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(2) $AABEDBRM (2014451130 A BIAfE)

FALE Bm Bl
F—RESUT (FA=AFF )T+ FV) (M)
Australia Government Bond, 1.00% due 11/21/18 75, 000 7,901, 672
Australia Government Bond, 1.25% due 02/21/22 76, 000 8, 538, 694
Australia Government Bond, 2.00% due 08/21/35 49, 000 5,936, 000
Australia Government Bond, 2.50% due 09/20/30 63, 000 8, 675, 608
Australia Government Bond, 3.00% due 09/20/25 110, 000 15, 675, 272
Australia Government Bond, 4.00% due 08/20/20 92, 000 17, 821, 642
A—R LS TE 64, 548, 888
hra (& - Fu) (M)
Canadian Government Bond, 1.25% due 12/01/47 32, 652 4, 026, 381
Canadian Government Bond, 1.50% due 12/01/44 174, 118 22,459, 280
Canadian Government Bond, 2.00% due 12/01/41 143, 651 20, 143, 567
Canadian Government Bond, 3.00% due 12/01/36 145, 354 22, 881, 415
Canadian Government Bond, 4.00% due 12/01/31 143, 170 23, 595, 326
Canadian Government Bond, 4.25% due 12/01/21 149, 912 20, 289, 669
Canadian Government Bond, 4.25% due 12/01/26 148, 968 22,721, 375
hrHEt 136,117,013
TUI—Y (Fv~—=7/n—x) (M)
Denmark I/L Government Bond, 0.10% due 11/15/23 684, 671 14, 100, 141
TUIX—UE 14,100, 141
25 VR (—n) (M)
France Government Bond 0.A.T., 0.10% due 07/25/21 77,700 11, 952, 783
France Government Bond 0.A.T., 0.25% due 07/25/18 133, 322 20, 252, 748
France Government Bond 0.A.T., 0.25% due 07/25/24 164, 820 25,521, 803
France Government Bond 0.A.T., 0.70% due 07/25/30 70, 304 11, 226, 106
France Government Bond 0.A.T., 1.00% due 07/25/17 460, 822 71,003, 947
France Government Bond 0.A.T., 1.10% due 07/25/22 378, 085 62, 402, 843
France Government Bond 0.A.T., 1.30% due 07/25/19 229, 087 36, 837, 491
France Government Bond 0.A.T., 1.80% due 07/25/40 202, 567 40, 546, 152
France Government Bond 0.A.T., 1.85% due 07/25/27 185, 222 33, 868, 850
France Government Bond 0.A.T., 2.10% due 07/25/23 265, 624 47, 846, 122
France Government Bond 0.A.T., 2.25% due 07/25/20 497, 411 85, 225, 347
France Government Bond 0.A.T., 3.15% due 07/25/32 234, 035 52, 311, 335
France Government Bond 0.A.T., 3.40% due 07/25/29 202, 709 45,201, 407
French Treasury Note BTAN, 0.45% due 07/25/16 261, 184 39, 263, 837
75 URE 583, 460, 771
V) (m—m) (M)
Bundesobligation, 0.75% due 04/15/18 320, 384 49, 033, 854
Deutsche Bundesrepublik Inflation Linked Bond, 0.50% due 04/15/30 58, 697 9, 547, 843
Deutschland Inflation Linked Bond, 0.10% due 04/15/23 304, 890 47, 303, 475
Deutschland Inflation Linked Bond, 1.50% due 04/15/16 325, 926 48, 866, 331
Deutschland Inflation Linked Bond, 1.75% due 04/15/20 323, 680 53, 786, 174
KA Vet 208, 537, 677




bR ] Bl
—a—P—35UF (22=VY=FV R FN) (M)
New Zealand Government Bond, 2.00% due 09/20/25 112, 000 10, 563, 967
New Zealand Government Bond, 3.00% due 09/20/30 76, 000 7,795, 760
New Zealand Government Bond, 4.50% due 02/15/16 23, 000 3, 325, 136
—a—Y—3 R 21, 684, 863
AT —FTY (AVz=Fv - Ju—7) (M)
Sweden Inflation Linked Bond, 0.25% due 06/01/22 610, 000 10, 325, 928
Sweden Inflation Linked Bond, 0.50% due 06/01/17 810, 000 13,726,721
Sweden Inflation Linked Bond, 1.00% due 06/01/25 190, 000 3,433,171
Sweden Inflation Linked Bond, 3.50% due 12/01/15 380, 000 7,675,093
Sweden Inflation Linked Bond, 3.50% due 12/01/28 855, 000 25, 301, 762
Sweden Inflation Linked Bond, 4.00% due 12/01/20 570, 000 14, 837, 028
A z—TFT Uit 75, 299, 703
A41FYR (AFV R KRR (M)
U.K. Gilt Inflation Linked, 0.13% due 11/22/19 179, 429 35, 731, 005
U.K. Gilt Inflation Linked, 0.13% due 03/22/24 222, 088 45, 154, 737
U.K. Gilt Inflation Linked, 0.13% due 03/22/29 284, 813 59, 437, 822
U.K. Gilt Inflation Linked, 0.13% due 03/22/44 272,028 62, 387, 167
U.K. Gilt Inflation Linked, 0.13% due 03/22/58 57, 381 14, 420, 518
U.K. Gilt Inflation Linked, 0.13% due 03/22/68 202, 201 54, 360, 832
U.K. Gilt Inflation Linked, 0.25% due 03/22/52 235, 197 59, 024, 373
U.K. Gilt Inflation Linked, 0.38% due 03/22/62 2173, 408 77,816, 634
U.K. Gilt Inflation Linked, 0.63% due 03/22/40 287,910 71, 905, 189
U.K. Gilt Inflation Linked, 0.75% due 03/22/34 291, 733 69, 861, 409
U.K. Gilt Inflation Linked, 0.75% due 11/22/47 290, 125 81, 005, 440
U.K. Gilt Inflation Linked, 1.25% due 11/22/32 281, 170 72,014, 367
U.K. Treasury Stock, 0.50% due 03/22/50 281, 259 75,037,912
U.K. Treasury Stock, 0.63% due 11/22/42 270, 374 69, 842, 352
U.K. Treasury Stock, 1.13% due 11/22/37 285, 313 76, 432, 454
U.K. Treasury Stock, 1.25% due 11/22/17 325, 781 65, 662, 471
U.K. Treasury Stock, 1.25% due 11/22/27 382, 285 90, 771, 622
U.K. Treasury Stock, 1.25% due 11/22/55 278,776 96, 676, 774
U.K. Treasury Stock, 1.88% due 11/22/22 400, 819 92, 497, 853
U.K. Treasury Stock, 2.00% due 01/26/35 184, 000 78,672,439
U.K. Treasury Stock, 2.50% due 07/26/16 149, 000 91, 789, 419
U.K. Treasury Stock, 2.50% due 04/16/20 117, 000 80, 089, 802
U.K. Treasury Stock, 2.50% due 07/17/24 135, 000 87, 126, 936
U.K. Treasury Stock, 4.13% due 07/22/30 96, 460 60, 762, 142
14 F1) X5t 1, 668, 481, 669
TAUA (TAVA - FV) (M)
U.S. Treasury Inflation Indexed Bonds, 0.13% due 04/15/19 613, 567 73, 162, 626
U.S. Treasury Inflation Indexed Bonds, 0.63% due 02/15/43 474, 177 51,902, 958
U.S. Treasury Inflation Indexed Bonds, 0.75% due 02/15/42 430, 849 48, 814, 204




bR ] Bl
TAUA (EE) (TAV T+ KoL) (M)
U.S. Treasury Inflation Indexed Bonds, 1.38% due 02/15/44 457, 556 60, 363, 389
U.S. Treasury Inflation Indexed Bonds, 1.75% due 01/15/28 359, 042 48, 558, 768
U.S. Treasury Inflation Indexed Bonds, 2.00% due 01/15/26 488,111 67, 069, 218
U.S. Treasury Inflation Indexed Bonds, 2.13% due 02/15/40 332, 587 50, 537, 800
U.S. Treasury Inflation Indexed Bonds, 2.13% due 02/15/41 517, 166 79, 098, 496
U.S. Treasury Inflation Indexed Bonds, 2.38% due 01/15/25 702, 111 98, 928, 461
U.S. Treasury Inflation Indexed Bonds, 2.38% due 01/15/27 389, 509 55, 803, 277
U.S. Treasury Inflation Indexed Bonds, 2.50% due 01/15/29 246, 679 36, 530, 040
U.S. Treasury Inflation Indexed Bonds, 3.38% due 04/15/32 129, 811 21,923, 095
U.S. Treasury Inflation Indexed Bonds, 3.63% due 04/15/28 488, 601 80, 243, 134
U.S. Treasury Inflation Indexed Bonds, 3.88% due 04/15/29 559, 629 95, 623, 421
U.S. Treasury Inflation Indexed Notes, 0.13% due 04/15/16 801, 236 95, 718, 745
U.S. Treasury Inflation Indexed Notes, 0.13% due 04/15/17 855, 160 102, 771, 244
U.S. Treasury Inflation Indexed Notes, 0.13% due 04/15/18 1, 023, 542 122, 703, 308
U.S. Treasury Inflation Indexed Notes, 0.13% due 01/15/22 885, 515 103, 882, 159
U.S. Treasury Inflation Indexed Notes, 0.13% due 07/15/22 859, 116 100, 912, 773
U.S. Treasury Inflation Indexed Notes, 0.13% due 01/15/23 867, 264 100, 945, 013
U.S. Treasury Inflation Indexed Notes, 0.13% due 07/15/24 451, 107 52, 142,570
U.S. Treasury Inflation Indexed Notes, 0.38% due 07/15/23 752, 803 89, 569, 775
U.S. Treasury Inflation Indexed Notes, 0.63% due 07/15/21 593, 534 72,534, 888
U.S. Treasury Inflation Indexed Notes, 0.63% due 01/15/24 844, 676 101, 996, 921
U.S. Treasury Inflation Indexed Notes, 1.13% due 01/15/21 756, 250 94, 874, 421
U.S. Treasury Inflation Indexed Notes, 1.25% due 07/15/20 719, 272 91, 175, 768
U.S. Treasury Inflation Indexed Notes, 1.38% due 07/15/18 285, 895 36,073, 314
U.S. Treasury Inflation Indexed Notes, 1.38% due 01/15/20 424, 886 53, 835, 344
U.S. Treasury Inflation Indexed Notes, 1.63% due 01/15/18 376, 086 47, 369, 645
U.S. Treasury Inflation Indexed Notes, 1.88% due 07/15/19 348, 932 45,221, 094
U.S. Treasury Inflation Indexed Notes, 2.00% due 01/15/16 333,403 40, 642, 589
U.S. Treasury Inflation Indexed Notes, 2.13% due 01/15/19 328, 166 42,557, 224
U.S. Treasury Inflation Indexed Notes, 2.38% due 01/15/17 410, 755 51, 820, 204
U.S. Treasury Inflation Indexed Notes, 2.50% due 07/15/16 500, 926 62, 689, 795
U.S. Treasury Inflation Indexed Notes, 2.63% due 07/15/17 338, 805 43, 663, 495
T A1) hEt 2,421,659, 176
it 5,193, 889, 901
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