502
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2022%F11H 7 H 4, 288 - 270. 54 - 99.1

2523388 1MAX 4, 269 AN0. 4 269. 03 AN0. 6 98.7
(A )

2022€12A 5 H 4, 268 A0. 5 269. 06 N0. 6 98.9
(8 B)

2022€12B 5H 4,263 - 269. 06 - 98.9

5E2348A 12A% 4,077 N4, 4 257. 07 N4 5 98.6
(A )

20231 B5H 4,120 N34 259.70 N3.5 98.8
(8 B)

20231 B5H 4,115 - 259.70 - 98.8

2523588 1AX 4, 289 4.2 270. 37 4.1 98.7
(58 =)

202352 H6H 4,293 4.3 270. 33 4.1 99.0
(58 )

202352 H6H 4, 288 - 270. 33 - 99.0
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(A )
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20234 B 5H 4,202 - 266. 08 - 99.0

252388 48K 4,180 A0. 5 264. 59 N0. 6 98.8
(A )

20235 A8 H 4, 298 2.3 272.13 2.3 98.8
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AAI Ltd.
3.269% due 10/06/2042 AUD
APPF Commercial Finance Pty Ltd.
3.600% due 11/11/2031

Bank of America Corp.

2.572% due 10/20/2032 $
Barclays PLC

1.325% due 05/20/2027 AUD
Commonwealth Bank of Australia
1.395% due 08/20/2031

Credit Agricole S.A.

4.400% due 07/06/2027

Credit Suisse Group AG

3.091% due 05/14/2032 $
Deutsche Bank AG

3.750% due 01/30/2023
GAIF Bond Issuer Pty Ltd.
1.900% due 12/14/2028
Goldman Sachs Group, Inc.
3.102% due 02/24/2033 $
3.600% due 05/16/2023 AUD
GPT Wholesale Office Fund No.1
3.222% due 11/05/2031

HSBC Holdings PLC

2.251% due 11/22/2027 $
2.633% due 11/07/2025
ICPF Finance Pty Ltd.
2.725% due 10/11/2030

AUD

AUD

wimie
i )

1,000 AUD
1,400

900
3,500

700

700
1,000
3,100
2,300

900
1,000

900

900
1,600

1,300

Industrial & Commercial Bank of China Ltd.

1.082% due 03/29/2022

JPMorgan Chase & Co.

2.963% due 01/26/2033 $
Jyske Realkredit A/S

1.500% due 10/01/2053 DKK
Kreditanstalt fuer Wiederaufhau
2.150% due 08/25/2025 AUD
4.000% due 02/27/2025
Landwirtschaftliche Rentenbank
4.250% due 01/09/2025

Lloyds Banking Group PLC

4.000% due 03/07/2025

4.582% due 12/10/2025 $
National Australia Bank Ltd.

1.780% due 11/18/2030 AUD
NatWest Group PLC

2.875% due 09/19/2026 GBP
4.269% due 03/22/2025 $
Nordea Kredit Realkreditaktieselskab
1.500% due 10/01/2053 DKK
Nykredit Realkredit A/S

1.000% due 10/01/2050

1.500% due 10/01/2063

QBE Insurance Group Ltd.

7.500% due 11/24/2043 $
Realkredit Danmark AIS

1.000% due 10/01/2050 DKK
Santander UK Group Holdings PLC
2.920% due 05/08/2026 GBP
Standard Chartered PLC

2.800% due 06/28/2025 AUD

Sumitomo Mitsui Financial Group, Inc.
1.332% due 03/29/2022
4.436% due 04/02/2024 $

BlueScope Finance Americas LLC
4.625% due 05/26/2023

2,500
900
1,296

6,900
4,300

3,000

800
200

500

100
400

4,900

53,248
5,672

1,800
2,480

200
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1,800
1,600

65,615

2,000

R fif

(i : ]

IR A AL 96.7%
1 OR35S 21.4%

1,014
1,365
1,175
3,500

696

735
1,308
3,168
2117

1,222
1,027

861

1,196
2,065

1,206
2,501
1,221

28

6,928
4,564

3,198

833
290

505

187
570

21

9,803
1,080

2,649
458
3n

2,531

1,801
2,296

2,830
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GE Capital Australia Funding Pty Ltd.
5.500% due 08/08/2022 AUD 1,300 AUD 1,328
Incitec Pivot Finance LLC
3.950% due 08/03/2027 $ 4,400 6,321
Marriott International, Inc.
2.850% due 04/15/2031 600 789
Pacific National Finance Pty Ltd.
4.750% due 03/22/2028 2,400 3,447
Qantas Airways Ltd.
7.750% due 05/19/2022 AUD 400 406
Sydney Airport Finance Co. Pty Ltd.
3.375% due 04/30/2025 $ 200 282
3.625% due 04/28/2026 300 429
3.900% due 03/22/2023 480 676
Transurban Finance Co. Pty Ltd.
2.000% due 08/28/2025 EUR 400 644
4.125% due 02/02/2026 $ 5100 7,459
Volkswagen Financial Services Australia Pty Ltd.
1.361% due 09/14/2022 AUD 500 502
WestConnex Finance Co. Pty Ltd.
3.150% due 03/31/2031 500 457
25,570
AT&T, Inc.
1.315% due 09/19/2023 500 505
Santos Finance Ltd.
4.125% due 09/14/2027 $ 6,500 9,210
Woodside Finance Ltd.
3.650% due 03/05/2025 2,400 3,401
3.700% due 09/15/2026 610 870
4.500% due 03/04/2028 980 1,447
15,433
HEBFS AR ___ 106618
(ESCfS B AUD 103,992)
PR EIRURH RS 0.0%
Fannie Mae
1.288% due 09/01/2044 49 69
6.000% due 08/01/2026 33 50
6.000% due 04/26/2043 19 28
6.000% due 02/25/2044 14 pal
6.000% due 07/26/2044 74 13
Freddie Mac
1.981% due 08/01/2035 4 6
2.021% due 09/01/2035 3 4
Small Business Administration
5.090% due 10/01/2025 14 20
SKEBURBIEET 31
(XS AUD 274)

Alternative Loan Trust

0.807% due 07/25/2046 18 2%
0.831% due 11/20/2035 4 56
American Home Mortgage Investment Trust

2.034% due 09/25/2045 2 2
Apollo Trust

1.665% due 07/13/2043 AUD 471 471
Atlas Funding PLC

1.228% due 07/25/2058 GBP 185 343
Bear Stearns Adjustable Rate Mortgage Trust

2.710% due 01/25/2035 $ 3 4
Bluestone Prime Trust

0.760% due 06/21/2053 AUD 2,556 2,831
CIT Mortgage Loan Trust

1.637% due 10/25/2037 $ 17 24
Citigroup Mortgage Loan Trust

2.371% due 03/25/2034 3 5
2.770% due 08/25/2035 44 62

LiliEa ) IR

(€IS DENC TS D)
Countrywide Home Loan Mortgage Pass-Through Trust
2.695% due 11/26/2034 $ 19 AUD 27
Equity One Mortgage Pass-Through Trust
0.827% due 07/25/2034 7,533 10,157
First Franklin Mortgage Loan Trust
0.347% due 11/26/2036 159 207
Firstmac Mortgage Funding Trust
1.491% due 12/10/2044 AUD 1,904 1914
Firstmac Mortgage Funding Trust No.4
0.748% due 10/24/2052 1,656 1,645
1.067% due 03/08/2049 265 266
1.215% due 01/17/2051 2,114 2,128
1.263% due 01/16/2052 375 376
1.317% due 03/08/2043 1,300 1,304
Freddie Mac Structured Pass-Through Certificates
1.288% due 02/25/2045 $ 139 194
1.304% due 10/25/2044 81 114
1.504% due 07/25/2044 32 46
FWD Securitization Trust
2.240% due 01/25/2050 598 820
GreenPoint Mortgage Funding Trust
0.727% due 11/26/2045 17 21
GSR Mortgage Loan Trust
2.908% due 09/25/2035 86 120
IDOL Trust
1.478% due 03/24/2047 AUD 538 541
IndyMac INDX Mortgage Loan Trust
0.567% due 09/25/2048 $ 4 54
0.607% due 05/25/2046 10 14
0.667% due 07/25/2035 n 14
Interstar Millennium Trust
0.437% due 03/27/2038 AUD 37 34
Kingfisher Trust
1.089% due 11/24/2048 1,543 1,654
La Trobe Financial Capital Markets Trust
0.815% due 01/14/2053 1,590 1,580
1.385% due 02/11/2061 1,316 1322
Liberty
1.261% due 10/10/2049 1,225 1,226
Liberty PRIME
0.765% due 11/25/2052 881 876
Long Beach Mortgage Loan Trust
0.747% due 10/26/2034 $ 145 194
0.807% due 08/25/2033 1972 2,668
Luminent Mortgage Trust
0.357% due 12/25/2036 31 4y
0.587% due 10/25/2046 16 2
Medallion Trust
1.300% due 01/21/2052 AUD 1714 1,731
1.405% due 02/18/2048 1,762 1,780
Merrill Lynch Mortgage Investors Trust
1.799% due 02/25/2033 $ 8 n
2.331% due 05/25/2033 10 13
Mill City Mortgage Loan Trust
2.750% due 08/25/2058 748 1,038
Morgan Stanley Asset-Backed Securities Capital I, Inc. Trust
0.297% due 10/25/2036 585 513
National RMBS Trust
1.280% due 12/20/2047 AUD 723 730
New Residential Mortgage Loan Trust
2.750% due 07/26/2058 $ 1,316 1,817
2.750% due 11/25/2059 1,510 2,096
3.500% due 10/26/2059 405 573
4.500% due 05/25/2058 1,439 2,074

Nomura Asset Acceptance Corporation Alternative Loan Trust

2.396% due 10/25/2035 82 9
OBX Trust
0.837% due 06/25/2057 70 9%

Pepper I-Prime Trust

1.204% due 11/23/2049 AUD 1,230 1,230
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Pepper Residential Securities Trust No.20
1.213% due 09/16/2059 AUD 1,045 AUD 1,048
Pepper Residential Securities Trust No.22
1.171% due 06/20/2060 $ 422 582
Pepper Residential Securities Trust No.23
1.087% due 08/18/2060 440 607
Pepper Residential Securities Trust No.24
1.037% due 11/18/2060 126 174
Pepper Residential Securities Trust No.25
1.054% due 03/12/2061 157 216
1.295% due 03/12/2061 AUD 661 664
Polaris PLC
1.094% due 12/23/2058 GBP 682 1,259
Progress Trust
0.810% due 07/20/2046 AUD 885 885
0.965% due 07/22/2045 481 482
1.240% due 02/21/2048 1,352 1,383
REDS Trust
1.369% due 06/24/2044 208 208
RedZed Trust
0.815% due 06/09/2053 1,591 1,692
RESIMAC Bastille Trust
0.961% due 12/05/2059 $ 387 533
1.041% due 09/05/2057 245 337
RESIMAC Premier
0.826% due 07/10/2052 910 1,251
1.161% due 02/10/2051 AUD 1413 1,418
1.315% due 02/07/2052 1113 1121
Sapphire XXIIl Trust
1.680% due 05/21/2062 985 993
Securitised Australian Mortgage Trust
0.790% due 02/20/2046 811 813
Structured Asset Mortgage Investments Il Trust
0.627% due 05/25/2048 $ 25 13

Structured Asset Securities Corporation Mortgage Loan Trust

1.192% due 11/25/2035 2,459
1.606% due 04/25/2035 30 4
Superannuation Members Home Loan Securitisation Fund
1.187% due 04/27/2048 AUD 760 761
TORRENS Trust

1.335% due 02/18/2048 675 662
Towd Point Mortgage Trust

1.187% due 05/25/2058 $ 1217 1,766
1.187% due 10/25/2069 951 1317
2.900% due 10/25/2059 1,543 2,145
Triton Bond Trust

0.715% due 02/09/2053 AUD 2300 2,285
WaMu Mortgage Pass-Through Certificates Trust

0.707% due 11/25/2045 $ 38 52
0.727% due 12/25/2045 128 180
0.864% due 04/25/2047 28 37
2.580% due 06/25/2033 5 7
Westpac Securitisation Trust

0.790% due 07/21/2045 AUD 355 365
0.805% due 01/18/2047 1,088 1,089
=7 VA 75,557
(R i AUD 75,610)

Cairn CLO Ill DAC

0.650% due 10/20/2028 EUR 404 626
Driver Australia Six Trust

0.910% due 12/21/2027 AUD 679 679
Flexi Asset-Backed Securities Trust

0.915% due 04/14/2025 892 893
Grosvenor Place CLO BV

0.720% due 10/30/2029 EUR 704 1,090
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Pepper SPARKZ Trust No.3
1.085% due 08/17/2028 AUD 1,032 AUD 1,034
REBRAFER 4322
(B RAT AUD 4,345)
Asian Development Bank
3.750% due 03/12/2025 4,200 4,433
Australia Government Bond
2.750% due 06/21/2035 5,500 5,804
2.750% due 05/21/2041 14,300 14,764
3.000% due 03/21/2047 6,300 6,737
3.250% due 06/21/2039 12,700 14,100
Australian Capital Territory
1.750% due 05/17/2030 1,500 1,422
1.750% due 10/23/2031 6,900 6,415
BNG Bank NV
1.900% due 11/26/2025 2,500 2478
3.250% due 07/15/2025 3,900 4,050
3.500% due 07/19/2027 5,500 5,787
CPPIB Capital, Inc.
1.500% due 06/23/2028 1,500 1,408
Eurofima fuer die Fil von

Eisenbahnmaterial
3.350% due 05/21/2029 4,500 4,683
European Investment Bank
2.900% due 10/17/2025 7,600 7,836
Bank for &

4.250% due 06/24/2025 8,200 8,813
International Finance Corp.
1.250% due 02/06/2031 3,700 3,263
4.000% due 04/03/2025 4,100 4,363
Kommunalbanken AlS
1.900% due 01/19/2027 6,000 5,867
3.000% due 12/09/2026 4,800 4,936
4.250% due 07/16/2025 2,000 2,143
5.250% due 07/15/2024 8,900 9,641
Nederlandse Waterschapshank NV
5.250% due 04/18/2024 7,000 7,544
New South Wales Treasury Corp.
1.500% due 02/20/2032 3,100 2,819
2.000% due 03/08/2033 500 470
2.500% due 11/22/2032 2,700 2,691
2.750% due 11/20/2025 5,000 7,873
3.000% due 03/20/2028 700 730
3.000% due 02/20/2030 9,800 10,229
4.000% due 05/20/2026 2,400 2,596
Northern Territory Treasury Corp.
2.000% due 05/21/2029 4,600 4477
3.500% due 05/21/2030 13,500 14,497
4.100% due 11/21/2042 700 762
Province of Alberta Canada
3.600% due 04/11/2028 2,000 2,083
Province of British Columbia Canada
4.250% due 11/27/2024 3,200 3,405
Province of Ontario
3.100% due 08/26/2025 4,800 5,052
3.500% due 01/27/2027 900 937
Queensland Treasury Corp.
1.500% due 08/20/2032 3,200 2,892
3.250% due 07/21/2026 30,900 32,504
4.200% due 02/20/2047 4,200 5,052
4.750% due 07/21/2025 3,400 3,721
South Australian Government Financing Authority
1.750% due 06/24/2034 12,100 10,827
3.000% due 05/24/2028 3,200 3,337
Tasmanian Public Finance Corp.
2.250% due 01/22/2032 1,100 1,060
Treasury Corp. of Victoria
1.500% due 09/10/2031 9,900 9,033

TR Wil
(L 1) CHAL T
2.250% due 09/15/2033 AUD 1,00 AUD 1,054
4.250% due 12/20/2032 2,500 2,895
Western Australian Treasury Corp.
3.000% due 10/21/2026 500 521
3.000% due 10/21/2027 10,000 10,442
V7Y URER 268,452
(EFRIA AUD 271,842)
EIIEESS 5.3%
Australia and New Zealand Banking Group Ltd.
(0.220%) due 03/01/2022 2,798 2,798
0.005% due 03/01/2022 $ 10 14
Bank of Nova Scotia
0.005% due 03/01/2022 2 4
BNP Paribas Bank
(0.740%) due 03/01/2022 DKK 520 108
(0.340%) due 03/01/2022 ¥ 24 0
(0.300%) due 03/01/2022 SEK 2 0
(0.220%) due 03/01/2022 AUD 1,308 1,308
0.005% due 03/01/2022 $ 401 563
0.070% due 03/01/2022 NOK 1 0
0.150% due 03/01/2022 NZD 64 59
3.950% due 03/01/2022 IAR 248 2
Brown Brothers Harriman & Co.
0.005% due 03/01/2022 $ 0 1
Citibank N.A.
0.005% due 03/01/2022 517 73
DBS Bank Ltd.
0.005% due 03/01/2022 103 142
HSBC Bank PLC
(0.780%) due 03/01/2022 EUR 16 25
0.090% due 03/01/2022 GBP 0 1
JPMorgan Chase Bank N.A.
0.005% due 03/01/2022 $ n7 162
MUFG Bank Ltd.
(0.340%) due 03/01/2022 ¥ 23 0
Royal Bank of Canada
0.005% due 03/01/2022 $ 1,030 1419
Sumitomo Mitsui Banking Corp.
(0.780%) due 03/01/2022 EUR 34 53
(0.340%) due 03/01/2022 ¥ 15 0
0.005% due 03/01/2022 $ 1616 2,226
0.090% due 03/01/2022 GBP 1 1
Sumitomo Mitsui Trust Bank Ltd.
(0.780%) due 03/01/2022 EUR 1 1
(0.340%) due 03/01/2022 ¥ 1 0
0.005% due 03/01/2022 $ 7 106
0.090% due 03/01/2022 GBP 4 1
9,723

(0.118%) due 03/28/2022 ¥ 530,000 6,342
(0.117%) due 03/22/2022 860,000 10,290

16,632
SRR et 2635
(ERFRfEAUD 26,943)
B ITRE SR 96.7% AUD 481,615
(R AuD 483,006)
SRRRAERR 0.0%
ERIREE 213 7L 37 A, 218
A AUD (2,820)
ZOMORESLCAM MWD 33% 16,459

MR 100.0%

AUD 498,292
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Banco Santander S.A.
1.584% due 01/19/2023
Barclays PLC

2.212% due 06/26/2024
3.250% due 06/26/2024
BNP Paribas S.A.
1.795% due 09/03/2027
Citigroup, Inc.

3.750% due 10/27/2023
Commonwealth Bank of Australia
1.862% due 09/10/2030

Credit Agricole S.A.

4.400% due 07/06/2027

Credit Suisse AG

1.230% due 05/26/2023

DBS Group Holdings Ltd.

1.645% due 03/16/2028

Deutsche Bank AG

1.475% due 01/30/2023

GAIF Bond Issuer Pty Ltd.

1.900% due 12/14/2028

Goldman Sachs Group, Inc.
1.620% due 05/02/2024

3.600% due 05/16/2023

HSBC Holdings PLC

1.178% due 02/16/2024
Landwirtschaftliche Rentenbank
4.250% due 01/09/2025
Lendlease Finance Ltd.
3.400% due 10/27/2027
Lloyds Banking Group PLC
4.000% due 03/07/2025
4.250% due 11/22/2027
National Australia Bank Ltd.
1.780% due 11/18/2030
Nykredit Realkredit A|S
1.000% due 10/01/2050

AUD

DKK

Aurizon Network Pty Ltd.
2.900% due 09/02/2030

4.000% due 06/21/2024
Brishane Airport Corp. Pty Ltd.
3.900% due 04/24/2025

AUD

CNH Industrial Capital Australia Pty Ltd.

1.750% due 07/08/2024
Downer Group Finance Pty Ltd.
3.700% due 04/29/2026

GE Capital Australia Funding Pty Ltd.

5.500% due 08/08/2022

Holcim Finance Australia Pty Ltd.
3.500% due 06/16/2022

Incitec Pivot Ltd.

4.300% due 03/18/2026

Pacific National Finance Pty Ltd.
3.700% due 09/24/2029

Qantas Airways Ltd.

4.400% due 10/10/2023

7.750% due 05/19/2022

Transurban Queensland Finance Pty Ltd.

3.250% due 08/05/2031

LR

<

1)

1,400 AUD

750
3,000

3,800
3,500
2,800
3,000
3,200
2,400
6,700
1,000

4,000
5,500

2,000
500
1,900

700
6,600

500

198

54,044

1,500
3,100

500

2,900
1,900
3,700
2,500
3,100

1,500
500

Volkswagen Financial Services Australia Pty Ltd.

1.200% due 04/08/2024
1.400% due 08/25/2025
3.100% due 04/17/2023
WestConnex Finance Co. Pty Ltd.
3.150% due 03/31/2031

900
3,600

2,400

R

G )

1413

175
3,068

3,561
3,612
2,836
3,161
3,230
240
6,731

)

4,076
5,651

2,010
533
1,863

729
6,933

505

1,353
3,204

512

491
2,983
1,941
3,708
2,585
2,956

1,851
507

744
1,669
862
3,669

2,195
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WSO Finance Pty Ltd.
4.500% due 03/31/2027 AUD 1,200 AUD 1,283
32,213
AT&T, Inc.
4.600% due 09/19/2028 3,400 3,657
DBNGP Finance Co. Pty Ltd.
4.225% due 05/28/2025 2,700 2,818
Network Finance Co. Pty Ltd.
2.579% due 10/03/2028 800 765
Origin Energy Finance Ltd.
2.650% due 11/11/2027 2,500 2,391
Verizon Communications, Inc.
2.350% due 03/23/2028 2,600 2,464
12,085
HEpEaT 98342
(ERASHEAT AUD 99,149)
DK IR 53R8H 0.0%
Fannie Mae
0.587% due 06/25/2029 $ 1 2
KEBRHRBIR AR 2
(BRIl AUD 2)

'E—7— Va4 3.1%

Countrywide Home Loan Mortgage Pass-Through Trust

0.847% due 02/25/2035 n 15
0.867% due 02/25/2035 n 15
CS First Boston Mortgage-Backed Pass-Through Certificates
2.103% due 07/25/2033 7 "
Freddie Mac Structured Pass-Through Certificates

1.504% due 07/25/2044 8 12
Greenpoint Mortgage Pass-Through Certificates

2.459% due 10/25/2033 9 12
Medallion Trust

1.410% due 03/21/2044 AUD
Merrill Lynch Mortgage Investors Trust
1.799% due 02/25/2033 $ 3 3
Pepper I-Prime Trust

1,369 1,375

0.815% due 01/22/2053 AUD 1,025 1,022
Progress Trust

1.655% due 06/18/2044 1,384 1,386
=5 —VAFAR 3,851
(ESBAI AUD 3,840)

BNG Bank NV

3.500% due 07/19/2027 3,100 3,262
Kommunalbanken A/S

3.000% due 12/09/2026 3,600 3,701
Treasury Corp. of Victoria

4.250% due 12/20/2032 2,000 2,316
Western Australian Treasury Corp.

3.000% due 10/21/2026 5,800 6,049
3.250% due 07/20/2028 200 212
V77UV ieEt 15,540
(ESCfS BRAH AUD 14,847)

Australia and New Zealand Banking Group Ltd.

(0.220%) due 03/01/2022 1,998 1,998
0.005% due 03/01/2022 $ 1 1
BNP Paribas Bank

(0.740%) due 03/01/2022 DKK 6 1
(0.340%) due 03/01/2022 ¥ 19 0
(0.220%) due 03/01/2022 AUD 934 934
0.005% due 03/01/2022 $ 33 45
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Citibank N.A.
0.005% due 03/01/2022 42 59
DBS Bank Ltd.
0.005% due 03/01/2022 $ 8 AUD 12
HSBC Bank PLC
(0.780%) due 03/01/2022 EUR 1 2
JPMorgan Chase Bank N.A.
0.005% due 03/01/2022 $ 10 13
MUFG Bank Ltd.
(0.340%) due 03/01/2022 ¥ 18 0
Royal Bank of Canada
0.005% due 03/01/2022 85 n7
Sumitomo Mitsui Banking Corp.
(0.780%) due 03/01/2022 EUR 2 3
(0.340%) due 03/01/2022 ¥ 12 0
0.005% due 03/01/2022 $ 133 183
Sumitomo Mitsui Trust Bank Ltd.
(0.340%) due 03/01/2022 ¥ 1 0
0.005% due 03/01/2022 $ 6 9

3,377
SRRLS Arat _33n
(ESCfS BRAT AUD 3,377)
P AEF ST 99.5% AUD 121,112
(AR EATAUD 121,215)
DRRIRA R 0.1%
[LraS T E Sl A 62
7 In. WUEEAUD 0)
ZOMOEEB I CAMAFE04% 555
PR 100.0% AuD 121,729





