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5

F filiEE 35+ ) BA

k% (82.8%)

F—RNSU7 (73.1%)

#® (73.1%)

AMP, Ltd.(a).(b)
1,000,000 1.89% due 12/01/27
2,000,000 2.83% due 11/15/28

Ampol, Ltd.(a),(b)

500,000 3.58% due 12/02/81

1,500,000 3.75% due 12/09/80

Aurizon Finance Pty, Ltd.(a)
1,000,000 3.00% due 03/09/28
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366,855
22,204

3,120,408

487,793
78,746
61,638
61,242
36,367
11,483
11,299

5,043

753,611

2,366,797

1,703,050
607,102
66,448
(11,748)

2,364,852

(3,690,945)
(691,233)
408,739
(297)

(3,973,736)

(1,608,884)

757,913

EE'I
i
]

1,944,871

1,501,020
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AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD
AUD

AUD
AUD

AUD

AUD

AUD

AUD

AUD

1,000,000

1,500,000
750,000

1,000,000

1,000,000

40,406

500,000

2,500,000

10,000

500,000

7,500

27,009

500,000

500,000

1,000,000

4,000,000

1,350,000

2,000,000

2,250,000
1,000,000

500,000
20,000

500,000

20,000

2,000,000

500,000

1,000,000

Aurizon Network Pty, Ltd.(a)

2.90% due 09/02/30

AusNet Services Holdings Pty, Ltd.(a)
3.17% due 10/06/80

4.30% due 03/30/28

Australia Pacific Airports Melbourne Pty, Ltd.(a)

3.76% due 11/25/31

Australian Prime Property Fund Retail(a)
3.75% due 05/22/24

Australian Unity, Ltd.(b)

2.07% due 12/15/24

Bank of Queensland, Ltd.(a),(b)

1.83% due 05/19/32

Brisbane Airport Corp. Pty, Ltd.(a)
4.50% due 12/30/30

Centuria Capital No 2 Fund(a),(b)
4.32% due 04/20/26

ClearView Wealth, Ltd.(b)

6.01% due 11/05/30

Commonwealth Bank of Australia(b)
2.98% due 06/15/29

Crown Resorts, Ltd.(a),(b)

4.15% due 04/23/75

Insurance Australia Group, Ltd.(a),(b)
2.60% due 12/15/36

Liberty Financial Pty, Ltd.(b)

2.61% due 03/17/25

Llitst Finance Pty, Ltd.(a)

2.85% due 06/28/30

National Australia Bank, Ltd.(a),(b),(c)
4.07%

New Terminal Financing Co. Pty, Ltd.(b)
1.52% due 07/12/24

Omni Bridgeway, Ltd.(a),(b)

5.43% due 12/22/22

Pacific National Finance Pty, Ltd.
3.80% due 09/08/31(a)

5.40% due 05/12/27

Peet, Ltd.

5.08% due 09/30/26(a),(b)

4.72% due 10/05/22(b)

Qantas Airways, Ltd.(a)

3.15% due 09/27/28

Qube Holdings, Ltd.(b)

3.97% due 10/05/23

Resolution Life Australasia, Ltd.(a),(b)
3.45% due 12/09/35

SEEK, Ltd.(a).(b)

3.88% due 06/20/26

Shopping Centres Australasia Property Retail Trust(a)

2.45% due 09/24/29
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1,500,497
746,757

904,322

990,492

4,063,591

490,128

2,409,745

1,020,000

530,565

758,581

2,625,275

506,959

496,580

863,199

4,116,560

1,342,816

2,004,200

1,986,310
1,016,788

506,510
2,012,840

441,161

2,034,000

2,034,641

497,500

860,051
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AUD

AUD

AUD

AUD

AUD

AUD

1,000,000

20,000
2,000,000

2,000,000

2,000,000

500,000

24,835

1,000,000

500,000

5,000
2,500
2,000
2,500
2,500
2,500
7,500
12,500
1,000
2,000,000

VER Finco Pty, Ltd.(a)

2.40% due 09/21/28

Virgin Australia Holdings Pty, Ltd.(a)
8.00% due 11/26/24

8.25% due 05/30/23

WestConnex Finance Co. Pty, Ltd.(a)
3.15% due 03/31/31

HamEst

F—RNSU7EF (Eili $51,188,717)
TR (3.1%)

#HR 3.1%)

Societe Generale S.A.(a),(b),(c)
4.88%

HERER

I35kt (Efli $2,000,000)
Za—U—35UF (4.4%)

#HR (4.4%)

Avanti Finance, Ltd.(a),(b)

4.89% due 06/08/25

Nufarm Finance NZ, Ltd.(a),(b),(c)
3.97%

HamEst

Sa—U—SURAR (Ml $2.483889)
RAR (1.5%)

#HR (1.5%

UBS Group AG(a),(b).(c)

4.38%

HERER

AL R EE (GEfli $1,000,000)
FA)H (0.7%)

#R (0.7%)

Computershare US, Inc.

3.15% due 11/30/27

adi-y=f1)

TAUhGE (Rl $500,000)
Pk (CEffi $57,172,606)

B (14.9%)

F—RNSU7 (14.9%)

8217 (10.7%)

Australia & New Zealand Banking Group, Ltd.(a),(b).(c)
Bank of Queensland, Ltd.(a),(b),(c)

Bendigo & Adelaide Bank, Ltd. series CPS4(a),(b),(c)
Bendigo & Adelaide Bank, Ltd. series CN(a),(b),(c)
Commonwealth Bank of Australia. series X(a),(b),(c)
Commonwealth Bank of Australia. series XII(a),(b),(c)
Commonwealth Bank of Australia. series XllI(a),(b),(c)
Macquarie Bank, Ltd.(a),(b),(c)

Macquarie Group, Ltd.(a),(b),(c)

Members Equity Bank, Ltd.(a),(b),(c)
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885,344

60,000
60,000

1,718,905

46,136,612

46,136,612

1,937,500

1,937,500

1,937,500

504,020

2,247,592

2,751,612

2,751,612

971,392

971,392

971,392

471,195
471,195

471,195

52,268,311

512,700
259,475
204,700
257,025
262,500
256,925
761,100
1,342,750
106,400
2,015,184



7,500 Westpac Banking Gorp.(a),(b),(c) 783,825
BESRY—EX (1.8%)
10,853 AMP, Ltd.(a),(b).(c) 1,120,572
& (2.4%
5,000 Challenger, Ltd.(a),(b).(c) 525,000
10,000 Latitude Group Holdings, Ltd.(a),(b),(c) 1,005,000
A—RNSYTEE Gl $9,094,925) 9,413,156
EEHRXESE GBIl $9,094,925) 9,413,156
=k MMF (3.0%)
F—RNSUT (3.0%)
1,887,323  Yarra A$ Cash Reserves Fund Class A 1,891,094
F—X Y7 ER 1,891,094
MMF &5t (Efli $1,891,094) 1,891,004
MEEICEHHS
=
B&¥EE (Hf@ $68,158,625) 100.7 $ 63,572,561
BehsUzntnEELEEYT HAMR (0.7 (424,269)
HEE 100.0% $ 63,148,292
RERHMER D T CoAMGESRIE, EHASEORE OIS X | HfiFESR O FTE# Tl 7 <
VR 7 OFEEIC X o CHHENTHET,
(2) BORATMALS.
(b) 2022 4 3 H 31 HKpsi O BhSFFESR,
(c) KAfE,
2022 4F 3 A 31 HBTE O eis | s (W& ED 0.8%):

KO3y GEE RA BERXE | FRiEE
Long 90-Day Bank Bill Futures 2022 £ 12 A 50,759,613 51 § (12,374)
Long 90-Day Bank Bill Futures 2022 £ 9 A 50,875,615 51 (61,051)
Short Australian 10-Year Treasury Bond Futures 2022 £ 6 A (14,905,852) (113) 583,890

$ 510,465
202243 H 31 HIRAFED®EE a 7 7 ADFEEF 7Y 2 VikE (MEED-1.7%):
WMEINE EpRcliiti:s #sEe BETH ZHILIFL BT %R
Call - Japanese Yen vs. Australian Dollar $ 82.80 2022/4/27 JPY 8,000,000 $ (149,238) $ (736,391)
Call — Japanese Yen vs. Australian Dollar 87.60 2022/5/27 7,000,000 (135,782) (321,815)
$ (285,020) $ (1,058,206)

57




5 Kv

HAH]

58



(B3%)

EP AN - N GRS S

AHTH Y ET

B, Y77 FOREHMAEE (LI,

DTHY £,

(547« 9 Rx—HR—

e

c7x VA =P =757 K| ZR85EEEZ FEREESRE LT
BY., BEMEEOEEOTICEH L3 TBREEFTEZEIES] 1L, T _XCR~Y—77 v RO

LU RIS LI I B A O X G4 THV £ T,

SUERSNGES

THIKH] ) (I

ko)A - IHF—T72 K] ORKR

BRI~V =77 FORBUITRD &I

2023 4£ 4 A 17 HEAE

&

(1)

2023 4
&

10 A 17 HELE
% (H)

& REDES

i B & pE
a—)b e d—
TRENE PEA T

BPEAT

\

74,137,171, 522
74,137, 171, 522
74,137,171, 522

58, 996, 556, 567
58, 996, 556, 567
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