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bR B Bl
F—RESUT (FA=AFT )T+ FV) (M)
Australia Government Bond, 1.00% due 11/21/18 25, 000 2,232,673
Australia Government Bond, 1.25% due 02/21/22 51, 000 4, 855, 462
Australia Government Bond, 1.25% due 08/21/40 20, 000 1, 752, 463
Australia Government Bond, 2.00% due 08/21/35 30, 000 3, 068, 005
Australia Government Bond, 2.50% due 09/20/30 51, 000 5,912,976
Australia Government Bond, 3.00% due 09/20/25 69, 000 8,103, 715
Australia Government Bond, 4.00% due 08/20/20 65, 000 10, 203, 149
A—R LS UTE 36, 128, 443
hr45 (& - ) (M)
Canadian Government Bond, 1.25% due 12/01/47 71,039 7,627,978
Canadian Government Bond, 1.50% due 12/01/44 94, 706 10, 524, 037
Canadian Government Bond, 2.00% due 12/01/41 83, 382 9, 896, 136
Canadian Government Bond, 3.00% due 12/01/36 70, 033 9, 064, 794
Canadian Government Bond, 4.00% due 12/01/31 87, 387 11, 517, 790
Canadian Government Bond, 4.25% due 12/01/21 80,619 8, 356, 494
Canadian Government Bond, 4.25% due 12/01/26 83, 593 10, 069, 941
AF&E 67,057,170
TUR—Y (Frv=0+7nr=%) (F9)
Denmark I/L Government Bond, 0.10% due 11/15/23 378, 428 6, 560, 627
TUR—J5E 6, 560, 627
IS5 UR (—n) (M)
France Government Bond 0.A.T., 0.10% due 03/01/21 50, 190 6, 403, 242
France Government Bond 0.A.T., 0.10% due 07/25/21 76, 007 9,798, 714
France Government Bond 0.A.T., 0.10% due 03/01/25 69, 074 8,906, 051
France Government Bond 0.A.T., 0.10% due 07/25/47 43, 065 5, 224, 589
France Government Bond 0.A.T., 0.25% due 07/25/18 151, 318 18, 865, 166
France Government Bond 0.A.T., 0.25% due 07/25/24 137,614 17, 983, 743
France Government Bond 0.A.T., 0.70% due 07/25/30 75,470 10, 441, 468
France Government Bond 0.A.T., 1.10% due 07/25/22 212, 261 28,928, 375
France Government Bond 0.A.T., 1.30% due 07/25/19 110, 220 14, 387, 415
France Government Bond 0.A.T., 1.80% due 07/25/40 138, 166 24,114, 577
France Government Bond 0.A.T., 1.85% due 07/25/27 150, 178 22,702,716
France Government Bond 0.A.T., 2.10% due 07/25/23 165, 350 24, 263, 726
France Government Bond 0.A.T., 2.25% due 07/25/20 268, 375 36, 793, 952
France Government Bond 0.A.T., 3.15% due 07/25/32 140, 193 26, 265, 788
France Government Bond 0.A.T., 3.40% due 07/25/29 120, 640 22,089, 317
25 VRE 277,168, 839
V) (—n) (M)
Bundesobligation, 0.75% due 04/15/18 140, 770 17, 395, 913
Deutsche Bundesrepublik Inflation Linked Bond, 0.10% due 04/15/26 83, 228 11,078, 124
Deutsche Bundesrepublik Inflation Linked Bond, 0.10% due 04/15/46 56, 038 8,122, 768
Deutsche Bundesrepublik Inflation Linked Bond, 0.50% due 04/15/30 89, 228 12, 548, 288
Deutschland Inflation Linked Bond, 0.10% due 04/15/23 170, 399 22,270, 577
Deutschland Inflation Linked Bond, 1.75% due 04/15/20 234, 155 31, 262, 647
FA V&t 102, 678, 317
14297 (—m) (M)
Italy Buoni Poliennali Del Tesoro, 0.10% due 05/15/22 50, 579 6, 003, 034
Ttaly Buoni Poliennali Del Tesoro, 1.25% due 09/15/32 54, 128 6, 532, 868
Italy Buoni Poliennali Del Tesoro, 1.70% due 09/15/18 92, 316 11, 600, 290




FiALE BHE Bl
127 (#&E) (—m) (M)
Italy Buoni Poliennali Del Tesoro, 2.10% due 09/15/21 204, 386 26,947, 819
Italy Buoni Poliennali Del Tesoro, 2.35% due 09/15/19 205, 502 26, 623, 257
ITtaly Buoni Poliennali Del Tesoro, 2.35% due 09/15/24 122, 021 16, 420, 536
Italy Buoni Poliennali Del Tesoro, 2.35% due 09/15/35 163, 143 23, 245, 794
Italy Buoni Poliennali Del Tesoro, 2.55% due 09/15/41 92,671 13, 252, 554
Italy Buoni Poliennali Del Tesoro, 2.60% due 09/15/23 245, 167 33, 746, 877
Italy Buoni Poliennali Del Tesoro, 3.10% due 09/15/26 133, 021 19, 161, 484
1432 ) &t 183, 534, 513
Za1—>S—5vF (2a=Y=FVF kW) (M)
New Zealand Government Bond, 2.00% due 09/20/25 52, 000 4, 404, 854
New Zealand Government Bond, 2.50% due 09/20/35 35, 000 2,979, 222
New Zealand Government Bond, 3.00% due 09/20/30 56, 000 5,188, 641
1 —C—5o K&t 12,572,717
ZARA Y (—m) (M)
Spain Government Inflation Linked Bond, 0.30% due 11/30/21 25,093 3,101, 548
Spain Government Inflation Linked Bond, 0.55% due 11/30/19 38, 183 4,744,074
Spain Government Inflation Linked Bond, 1.00% due 11/30/30 55,113 6, 746, 971
Spain Government Inflation Linked Bond, 1.80% due 11/30/24 126, 607 16, 984, 496
ARA U 31,577,089
A T—Tv (AYz=Fv yu—F) (M)
Sweden Inflation Linked Bond, 0.13% due 06/01/26 100, 000 1, 407, 095
Sweden Inflation Linked Bond, 0.13% due 06/01/32 75, 000 1, 043, 417
Sweden Inflation Linked Bond, 0.25% due 06/01/22 410, 000 5,751,074
Sweden Inflation Linked Bond, 1.00% due 06/01/25 230, 000 3, 469, 039
Sweden Inflation Linked Bond, 3.50% due 12/01/28 365, 000 8, 752, 264
Sweden Inflation Linked Bond, 4.00% due 12/01/20 370, 000 7,395, 292
25T —57 5t 27,818,181
41X R AFVA KRR (M)
U.K. Gilt Inflation Linked, 0.13% due 11/22/19 26, 511 4,114, 120
U.K. Gilt Inflation Linked, 0.13% due 03/22/24 38, 246 6, 317,593
U.K. Gilt Inflation Linked, 0.13% due 03/22/26 50, 263 8, 485, 845
U.K. Gilt Inflation Linked, 0.13% due 03/22/29 61,924 10, 866, 342
U.K. Gilt Inflation Linked, 0.13% due 11/22/36 22,413 4, 387, 787
U.K. Gilt Inflation Linked, 0.13% due 03/22/44 238, 213 51, 744, 648
U.K. Gilt Inflation Linked, 0.13% due 03/22/46 31, 855 7,091, 155
U.K. Gilt Inflation Linked, 0.13% due 11/22/56 24, 001 6,411,019
U.K. Gilt Inflation Linked, 0.13% due 03/22/58 91, 099 24, 965, 905
U.K. Gilt Inflation Linked, 0.13% due 11/22/65 53, 909 16, 865, 006
U.K. Gilt Inflation Linked, 0.13% due 03/22/68 145, 339 48, 389, 426
U.K. Gilt Inflation Linked, 0.25% due 03/22/52 141, 178 36, 036, 720
U.K. Gilt Inflation Linked, 0.38% due 03/22/62 146, 362 46, 308, 805
U.K. Gilt Inflation Linked, 0.63% due 03/22/40 83,933 19, 026, 085
U.K. Gilt Inflation Linked, 0.75% due 03/22/34 168, 821 34, 755, 554
U.K. Gilt Inflation Linked, 0.75% due 11/22/47 196, 348 51,942, 772
U.K. Gilt Inflation Linked, 1.25% due 11/22/32 201, 298 43, 230, 737
U.K. Treasury Stock, 0.50% due 03/22/50 163, 856 42,731, 098
U.K. Treasury Stock, 0.63% due 11/22/42 184, 526 43, 869, 363
U.K. Treasury Stock, 1.13% due 11/22/37 254,103 59, 476, 524
U.K. Treasury Stock, 1.25% due 11/22/27 316, 678 60, 707, 430
U.K. Treasury Stock, 1.25% due 11/22/55 176, 416 61, 124, 751




FiALE BHE Bl
AFYR FE) AFV A KR) (M)
U.K. Treasury Stock, 1.88% due 11/22/22 186, 769 33,603, 939
U.K. Treasury Stock, 2.00% due 01/26/35 91, 000 33, 681, 994
U.K. Treasury Stock, 2.50% due 04/16/20 97, 000 51, 102, 735
U.K. Treasury Stock, 2.50% due 07/17/24 112, 000 57,821, 809
U.K. Treasury Stock, 4.13% due 07/22/30 45, 460 23, 375, 565
PEDR S 888, 434, 727
TAUA (TAUT - KV) (M)
U.S. Treasury Inflation Indexed Bonds, 0.63% due 02/15/43 131, 261 13, 926, 295
U.S. Treasury Inflation Indexed Bonds, 0.75% due 02/15/42 223, 306 24, 455, 117
U.S. Treasury Inflation Indexed Bonds, 0.75% due 02/15/45 294, 247 32,041,618
U.S. Treasury Inflation Indexed Bonds, 1.00% due 02/15/46 188, 500 21, 975, 500
U.S. Treasury Inflation Indexed Bonds, 1.38% due 02/15/44 316, 988 39, 992, 100
U.S. Treasury Inflation Indexed Bonds, 1.75% due 01/15/28 11, 524 1, 476, 078
U.S. Treasury Inflation Indexed Bonds, 2.00% due 01/15/26 394, 479 50, 909, 927
U.S. Treasury Inflation Indexed Bonds, 2.13% due 02/15/40 83, 775 11,977,577
U.S. Treasury Inflation Indexed Bonds, 2.13% due 02/15/41 435, 251 62, 633, 591
U.S. Treasury Inflation Indexed Bonds, 2.38% due 01/15/25 712,130 93, 559, 895
U.S. Treasury Inflation Indexed Bonds, 2.38% due 01/15/27 299, 295 40,217, 797
U.S. Treasury Inflation Indexed Bonds, 2.50% due 01/15/29 39, 357 5, 449, 527
U.S. Treasury Inflation Indexed Bonds, 3.38% due 04/15/32 139, 824 22,222,016
U.S. Treasury Inflation Indexed Bonds, 3.63% due 04/15/28 440, 344 66, 463, 037
U.S. Treasury Inflation Indexed Bonds, 3.88% due 04/15/29 253, 334 39, 789, 214
U.S. Treasury Inflation Indexed Notes, 0.13% due 04/15/18 163, 974 18, 811, 846
U.S. Treasury Inflation Indexed Notes, 0.13% due 04/15/19 524, 443 60, 378, 606
U.S. Treasury Inflation Indexed Notes, 0.13% due 04/15/20 134, 024 15, 408, 856
U.S. Treasury Inflation Indexed Notes, 0.13% due 04/15/21 478, 766 54, 827, 826
U.S. Treasury Inflation Indexed Notes, 0.13% due 07/15/22 750, 650 85, 830, 199
U.S. Treasury Inflation Indexed Notes, 0.13% due 01/15/23 12, 551 1,421, 198
U.S. Treasury Inflation Indexed Notes, 0.13% due 07/15/24 508, 385 57, 014, 694
U.S. Treasury Inflation Indexed Notes, 0.13% due 07/15/26 231, 656 25, 662, 364
U.S. Treasury Inflation Indexed Notes, 0.25% due 01/15/25 319, 044 35, 838, 634
U.S. Treasury Inflation Indexed Notes, 0.38% due 07/15/23 384, 887 44,331, 863
U.S. Treasury Inflation Indexed Notes, 0.38% due 07/15/25 122, 168 13, 889, 185
U.S. Treasury Inflation Indexed Notes, 0.63% due 07/15/21 760, 545 89, 477, 873
U.S. Treasury Inflation Indexed Notes, 0.63% due 01/15/24 569, 085 66, 118, 646
U.S. Treasury Inflation Indexed Notes, 0.63% due 01/15/26 568, 994 65, 745, 022
U.S. Treasury Inflation Indexed Notes, 1.13% due 01/15/21 601, 495 71,815,932
U.S. Treasury Inflation Indexed Notes, 1.25% due 07/15/20 412, 922 49, 644, 354
U.S. Treasury Inflation Indexed Notes, 1.38% due 07/15/18 298, 931 35, 289, 901
U.S. Treasury Inflation Indexed Notes, 1.38% due 01/15/20 192, 029 22,983, 275
U.S. Treasury Inflation Indexed Notes, 1.63% due 01/15/18 265, 057 30, 965, 891
U.S. Treasury Inflation Indexed Notes, 1.88% due 07/15/19 324,514 39, 333, 099
U.S. Treasury Inflation Indexed Notes, 2.13% due 01/15/19 301, 363 36, 261, 131
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=X 3,081, 670, 307
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