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Report of the Board of Directors

Dear Shareholders,

The Board of Directors of the State Street Global Advisor Luxembourg SICAV (the "SICAV”) Umbrella is pleased to
present the Audited Annual Report for the financial year ended December 31, 2016 and key facts about what has
occurred during the past financial year.

Fund Offer

The SICAV offers a wide choice of UCITS compliant investment strategies and is composed of fifty-five (55) Sub-
funds as at December 31, 2016. The SICAV encompasses a range of Sub-funds offering exposure to different asset
classes including equity and fixed income, including index-tracking, active and absolute return strategies. Investors
can access investments in developed and emerging markets, as well as specialist strategies such as managed

volatility, healthcare equities and socially responsible investments.

Fifty-one (51) of the fifty-five (55) Sub-funds offered were funded by the end of this financial year. The audited
accounts for these Sub-funds are presented in this report. By way of comparison, fifty-one (51) Sub-funds were
funded as at December 31, 2015, and twenty-four (24) Sub-funds were funded as at December 31, 2014.

Assets Under Management

As at December 31, 2016, total net assets of the SICAV stood at 23,264,609,897 EUR; this figure compares with
20,104,325,470 EUR at December 31, 2015 and 8,581,486,226 EUR at December 31, 2014; showing how the growth
trend continues within the SICAV and its Sub-funds since their inception.

Performance

The total returns per Sub-fund and comparative benchmark data for the period under review are provided in the
Report of the Investment Managers on pages 4 to 8. These figures are historical and are not necessarily indicative of
future performance.

Fees and expenses
The current Management Fees, Total Expense Ratios (TER) and Maximum Total Expense Ratios (TER-cap) for the
Sub-funds are listed in the note 3B on pages 750 to 758.

Fund launches and closures
The SICAV range continues to expand providing investors with access to a comprehensive selection of investment
strategies, asset classes and regions.

One (1) new Sub-fund was launched during the financial year:

SSGA Luxembourg SICAV Sub-fund Legal launch

State Street Emerging Markets Small Cap Equity Fund December 2016

One (1) Sub-fund was liquidated during the financial year:

SSGA Luxembourg SICAV Sub-fund Legal closure

State Street Global Green Bond Index Fund December 2016

It is anticipated that the Board of Directors will continue to make changes to the range of Sub-funds when this is in
the best interest of investors.

The Board may, having notified the Shareholders concerned, decide to redeem all, but not some, of the shares of a
Sub-fund if the net asset value of the Sub-fund falls below 100 million EUR or if the Board of Directors deems it
necessary because of changes in the economic or political circumstances that affect the Sub-fund. Moreover, the
Board of Directors, subject to at least a thirty (30) days’ notice, may combine the Sub-fund with another of the
SICAV’s Sub-funds or with another Luxembourg UCITS which is subject to Part I of the law of 17th December 2010
on undertakings for collective investment (“2010 Law™).

The liquidation of the Sub-fund for reasons not relating to the minimum volume of its net asset value, or as a result
of changes in economic or political circumstances which have a bearing on the Sub-fund in question, may only be
carried out with the prior agreement of the shareholders in the Sub-fund to be liquidated or merged at a meeting of
shareholders of the Sub-fund in question, convened in accordance with the articles of incorporation of the SICAV.

State Street Global Advisors Luxembourg SICAV
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Report of the Board of Directors (continued)

Dealing Deadline changes
As communicated to the Shareholders on July 7, 2016, the dealing deadlines were changed to 11am one Business
Day prior to the relevant Dealing Day from 11am on the Dealing Day for the following Sub-funds:

SSgA Global Aggregate Bond Index Fund
SSgA Global Treasury Bond Index Fund
State Street Global Green Bond Index Fund

New Legal Advisor
The Company’s legal advisor was changed from Linklaters LLP to Arendt & Medernach SA on January 14, 2016.

Share Class Launches

The share class offering has been extended with various currencies and hedging options so that we can better meet
Clients investment needs. The fund offers A, A2, B, I, P and S Share Classes and each Class can be denominated in
euros, U.S. dollars or sterling. The Class can be issued in accumulating or distributing form. Each Class can also be
hedged into euros, U.S. dollars or sterling or Swiss francs. The Directors may at a future date create and offer
additional Classes. Further details on the characteristics of each available Class are available in the SICAV’s
Prospectus.

Dividends
On May 4, 2016, the Board of Directors distributed dividends for the following Sub-funds:

- SSgA Euro Sustainable Corporate Bond Index Fund I Distributing Share Class: 0.15 EUR per Share

- SSgA Euro Sustainable Corporate Bond Index Fund A2 Distributing Share Class: 0.06 EUR per Share
- SSgA Euro Core Treasury Bond Index Fund I Distributing Share Class: 0.10 EUR per Share

- SSgA Global Treasury Bond Index Fund I USD Hedge Distributing Share Class: 0.11 USD per Share

- SSgA EMU Equity Fund P Distributing Share Class: 0.08 EUR per share

- SSgA EMU Government Bond Index Fund P Distributing Share Class: 0.13 EUR per share

- State Street Global Enhanced Equity Fund I Distributing Share Class: 0.15 USD per share

Registration

The SICAV qualifies as a UCITS compliant vehicles and may be offered for sale subject to registration in countries
other than their home country, Luxembourg. During the financial year registration has been expanded and certain
Sub-funds and share classes are also registered for sale in Austria, Belgium, Denmark, Finland, France, Germany,
Iceland, Ireland, Italy, Netherlands, Norway, Spain, Sweden, Switzerland, and the United Kingdom.

Note that the Sub-Funds and share classes are subject to legal restrictions concerning how and where they may be
sold. For more information please contact your local SSGA office.

Annual General Meeting

The Annual General Meeting of shareholders shall be held in Luxembourg on the fourth Thursday of the month of
April at 11.00 a.m. as per the Article of Incorporation.

The next Annual General Meeting of the SICAV will be held on April 27, 2017.

Periodic reports

These annual accounts are available within four months of the closing date of the financial year. The next semi-
annual accounts will be published within two months of the end of the half-year.

We would like also to remind all Shareholders and potential Shareholders that no subscriptions can be received on
the basis of this financial report only. Subscriptions are valid if made on the basis of the current Prospectus, Key
Investor Information Document and supplemented with the latest annual and semi-annual reports, if published
thereafter.

Thank you for investing with us.

THE BOARD OF DIRECTORS

State Street Global Advisors Luxembourg SICAV
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Report of the Investment Managers

As 2016 got under way, international financial markets struggled to find their footing. Volatility reigned in the
opening weeks as China market controls and a tumbling oil price unsettled investors already anxious about
economic growth prospects. However, by the end of the year global equities achieved a return of about 10% in local
currency terms. And that was achieved despite previously unthinkable scenarios coming to pass: Donald Trump in
the White House and the UK out of the European Union. Those electoral bombshells kept investors on edge, but
many stock markets actually moved to record highs shortly after those events.

Equity markets were broadly underpinned by continued low interest rates — the Federal Reserve’s aim of four rate
hikes in 2016 faded as market volatility, economic uncertainty, the Brexit vote and US elections served to stay the
hand of the central bank. By the time it announced its one rate increase in December, the market was beginning to
price in up to three more in 2017 and investors were trying to make sense of what Trump’s policies might mean for
economic growth and corporate profits.

As measured by the FTSE World Index, global equities gained 10% on a total return basis (+29.6% in GBP, +11.9%
in EUR). Not only did most equity markets finish higher for the year, there was also a notable shift in preferences
within markets — having generally favoured ‘defensive’ sectors such as utilities, healthcare and consumer staples,
investors began to rotate towards stocks considered more likely to benefit from a rising rate environment. Trump’s
spending plans and commitment to lower regulations are widely seen as beneficial for materials and bank sectors,
while energy stocks received an additional bounce from oil price gains following planned production cuts by oil
producing nations.

It was a mixed year, both in terms of the fluctuating nature of market performance through 2016 and in terms of
where the best returns were achieved. In the euro area, ‘core’ country stock markets tended to outperform the
‘peripheral’ markets; Germany’s DAX Index gained 6.9% and France’s CAC 40 Index was up 4.9%, but Italy’s
market was down 10.2% (despite a 17% final quarter gain). Worries about Italy’s banks persisted amid little
improvement in the size of non-performing loan portfolios, while the economy struggled to make headway as the
downward trend in unemployment reversed. A Government referendum on political reforms failed in early
December and Prime Minister Renzi resigned. The FTSE World Eurobloc Index returned 5.3% (+21.9% in GBP).

US equities were among the best performers, with the FTSE World North America Index returning 12.3% (+15.8%
in EUR, +34.1% in GBP). The low rate environment helped underpin gains as the Fed put off rate hikes until it
made its December move. The uplift in economic activity as 2016 progressed provided a tailwind as did the general
expectation that Trump policies may boost growth in 2017. Top performing sectors for the full year included energy,
financials and telecoms, with healthcare, real estate and consumer staples bringing up the rear.

The UK FTSE All-Share Index returned 16.8% for the 12 months (+0.8% in EUR). The London stock exchange lists
many large global companies that are likely to benefit from a weaker pound as it enhances the value of overseas
revenues and export competitiveness. Underpinned by a pick-up in commodity prices in later months, energy and
mining related stocks were strong performers for the year, while banks reversed earlier losses. The laggards
typically came from the previously popular defensive sectors of telecoms and consumer staples.

In an eventful year, the Bank of Japan cut deposit rates into negative territory in January for the first time ever.
This initially did little to stem the yen’s appreciation; indeed, it took the ascension of Trump and rising US rates to
put downward pressure on the currency. This then helped Japan’s stock market reverse earlier losses — the FTSE
World Japan Index recorded a total return of -0.3% (+22.7% in GBP, +5.9% in EUR).

A generally good year for emerging markets was tempered by a weak finish as rising US bond yields and the
stronger dollar diverted funds from EM assets. The MSCI Emerging Markets Index achieved a local currency
return of 9.7% (+14.5% in EUR, +32.6% in GBP). Among individual markets, the FTSE Brazil Index soared 38.1%
(+72.9% in EUR, +100% in GBP amid Brazilian currency strength) as commodity prices rose and markets looked
favourably on efforts to combat corruption. China’s Shanghai Index lost 12.3% (-15.3% in EUR, -2.1% in GBP) in the
year. Unsurprisingly perhaps Mexican assets struggled and while the FTSE Mexico Index returned +8.6% (-6.2% in
EUR), the peso’s weakness wiped away most of that for international investors — though not for UK-based investors
as the GBP return was also +8.6%.

The figures stated in this report are historical and not indicative of future performance.

State Street Global Advisors Luxembourg SICAV
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Report of the Investment Managers (continued)

Developed global bond markets generally posted gains in 2016, notwithstanding a final quarter sell-off. For much of
the year, sluggish growth, benign inflation and intermittent geopolitical jitters combined to tempt investors towards
government bonds, despite the very low yields on offer. However, as investors rotated towards riskier assets amid
shifting inflation and interest rate expectations and the implications of a Trump presidency, the scale of bond gains
was eroded. Bond gains peaked in the weeks after the June Brexit vote, with yields falling to record lows; for a time,
the entire Swiss government yield curve was negative. Eurozone bonds had already gained on ECB interest rate cuts
and extensions to its bond purchase programme; German 10-year bond yields fell below zero, before rebounding to
end December at a still-low 0.21%. UK gilt yields also hit record lows as the Bank of England cut interest rates in
response to the referendum result. Having started 2016 close to 2%, the 10-year UK gilt yield fell to just 0.52% in
early August before ending the year at 1.50% as the economy displayed resilience and inflation moved higher.
Japanese 10-year bonds ended 2016 on a barely positive yield of 0.05%, having hit a low of -0.28%. Ten-year US
yields fell to a record low of 1.36%, before Trump and higher rate prospects saw that rebound to 2.44% by year-end.

Currency markets reflected much of the volatility through the year. The biggest losers in the year included Mexico’s
peso amid concerns that President Trump will follow through with building a wall and tearing up the NAFTA trade

deal. The British pound had an equally poor year as the electorate unexpectedly voted to leave the EU. Sterling lost
almost 16% against the euro, 19% against the US dollar and 23% against the Japanese yen.

The figures stated in this report are historical and not indicative of future performance.

State Street Global Advisors Luxembourg SICAV
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Report of the Investment Managers (continued)

Sub-funds’ Performance
The performance of the Sub-funds for the period under review is presented below. Performance is shown gross of fees as at December 31, 2016. Where applicable, the
performance of each Sub-fund is compared to the benchmark as per prospectus and supplement(s)

Inception

Sub-fund name Date 1 Year Since inception
Sub-fund % | Benchmark % | Difference % | Sub-fund % | Benchmark % Difference %

SSgA Emerging Markets Select Equity Fund 31.12.10 15.59 14.51 1.08 2.24 1.90 0.34
SSgA EMU Equity Fund 01.01.09 5.70 4.37 1.33 11.76 9.79 1.97
SSgA Euro Corporate Bond Index Fund 31.07.09 4.95 4.73 0.22 5.25 5.21 0.04
SSgA Global Aggregate Bond Index Fund 07.06.13 2.20 2.09 0.11 0.04 0.02 0.02
SSgA EMU Government Bond Index Fund 31.08.09 3.29 3.20 0.09 4.89 4.85 0.04
SSgA Global Treasury Bond Index Fund 14.06.10 1.68 1.65 0.03 1.00 0.99 0.01
SSgA Enhanced Emerging Markets Equity Fund 06.05.10 15.81 11.19 1.52 2.04 1.04 1.00
SSgA Global Managed Volatility Equity Fund 24.03.10 5.39 7.51 -2.12 10.81 10.20 0.61
SSgA Europe Managed Volatility Equity Fund 01.03.10 -3.60 2.58 -6.18 10.52 8.14 2.38
SSgA Sectoral Healthcare Equity Fund 31.10.10 -15.26 -6.81 -8.45 10.55 12.97 -2.42
SSgA Euro Core Treasury Bond Index Fund 30.06.11 3.98 3.91 0.07 5.04 4.99 0.05
SSgA Euro Sustainable Corporate Bond Index Fund 31.05.11 4.32 4.22 0.10 4.77 4.70 0.07
SSgA US Issuer Scored Corporate Bond Index Fund 03.10.12 5.32 5.90 -0.58 2.20 2.60 -0.40
SSgA Euro Issuer Scored Corporate Bond Index Fund 13.08.13 3.83 4.02 -0.19 3.20 3.31 -0.11
State Street Global Value Spotlight Fund 17.12.12 25.13 10.73 14.40 15.30 15.24 0.06
SSgA Emerging Markets SRI Enhanced Equity Fund 04.12.12 12.55 11.19 1.36 0.31 -1.38 1.69
State Street Europe Value Spotlight Fund 17.05.13 10.57 2.58 7.99 8.98 6.82 2.16
State Street Eurozone Value Spotlight Fund 20.08.13 9.88 4.37 5.51 10.31 8.95 1.36
SSgA US Corporate Bond Index Fund: 28.02.14 6.04 6.02 0.02 4.93 5.05 -0.12
SSgA EMU Government Long Bond Index Fund: 24.01.14 7.94 7.92 0.02 8.34 8.40 -0.06
SSgA Euro Corporate ex-Financials Bond Index Fund 30.11.99 5.59 5.41 0.18 5.05 5.09 -0.04
SSgA Euro Inflation Linked Bond Index Fund 30.09.08 3.83 3.78 0.05 4.35 4.34 0.01
State Street Europe Small Cap Equity Fund: 01.05.15 -5.20 0.86 -6.06 10.52 7.21 3.31
State Street Europe Equity Fund: 01.05.15 -0.28 2.58 -2.86 5.81 4.54 1.27
State Street Europe Enhanced Equity Fund! 01.05.15 3.12 2.58 0.54 6.59 5.87 0.72
State Street North America Enhanced Equity Fund:! 01.05.15 10.58 11.57 -0.99 8.43 8.04 0.39

The figures stated in this report are historical and not indicative of future performance.
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Report of the Investment Managers (continued)

Sub-funds’ Performance (continued)

Sub-fund name InCDeE,;[éon 1 Year Since inception
Sub-fund % | Benchmark % | Difference % | Sub-fund % | Benchmark % Difference %

State Street Asia Pacific Enhanced Equity Fund 01.05.15 2.03 1.01 1.02 7.03 6.84 0.19
State Street Emerging Asia Equity Fund: 01.05.15 10.14 9.31 0.83 8.13 4.60 3.53
State Street Emerging Latin America Equity Fund! 01.05.15 34.98 34.96 0.02 7.46 4.94 2.52
State Street Multi-Factor Global Equity Fund 30.09.14 9.28 7.51 1.77 3.63 3.33 0.30
State Street Flexible Asset Allocation Fund: 01.05.15 1.43 -0.34 1.77 3.19 2.47 0.72
State Street Flexible Asset Allocation Plus Fund: 01.05.15 1.79 -0.34 2.13 4.48 3.96 0.52
State Street Asia Pacific Value Spotlight Fund 08.07.15 9.76 4.89 4.87 4.92 0.20 4.72
State Street Global Value Fund 19.08.15 15.53 7.51 8.02 7.44 3.05 4.39
State Street US Value Spotlight Fund 08.07.15 18.23 11.23 7.00 6.76 7.86 -1.10
State Street EMU Small Cap Equity Fund! 28.09.15 1.72 3.26 -1.54 10.52 7.40 3.12
State Street Global Enhanced Equity Fund 10.02.15 8.02 7.51 0.51 3.21 2.85 0.36
State Street Global Green Bond Index Fund? 20.04.15 3.48 3.37 -0.11 1.51 1.59 -0.08
State Street Australia Index Equity Fund: 28.09.15 12.05 11.98 0.07 8.50 7.92 0.58
State Street Canada Index Equity Fund: 28.09.15 20.62 20.26 0.36 7.11 7.45 -0.34
State Street Japan Index Equity Fund! 28.09.15 -0.67 -0.74 0.07 1.87 1.73 0.14
State Street Switzerland Index Equity Fund: 28.09.15 -3.36 -3.42 0.06 5.54 5.16 0.38
State Street UK Index Equity Fund: 28.09.15 19.25 19.16 0.09 6.59 6.18 0.41
State Street US Index Equity Fund:! 28.09.15 11.00 10.89 0.11 7.05 6.74 0.31
State Street Pacific-Ex Japan Index Equity Fund 28.09.15 7.75 7.85 -0.10 12.26 12.35 -0.09
State Street EMU Index Equity Fund:! 28.09.15 5.01 4.37 0.64 4.06 3.39 0.67
State Street Europe Index Equity Fund: 28.09.15 2.93 2.58 0.35 7.23 6.85 0.38
State Street Global Emerging Markets Index Equity Fund!| 28.09.15 11.87 11.19 0.68 10.17 10.77 -0.60
State Street World Index Equity Fund * 28.09.15 7.65 7.51 0.14 5.39 5.09 0.30
State Street World SRI Index Equity Fund! 28.09.15 7.55 7.51 0.04 5.83 5.78 0.05
State Street Global Defensive Equity Fund 28.10.15 7.36 7.51 -0.15 4.23 3.89 0.34
State Street Emerging Markets Small Cap Equity Funds 21.12.16 0.48 1.01 -0.53 0.48 1.01 -0.53

1 Performance includes the track record of the absorbed funds.
2 Partial return to 23 December 2016.
3 Partial return from 21 December 2016.

The figures stated in this report are historical and not indicative of future performance.

State Street Global Advisors Luxembourg SICAV
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Report of the Investment Managers (continued)

Outlook

Despite June’s surprise vote by UK voters to exit the European Union, output in the UK did not collapse as many
had predicted and continental Europe thus far does not seem to have been materially impacted. China, after
causing considerable market anxiety at the start of 2016 on a sharp fall in its currency and fears of a rapid economic
growth slowdown, faded from being a focus of concern for global investors in 2016, turning in what is expected to
be a respectable 6.7% rate of growth. Likewise, commodity prices opened the year falling sharply, only to find a
bottom in mid-February — providing timely relief to commodity-exporting emerging markets such as Brazil and
Russia. Aiding emerging markets and keeping global financial conditions easy was a cautious Fed that hiked rates
just once in 2016, with a more aggressive rate of tightening being forecast entering 2017. Finally, the US has
emerged from a highly contentious presidential election with a clear result and a more conciliatory tone from the
president-elect than might have been suggested by earlier campaign rhetoric.

While the Trump administration assumes office on 20 January with an initial strong vote of confidence in markets,
there are still plenty of headwinds challenging a return to more robust economic and earnings growth. Global
(including US) productivity growth remains in a long secular decline that has limited a return to growth rates
typically observed during expansions. Members of the Federal Open Market Committee are forecasting three 0.25%
increases in the Federal Funds rate for 2017.

Looking ahead, our view of global equity markets is cautiously optimistic, although we are aware that an improved
growth trajectory has been priced in for the incoming Trump administration without any guaranteed legislative
changes. Our allocations include modest underweights to international developed markets, neutral to emerging
markets and an overweight to US equities. In international developed markets, our underweight in part reflects a
perceived decline in the efficacy of monetary policy support in the eurozone and Japan. Across broad asset classes,
our portfolios now hold a slight overweight in growth assets — primarily equities over fixed income and cash.
Within fixed income, we have taken notice of the rising trend in rates and hold a neutral position on US duration
and an underweight position to global government bonds outside the US where long-term rates relative to
fundamentals appear less aligned and on an expectation global bond buying programmes will further moderate
rather than accelerate. Given the still mostly favourable policy backdrop and near-record-low default rates in high-
yield bonds, we maintain a cautiously optimistic outlook with a small overweight to credit assets with minimal
duration exposure.

The figures stated in this report are historical and not indicative of future performance.

State Street Global Advisors Luxembourg SICAV
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Audit report pwc

To the Shareholders of

State Street Global Advisors Luxembourg SICAV

We have audited the accompanying financial statements of State Street Global Advisors Luxembourg SICAV (the
“SICAV”) and of each of its sub-funds, which comprise the Combined Statement of Net Assets and the Schedule of
Investments as at December 31, 2016 and the Combined Statement of Operations and the Combined Statement of
Changes in Net Assets for the year then ended, and a summary of significant accounting policies and other
explanatory notes to the financial statements.

Responsibility of the Board of Directors of the SICAV for the financial statements

The Board of Directors of the SICAV is responsible for the preparation and fair presentation of these financial
statements in accordance with Luxembourg legal and regulatory requirements relating to the preparation of the
financial statements and for such internal control as the Board of Directors of the SICAV determines is necessary to
enable the preparation of financial statements that are free from material misstatement, whether due to fraud or
€rror.

Responsibility of the “Réviseur d’'entreprises agréé”

Our responsibility is to express an opinion on these financial statements based on our audit. We conducted our audit
in accordance with International Standards on Auditing as adopted for Luxembourg by the “Commission de
Surveillance du Secteur Financier”. Those standards require that we comply with ethical requirements and plan and
perform the audit to obtain reasonable assurance about whether the financial statements are free from material
misstatement.

An audit involves performing procedures to obtain audit evidence about the amounts and disclosures in the financial
statements. The procedures selected depend on the judgment of the “Réviseur d’entreprises agréé”, including the
assessment of the risks of material misstatement of the financial statements, whether due to fraud or error. In
making those risk assessments, the “Réviseur d’entreprises agréé” considers internal control relevant to the entity’s
preparation and fair presentation of the financial statements in order to design audit procedures that are appropriate
in the circumstances, but not for the purpose of expressing an opinion on the effectiveness of the entity’s internal
control. An audit also includes evaluating the appropriateness of accounting policies used and the reasonableness of
accounting estimates made by the Board of Directors of the SICAV, as well as evaluating the overall presentation of
the financial statements.

We believe that the audit evidence we have obtained is sufficient and appropriate to provide a basis for our audit
opinion.

Opinion

In our opinion, the financial statements give a true and fair view of the financial position of State Street Global
Advisors Luxembourg SICAV and of each of its sub-funds as of December 31, 2016, and of the results of their
operations and changes in their net assets for the year then ended in accordance with Luxembourg legal and
regulatory requirements relating to the preparation of the financial statements.

Other information

The Board of Directors of the SICAV is responsible for the other information. The other information comprises the
information included in the annual report but does not include the financial statements and our audit report
thereon.

Our opinion on the financial statements does not cover the other information and we do not express any form of
assurance conclusion thereon.

PricewaterhouseCoopers Société coopérative, 2 rue Gerhard Mercator, B.P. 1443, L-1014 Luxembourg
T: +352 494848 1, F:+352 494848 2900, www.pwec.lu

Cabinet de révision agréé. Expert-comptable (autorisation gouvernementale n°10028256)

R.C.S. Luxembourg B 65 477 - TVA LU25482518
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Audit report (continued) pwc

To the Shareholders of

State Street Global Advisors Luxembourg SICAV

Other information (continued)

In connection with our audit of the financial statements, our responsibility is to read the other information and, in
doing so, consider whether the other information is materially inconsistent with the financial statements or our
knowledge obtained in the audit or otherwise appears to be materially misstated. If, based on the work we have
performed, we conclude that there is a material misstatement of this other information, we are required to report

this fact. We have nothing to report in this regard.

PricewaterhouseCoopers, Société cooperative Luxembourg, March 23, 2017
Represented by

T

Steven Libby

State Street Global Advisors Luxembourg SICAV

10



State Street Global Advisors Luxembourg SICAV
Annual Report and Audited Financial Statements 2016

Combined Statement of Net Assets

SSgA EMU
SSgA Emerging SSgA Euro SSgA Global Government SSgA Global
Markets Select SSgA EMU Corporate Bond Aggregate Bond Bond Index  Treasury Bond
Combined Equity Fund Equity Fund Index Fund ® Index Fund ® Fund @ Index Fund @
EUR EUR EUR EUR USD EUR USD
At December 31, 2016 Notes
ASSETS
Investments in securities, at market value 2C 22,024,971,519 65,343,040 52,403,344 1,975,999,386 1,688,055,338 772,605,870 1,234,406,592
Cash and liquid assets 228,605,851 804,354 43,406 14,605,774 23,877,053 534,252 8,173,052
Dividend and interest receivable 2H 106,499,654 167,065 222 271 25,145,159 12,146,079 9,521,692 7,702,550
Receivable for investment securities sold 14,075,310 - 411,126 - 1,136,287 - -
Receivable for fund shares sold 34,660,605 12,319 258 2,422,930 388,834 151,969 4,869,663
Reimbursement receivable from Investment Manager 3B 707,045 42,148 30,837 - - - 2,492
Unrealised appreciation on forward foreign exchange contracts 2G 293,524 - - - 140,221 - 153,457
Unrealised appreciation on share class specific forward currency contracts 23,184,882 - - - 2,725,990 - 18,055,426
Unrealised appreciation on futures contracts 2E 1,904,053 4,982 - - - - -
Purchased options, at market value 82,676 - - - - - -
Other assets 947,898 5,717 — 29,503 10,466 26,435 4,518
Total Assets 23,335,933,017 66,379,625 53,111,242 2,018,202,752 1,728,480,268 782,840,218 1,273,367,750
LIABILITIES
Bank overdraft 528,623 - 50,672 - - - -
Payable for investment securities purchased 31,955,480 - - - 10,281,814 - 1,181,681
Payable for shares redeemed 7,061,654 31,265 201,277 1,025,177 35,785 100,279 207,233
Accrued expenses and other liabilities 8,745,608 138,949 78,805 314,415 443,992 209,911 369,246
Investment Manager fees payable 3B 5,993,535 77,409 49,259 166,106 214,494 158,710 188,830
Unrealised depreciation on forward foreign exchange contracts 2G 113,480 - - - 22,444 - 11,336
Unrealised depreciation on share class specific forward currency contracts 15,976,516 - - - 1,123,720 - 6,726,210
Unrealised depreciation on futures contracts 2E 932,424 - - - - - -
Written options, at market value 15,800 — — — - - -
Total Liabilities 71,323,120 247,623 380,013 1,505,698 12,122,249 468,900 8,684,536
TOTAL NET ASSETS 23,264,609,897 66,132,002 52,731,229 2,016,697,054 1,716,358,019 782,371,318 1,264,683,214

@ Sub-fund subject to swing pricing adjustment. Please refer to note 2K.

The accompanying notes are an integral part of these financial statements.

State Street Global Advisors Luxembourg SICAV
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Combined Statement of Net Assets (continued)

SSgA Enhanced SSgA Global SSgA Europe SSgA Euro  SSgA US Issuer
Emerging Managed Managed SSgA Sectoral SSgA Euro Core Sustainable Scored
Markets Equity Volatility Equity Volatility Equity Healthcare Treasury Bond Corporate Bond Corporate Bond
Fund Fund Fund Equity Fund Index Fund @ Index Fund Index Fund
USD USD EUR USD EUR EUR USD
At December 31, 2016 Notes
ASSETS
Investments in securities, at market value 2C 1,564,933,936 393,265,772 156,850,390 47,455,085 672,938,478 763,879,593 268,984,162
Cash and liquid assets 16,444,249 1,115,196 748,242 615,703 1,418,928 4,027,842 1,235,096
Dividend and interest receivable 2H 5,357,249 620,487 541,663 101,327 8,225,978 11,365,400 2,653,387
Receivable for investment securities sold - - 9,320,645 - - - 1,326,559
Receivable for fund shares sold 22,868 667,235 111,746 486 38,128 1,433,059 3,572
Reimbursement receivable from Investment Manager 3B - - - 70,876 5,890 - -
Unrealised appreciation on forward foreign exchange contracts 2G - - - - - - -
Unrealised appreciation on share class specific forward currency contracts - - - - - 103,015 637,928
Unrealised appreciation on futures contracts 2E - - - - - - -
Purchased options, at market value - - - - - - -
Other assets 605 — 38 — 15,521 9,460 1,495
Total Assets 1,586,758,907 395,668,600 167,572,724 48,243,477 682,642,923 780,818,369 274,842,199
LIABILITIES
Bank overdraft - - - - - - -
Payable for investment securities purchased - - 9,250,879 - - - 1,074,638
Payable for shares redeemed 536 910,562 386,633 - 169,684 898,014 1,028
Accrued expenses and other liabilities 646,476 335,555 149,829 85,940 178,877 176,335 283,207
Investment Manager fees payable 3B 592,450 249,136 116,073 59,463 52,999 110,933 48,370
Unrealised depreciation on forward foreign exchange contracts 2G - - - - - - -
Unrealised depreciation on share class specific forward currency contracts - - - - - 12,803 1,144,144
Unrealised depreciation on futures contracts 2E 189,594 - - - - - -
Written options, at market value - - - - - - -
Total Liabilities 1,429,056 1,495,253 9,903,414 145,403 401,560 1,198,085 2,551,387
TOTAL NET ASSETS 1,585,329,851 394,173,437 157,669,310 48,098,074 682,241,363 779,620,284 272,290,812
@ Sub-fund subject to swing pricing adjustment. Please refer to note 2K.
The accompanying notes are an integral part of these financial statements.
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Combined Statement of Net Assets (continued)

SSgA Emerging SSgA EMU
SSgA Euro Markets SRI Government
Issuer Scored State Street Enhanced State Street State Street SSgA US Long Bond
Corporate Bond Global Value Equity Europe Value Eurozone Value Corporate Bond Index
Index Fund  Spotlight Fund Fund  Spotlight Fund  Spotlight Fund Index Fund Fund
EUR EUR USD EUR EUR USD EUR
At December 31, 2016 Notes
ASSETS
Investments in securities, at market value 2C 79,716,155 152,955,998 418,949,526 385,661,155 28,634,905 84,382,814 116,808,231
Cash and liquid assets 572,998 5,619,148 2,455,771 3,555,252 1,412,890 947,994 67,902
Dividend and interest receivable 2H 994,496 280,601 1,421,804 450,816 114,614 859,509 1,713,865
Receivable for investment securities sold - - - - - 731,622 -
Receivable for fund shares sold - 388,370 - 136,068 - - -
Reimbursement receivable from Investment Manager 3B 32,304 39,400 - 2,084 58,316 - -
Unrealised appreciation on forward foreign exchange contracts 2G - 15,091 - - - - -
Unrealised appreciation on share class specific forward currency contracts 28,130 - - - - - -
Unrealised appreciation on futures contracts 2K - - - - - - -
Purchased options, at market value - - - - - - -
Other assets 1,372 - - - - 4,387 5,154
Total Assets 81,345,455 159,298,608 422,827,101 389,805,375 30,220,725 86,926,326 118,595,152
LIABILITIES
Bank overdraft - - - - - - -
Payable for investment securities purchased - - - - - 745,901 -
Payable for shares redeemed - 18,449 - 524,724 - - -
Accrued expenses and other liabilities 172,185 107,281 227,026 169,570 68,703 69,554 66,135
Investment Manager fees payable 3B 13,936 21,392 170,595 365,278 1,082 17,646 10,550
Unrealised depreciation on forward foreign exchange contracts 2G - 81,454 - - - - -
Unrealised depreciation on share class specific forward currency contracts 2,829 - - - - - -
Unrealised depreciation on futures contracts 2E - - - - - - -
Written options, at market value - - - - - - -
Total Liabilities 188,950 228,576 398,521 1,059,572 69,785 833,101 76,685
TOTAL NET ASSETS 81,156,505 159,070,032 422,428,580 388,745,803 30,150,940 86,003,225 118,518,467
The accompanying notes are an integral part of these financial statements.
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Combined Statement of Net Assets (continued)

SSgA Euro State Street State Street
Corporate SSgA Euro State Street Europe  North America State Street Asia
ex-Financials Inflation Linked Europe Small State Street Enhanced Enhanced Pacific
Bond Index Bond Index Cap Equity Europe Equity Equity Equity Enhanced
Fund Fund Fund @ Fund @ Fund ® Fund Equity Fund
EUR EUR EUR EUR EUR USD JPY
At December 31, 2016 Notes
ASSETS
Investments in securities, at market value 2C 113,461,545 254,912,428 54,179,576 40,287,868 673,727,169 973,168,815  13,716,148,630
Cash and liquid assets 89,469 263,038 225,008 645,263 3,489,601 16,174,200 533,183,289
Dividend and interest receivable 2H 1,445,315 1,304,021 96,960 111,128 1,368,443 1,137,523 14,344,602
Receivable for investment securities sold - - 494,771 - 1,426 - -
Receivable for fund shares sold 575 - 25,183 34,938 - 6,800 -
Reimbursement receivable from Investment Manager 3B - - 96,656 30,131 - 32 758,748
Unrealised appreciation on forward foreign exchange contracts 2G - - - - - - -
Unrealised appreciation on share class specific forward currency contracts - - - - - - -
Unrealised appreciation on futures contracts 2E - - - - 83,652 - 13,069,604
Purchased options, at market value - - - - - - -
Other assets 11,378 7,808 - - 360 487 5,083
Total Assets 115,008,282 256,487,295 55,118,244 41,109,328 678,670,741 990,487,857  14,277,509,956
LIABILITIES
Bank overdraft - - - - - - -
Payable for investment securities purchased - - - - - - -
Payable for shares redeemed 2,590 - 326,138 41,006 - - -
Accrued expenses and other liabilities 73,883 81,008 78,682 73,997 220,615 280,943 10,331,159
Investment Manager fees payable 3B 45,212 20,092 56,459 23,536 242,678 377,893 6,045,441
Unrealised depreciation on forward foreign exchange contracts 2G - - - - - - -
Unrealised depreciation on share class specific forward currency contracts - - - - - - -
Unrealised depreciation on futures contracts 2FE - - - - - 46,083 -
Written options, at market value - - - - - - -
Total Liabilities 121,685 110,100 461,279 138,539 472,293 704,919 16,376,600
TOTAL NET ASSETS 114,886,597 256,377,195 54,656,965 40,970,789 678,198,448 089,782,038 14,261,133,356

@ Sub-fund subject to swing pricing adjustment. Please refer to note 2K.
®) Statement of Net Assets as at December 29, 2016, the last tradable date of the year.

The accompanying notes are an integral part of these financial statements.
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Combined Statement of Net Assets (continued)

State Street

State Street

State Street

State Street Emerging Latin Multi-Factor State Street Flexible Asset State Street Asia State Street
Emerging Asia  America Equity Global Equity Flexible Asset  Allocation Plus Pacific Value Global Value
Equity Fund ® Fund ® Fund Allocation Fund Fund  Spotlight Fund Fund
EUR EUR USD EUR EUR USD USD
At December 31, 2016 Notes
ASSETS
Investments in securities, at market value 2C 50,542,119 6,911,475 127,777,844 8,304,260 64,099,800 28,455,208 145,428,898
Cash and liquid assets 3,103,327 317,157 1,566,499 344,214 6,734,295 1,475,768 1,532,030
Dividend and interest receivable 2H 196,646 33,093 161,849 1,526 188,093 103,672 244,080
Receivable for investment securities sold - - 345 - - - -
Receivable for fund shares sold - 2,842 - - 62,500 6,949 -
Reimbursement receivable from Investment Manager 3B 42,838 46,327 5,814 20,505 20,790 13,644 15,246
Unrealised appreciation on forward foreign exchange contracts 2G - - - - - - -
Unrealised appreciation on share class specific forward currency contracts - - - - - - 253,088
Unrealised appreciation on futures contracts 2E 70,847 8,206 13,589 - 487,414 - -
Purchased options, at market value - - - - 82,676 - -
Other assets - - 71 - - - -
Total Assets 53,955,777 7,319,100 120,526,011 8,670,505 71,675,568 30,055,241 147,473,342
LIABILITIES
Bank overdraft - 105,315 - - - - -
Payable for investment securities purchased - - - - 500,379 - -
Payable for shares redeemed 8,102 54,540 - - 23,903 - -
Accrued expenses and other liabilities 90,892 74,480 69,805 58,643 78,912 79,629 88,714
Investment Manager fees payable 3B 76,054 10,292 38,220 3,511 19,357 68 68
Unrealised depreciation on forward foreign exchange contracts 2G - - - - - - -
Unrealised depreciation on share class specific forward currency contracts - - - - - - 464,622
Unrealised depreciation on futures contracts 2E - - 6,390 - 287,722 - -
Written options, at market value - — — — 15,800 - -
Total Liabilities 175,048 244,627 114,415 62,154 026,073 79,697 553,404
TOTAL NET ASSETS 53,780,729 7,074,473 129,411,596 8,608,351 70,749,495 29,975,544 146,919,938
®) Statement of Net Assets as at December 29, 2016, the last tradable date of the year.
The accompanying notes are an integral part of these financial statements.
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Combined Statement of Net Assets (continued)

State Street

EMU State Street State Street
State Street US Small Cap Global State Street State Street State Street Switzerland
Value Spotlight Equity Enhanced Australia Index Canada Index Japan Index Index Equity
Fund Fund Equity Fund Equity Fund Equity Fund Equity Fund Fund
USD EUR USD AUD CAD JPY CHF
At December 31, 2016 Notes
ASSETS
Investments in securities, at market value 2C 28,001,942 28,953,657 411,977,266 78,963,329 251,201,923  55,316,580,032 623,571,682
Cash and liquid assets 1,532,408 338,828 1,977,728 1,188,106 2,416,563 942,549,267 420,924
Dividend and interest receivable 2H 17,778 29,079 441,388 89,139 434,365 67,857,451 -
Receivable for investment securities sold - - - - - - 449,309
Receivable for fund shares sold 74,997 14,253 2,000,000 15,389 142,784 336,906,282 557,047
Reimbursement receivable from Investment Manager 3B 13,668 22,701 - 15,514 7,608 - -
Unrealised appreciation on forward foreign exchange contracts 2G - - - - - - -
Unrealised appreciation on share class specific forward currency contracts - - - - - - -
Unrealised appreciation on futures contracts 2E - - 30,043 23,050 - 14,870,000 1,390
Purchased options, at market value - - - - - - -
Other assets - - - - - 1 -
Total Assets 29,640,793 29,358,518 416,426,425 80,294,527 254,203,333  56,678,763,033 625,000,352
LIABILITIES
Bank overdraft - - - - - - 303,757
Payable for investment securities purchased - 23,906 - - - 359,195,201 -
Payable for shares redeemed - 38,629 - - 51,204 45,178,766 848,648
Accrued expenses and other liabilities 74,319 68,805 99,428 105,735 146,164 15,544,155 188,639
Investment Manager fees payable 3B 70 33,200 114,797 17,557 52,151 8,936,972 134,383
Unrealised depreciation on forward foreign exchange contracts 2G - - - - - - -
Unrealised depreciation on share class specific forward currency contracts - - - - - - -
Unrealised depreciation on futures contracts 2E - - 10,010 - 23,122 - -
Written options, at market value - - - - - - -
Total Liabilities 74,389 164,540 224,235 123,292 272,731 428,855,094 1,475,427
TOTAL NET ASSETS 29,566,404 20,193,978 416,202,190 80,171,235 253,930,602 56,249,907,939 623,524,925
The accompanying notes are an integral part of these financial statements.
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Combined Statement of Net Assets (continued)

State Street

State Street

State Street

State Street UK State Street US Pacific Ex-Japan EMU State Street Global Emerging State Street
Index Equity Index Equity Index Equity Index Equity Europe Index =~ Markets Index World Index
Fund Fund @ Fund Fund Equity Fund Equity Fund Equity Fund
GBP USD USD EUR EUR USD USD
At December 31, 2016 Notes
ASSETS
Investments in securities, at market value 2C 122,476,157 1,694,315,767 79,150,706 1,336,647,748 932,872,749 77,542,720 3,253,633,190
Cash and liquid assets 957,909 16,075,766 1,094,482 11,637,399 3,836,263 1,141,762 45,206,257
Dividend and interest receivable 2H 281,932 1,516,351 69,453 2,711,414 1,440,967 209,387 3,757,504
Receivable for investment securities sold 5,789 - - - 380,741 - 10,489
Receivable for fund shares sold 41,562 66,835 5,338,888 1,836,647 10,034,435 23,309 1,503,632
Reimbursement receivable from Investment Manager 3B 13,477 - 16,283 - 205 36,764 -
Unrealised appreciation on forward foreign exchange contracts 2G - - - - - - -
Unrealised appreciation on share class specific forward currency contracts - 135,464 - - - - 2,508,084
Unrealised appreciation on futures contracts 2E 25,050 - 24,917 234,590 385,723 8,435 176,950
Purchased options, at market value - - - - - - -
Other assets - - - 730,369 - - 88,447
Total Assets 123,801,876 1,712,110,183 85,694,729 1,353,798,167 948,951,173 78,962,377 3,306,884,553
LIABILITIES
Bank overdraft - - - - 29,207 - -
Payable for investment securities purchased 74,809 - 5,375,822 - 1,036,861 16 122,184
Payable for shares redeemed 1,434 455,903 - 62,296 258,479 103,322 68,2908
Accrued expenses and other liabilities 78,159 349,194 83,792 478,938 279,930 140,101 843,065
Investment Manager fees payable 3B 24,378 288,865 13,387 269,446 167,512 31,590 930,285
Unrealised depreciation on forward foreign exchange contracts 2G - - - - - - -
Unrealised depreciation on share class specific forward currency contracts - 1,598,202 — — — — 5,777,879
Unrealised depreciation on futures contracts 2E - 114,515 - - - - 271,092
Written options, at market value - - - - - - -
Total Liabilities 178,780 2,806,679 5,473,001 810,680 1,771,989 275,029 8,012,803
TOTAL NET ASSETS 123,623,096 1,709,303,504 80,221,728 1,352,987,487 947,179,184 78,687,348 3,298,871,750

@ Sub-fund subject to swing pricing adjustment. Please refer to note 2K.

The accompanying notes are an integral part of these financial statements.
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Combined Statement of Net Assets (continued)

State Street

Emerging
State Street Markets Small State Street
World SRI Index Cap Equity Global Defensive
Equity Fund Fund © Equity Fund
USD USD USD
At December 31, 2016 Notes
ASSETS
Investments in securities, at market value 2C 564,269,878 9,624,134 215,146,769
Cash and liquid assets 12,510,231 436,125 657,452
Dividend and interest receivable 2H 673,847 29,105 289,302
Receivable for investment securities sold 1,868 - -
Receivable for fund shares sold 357,283 - -
Reimbursement receivable from Investment Manager 3B - 2,413 10,275
Unrealised appreciation on forward foreign exchange contracts 2G - - -
Unrealised appreciation on share class specific forward currency contracts - - -
Unrealised appreciation on futures contracts 2E 115,969 4,558 -
Purchased options, at market value - - -
Other assets - - -
Total Assets 577,929,076 10,096,335 216,103,798
LIABILITIES
Bank overdraft - 63,361 -
Payable for investment securities purchased 346,460 4 -
Payable for shares redeemed 3,629 - -
Accrued expenses and other liabilities 177,358 3,088 93,150
Investment Manager fees payable 3B 276,965 2,972 126,954
Unrealised depreciation on forward foreign exchange contracts 2G - - -
Unrealised depreciation on share class specific forward currency contracts - - -
Unrealised depreciation on futures contracts 2E 25,075 - -
Written options, at market value - - -
Total Liabilities 829,487 69,425 220,104
TOTAL NET ASSETS 577,099,589 10,026,910 215,883,694

(©Refer to Note 1.
The accompanying notes are an integral part of these financial statements.
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Combined Statement of Operations

SSgA Emerging SSgA Euro SSgA Global SSgA EMU SSgA Global
Markets Select SSgA EMU Equity = Corporate Bond  Aggregate Bond Government Treasury Bond
Combined Equity Fund Fund Index Fund Index Fund Bond Index Fund Index Fund
EUR EUR EUR EUR USD EUR USD
For the Year/Period ended December 31, 2016 Notes
INCOME
Interest 2H 125,645,719 — - 28,974,120 36,278,277 13,629,432 14,311,827
Dividends (net of withholding tax) 2H 316,080,807 2,251,188 2,762,874 - - - -
Securities lending income 11 4,502,313 - - - - - -
Other income 665,300 - - 127,503 87,583 176,980 32,842
Total income 446,894,139 2,251,188 2,762,874 20,101,623 36,365,860 13,806,412 14,344,669
EXPENSES
Investment Manager Fees 3B 61,456,287 839,633 939,067 1,501,132 2,857,844 2,185,973 2,228 565
Custodian, Administration and Transfer Agent fees 3A 14,549,212 201,765 113,242 716,955 1,098,773 478,766 835,555
Professional fees 2,142,579 35,906 38,284 49,105 58,200 58,762 76,997
Taxe d'abonnement 4 1,250,045 11,631 25,568 - - - -
Securities lending expenses 11 1,350,694 - - - - - -
Other expenses 3C 3,220,867 95,581 65,486 78,804 78,477 100,722 73,436
Waiver, reimbursement from Investment Manager 3B (3,816,387) (264,051) (147,769) - - - -
Total expenses 80,153,297 1,010,465 1,033,878 2,345,996 4,093,294 2,824,223 3,214,553
NET INVESTMENT INCOME / (LOSS) 366,740,842 1,240,723 1,728,996 26,755,627 32,272,566 10,982,189 11,130,116
The accompanying notes are an integral part of these financial statements.
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Combined Statement of Operations (continued)

SSgA Enhanced SSgA Global SSgA Europe SSgA Euro
Emerging Managed Managed SSgA Sectoral SSgA Euro Core Sustainable SSgA US Issuer
Markets Equity ~ Volatility Equity ~ Volatility Equity Healthcare Equity Treasury Bond  Corporate Bond Scored Corporate
Fund Fund Fund Fund Index Fund Index Fund Bond Index Fund
USD USD EUR USD EUR EUR USD
For the Year/Period ended December 31, 2016 Notes
INCOME
Interest 2H - — - — 6,199,500 10,323,915 8,358,649
Dividends (net of withholding tax) 2H 43,914,451 8,912,549 4,687,419 571,479 - - -
Securities lending income 11 - - - - - - -
Other income - - - - 67,874 43,876 10,099
Total income 43,914,451 8,912,549 4,687,419 571,479 6,267,374 10,367,791 8,368,748
EXPENSES
Investment Manager Fees 3B 6,673,735 1,386,470 652,429 788,673 628,862 1,281,354 570,827
Custodian, Administration and Transfer Agent fees 3A 1,535,151 429,019 173,178 146,137 378,029 376,757 186,733
Professional fees 59,948 42,362 33,040 36,820 37,178 47,436 63,283
Taxe d'abonnement 4 158,549 59,235 18,868 18,686 - - -
Securities lending expenses 11 - - - - - - -
Other expenses 3C 61,834 61,665 38,832 94,579 36,646 110,801 13,438
Waiver, reimbursement from Investment Manager 3B - (194,349) (69,246) (152,555) - - -
Total expenses 8,489,217 1,784,402 847,101 932,340 1,080,715 1,816,348 834,281
NET INVESTMENT INCOME / (LOSS) 35,425,234 7,128,147 3,840,318 (360,861) 5,186,659 8,551,443 7,534,467
The accompanying notes are an integral part of these financial statements.
State Street Global Advisors Luxembourg SICAV 20



State Street Global Advisors Luxembourg SICAV
Annual Report and Audited Financial Statements 2016

Combined Statement of Operations (continued)

SSgA Emerging

SSgA Euro Issuer State Street Markets SRI State Street State Street SSgA US SSgA EMU

Scored Corporate Global Value Enhanced Equity Europe Value Eurozone Value Corporate Bond Government Long

Bond Index Fund Spotlight Fund Fund Spotlight Fund Spotlight Fund Index Fund Bond Index Fund

EUR EUR USD EUR EUR USD EUR

For the Year/Period ended December 31, 2016 Notes
INCOME
Interest 2H 875,913 - - - - 3,173,764 2,527,989
Dividends (net of withholding tax) 2H - 2,363,454 9,224,466 8,600,474 738,652 - -
Securities lending income 11 - - - - - - -
Other income 6,516 - - - - 18,533 21,334
Total income 882,429 2,363,454 9,224,466 8,600,474 738,652 3,192,297 2,549,323
EXPENSES
Investment Manager Fees 3B 163,018 181,215 1,429,731 3,528,503 9,574 91,111 202,877
Custodian, Administration and Transfer Agent fees 3A 90,788 162,216 394,578 251,037 83,782 87,827 99,937
Professional fees 32,534 37,039 42,793 36,068 35,829 38,733 14,440
Taxe d'abonnement 4 - 13,652 35,264 119,733 2,805 - -
Securities lending expenses 11 - - - - - - -
Other expenses 3C 14,626 39,277 55,489 55,064 34,097 40,894 20,692
Waiver, reimbursement from Investment Manager 3B (32,304) (118,651) - (125,067) (126,109) (49,375) -
Total expenses 268,662 314,748 1,957,855 3,865,338 39,978 209,190 337,946
NET INVESTMENT INCOME / (LOSS) 613,767 2,048,706 7,266,611 4,735,136 698,674 2,083,107 2,211,377
The accompanying notes are an integral part of these financial statements.
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Combined Statement of Operations (continued)

SSgA Euro State Street North
Corporate SSgA Euro State Street State Street State Street America  State Street Asia
ex-Financials  Inflation Linked Europe Small Cap Europe Equity Europe Enhanced Enhanced Equity Pacific Enhanced
Bond Index Fund Bond Index Fund Equity Fund Fund Equity Fund @ Fund Equity Fund
EUR EUR EUR EUR EUR USD JPY
For the Year/Period ended December 31, 2016 Notes
INCOME
Interest 2H 2,041,139 4,555,967 - — - 40,561 260,522
Dividends (net of withholding tax) 2H - - 2,349,286 2,143,463 21,561,954 15,850,992 340,742,469
Securities lending income 11 - - 77,314 35,209 304,177 240,874 4,017,654
Other income 50,380 35,582 245 239 - - -
Total income 2,091,519 4,591,549 2,426,845 2,178,911 21,866,131 16,132,427 345,020,645
EXPENSES
Investment Manager Fees 3B 300,441 318,531 921,440 383,599 2,975,822 4,537,954 64,824,504
Custodian, Administration and Transfer Agent fees 3A 103,657 129,127 103,986 98,165 344,295 374,972 13,478,540
Professional fees 35,812 33,686 39,210 38,739 44,624 50,337 3,957,474
Taxe d'abonnement 4 - - 23,205 12,059 248,760 404,321 6,357,856
Securities lending expenses 11 - - 23,194 10,563 91,253 72,262 1,205,296
Other expenses 3C 56,637 32,382 158,618 50,624 42,086 209,291 3,165,964
Waiver, reimbursement from Investment Manager 3B (21,008) - (236,162) (132,765) (60,357) (32) (13,195,388)
Total expenses 484,539 513,726 1,033,581 460,984 3,686,483 5,469,105 79,794,246
NET INVESTMENT INCOME / (LOSS) 1,606,980 4,077,823 1,393,264 1,717,927 18,179,648 10,663,322 265,226,399

@ Statement of Operations as at December 29, 2016, the last tradable date of the year.

The accompanying notes are an integral part of these financial statements.
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Combined Statement of Operations (continued)

State Street

State Street

State Street

State Street Emerging Latin Multi-Factor State Street Flexible Asset ~ State Street Asia State Street
Emerging Asia America Equity Global Equity Flexible Asset Allocation Plus Pacific Value Global Value
Equity Fund ® Fund @ Fund  Allocation Fund Fund Spotlight Fund Fund
EUR EUR USD EUR EUR USD USD
For the Year/Period ended December 31, 2016 Notes
INCOME
Interest 2H - — - — 74,496 - -
Dividends (net of withholding tax) 2H 1,509,156 183,139 2,883,812 24,433 59,520 837,758 877,559
Securities lending income 11 270 - - - - - -
Other income - - - - - - -
Total income 1,509,426 183,139 2,883,812 24,433 134,016 837,758 877,559
EXPENSES
Investment Manager Fees 3B 1,196,075 113,655 426,447 42,590 251,548 747 732
Custodian, Administration and Transfer Agent fees 3A 159,355 91,309 108,350 67,611 120,759 85,407 91,962
Professional fees 43,740 31,894 37,976 42,333 42,747 46,354 46,793
Taxe d'abonnement 4 31,252 3,320 12,515 911 12,991 3,036 7,688
Securities lending expenses 11 81 - - - - - -
Other expenses 3C 82,371 78,852 24,486 30,322 56,185 23,473 28,170
Waiver, reimbursement from Investment Manager 3B (123,184) (186,309) (59,156) (130,423) (140,203) (126,336) (106,403)
Total expenses 1,389,690 132,721 550,618 53,344 344,027 32,681 68,942
NET INVESTMENT INCOME / (LOSS) 119,736 50,418 2,333,194 (28,911) (210,011) 805,077 808,617
@ Statement of Operations as at December 29, 2016, the last tradable date of the year.
The accompanying notes are an integral part of these financial statements.
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Combined Statement of Operations (continued)

State Street

State Street US  State Street EMU State Street Global Green State Street State Street State Street
Value Spotlight Small Cap Equity  Global Enhanced Bond Index Australia Index Canada Index Japan Index
Fund Fund Equity Fund Fund ® Equity Fund Equity Fund Equity Fund
USD EUR USD EUR AUD CAD JPY
For the Year/Period ended December 31, 2016 Notes
INCOME
Interest 2H - — - 232,772 1,684 218 -
Dividends (net of withholding tax) 2H 488,185 729,647 3,231,541 - 4,044,956 5,207,356 859,921,379
Securities lending income 11 - 34,177 - - 16,561 1,025,329 16,200,613
Other income - - - - - - -
Total income 488,185 763,824 3,231,541 232,772 4,063,201 6,232,903 876,121,992
EXPENSES
Investment Manager Fees 3B 740 403,035 534,952 42,282 223,264 612,878 89,667,522
Custodian, Administration and Transfer Agent fees 3A 70,973 63,951 173,226 109,660 136,321 210,926 30,297,205
Professional fees 46,398 45,069 33,882 44,063 58,274 65,311 5,060,808
Taxe d'abonnement 4 3,020 9,500 19,746 - - - -
Securities lending expenses 11 - 10,253 - - 4,968 307,599 4,860,184
Other expenses 3C 23,494 53,735 18,512 31,726 56,825 65,964 4,195,876
Waiver, reimbursement from Investment Manager 3B (111,879) (141,425) (88,669) (168,332) (160,783) (103,726) -
Total expenses 32,746 444,118 691,649 59,399 318,869 1,158,952 134,081,595
NET INVESTMENT INCOME / (LOSS) 455,439 319,706 2,539,892 173,373 3,744,332 5,073,951 742,040,397
® Refer to Note 1.
The accompanying notes are an integral part of these financial statements.
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Combined Statement of Operations (continued)

State Street

State Street UK

State Street US

State Street
Pacific Ex-Japan

State Street EMU

State Street

State Street
Global Emerging

Switzerland Index Index Equity Index Equity Index Equity Index Equity Europe Index Markets Index
Equity Fund Fund Fund Fund Fund Equity Fund Equity Fund
CHF GBP USD USD EUR EUR USD
For the Year/Period ended December 31, 2016 Notes
INCOME
Interest 2H - 195 1,432 140 - - -
Dividends (net of withholding tax) 2H 5,538,269 4,297,064 22,608,869 2,679,047 45,417,990 25,184,158 1,586,905
Securities lending income 11 128,399 15,760 238,856 16,144 1,034,593 362,306 5,513
Other income - - - - - - -
Total income 5,666,668 4,313,019 22,849,157 2,695,331 46,452,583 25,546,464 1,592,418
EXPENSES
Investment Manager Fees 3B 1,101,910 256,195 3,182,753 167,439 3,479,627 1,886,875 314,689
Custodian, Administration and Transfer Agent fees 3A 320,204 91,332 609,784 112,252 903,307 507,033 245,063
Professional fees 47,681 40,888 63,877 47,386 41,087 40,986 54,795
Taxe d'abonnement 4 - - - - - - -
Securities lending expenses 11 38,520 4,728 71,657 4,843 310,378 108,692 1,654
Other expenses 3C 94,197 40,428 134,054 50,302 230,959 142,150 63,357
Waiver, reimbursement from Investment Manager 3B (42,440) (67,642) - (143,615) - (452) (190,692)
Total expenses 1,569,072 365,929 4,062,125 238,607 4,965,358 2,685,284 488,866
NET INVESTMENT INCOME / (LOSS) 4,097,596 3,947,090 18,787,032 2,456,724 41,487,225 22,861,180 1,103,552
The accompanying notes are an integral part of these financial statements.
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Combined Statement of Operations (continued)

State Street

Emerging
State Street State Street Markets Small State Street
World Index  World SRI Index Cap Equity  Global Defensive
Equity Fund Equity Fund Fund ® Equity Fund
USD USD USD USD
For the Year/Period ended December 31, 2016 Notes
INCOME
Interest 2H - — — -
Dividends (net of withholding tax) 2H 60,637,031 10,593,455 209,039 1,908,760
Securities lending income 11 1,077,100 233,507 - -
Other income - - - -
Total income 61,714,131 10,826,962 29,039 1,908,760
EXPENSES
Investment Manager Fees 3B 10,160,754 1,516,243 2,072 554,704
Custodian, Administration and Transfer Agent fees 3A 1,318,313 299,088 1,280 109,726
Professional fees 64,752 49,895 390 45,137
Taxe d'abonnement 4 - - 249 10,750
Securities lending expenses 11 323,130 70,052 - -
Other expenses 3C 376,587 64,008 1,170 14,244
Waiver, reimbursement from Investment Manager 3B - - (2,414) (82,387)
Total expenses 12,243,536 1,999,286 3,647 652,174
NET INVESTMENT INCOME / (LOSS) 49,470,595 8,827,676 25,392 1,256,586

® Refer to Note 1.

The accompanying notes are an integral part of these financial statements.

State Street Global Advisors Luxembourg SICAV

26



State Street Global Advisors Luxembourg SICAV
Annual Report and Audited Financial Statements 2016

Combined Statement of Changes in Net Assets

SSgA EMU
SSgA Emerging SSgA Euro SSgA Global Government SSgA Global
Markets Select SSgA EMU Equity ~ Corporate Bond  Aggregate Bond Bond Index Treasury Bond
Combined Equity Fund Fund Index Fund @ Index Fund @ Fund @ Index Fund @
EUR EUR EUR EUR USD EUR USD
For the Year/Period ended December 31, 2016 Notes
Net assets at the beginning of the Year/Period 20,104,325,470 81,650,467 112,019,035 1,366,025,582 1,798,552,543 988,534,120 1,092,514,248
Net investment income/(loss) 366,740,842 1,240,723 1,728,996 26,755,627 32,272,566 10,982,189 11,130,116
Net realised gain/(loss) from:
Investments 2C 66,355,162 (5,567,885) (9,348,962) 9,505,754 23,165,910 24,062,651 10,060,317
Futures contracts 2E 15,498,282 44,434 (576) — — — —
Option contracts 2E (170,897) — — — — — —
Currencies 2D (138,527,024) (1,936,814) (15) (1,472) (40,317,178) (696) (14,126,853)
Net change in unrealised appreciation/(depreciation) on
Investments 2C 826,015,418 12,744,246 5,925,460 34,681,431 35,007,820 (8,110,853) (10,421,071)
Futures contracts 2E (380,153) 4,982 — — — — —
Options Contracts 2E (11,150) — — — — — —
Currencies 2D (415,259) (149,147) (3,209) 118 (165,844) — (190,519)
Forward foreign exchange contracts 2G (14,040,878) — — — 1,010,513 — 7,320,002
Total Net increase/(decrease) in net assets resulting from
operations 1,121,064,342 6,380,539 (1,698,306) 70,941,458 50,973,787 26,933,291 3,771,992
Subscriptions 8,331,766,416 4,805,661 7,022,098 953,815,913 740,628,225 245,983,821 530,215,117
Redemptions (6,732,507,897) (26,704,665) (64,579,193) (374,085,899) (873,796,536) (479,028,026) (360,445,220)
Distributions 8 (5,555,426) — (32,405) — — (51,888) (1,372,923)
Total Net increase/(decrease) in net assets from fund shares
transaction 1,593,703,093 (21,899,004) (57,589,500) 579,730,014 (133,168,311 (233,096,093) 168,396,974
Total Increase/(decrease) in net assets 2,714,767,435 (15,518,465) (59,287,806) 650,671,472 (82,194,524) (206,162,802) 172,168,966
Currency Adjustment 9 445,516,992 — — — — — —

Total Net assets at the end of the Year/Period

@ Sub-fund subject to swing pricing adjustment. Please refer to note 2K.

23,264,609,897

The accompanying notes are an integral part of these financial statements.
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Combined Statement of Changes in Net Assets (continued)

SSgA Enhanced SSgA Global SSgA Europe SSgA Euro
Emerging Managed Managed SSgA Sectoral ~ SSgA Euro Core Sustainable SSgA US Issuer
Markets Equity ~ Volatility Equity ~ Volatility Equity Healthcare Equity Treasury Bond  Corporate Bond Scored Corporate
Fund Fund Fund Fund Index Fund @ Index Fund Bond Index Fund
USD USD EUR USD EUR EUR USD
For the Year/Period ended December 31, 2016 Notes
Net assets at the beginning of the Year/Period 1,370,128,234 299,890,087 176,089,415 105,193,648 736,368,039 684,406,807 232,731,873
Net investment income/(loss) 35,425,234 7,128,147 3,840,318 (360,861) 5,186,659 8,551,443 7,534,467
Net realised gain/(loss) from:
Investments 2C (22,563,975) 11,846,459 5,953,087 (5,208,001) 18,669,575 6,067,624 (851,796)
Futures contracts 2E 3,535,420 — (6) — — — —
Option contracts 2E — — — — — — —
Currencies 2D (34,525,280) (4,076,423) (1,867,899) (1,536,924) (292) 162,526 (2,825,677)
Net change in unrealised appreciation/(depreciation) on
Investments 2C 188,188,163 (4,680,837) (17,514,855) (6,819,658) 5,396,338 11,720,493 5,967,776
Futures contracts 2E (284,469) — — — — — —
Options Contracts 2E — — — — — — —
Currencies 2D (105,922) (242) 8,421 (2,652) — 1,063 (17,688)
Forward foreign exchange contracts 2G — — — — — 135,598 (2,164,424)
Total Net increase/(decrease) in net assets resulting from
operations 169,669,171 10,217,104 (9,580,934) (13,928,096) 20,252,280 26,638,747 7,642,658
Subscriptions 122,108,196 310,476,214 69,619,597 10,827,120 222,866,805 190,543,365 40,844,218
Redemptions (76,575,750) (226,409,968) (78,458,768) (53,994,598) (306,032,114) (118,667,810) (8,927,937)
Distributions 8 — — - - (213,647) (3,300,825) -
Total Net increase/(decrease) in net assets from fund shares
transaction 45,532,446 84,066,246 (8,839,171) (43,167,478) (83,378,956) 68,574,730 31,916,281
Total Increase/(decrease) in net assets 215,201,617 94,283,350 (18,420,105) (57,095,574) (54,126,676) 95,213,477 39,558,939
Currency Adjustment 9 — — — — — — —
Total Net assets at the end of the Year/Period 1,585,329,851 394,173,437 157,669,310 48,008,074 682,241,363 779,620,284 272,200,812
@ Sub-fund subject to swing pricing adjustment. Please refer to note 2K.
The accompanying notes are an integral part of these financial statements.
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Combined Statement of Changes in Net Assets (continued)

SSgA Emerging

SSgA Euro Issuer State Street Markets SRI State Street State Street SSgA US SSgA EMU

Scored Corporate Global Value Enhanced Equity Europe Value Eurozone Value Corporate Bond Government Long

Bond Index Fund Spotlight Fund Fund Spotlight Fund Spotlight Fund Index Fund Bond Index Fund

EUR EUR USD EUR EUR USD EUR

For the Year/Period ended December 31, 2016 Notes
Net assets at the beginning of the Year/Period 78,009,707 105,069,265 141,660,365 222,437,627 28,432,461 85,791,138 146,235,641
Net investment income/(loss) 613,767 2,048,706 7,266,611 4,735,136 698,674 2,083,107 2,211,377
Net realised gain/(loss) from:
Investments 2C 1,639,677 6,572,879 1,223,379 6,811,454 (305,848) 333,623 23,266,093
Futures contracts 2FE — — — — — — —
Option contracts 2E — — — — — — —
Currencies 2D 39,882 2,228,679 (3,416,371) (9,526,320) (1,813) — —
Net change in unrealised appreciation/(depreciation) on
Investments 2C 463,419 20,970,688 34,053,760 39,343,142 2,350,137 2,101,610 (9,498,089)
Futures contracts 2E — — — — — — —
Options Contracts 2F, — — — — — — —
Currencies 2D 7 (48,185) (32,388) 3,296 (34) — —
Forward foreign exchange contracts 2G 38,163 (301,109) — 465,352 — — —
Total Net increase/(decrease) in net assets resulting from
operations 2,794,915 31,471,658 39,094,991 41,832,060 2,741,116 5,418,340 15,979,381
Subscriptions 672,532 47,749,306 241,678,607 216,456,936 4,222,957 22,417,012 57,809,221
Redemptions (320,649) (25,220,197) (5,383) (91,980,820) (5,245,594) (27,533,265) (101,505,776)
Distributions 8 — — — — — — —
Total Net increase/(decrease) in net assets from fund shares
transaction 351,883 22,529,109 241,673,224 124,476,116 (1,022,637) (5,116,253) (43,696,555)
Total Increase/(decrease) in net assets 3,146,798 54,000,767 280,768,215 166,308,176 1,718,479 302,087 (27,717,174)
Currency Adjustment 9 — — — — — — —
Total Net assets at the end of the Year/Period 81,156,505 159,070,032 422,428,580 388,745,803 30,150,940 86,093,225 118,518,467
The accompanying notes are an integral part of these financial statements.
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Combined Statement of Changes in Net Assets (continued)

SSgA Euro State Street North
Corporate SSgA Euro State Street State Street State Street America  State Street Asia
ex-Financials  Inflation Linked Europe Small Cap Europe Equity Europe Enhanced Enhanced Equity Pacific Enhanced
Bond Index Fund Bond Index Fund Equity Fund @ Fund @ Equity Fund ® Fund Equity Fund
EUR EUR EUR EUR EUR USD JPY
For the Year/Period ended December 31, 2016 Notes
Net assets at the beginning of the Year/Period 114,140,173 214,817,595 107,156,665 77,233,069 712,288,216 982,732,254 18,354,021,950
Net investment income/(loss) 1,606,980 4,077,823 1,393,264 1,717,927 18,179,648 10,663,322 265,226,399
Net realised gain/(loss) from:
Investments 2C 1,042,339 548,097 (3,092,465) (6,810,390) (32,944,205) (1,513,102) (1,349,601,655)
Futures contracts 2E — — — — 384,403 1,038,038 29,603,135
Option contracts 2E — — — — — — —
Currencies 2D (78) (151) (3,206,775) (3,038,295) (10,654,237) (1,419,680) (315,404,682)
Net change in unrealised appreciation/(depreciation) on
Investments 2C 2,934,760 3,504,446 (4,409,041) 4,939,644 40,056,484 84,885,470 1,072,870,505
Futures contracts 2E — — — — (43,611) (164,439) 20,301,604
Options Contracts 2F, — — — — — — —
Currencies 2D — — 9,289 9,515 23,827 4,212 15,718,321
Forward foreign exchange contracts 2G — — — — — — —
Total Net increase/(decrease) in net assets resulting from
operations 5,584,001 8,130,215 (9,305,728) (3,181,599) 15,002,309 93,493,821 (261,286,373)
Subscriptions 26,366,043 60,814,639 6,470,017 8,678,881 270,249,649 289,575,458 255,447,127
Redemptions (31,203,620) (27,385,254) (49,663,989) (41,759,562) (319,341,726) (376,018,595)  (4,087,049,348)
Distributions 8 — — — — — — —
Total Net increase/(decrease) in net assets from fund shares
transaction (4,837.,577) 33,429,385 (43,193,972) (33,080,681 (49,092,077) (86,443,137)  (3,831,602,221)
Total Increase/(decrease) in net assets 746,424 41,559,600 (52,499,700) (36,262,280) (34,089,768) 7,050,684  (4,092,888,594)
Currency Adjustment 9 — — — — — — —
Total Net assets at the end of the Year/Period 114,886,597 256,377,195 54,656,965 40,970,789 678,198,448 989,782,938 14,261,133,356

@ Sub-fund subject to swing pricing adjustment. Please refer to note 2K.
® Statement of Changes in Net Assets as at December 29, 2016, the last tradable date of the year.

The accompanying notes are an integral part of these financial statements.

State Street Global Advisors Luxembourg SICAV

30



State Street Global Advisors Luxembourg SICAV
Annual Report and Audited Financial Statements 2016

Combined Statement of Changes in Net Assets (continued)

State Street

State Street

State Street

State Street Emerging Latin Multi-Factor State Street Flexible Asset ~ State Street Asia State Street
Emerging Asia America Equity Global Equity Flexible Asset Allocation Plus Pacific Value Global Value
Equity Fund ® Fund ® Fund  Allocation Fund Fund Spotlight Fund Fund
EUR EUR USD EUR EUR USD USD
For the Year/Period ended December 31, 2016 Notes
Net assets at the beginning of the Year/Period 104,773,365 5,609,404 118,484,374 9,038,141 82,089,156 38,944,077 8,537,411
Net investment income/(loss) 119,736 50,418 2,333,194 (28,911) (210,011) 805,077 808,617
Net realised gain/(loss) from:
Investments 2C (11,025,506) (153,947) (279,512) (196,854) 535,622 (541,313) 4,931,988
Futures contracts 2E (350,804) 18,154 146,326 — (360,421) — —
Option contracts 2E — — — — (170,897) — —
Currencies 2D (3,764,244) (152,778) (394,636) 21,023 13,426 775,814 (1,244,893)
Net change in unrealised appreciation/(depreciation) on
Investments 2C 16,673,846 1,988,455 8,660,688 270,346 1,001,071 1,190,138 8,744,889
Futures contracts 2E 109,030 12,229 (2,349) — (147,917) — —
Options Contracts 2E — — — — (11,150) — —
Currencies 2D 70,790 1,505 (5,890) 2,130 32,363 404 2,264
Forward foreign exchange contracts 2G — — — — — — (211,534)
Total Net increase/(decrease) in net assets resulting from
operations 1,832,848 1,764,036 10,457,821 67,734 682,086 2,230,120 13,031,331
Subscriptions 279,186 2,115,065 469,401 — 9,236,371 5,766,238 133,551,951
Redemptions (53,104,670) (2,414,032) - (497,524) (21,258,118) (16,964,891) (8,200,755)
Distributions 8 — — — — — — —
Total Net increase/(decrease) in net assets from fund shares
transaction (52,825,484) (298,967) 469,401 (497,524) (12,021,747) (11,198,653) 125,351,196
Total Increase/(decrease) in net assets (50,992,636) 1,465,069 10,927,222 (429,790) (11,339,661) (8,968,533) 138,382,527
Currency Adjustment 9 — — — — — — —
Total Net assets at the end of the Year/Period 53,780,729 7,074,473 129,411,596 8,608,351 70,749,495 20,975,544 146,919,938
® Statement of Changes in Net Assets as at December 29, 2016, the last tradable date of the year.
The accompanying notes are an integral part of these financial statements.
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Combined Statement of Changes in Net Assets (continued)

State Street

State Street US  State Street EMU State Street Global Green State Street State Street State Street
Value Spotlight Small Cap Equity  Global Enhanced Bond Index Australia Index Canada Index Japan Index
Fund Fund Equity Fund Fund © Equity Fund Equity Fund Equity Fund
USD EUR USD EUR AUD CAD JPY
For the Year/Period ended December 31, 2016 Notes
Net assets at the beginning of the Year/Period 36,598,895 30,667,357 118,018,695 20,090,903 90,934,571 185,265,585 52,125,934,854
Net investment income/(loss) 455,439 319,706 2,539,892 173,373 3,744,332 5,073,951 742,040,397
Net realised gain/(loss) from:
Investments 2C 898,312 (32,187) (2,730,226) 404,172 2,268,985 7,111,636 (398,063,725)
Futures contracts 2E — — 88,702 — 176,571 516,165 (12,877,400)
Option contracts 2E — — — — — — —
Currencies 2D (67,390) 587 (403,434) 49,320 (441) (3,732) (1,316,829)
Net change in unrealised appreciation/(depreciation) on
Investments 2C 3,772,356 (189,354) 15,159,480 216,046 3,622,002 32,724,038 (435,178,413)
Futures contracts 2E — — 12,564 — (33,450) (27,008) 18,336,000
Options Contracts 2F, — — — — — — —
Currencies 2D 515 1,151 18,137 (22,238) 69 (2,047) 484,583
Forward foreign exchange contracts 2G — — — (66,900) — — —
Total Net increase/(decrease) in net assets resulting from
operations 5,059,232 99,903 14,685,115 753,773 9,778,968 45,393,003 (86,575,387)
Subscriptions 4,515,089 4,873,767 292,327,544 5,116,835 55,115,004 180,052,463 15,134,877,718
Redemptions (16,606,812) (6,447,049) (8,038,022) (25,961,511) (75,657,398) (156,780,449) (10,924,329,246)
Distributions 8 — — (791,142) — — — —
Total Net increase/(decrease) in net assets from fund shares
transaction (12,091,723) (1,573,282) 283,498,380 (20,844,676) (20,542,304) 23,272,014 4,210,548,472
Total Increase/(decrease) in net assets (7,032,491) (1,473,379) 208,183,495 (20,090,903) (10,763,336) 68,665,017 4,123,973,085
Currency Adjustment 9 — — — — — — —
Total Net assets at the end of the Year/Period 20,566,404 20,193,978 416,202,190 — 80,171,235 253,930,602 56,249,907,939

(©Refer to Note 1.

The accompanying notes are an integral part of these financial statements.
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Combined Statement of Changes in Net Assets (continued)

State Street

State Street

State Street State Street UK State Street US  Pacific Ex-Japan State Street EMU State Street ~ Global Emerging
Switzerland Index Index Equity Index Equity Index Equity Index Equity Europe Index Markets Index
Equity Fund Fund Fund @ Fund Fund Equity Fund Equity Fund
CHF GBP USD USD EUR EUR USD
For the Year/Period ended December 31, 2016 Notes
Net assets at the beginning of the Year/Period 357,785,806 91,194,178 1,411,844,720 64,657,837 1,620,386,603 832,644,233 55,395,713
Net investment income/(loss) 4,097,596 3,947,090 18,787,032 2,456,724 41,487,225 22 861,180 1,103,552
Net realised gain/(loss) from:
Investments 2C (9,195,522) 1,276,204 11,873,697 209,988 4,156,953 1,596,124 812,090
Futures contracts 2E (174,470) 315,769 3,451,953 64,989 1,004,658 859,954 (7,687)
Option contracts 2E — — — — — — —
Currencies 2D 1,565 3,670 (1,404,345) 322,909 805,643 (4,835,615) 73,856
Net change in unrealised appreciation/(depreciation) on
Investments 2C (4,040,322) 13,239,071 116,998,794 1,995,411 13,064,966 3,498,180 4,085,256
Futures contracts 2E (75,790) (23,330) (202,577) 19,749 (128,860) 256,823 8,945
Options Contracts 2F, — — — — — — —
Currencies 2D (3,496) 1,591 517 (2,035) (4,776) 9,466 (9,746)
Forward foreign exchange contracts 2G — — (5,094,743) — — — —
Total Net increase/(decrease) in net assets resulting from
operations (9,390,439) 18,760,065 144,410,328 5,067,735 60,385,809 24,246,112 6,066,266
Subscriptions 536,676,041 26,547,307 521,869,753 33,331,276 288,496,249 418,120,602 37,259,470
Redemptions (261,546,483) (12,878,454) (368,821,297) (22,835,120) (616,281,174) (327,831,763) (20,034,101)
Distributions 8 — — — — — — —
Total Net increase/(decrease) in net assets from fund shares
transaction 275,129,558 13,668,853 153,048,456 10,496,156 (327,784,925) 90,288,839 17,225,369
Total Increase/(decrease) in net assets 265,739,119 32,428,018 297,458,784 15,563,891 (267,399,116) 114,534,951 23,201,635
Currency Adjustment 9 — — — — — — —
Total Net assets at the end of the Year/Period 623,524,925 123,623,096 1,709,303,504 80,221,728 1,352,987,487 947,179,184 78,687,348
@ Sub-fund subject to swing pricing adjustment. Please refer to note 2K.
The accompanying notes are an integral part of these financial statements.
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Combined Statement of Changes in Net Assets (continued)

State Street

Emerging
State Street State Street Markets Small State Street
World Index  World SRI Index Cap Equity  Global Defensive
Equity Fund Equity Fund Fund © Equity Fund
USD USD USD USD
For the Year/Period ended December 31, 2016 Notes
Net assets at the beginning of the Year/Period 2,731,826,426 442,993,346 — 22,466,607
Net investment income/(loss) 49,470,595 8,827,676 25,392 1,256,586
Net realised gain/(loss) from:
Investments 2C 13,572,479 437,311 (1) (1,387,346)
Futures contracts 2E 4,801,238 1,332,128 (3,057) —
Option contracts 2E — — — —
Currencies 2D (6,053,296) (341,161) 3,179 125,098
Net change in unrealised appreciation/(depreciation) on
Investments 2C 147,150,846 28,889,572 (3,130) 311,253
Futures contracts 2E (80,128) (3,532) 4,558 —
Options Contracts 2F, — — — —
Currencies 2D 3,715 (42,734) (31) 888
Forward foreign exchange contracts 2G (16,688,851) — — —
Total Net increase/(decrease) in net assets resulting from
operations 192,176,598 39,099,260 26,910 306,479
Subscriptions 1,191,642,261 113,173,731 10,000,000 210,008,777
Redemptions (816,773,535) (18,166,748) — (16,898,169)
Distributions 8 — — — —
Total Net increase/(decrease) in net assets from fund shares
transaction 374,868,726 05,006,983 10,000,000 193,110,608
Total Increase/(decrease) in net assets 567,045,324 134,106,243 10,026,910 193,417,087
Currency Adjustment 9 — — — —
Total Net assets at the end of the Year/Period 3,298,871,750 577,099,589 10,026,910 215,883,604

(@ Refer to Note 1.

The accompanying notes are an integral part of these financial statements.
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Statistical Information

SSgA Emerging
Markets Select
Equity Fund
EUR

SSgA EMU Equity
Fund

EUR

SSgA Euro
Corporate Bond
Index Fund

EUR

SSgA Global
Aggregate Bond
Index Fund

USD

SSgA EMU
Government
Bond Index Fund

EUR

SSgA Global
Treasury Bond
Index Fund

USD

SSgA Enhanced
Emerging
Markets Equity
Fund

USD

SSgA Global
Managed
Volatility Equity
Fund

USD

2016

Net Asset Value at December 31, 2016

Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares

Class - B Shares

Class - B (EUR) Shares

Class - B (EUR-Hedged) Shares

Class - B (USD-Hedged) Shares

Class - I Shares €
Class - I Distributing Shares

Class - I Distributing Shares

Class - I (EUR) Shares

Class - I (EUR-Hedged) Shares

Class - I (GBP-Hedged) Shares

Class - I (USD) Shares

Class - I (USD-Hedged) Shares

Class - I (USD-Hedged) Distributing Shares

Class - P Shares €
Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares

Class - P (USD) Shares $

Number of Shares Outstanding at December 31, 2016
Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares
Class - B Shares

Class - B (EUR) Shares

Class - B (EUR-Hedged) Shares
Class - B (USD-Hedged) Shares
Class - I Shares

Class - I Distributing Shares
Class - I Distributing Shares
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45,510,308

18,345,819

2,400,480

4,286,228

23,118,558

26,211,538
3,401,133

984,712

752,302,306
1,222,811,811

1,075,004
48,776,390

60,118,572
84,402,647

61,729,740

1,406,779,242

10,395,999
87,593,851
2,924,040
144,535,387

6,397,001

141,467,974

985,264

€

€

140,166,103
69,125,302

565,477,755
8,149,818

11,204,918
5,361,914

709,724
127,749,067

579,999,846
23,903,536
364,533,230
125,188,427
6,096,837

74,093

12,088,289

31,021,361
1,303,428,886
226,979,263
11,473,235

2,737,937
118,049,502

@

25,477,642

10,449,423

209,144,058
5,308,907
78,880,018
60,304,047

2,389,233

660,899

10,982,696
500,000
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Statistical Information (continued)

SSgA Enhanced SSgA Global
SSgA Emerging SSgA Euro SSgA Global SSgA EMU SSgA Global Emerging Managed
Markets Select ~ SSgA EMU Equity Corporate Bond Aggregate Bond Government Treasury Bond Markets Equity Volatility Equity
Equity Fund Fund Index Fund Index Fund Bond Index Fund Index Fund Fund Fund
EUR EUR EUR USD EUR USD USD USD

Number of Shares Outstanding at December 31, 2016 (continued)
Class - I (EUR) Shares - - - - - - 19,698,530 6,050,994
Class - I (EUR-Hedged) Shares - - - 8,139,405 - 52,320,535 - -
Class - I (GBP-Hedged) Shares - - - 271,330 - 2,404,367 - -
Class - I (USD) Shares - - - - - - - -
Class - I (USD-Hedged) Shares - - - 13,216,604 - 29,967,030 - -
Class - I (USD-Hedged) Distributing Shares - - - - - 11,462,153 - -
Class - P Shares 1,913,542 2,736,582 94,800 - 41,027,778 582,024 1,057,176 4,568,259
Class - P Distributing Shares - 341,756 4,945,159 - 720,808 - - -
Class - P (EUR) Shares - - - - - - - -
Class - P (EUR-Hedged) Shares - - - - - - - -
Class - P (USD) Shares 286,776 - - - - - - -

Net Asset Value per Share at December 31, 2016

Class - A Shares - - - - - - - $ 10.66
Class - A2 Shares - - - - - - - -
Class - A2 Distributing Shares - - - - - - - -
Class - B Shares - - 12.51 9.65 12.51 9.58 1.33 $ 15.81
Class - B (EUR) Shares - - - - - - - -
Class - B (EUR-Hedged) Shares - - - - - - - -
Class - B (USD-Hedged) Shares - - - - - - - -
Class - I Shares € 10.62 23.48 € 14.49 9.94 12.89 10.57 11.04 $ 19.04
Class - I Distributing Shares - - - - - - - € 10.62
Class - I Distributing Shares - - - 10.55 - - - -
Class - I (EUR) Shares - - - - - - 11.52 € 13.04
Class - I (EUR-Hedged) Shares - — - 10.76 - 11.09 - -
Class - I (GBP-Hedged) Shares - - - 10.78 - 9.94 - -
Class - I (USD) Shares - - - - - - - -
Class - I (USD-Hedged) Shares - - - 10.94 - 12.16 - -
Class - I (USD-Hedged) Distributing Shares - — - - - 10.92 - -
Class - P Shares € 9.59 9.58 € 11.34 - 13.78 10.48 10.85 $ 13.20
Class - P Distributing Shares - 9.95 € 9.86 - 11.31 - - -
Class - P (EUR) Shares - — - - - - - -
Class - P (EUR-Hedged) Shares - - - - - - - -
Class - P (USD) Shares $ 8.37 - - - - - - -
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Statistical Information (continued)

SSgA Emerging
Markets Select
Equity Fund

EUR

SSgA EMU Equity
Fund

EUR

SSgA Euro
Corporate Bond
Index Fund

EUR

SSgA Global
Aggregate Bond
Index Fund

USD

SSgA EMU
Government
Bond Index Fund

EUR

SSgA Global
Treasury Bond
Index Fund

USD

SSgA Enhanced
Emerging
Markets Equity
Fund

USD

SSgA Global
Managed
Volatility Equity
Fund

USD

2015

Net Asset Value at December 31, 2015

Class - A Shares -
Class - A2 Shares -
Class - A2 Distributing Shares -
Class - B Shares -
Class - B (EUR) Shares -
Class - I Shares € 60,832,343
Class - I Distributing Shares -
Class - I Distributing Shares -
Class - I (EUR) Shares -
Class - I (EUR-Hedged) Shares -
Class - I (GBP-Hedged) Shares -
Class - I (USD) Shares -
Class - I (USD-Hedged) Shares -
Class - I (USD-Hedged) Distributing Shares -
Class - P Shares € 17,828,522
Class - P Distributing Shares -
Class - P (EUR) Shares -
Class - P (EUR-Hedged) Shares -
Class - P (USD) Shares $ 3,247,603

Number of Shares Outstanding at December 31, 2015

Class - A Shares -
Class - A2 Shares -
Class - A2 Distributing Shares -
Class - B Shares -
Class - B (EUR) Shares -
Class - I Shares 6,541,802
Class - I Distributing Shares -
Class - I Distributing Shares -
Class - I (EUR) Shares -
Class - I (EUR-Hedged) Shares -
Class - I (GBP-Hedged) Shares -
Class - I (USD) Shares -
Class - I (USD-Hedged) Shares -
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44,547,806

63,512,013
3,959,216

1,993,686

763,034,861

607,628,683
962,743

63,932,799

43,907,962

60,181,758

1,504,562,014

18,313,375
71,820,178
1,152,843
135,616,400

6,378,613

154,521,485

1,767,050

6,836,635
111,159

12,883,307

€

€

€
€

172,690,515

155,498,260
655,072,664
5,668,094

14,245,588

12,428,617

©»

2,779,636

101,723,783
518,598,773

276,359,308
144,180,371
4,772,802

294,778

9,763,587

47,767,606

23,518,403

6,389,102

1,118,339,243
225,004,341

634,665

113,487,193
22,623,923

13,716,240

22,420,299

223,621,014

31,584,663

5,993,047

1,347,385

1,492,689

12,312,974
2,616,549
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Statistical Information (continued)

SSgA Emerging
Markets Select
Equity Fund

EUR

SSgA EMU Equity
Fund

EUR

SSgA Euro
Corporate Bond
Index Fund

EUR

SSgA Global
Aggregate Bond
Index Fund

USD

SSgA EMU
Government
Bond Index Fund

EUR

SSgA Global
Treasury Bond
Index Fund

USD

SSgA Enhanced
Emerging
Markets Equity
Fund

USD

SSgA Global
Managed
Volatility Equity
Fund

USD

Number of Shares Outstanding at December 31, 2015 (continued)
Class - I (USD-Hedged) Distributing Shares -
Class - P Shares 2,102,873
Class - P Distributing Shares -
Class - P (EUR) Shares -
Class - P (EUR-Hedged) Shares -
Class - P (USD) Shares 425,893
Net Asset Value per Share at December 31, 2015

Class - A Shares -
Class - A2 Shares -
Class - A2 Distributing Shares -
Class - B Shares -
Class - B (EUR) Shares -
Class - I Shares €
Class - I Distributing Shares -
Class - I Distributing Shares -
Class - I (EUR) Shares -
Class - I (EUR-Hedged) Shares -
Class - I (GBP-Hedged) Shares -
Class - I (USD) Shares -
Class - I (USD-Hedged) Shares -
Class - I (USD-Hedged) Distributing Shares -
Class - P Shares €
Class - P Distributing Shares -
Class - P (EUR) Shares -
Class - P (EUR-Hedged) Shares -
Class - P (USD) Shares $

2014
Net Asset Value at December 31, 2014

Class - B Shares

Class - I Shares €
Class - I Distributing Shares -

268,153,603

Class - I Distributing Shares -
Class - I (EUR) Shares -
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6,897,321
410,225

9.21
9.65

9,069,362

€
€

569,835,218
662,272,835

$
$

F

60,905,109
1,582,898,035

12,578,494

48,908,942
510,144

13.39
11.11

144,457,137
146,846,122

&+

$
$

13,544,387
461,601

2,877,375
94,584,788

1,356,584,894

195,975,926

473,466

8,438,364
208,297,825

20,374,841
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Statistical Information (continued)

SSgA Enhanced SSgA Global
SSgA Emerging SSgA Euro SSgA Global SSgA EMU SSgA Global Emerging Managed
Markets Select ~ SSgA EMU Equity Corporate Bond Aggregate Bond Government Treasury Bond Markets Equity Volatility Equity
Equity Fund Fund Index Fund Index Fund Bond Index Fund Index Fund Fund Fund
EUR EUR EUR USD EUR USD USD USD
Net Asset Value at December 31, 2014 (continued)
Class - I (EUR-Hedged) Shares - - - € 42,172,088 - € 74,198,139 - -
Class - I (GBP-Hedged) Shares - - - £ 5,623,439 - - - -
Class - I (USD-Hedged) Shares - - - $ 140,749,406 - $ 226,908,749 - -
Class - I (USD-Hedged) Distributing Shares - - - - - $ 211,009,659 - -
Class - P Shares € 71,290 - 706,861 - 638,450,886 $ 4,959,684 - 3,471,710
Class - P Distributing Shares - - - - 5,689,427 - - -
Number of Shares Outstanding at December 31, 2014
Class - B Shares - - 47,553,174 6,248,899 12,107,993 294,778 - 588,989
Class - I Shares 26,221,477 466,252 47,593,527 157,133,354 11,907,750 8,756,854 117,618,656 11,986,763
Class - I Distributing Shares - - - - - - - -
Class - I Distributing Shares - - - 1,205,095 - - - -
Class - I (EUR) Shares - - - - - - 18,679,205 1,965,000
Class - I (EUR-Hedged) Shares - - - 4,032,625 - 6,893,803 - -
Class - I (GBP-Hedged) Shares - - - 548,572 - - - -
Class - I (USD-Hedged) Shares - - - 13,471,165 - 19,509,364 - -
Class - I (USD-Hedged) Distributing Shares - - - - - 19,626,857 - -
Class - P Shares 7,570 - 64,719 - 48,288,604 461,993 - 285,084
Class - P Distributing Shares - - - - 518,731 - - -
Net Asset Value per Share at December 31, 2014
Class - B Shares - - 11.98 $ 9.75 11.93 $ 9.76 - 14.33
Class - I Shares € 10.23 19.45 € 13.92 $ 10.07 12.33 $ 10.80 11.53 17.38
Class - I Distributing Shares - - - - - - - -
Class - I Distributing Shares - - - F 10.44 - - - -
Class - I (EUR) Shares - - - - - - 10.49 10.37
Class - I (EUR-Hedged) Shares - - - € 10.46 - € 10.76 - -
Class - I (GBP-Hedged) Shares - - - £ 10.25 - - - -
Class - I (USD-Hedged) Shares - — - $ 10.45 - $ 11.63 - -
Class - I (USD-Hedged) Distributing Shares - - - - - $ 10.75 - -
Class - P Shares € 9.42 - 10.92 - 13.22 $ 10.74 - 12.18
Class - P Distributing Shares - - - - 10.97 - - -
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Statistical Information (continued)

SSgA Europe
Managed

Volatility Equity

Fund
EUR

SSgA Sectoral
Healthcare Equity
Fund

USD

SSgA Euro Core
Treasury Bond
Index Fund

EUR

SSgA Euro
Sustainable
Corporate Bond
Index Fund

EUR

SSgA US Issuer
Scored Corporate
Bond Index Fund

USD

SSgA Euro Issuer
Scored Corporate
Bond Index Fund

EUR

State Street
Global Value
Spotlight Fund

EUR

SSgA Emerging
Markets SRI
Enhanced Equity
Fund

USD

2016

Net Asset Value at December 31, 2016

Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares

Class - B Shares

Class - B (EUR) Shares

Class - B (EUR-Hedged) Shares

Class - B (USD-Hedged) Shares

Class - I Shares €
Class - I Distributing Shares

Class - I Distributing Shares

Class - I (EUR) Shares

Class - I (EUR-Hedged) Shares

Class - I (GBP-Hedged) Shares

Class - I (USD) Shares

Class - I (USD-Hedged) Shares

Class - I (USD-Hedged) Distributing Shares
Class - P Shares €
Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares

Class - P (USD) Shares

Number of Shares Outstanding at December 31, 2016
Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares
Class - B Shares

Class - B (EUR) Shares

Class - B (EUR-Hedged) Shares
Class - B (USD-Hedged) Shares
Class - I Shares

Class - I Distributing Shares
Class - I Distributing Shares
Class - I (EUR) Shares
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156,998,683

8,213,842

20,679,340
27,418,734

1,173,104

€

€
€

288,926,948

368,629,999
20,733,814

4,087,051

24,331,665

28,460,246
1,876,621

™

6,041,913
597,650,009

115,243,376
27,427,317
35,652,061

582,410
57,994,915

9,023,058
2,369,243
3,532,581

$

F

€

170,383,302

22,375,924

75,744,537

15,709,513

2,240,820

€

F

71,645,383

10,195,876

6,532,889

1,003,166

126,342,684
32,523,144
204,204

7,140,487
2,154,831

422,428,580

42,815,678
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Statistical Information (continued)

SSgA Europe
Managed

Volatility Equity

Fund
EUR

SSgA Sectoral
Healthcare Equity
Fund

USD

SSgA Euro Core
Treasury Bond
Index Fund

EUR

SSgA Euro
Sustainable
Corporate Bond
Index Fund

EUR

SSgA US Issuer
Scored Corporate
Bond Index Fund

USD

SSgA Euro Issuer
Scored Corporate
Bond Index Fund

EUR

State Street
Global Value
Spotlight Fund

EUR

SSgA Emerging
Markets SRI
Enhanced Equity
Fund

USD

Number of Shares Outstanding at December 31, 2016 (continued)

Class - I (EUR-Hedged) Shares

Class - I (GBP-Hedged) Shares

Class - I (USD) Shares

Class - I (USD-Hedged) Shares

Class - I (USD-Hedged) Distributing Shares
Class - P Shares

Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares

Class - P (USD) Shares

Net Asset Value per Share at December 31, 2016
Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares

Class - B Shares

Class - B (EUR) Shares

Class - B (EUR-Hedged) Shares

Class - B (USD-Hedged) Shares

Class - I Shares €
Class - I Distributing Shares

Class - I Distributing Shares

Class - I (EUR) Shares

Class - I (EUR-Hedged) Shares

Class - I (GBP-Hedged) Shares

Class - I (USD) Shares

Class - I (USD-Hedged) Shares

Class - I (USD-Hedged) Distributing Shares
Class - P Shares €
Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares

Class - P (USD) Shares

State Street Global Advisors Luxembourg SICAV

1,628,000

345,681

™

6,912,427

10.97

10.16
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SSgA Europe

Managed

Volatility Equity

Fund
EUR

SSgA Sectoral
Healthcare Equity
Fund

USD

SSgA Euro Core
Treasury Bond
Index Fund

EUR

SSgA Euro
Sustainable
Corporate Bond
Index Fund

EUR

SSgA US Issuer
Scored Corporate
Bond Index Fund

USD

SSgA Euro Issuer
Scored Corporate
Bond Index Fund

EUR

State Street
Global Value
Spotlight Fund

EUR

SSgA Emerging
Markets SRI
Enhanced Equity
Fund

USD

2015

Net Asset Value at December 31, 2015

Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares

Class - B Shares

Class - B (EUR) Shares

Class - I Shares €
Class - I Distributing Shares

Class - I Distributing Shares

Class - I (EUR) Shares

Class - I (EUR-Hedged) Shares

Class - I (GBP-Hedged) Shares

Class - I (USD) Shares

Class - I (USD-Hedged) Shares

Class - I (USD-Hedged) Distributing Shares
Class - P Shares €
Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares

Class - P (USD) Shares

Number of Shares Outstanding at December 31, 2015
Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares
Class - B Shares

Class - B (EUR) Shares

Class - I Shares

Class - I Distributing Shares
Class - I Distributing Shares
Class - I (EUR) Shares

Class - I (EUR-Hedged) Shares
Class - I (GBP-Hedged) Shares
Class - I (USD) Shares

Class - I (USD-Hedged) Shares

State Street Global Advisors Luxembourg SICAV

175,810,873
278,542

8,826,919

60,221,910
44,971,738

2,867,738

€

€

€

338,552,438
370,718,661
23,580,218

3,654,996

29,614,270
29,686,493
2,194,959

™

11,034,346
519,928,544

101,863,003
20,768,669
33,504,815

1,106,279
52,195,151

8,292,089
1,840,582
3,429,951

161,421,391

21,745,730

45,647,128

15,626,275

2,238,395

4,327,207

€

F

68,899,385

9,906,440

6,502,459

1,002,174

€

€

97,831,754

7,144,767
92,744

6,908,955

587,150

141,660,365

16,052,664
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SSgA Europe

Managed

Volatility Equity

Fund
EUR

SSgA Sectoral
Healthcare Equity
Fund

USD

SSgA Euro Core
Treasury Bond
Index Fund

EUR

SSgA Euro
Sustainable
Corporate Bond
Index Fund

EUR

SSgA Emerging
Markets SRI
Enhanced Equity
Fund

USD

State Street
Global Value
Spotlight Fund

EUR

SSgA Euro Issuer
Scored Corporate
Bond Index Fund

EUR

SSgA US Issuer
Scored Corporate
Bond Index Fund

USD

Number of Shares Outstanding at December 31, 2015 (continued)

Class - I (USD-Hedged) Distributing Shares
Class - P Shares

Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares

Class - P (USD) Shares

Net Asset Value per Share at December 31, 2015

Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares

Class - B Shares

Class - B (EUR) Shares

Class - I Shares €
Class - I Distributing Shares

Class - I Distributing Shares

Class - I (EUR) Shares

Class - I (EUR-Hedged) Shares

Class - I (GBP-Hedged) Shares

Class - I (USD) Shares

Class - I (USD-Hedged) Shares

Class - I (USD-Hedged) Distributing Shares

Class - P Shares €
Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares

Class - P (USD) Shares

2014

Net Asset Value at December 31, 2014

Class - B Shares

Class - I Shares €
Class - I Distributing Shares

Class - I Distributing Shares

Class - I (EUR) Shares

State Street Global Advisors Luxembourg SICAV

85,034,213

2,225,275

$ 32,684,004

320,213

11.43

12.49 €
10.75

™

193,280,714
443,195,005 €
24,040,492 €

9.97
9.96

12.28
11.28

9.77

102,994,361
415,244,679

F 971 F

14.16 -

$ 10.33 € 10.60 € 1217 $

9.89 - -

€ 10.55 - - -

- - € 41,237,441 -
$ 96,177,634 € 68,944,425 € 2,311,241 $ 147,419,993

7,513,790 - -

F 22,467,172 F
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SSgA Europe
Managed
Volatility Equity
Fund

EUR

SSgA Sectoral
Healthcare Equity
Fund

USD

SSgA Euro

SSgA Euro Core Sustainable
Treasury Bond Corporate Bond
Index Fund Index Fund

EUR EUR

SSgA US Issuer
Scored Corporate
Bond Index Fund

USD

SSgA Euro Issuer
Scored Corporate
Bond Index Fund

EUR

State Street
Global Value
Spotlight Fund

EUR

SSgA Emerging
Markets SRI
Enhanced Equity
Fund

USD

Net Asset Value at December 31, 2014 (continued)

Class - I (EUR-Hedged) Shares -
Class - I (GBP-Hedged) Shares -
Class - I (USD-Hedged) Shares -
Class - I (USD-Hedged) Distributing Shares -
Class - P Shares - $
Class - P Distributing Shares -

Number of Shares Outstanding at December 31, 2014

Class - B Shares -
Class - I Shares 5,072,118
Class - I Distributing Shares -
Class - I Distributing Shares -
Class - I (EUR) Shares -
Class - I (EUR-Hedged) Shares -
Class - I (GBP-Hedged) Shares -
Class - I (USD-Hedged) Shares -
Class - I (USD-Hedged) Distributing Shares -
Class - P Shares -
Class - P Distributing Shares -

Net Asset Value per Share at December 31, 2014

Class - B Shares -
Class - I Shares € 16.77 $
Class - I Distributing Shares -
Class - I Distributing Shares -
Class - I (EUR) Shares -
Class - I (EUR-Hedged) Shares -
Class - I (GBP-Hedged) Shares -
Class - I (USD-Hedged) Shares -
Class - I (USD-Hedged) Distributing Shares -
Class - P Shares - %
Class - P Distributing Shares -

State Street Global Advisors Luxembourg SICAV

46,767,703

1,613,618

2,381,841

16,969,984 -
35,569,302 8,319,815
2,217,900 35,798,083

237,168 -

€

20,165,690

9,202,136

2,235,515

1,873,890

6,458,140
750,000

3,161,376
204,650

14,531,686
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State Street
Europe Value
Spotlight Fund

EUR

State Street
Eurozone Value
Spotlight Fund

EUR

SSgA US
Corporate Bond
Index Fund

USD

SSgA EMU
Government
Long Bond Index
Fund

EUR

SSgA Euro
Corporate
ex-Financials
Bond Index Fund
EUR

SSgA Euro
Inflation Linked
Bond Index Fund

EUR

State Street
Europe Small
Cap Equity Fund
EUR

State Street
Europe Equity
Fund

EUR

2016

Net Asset Value at December 31, 2016
Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares
Class - B Shares

Class - B (EUR) Shares

Class - B (EUR-Hedged) Shares
Class - B (USD-Hedged) Shares
Class - I Shares

Class - I Distributing Shares
Class - I Distributing Shares
Class - I (EUR) Shares

Class - I (EUR-Hedged) Shares
Class - I (GBP-Hedged) Shares
Class - I (USD) Shares

Class - I (USD-Hedged) Shares
Class - I (USD-Hedged) Distributing Shares
Class - P Shares

Class - P Distributing Shares
Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares
Class - P (USD) Shares

€ 90,329

€ 31,514,182
€ 96,584,850

€ 260,556,442

Number of Shares Outstanding at December 31, 2016

Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares
Class - B Shares

Class - B (EUR) Shares

Class - B (EUR-Hedged) Shares
Class - B (USD-Hedged) Shares
Class - I Shares

Class - I Distributing Shares
Class - I Distributing Shares
Class - I (EUR) Shares

8,600

2,316,078
9,844,937

State Street Global Advisors Luxembourg SICAV

28,499,035
1,548,745

103,160

2,055,491

127,636

36,969,149
47,842,751

1,281,325

3,524,411
4,381,494

€ 118,518,467

8,434,758

€ 20,332,650
€ 6,006,164

€ 86,969,165

144,740

1,837,732
611,545

€ 24,872,511
€ 231,504,684

2,281,927
20,746,653

€ 20,060,112

€ 34,525,799

2,038,115

19,108,902
4,158,809

17,608,981

1,991,172
437,029
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State Street
Europe Value
Spotlight Fund

EUR

SSgA EMU

State Street SSgA US Government
Eurozone Value Corporate Bond Long Bond Index
Spotlight Fund Index Fund Fund

EUR USD EUR

SSgA Euro
Corporate SSgA Euro State Street State Street
ex-Financials Inflation Linked Europe Small Europe Equity
Bond Index Fund Bond Index Fund Cap Equity Fund Fund

EUR EUR EUR EUR

Number of Shares Outstanding at December 31, 2016 (continued)

Class - I (EUR-Hedged) Shares -
Class - I (GBP-Hedged) Shares -
Class - I (USD) Shares -
Class - I (USD-Hedged) Shares -
Class - I (USD-Hedged) Distributing Shares -
Class - P Shares 20,251,213
Class - P Distributing Shares -
Class - P (EUR) Shares -
Class - P (EUR-Hedged) Shares -
Class - P (USD) Shares -

Net Asset Value per Share at December 31, 2016

Class - A Shares € 10.50
Class - A2 Shares -
Class - A2 Distributing Shares -
Class - B Shares € 13.61 €
Class - B (EUR) Shares -
Class - B (EUR-Hedged) Shares -
Class - B (USD-Hedged) Shares -
Class - I Shares € 9.81 €
Class - I Distributing Shares -
Class - I Distributing Shares -
Class - I (EUR) Shares -
Class - I (EUR-Hedged) Shares -
Class - I (GBP-Hedged) Shares -
Class - I (USD) Shares -
Class - I (USD-Hedged) Shares -
Class - I (USD-Hedged) Distributing Shares -
Class - P Shares € 12.87 €
Class - P Distributing Shares -
Class - P (EUR) Shares -
Class - P (EUR-Hedged) Shares -
Class - P (USD) Shares -

State Street Global Advisors Luxembourg SICAV

8,103 127,565 -

7,878,893 - 3,552,177 1,891,131
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State Street
Europe Value
Spotlight Fund

EUR

State Street
Eurozone Value
Spotlight Fund

EUR

SSgA US
Corporate Bond
Index Fund

USD

SSgA EMU
Government
Long Bond Index
Fund

EUR

SSgA Euro
Corporate
ex-Financials
Bond Index Fund

EUR

SSgA Euro
Inflation Linked
Bond Index Fund

EUR

State Street
Europe Small
Cap Equity Fund
EUR

State Street
Europe Equity
Fund

EUR

2015

Net Asset Value at December 31, 2015

Class - A Shares €
Class - A2 Shares

Class - A2 Distributing Shares

Class - B Shares €
Class - B (EUR) Shares

Class - I Shares €
Class - I Distributing Shares

Class - I Distributing Shares

Class - I (EUR) Shares

Class - I (EUR-Hedged) Shares

Class - I (GBP-Hedged) Shares

Class - I (USD) Shares

Class - I (USD-Hedged) Shares

Class - I (USD-Hedged) Distributing Shares

Class - P Shares €
Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares

Class - P (USD) Shares

Number of Shares Outstanding at December 31, 2015
Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares
Class - B Shares

Class - B (EUR) Shares

Class - I Shares

Class - I Distributing Shares
Class - I Distributing Shares
Class - I (EUR) Shares

Class - I (EUR-Hedged) Shares
Class - I (GBP-Hedged) Shares
Class - I (USD) Shares

Class - I (USD-Hedged) Shares

State Street Global Advisors Luxembourg SICAV

424,764

40,813,559

46,976,856
134,222,448

44,263

3,313,163

5,250,007

€

27,227,461

1,113,753

2,155,651

100,000

$

$

35,984,212

49,806,926

3,633,977

4,824,646

146,235,641

11,205,784

€

€

€

3,418,527

26,879,014
83,842,632

330,632

2,558,919

€

€

29,185,940

185,631,655

2,776,963

17,228,866

55,745,948
51,410,718

5,317,250

€ 17,710,092
€ 40,062,221
€ 19,460,756

1,838,394

4,172,635
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State Street
Europe Value
Spotlight Fund

EUR

Inflation Linked
Bond Index Fund

Eurozone Value
Spotlight Fund

Corporate Bond Long Bond Index

Bond Index Fund Cap Equity Fund

State Street
Europe Equity
Fund

EUR

Number of Shares Outstanding at December 31, 2015 (continued)

Class - I (USD-Hedged) Distributing Shares
Class - P Shares

Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares

Class - P (USD) Shares

Net Asset Value per Share at December 31, 2015

Class - A Shares €
Class - A2 Shares

Class - A2 Distributing Shares

Class - B Shares €
Class - B (EUR) Shares
Class - I Shares €

Class - I Distributing Shares

Class - I Distributing Shares

Class - I (EUR) Shares

Class - I (EUR-Hedged) Shares

Class - I (GBP-Hedged) Shares

Class - I (USD) Shares

Class - I (USD-Hedged) Shares

Class - I (USD-Hedged) Distributing Shares
Class - P Shares €
Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares

Class - P (USD) Shares

2014

Net Asset Value at December 31, 2014

Class - B Shares €
Class - I Shares

Class - I Distributing Shares

Class - I Distributing Shares

Class - I (EUR) Shares

State Street Global Advisors Luxembourg SICAV

11,351,971

9.60

12.32 €

8.95 €

24,325,781 €

11,445,050 €

165,509,574 € 23,951,670 €

2,040,525

9.63

9.60



State Street Global Advisors Luxembourg SICAV

Annual Report and Audited Financial Statements 2016

Statistical Information (continued)

State Street
Europe Value
Spotlight Fund

EUR

Eurozone Value
Spotlight Fund

SSgA EMU
Government
Corporate Bond Long Bond Index

Index Fund Fund

EUR USD EUR

State Street SSgA US

SSgA Euro
Corporate
ex-Financials
Bond Index Fund

EUR

SSgA Euro
Inflation Linked
Bond Index Fund

EUR

State Street State Street
Europe Small Europe Equity
Cap Equity Fund Fund

EUR EUR

Net Asset Value at December 31, 2014 (continued)

Class - I (EUR-Hedged) Shares

Class - I (GBP-Hedged) Shares

Class - I (USD-Hedged) Shares

Class - I (USD-Hedged) Distributing Shares

Class - P Shares €
Class - P Distributing Shares

Number of Shares Outstanding at December 31, 2014
Class - B Shares

Class - I Shares

Class - I Distributing Shares

Class - I Distributing Shares

Class - I (EUR) Shares

Class - I (EUR-Hedged) Shares

Class - I (GBP-Hedged) Shares

Class - I (USD-Hedged) Shares

Class - I (USD-Hedged) Distributing Shares
Class - P Shares

Class - P Distributing Shares

Net Asset Value per Share at December 31, 2014

Class - B Shares €
Class - I Shares

Class - I Distributing Shares

Class - I Distributing Shares

Class - I (EUR) Shares

Class - I (EUR-Hedged) Shares

Class - I (GBP-Hedged) Shares

Class - I (USD-Hedged) Shares

Class - I (USD-Hedged) Distributing Shares

Class - P Shares €
Class - P Distributing Shares

State Street Global Advisors Luxembourg SICAV

2,183,102

81,493 - - €

1,668,256

100,000 4,858,436 12,933,698

88,203,211

1,089,331
2,240,619

8,245,588

10.51
10.69

1,430,603
34,787,687

10.31
10.58
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State Street

Europe Enhanced

Equity Fund
EUR

State Street North

America
Enhanced Equity
Fund

USD

State Street Asia
Pacific Enhanced
Equity Fund

JPY

State Street
Emerging Asia
Equity Fund
EUR

State Street
Emerging Latin
America Equity

Fund

EUR

State Street
Multi-Factor
Global Equity
Fund

USD

State Street
Flexible Asset
Allocation Fund

EUR

State Street
Flexible Asset
Allocation Plus
Fund

EUR

2016

Net Asset Value at December 31, 2016

Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares

Class - B Shares

Class - B (EUR) Shares

Class - B (EUR-Hedged) Shares

Class - B (USD-Hedged) Shares

Class - I Shares

Class - I Distributing Shares

Class - I Distributing Shares

Class - I (EUR) Shares €
Class - I (EUR-Hedged) Shares

Class - I (GBP-Hedged) Shares

Class - I (USD) Shares

Class - I (USD-Hedged) Shares

Class - I (USD-Hedged) Distributing Shares
Class - P Shares €
Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares

Class - P (USD) Shares

Number of Shares Outstanding at December 31, 2016
Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares
Class - B Shares

Class - B (EUR) Shares

Class - B (EUR-Hedged) Shares
Class - B (USD-Hedged) Shares
Class - I Shares

Class - I Distributing Shares
Class - I Distributing Shares
Class - I (EUR) Shares

State Street Global Advisors Luxembourg SICAV

274,688,434
403,510,014

25,400,659

291,245,096
698,537,842

¥

14,261,133,356 €

7,166,774

46,050,386

591,156

791,320

€

6,262,382

851,843

$

129,411,596

12,063,952

€

6,877,065

1,731,286

702,049

47,274,781

14,602,786

4,803,373
912,894
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State Street
Europe Enhanced
Equity Fund
EUR

State Street North
America
Enhanced Equity
Fund

USD

State Street
Emerging Latin
America Equity

Fund

EUR

State Street
Emerging Asia
Equity Fund
EUR

State Street Asia
Pacific Enhanced
Equity Fund

JPY

State Street
Flexible Asset
Allocation Plus
Fund

EUR

State Street
Multi-Factor
Global Equity
Fund

USD

State Street
Flexible Asset
Allocation Fund

EUR

Number of Shares Outstanding at December 31, 2016 (continued)

Class - I (EUR-Hedged) Shares -
Class - I (GBP-Hedged) Shares -
Class - I (USD) Shares -
Class - I (USD-Hedged) Shares -
Class - I (USD-Hedged) Distributing Shares -
Class - P Shares 42,298,679
Class - P Distributing Shares -
Class - P (EUR) Shares -
Class - P (EUR-Hedged) Shares -
Class - P (USD) Shares -

Net Asset Value per Share at December 31, 2016

Class - A Shares -
Class - A2 Shares -
Class - A2 Distributing Shares -
Class - B Shares -
Class - B (EUR) Shares -
Class - B (EUR-Hedged) Shares -
Class - B (USD-Hedged) Shares -
Class - I Shares -
Class - I Distributing Shares -
Class - I Distributing Shares -
Class - I (EUR) Shares €
Class - I (EUR-Hedged) Shares -
Class - I (GBP-Hedged) Shares -
Class - I (USD) Shares - $
Class - I (USD-Hedged) Shares -
Class - I (USD-Hedged) Distributing Shares -
Class - P Shares €
Class - P Distributing Shares -
Class - P (EUR) Shares -
Class - P (EUR-Hedged) Shares -
Class - P (USD) Shares -

State Street Global Advisors Luxembourg SICAV

26,610,389
64,148,070

1,525,904,003 5,167,083

- 70,871

- 177,934 1,511,334
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State Street

Europe Enhanced

Equity Fund
EUR

State Street North
America
Enhanced Equity
Fund

USD

State Street Asia
Pacific Enhanced
Equity Fund

JPY

State Street

State Street Emerging Latin
Emerging Asia America Equity
Equity Fund Fund
EUR EUR

State Street
Multi-Factor
Global Equity
Fund

USD

State Street
Flexible Asset
Allocation Fund

EUR

State Street
Flexible Asset
Allocation Plus
Fund

EUR

2015

Net Asset Value at December 31, 2015
Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares

Class - B Shares

Class - B (EUR) Shares

Class - I Shares

Class - I Distributing Shares

Class - I Distributing Shares

Class - I (EUR) Shares

Class - I (EUR-Hedged) Shares

Class - I (GBP-Hedged) Shares

Class - I (USD) Shares

Class - I (USD-Hedged) Shares

Class - I (USD-Hedged) Distributing Shares
Class - P Shares €
Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares
Class - P (USD) Shares

Number of Shares Outstanding at December 31, 2015
Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares
Class - B Shares

Class - B (EUR) Shares

Class - I Shares

Class - I Distributing Shares
Class - I Distributing Shares
Class - I (EUR) Shares

Class - I (EUR-Hedged) Shares
Class - I (GBP-Hedged) Shares
Class - I (USD) Shares

Class - I (USD-Hedged) Shares

State Street Global Advisors Luxembourg SICAV

712,288,216 $

981,117,718

162,388

¥  2,777,969,398

¥ 15,576,052,552

300,434,716

€ 6,572,395 -

€ 91,081,394 € 4,853,800

$ 7,733,995 $ 820,812

791,320 -

$ 118,484,374

12,015,848

7,011,729

2,026,412

722,462

€ 49,137,966

€ 15,885,814

€ 17,065,376

5,076,813

1,649,624
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Statistical Information (continued)

State Street

Europe Enhanced

Equity Fund

EUR

State Street North
America
Enhanced Equity
Fund

USD

State Street Asia
Pacific Enhanced
Equity Fund

JPY

Emerging Asia

State Street
Emerging Latin
America Equity

Fund

EUR

State Street
Multi-Factor
Global Equity
Fund

USD

State Street
Flexible Asset
Allocation Fund

EUR

State Street
Flexible Asset
Allocation Plus
Fund

EUR

Number of Shares Outstanding at December 31, 2015 (continued)

Class - I (USD-Hedged) Distributing Shares
Class - P Shares

Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares

Class - P (USD) Shares

Net Asset Value per Share at December 31, 2015
Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares

Class - B Shares

Class - B (EUR) Shares

Class - I Shares

Class - I Distributing Shares

Class - I Distributing Shares

Class - I (EUR) Shares

Class - I (EUR-Hedged) Shares

Class - I (GBP-Hedged) Shares

Class - I (USD) Shares

Class - I (USD-Hedged) Shares

Class - I (USD-Hedged) Distributing Shares
Class - P Shares €
Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares

Class - P (USD) Shares

2014

Net Asset Value at December 31, 2014
Class - B Shares

Class - I Shares

Class - I Distributing Shares

Class - I Distributing Shares

Class - I (EUR) Shares

State Street Global Advisors Luxembourg SICAV

76,534,650

99,041,022

1,690,203,013

705,448

123,057

$

120,961,957

209,362

1,776,257

9.68

9.63
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Statistical Information (continued)

State Street
Europe Enhanced
Equity Fund
EUR

State Street North
America
Enhanced Equity
Fund

USD

State Street State Street

State Street Asia State Street Emerging Latin Multi-Factor
Pacific Enhanced Emerging Asia America Equity Global Equity
Equity Fund Equity Fund Fund Fund

JPY EUR EUR USD

State Street

State Street Flexible Asset
Flexible Asset Allocation Plus
Allocation Fund Fund

EUR EUR

Net Asset Value at December 31, 2014 (continued)

Class - I (EUR-Hedged) Shares -
Class - I (GBP-Hedged) Shares -
Class - I (USD-Hedged) Shares -
Class - I (USD-Hedged) Distributing Shares -
Class - P Shares -
Class - P Distributing Shares -

Number of Shares Outstanding at December 31, 2014

Class - B Shares -
Class - I Shares -
Class - I Distributing Shares -
Class - I Distributing Shares -
Class - I (EUR) Shares -
Class - I (EUR-Hedged) Shares -
Class - I (GBP-Hedged) Shares -
Class - I (USD-Hedged) Shares -
Class - I (USD-Hedged) Distributing Shares -
Class - P Shares -
Class - P Distributing Shares -

Net Asset Value per Share at December 31, 2014

Class - B Shares -
Class - I Shares -
Class - I Distributing Shares -
Class - I Distributing Shares -
Class - I (EUR) Shares -
Class - I (EUR-Hedged) Shares -
Class - I (GBP-Hedged) Shares -
Class - I (USD-Hedged) Shares -
Class - I (USD-Hedged) Distributing Shares -
Class - P Shares -
Class - P Distributing Shares -

State Street Global Advisors Luxembourg SICAV

— - - 12,000,000
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State Street Asia

Pacific Value
Spotlight Fund
USD

State Street
Global Value
Fund

USD

State Street US
Value Spotlight
Fund

USD

State Street EMU
Small Cap Equity
Fund

EUR

State Street
Global Enhanced
Equity Fund
USD

State Street
Global Green
Bond Index
Fund @

EUR

State Street

Australia Index

Equity Fund
AUD

State Street
Canada Index
Equity Fund
CAD

2016

Net Asset Value at December 31, 2016

Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares

Class - B Shares $
Class - B (EUR) Shares €
Class - B (EUR-Hedged) Shares

Class - B (USD-Hedged) Shares

Class - I Shares $
Class - I Distributing Shares

Class - I Distributing Shares

Class - I (EUR) Shares

Class - I (EUR-Hedged) Shares

Class - I (GBP-Hedged) Shares

Class - I (USD) Shares

Class - I (USD-Hedged) Shares

Class - I (USD-Hedged) Distributing Shares

Class - P Shares

Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares

Class - P (USD) Shares

Number of Shares Outstanding at December 31, 2016
Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares
Class - B Shares

Class - B (EUR) Shares

Class - B (EUR-Hedged) Shares
Class - B (USD-Hedged) Shares
Class - I Shares

Class - I Distributing Shares
Class - I Distributing Shares
Class - I (EUR) Shares

State Street Global Advisors Luxembourg SICAV

7,645,138
21,070,875
105,901

712,996
1,707,703

€

73,403,093
65,788,087
108,046

6,415,199
5,843,771
10,000

8,333,073
20,028,004
108,794

757,328
1,561,803

€ 2,546,031
€ 1,677,754

€ 21,201,927
€ 3,768,266

228,350
151,915

360,800,290
55,401,900

34,302,629
5,349,258

67,301,573 C$

12,869,662 C$

5,698,635

16,742,666
200,684,312
36,503,624

1,416,049
17,016,518
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State Street Asia

Pacific Value
Spotlight Fund

USD

State Street
Global Value
Fund

USD

State Street
State Street US State Street EMU State Street Global Green State Street
Value Spotlight Small Cap Equity Global Enhanced Bond Index Australia Index
Fund Fund Equity Fund Fund @ Equity Fund

USD EUR USD EUR AUD

State Street
Canada Index
Equity Fund
CAD

Number of Shares Outstanding at December 31, 2016 (continued)

Class - I (EUR-Hedged) Shares

Class - I (GBP-Hedged) Shares

Class - I (USD) Shares

Class - I (USD-Hedged) Shares

Class - I (USD-Hedged) Distributing Shares
Class - P Shares

Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares

Class - P (USD) Shares

Net Asset Value per Share at December 31, 2016

Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares

Class - B Shares $
Class - B (EUR) Shares €
Class - B (EUR-Hedged) Shares

Class - B (USD-Hedged) Shares

Class - I Shares $
Class - I Distributing Shares

Class - I Distributing Shares

Class - I (EUR) Shares

Class - I (EUR-Hedged) Shares

Class - I (GBP-Hedged) Shares

Class - I (USD) Shares

Class - I (USD-Hedged) Shares

Class - I (USD-Hedged) Distributing Shares

Class - P Shares

Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares

Class - P (USD) Shares

State Street Global Advisors Luxembourg SICAV

- 1,938,122 - - 1,095,253
- 344,464 - - -

3,110,985

C$ 11.82

C$ 11.79

C$ 11.73
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State Street Asia

Pacific Value
Spotlight Fund

USD

State Street State Street US State Street EMU
Global Value Value Spotlight Small Cap Equity
Fund Fund Fund

USD USD EUR

State Street
Global Enhanced
Equity Fund

USD

State Street
Global Green
Bond Index Australia Index Canada Index
Fund @ Equity Fund Equity Fund

EUR AUD CAD

State Street State Street

2015

Net Asset Value at December 31, 2015

Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares

Class - B Shares $
Class - B (EUR) Shares
Class - I Shares $
Class - I Distributing Shares

™

Class - I Distributing Shares
Class - I (EUR) Shares

Class - I (EUR-Hedged) Shares
Class - I (GBP-Hedged) Shares
Class - I (USD) Shares

Class - I (USD-Hedged) Shares
Class - I (USD-Hedged) Distributing Shares
Class - P Shares

Class - P Distributing Shares
Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares
Class - P (USD) Shares

Number of Shares Outstanding at December 31, 2015
Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares
Class - B Shares

Class - B (EUR) Shares

Class - I Shares

Class - I Distributing Shares
Class - I Distributing Shares
Class - I (EUR) Shares

Class - I (EUR-Hedged) Shares
Class - I (GBP-Hedged) Shares
Class - I (USD) Shares

Class - I (USD-Hedged) Shares

State Street Global Advisors Luxembourg SICAV

18,965,235
18,302,061
97,313

1,939,343
1,675,041
10,000

- $ 17,417,466 € 129,416
7,772,340 € 17,572,150 -
94,318 $ 92,802 € 1,663,289

- - € 24,850,186
4,024,466

- 1,869,671

807,469
10,000

11,797
1,666,949 -
10,000 151,915

$

70,786,735
47,231,960

7,237,295
4,829,100

- A$ 4,837,270 C$ 7,029,965

7,084,390 A$ 73,797,802 C$ 138,925,912

4,035,915 - -

9,744,761 - -

- A$ 39,254,128

12,263,125 C$

- 457,537 716,686

6,983,954

717,200 14,170,641

409,807 - -

1,012,592 - -
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State Street Asia

Pacific Value
Spotlight Fund

USD

State Street
Global Value
Fund

USD

State Street US
Value Spotlight
Fund

USD

State Street EMU
Small Cap Equity
Fund

EUR

State Street
Global Enhanced
Equity Fund
USD

State Street
Global Green
Bond Index Australia Index Canada Index
Fund @ Equity Fund Equity Fund

EUR AUD CAD

State Street State Street

Number of Shares Outstanding at December 31, 2015 (continued)

Class - I (USD-Hedged) Distributing Shares
Class - P Shares

Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares

Class - P (USD) Shares

Net Asset Value per Share at December 31, 2015

Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares

Class - B Shares $
Class - B (EUR) Shares
Class - I Shares $
Class - I Distributing Shares

™

Class - I Distributing Shares
Class - I (EUR) Shares

Class - I (EUR-Hedged) Shares
Class - I (GBP-Hedged) Shares
Class - I (USD) Shares

Class - I (USD-Hedged) Shares
Class - I (USD-Hedged) Distributing Shares
Class - P Shares

Class - P Distributing Shares
Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares
Class - P (USD) Shares

2014

Net Asset Value at December 31, 2014
Class - B Shares

Class - I Shares

Class - I Distributing Shares

Class - I Distributing Shares

Class - I (EUR) Shares

State Street Global Advisors Luxembourg SICAV

2,274,189
368,305

10.93
10.93

- 1,161,770 4,008,245

— A$ 10.57 C$ 9.81

9.88 A$

9.85 - -

9.62 - -
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Statistical Information (continued)

State Street

State Street Asia State Street State Street US State Street EMU State Street Global Green State Street State Street
Pacific Value Global Value Value Spotlight Small Cap Equity Global Enhanced Bond Index Australia Index Canada Index
Spotlight Fund Fund Fund Fund Equity Fund Fund @ Equity Fund Equity Fund
USD USD USD EUR USD EUR AUD CAD

Net Asset Value at December 31, 2014 (continued)

Class - I (EUR-Hedged) Shares - - - — — _ _ _
Class - I (GBP-Hedged) Shares - - - - — _ _ _
Class - I (USD-Hedged) Shares - - - - - - _ _
Class - I (USD-Hedged) Distributing Shares - - - - — — _ _
Class - P Shares - - - - _ — _ _
Class - P Distributing Shares - - - - - - _ _

Number of Shares Outstanding at December 31, 2014

Class - B Shares - - - - — — _ _
Class - I Shares - - - - - - — _
Class - I Distributing Shares - - - - - _ _ _
Class - I Distributing Shares - - - - _ — _ _
Class - I (EUR) Shares - - - - - - _ _
Class - I (EUR-Hedged) Shares - - - — — _ _ _
Class - I (GBP-Hedged) Shares - - - _ _ _ _ _
Class - I (USD-Hedged) Shares - - - - — _ _ _
Class - I (USD-Hedged) Distributing Shares - - - - - - - —
Class - P Shares - - - - — — _ _
Class - P Distributing Shares - - - - - - - -

Net Asset Value per Share at December 31, 2014

Class - B Shares - - - - — — _ _
Class - I Shares - - - - - - — _
Class - I Distributing Shares - - - - - - - —
Class - I Distributing Shares - - - - — — _ _
Class - I (EUR) Shares - - - - - - _ _
Class - I (EUR-Hedged) Shares - - - - - — _ _
Class - I (GBP-Hedged) Shares - - - — _ _ _ _
Class - I (USD-Hedged) Shares - - - — — _ _ _
Class - I (USD-Hedged) Distributing Shares - - - - - - _ _
Class - P Shares - - - - — — _ _
Class - P Distributing Shares - - - - — — _ _

@ State Street Global Green Bond Index Fund was liquidated on December 23, 2016.

State Street Global Advisors Luxembourg SICAV 59
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State Street
Japan Index
Equity Fund

JPY

State Street

Switzerland Index

Equity Fund
CHF

State Street UK
Index Equity
Fund

GBP

State Street US
Index Equity
Fund

USD

State Street
Pacific Ex-Japan
Index Equity
Fund

USD

State Street EMU
Index Equity
Fund

EUR

State Street
Europe Index
Equity Fund
EUR

State Street
Global Emerging
Markets Index
Equity Fund
USD

2016

Net Asset Value at December 31, 2016

Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares

Class - B Shares Y
Class - B (EUR) Shares

Class - B (EUR-Hedged) Shares

Class - B (USD-Hedged) Shares

Class - I Shares Y
Class - I Distributing Shares

Class - I Distributing Shares

Class - I (EUR) Shares €
Class - I (EUR-Hedged) Shares

Class - I (GBP-Hedged) Shares

Class - I (USD) Shares

Class - I (USD-Hedged) Shares

Class - I (USD-Hedged) Distributing Shares

Class - P Shares Y
Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares

Class - P (USD) Shares

Number of Shares Outstanding at December 31, 2016
Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares
Class - B Shares

Class - B (EUR) Shares

Class - B (EUR-Hedged) Shares
Class - B (USD-Hedged) Shares
Class - I Shares

Class - I Distributing Shares
Class - I Distributing Shares
Class - I (EUR) Shares

State Street Global Advisors Luxembourg SICAV

5,541,625,064
34,197,119,276
126,406,508
960,538,735

522,115,436
3,230,141,693

10,880,951

F

F

€

536,608,474

67,058,087
18,524,676

53,267,040

3,190,898
22,595,833
98,607,337

13,665,178

260,500

1,849,598

9,356,897

344,899,741
927,269,418

188,433,331
142,262,716

87,819,911

20,368,488
79,157,540

15,184,621

26,524,320
41,314,399

12,383,009

2,293,635

3,581,676

25,963,783
1,220,935,407

106,088,297

2,330,609

109,873,948

147,588,859

680,948,139
10,680,979

107,961,207

13,672,116
63,240,716
1,000,000

14,442,373
43,933,214

20,311,761

1,279,903
3,908,287
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State Street
Japan Index
Equity Fund

JPY

State Street
Switzerland Index
Equity Fund

CHF

State Street UK
Index Equity
Fund

GBP

State Street US
Index Equity
Fund

USD

State Street
Pacific Ex-Japan
Index Equity
Fund

USD

State Street EMU
Index Equity
Fund

EUR

State Street
Europe Index
Equity Fund
EUR

State Street
Global Emerging
Markets Index
Equity Fund
USD

Number of Shares Outstanding at December 31, 2016 (continued)

Class - I (EUR-Hedged) Shares

Class - I (GBP-Hedged) Shares

Class - I (USD) Shares

Class - I (USD-Hedged) Shares

Class - I (USD-Hedged) Distributing Shares
Class - P Shares

Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares

Class - P (USD) Shares

Net Asset Value per Share at December 31, 2016

Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares

Class - B Shares Y
Class - B (EUR) Shares

Class - B (EUR-Hedged) Shares

Class - B (USD-Hedged) Shares

Class - I Shares Y
Class - I Distributing Shares

Class - I Distributing Shares

Class - I (EUR) Shares €
Class - I (EUR-Hedged) Shares

Class - I (GBP-Hedged) Shares

Class - I (USD) Shares

Class - I (USD-Hedged) Shares

Class - I (USD-Hedged) Distributing Shares

Class - P Shares Y
Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares

Class - P (USD) Shares

State Street Global Advisors Luxembourg SICAV

91,189,899

6,690,421

1,814,738

10.02

10.21

1,124,126

12,339,445

7,634,952

1,078,984

9,595,575

10,077,424

1,827,740
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State Street
Japan Index
Equity Fund

JPY

State Street
Switzerland Index
Equity Fund

CHF

State Street UK
Index Equity
Fund

GBP

State Street US
Index Equity
Fund

USD

State Street
Pacific Ex-Japan
Index Equity
Fund

USD

State Street EMU
Index Equity
Fund

EUR

State Street
Europe Index
Equity Fund
EUR

State Street
Global Emerging
Markets Index
Equity Fund
USD

2015

Net Asset Value at December 31, 2015

Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares

Class - B Shares Y
Class - B (EUR) Shares

Class - I Shares Y
Class - I Distributing Shares

Class - I Distributing Shares

Class - I (EUR) Shares €
Class - I (EUR-Hedged) Shares

Class - I (GBP-Hedged) Shares

Class - I (USD) Shares

Class - I (USD-Hedged) Shares

Class - I (USD-Hedged) Distributing Shares

Class - P Shares Y
Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares

Class - P (USD) Shares

Number of Shares Outstanding at December 31, 2015
Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares
Class - B Shares

Class - B (EUR) Shares

Class - I Shares

Class - I Distributing Shares
Class - I Distributing Shares
Class - I (EUR) Shares

Class - I (EUR-Hedged) Shares
Class - I (GBP-Hedged) Shares
Class - I (USD) Shares

Class - I (USD-Hedged) Shares

State Street Global Advisors Luxembourg SICAV

2,985,070,531

33,701,029,915
108,817,053
1,235,644,848

279,008,182

3,151,660,684
9,850,941

F 288,581,063

F 68,492,113

€ 754,070

27,594,370

3,092,808

10,051,229

86,558,397

14,254,511

300,808

978,221
8,431,993

124,412,746

844,141,027

147,950,201
134,835,599

136,524,281

11,740,329

79,700,085

13,580,637
12,726,475

1,603,370

48,230,400

14,824,066

149,241

4,491,637

26,978,091
1,487,905,488

107,285,449

2,537,796

140,039,668

66,065,028

642,327,946

124,001,466

6,295,186

61,238,519

10,767,528

29,448,443

15,318,231

1,062,305

2,907,664
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State Street
Japan Index
Equity Fund

JPY

State Street
Switzerland Index
Equity Fund

CHF

State Street UK
Index Equity
Fund

GBP

State Street US
Index Equity
Fund

USD

State Street
Pacific Ex-Japan
Index Equity
Fund

USD

State Street EMU
Index Equity
Fund

EUR

State Street
Europe Index
Equity Fund
EUR

State Street
Global Emerging
Markets Index
Equity Fund
USD

Number of Shares Outstanding at December 31, 2015 (continued)

Class - I (USD-Hedged) Distributing Shares
Class - P Shares

Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares

Class - P (USD) Shares

Net Asset Value per Share at December 31, 2015

Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares

Class - B Shares Y
Class - B (EUR) Shares

Class - I Shares Y
Class - I Distributing Shares

Class - I Distributing Shares

Class - I (EUR) Shares €
Class - I (EUR-Hedged) Shares

Class - I (GBP-Hedged) Shares

Class - I (USD) Shares

Class - I (USD-Hedged) Shares

Class - I (USD-Hedged) Distributing Shares

Class - P Shares Y
Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares

Class - P (USD) Shares

2014

Net Asset Value at December 31, 2014
Class - B Shares

Class - I Shares

Class - I Distributing Shares

Class - I Distributing Shares

Class - I (EUR) Shares

State Street Global Advisors Luxembourg SICAV

115,678,094

6,556,214

71,896

10.45

10.49

1,388,605

12,903,639

10.60 $

1059 $

10.89
10.59

1,382,010

10.74 €

10.74 €

10,108,310

10.63 €

10.62 €

11,834,653

10.49

10.49

1,516,145

10.14

10.13
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Statistical Information (continued)

State Street
Japan Index
Equity Fund

JPY

State Street UK State Street US Pacific Ex-Japan State Street EMU Global Emerging

Switzerland Index

Net Asset Value at December 31, 2014 (continued)

Class - I (EUR-Hedged) Shares -
Class - I (GBP-Hedged) Shares -
Class - I (USD-Hedged) Shares -
Class - I (USD-Hedged) Distributing Shares -
Class - P Shares -
Class - P Distributing Shares -

Number of Shares Outstanding at December 31, 2014

Class - B Shares -
Class - I Shares -
Class - I Distributing Shares -
Class - I Distributing Shares -
Class - I (EUR) Shares -
Class - I (EUR-Hedged) Shares -
Class - I (GBP-Hedged) Shares -
Class - I (USD-Hedged) Shares -
Class - I (USD-Hedged) Distributing Shares -
Class - P Shares -
Class - P Distributing Shares -

Net Asset Value per Share at December 31, 2014

Class - B Shares -
Class - I Shares -
Class - I Distributing Shares -
Class - I Distributing Shares -
Class - I (EUR) Shares -
Class - I (EUR-Hedged) Shares -
Class - I (GBP-Hedged) Shares -
Class - I (USD-Hedged) Shares -
Class - I (USD-Hedged) Distributing Shares -
Class - P Shares -
Class - P Distributing Shares -

State Street Global Advisors Luxembourg SICAV
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Statistical Information (continued)

State Street
World Index
Equity Fund

USD

State Street
World SRI Index
Equity Fund
USD

State Street
Emerging
Markets Small
Cap Equity
Fund ®

USD

State Street
Global Defensive
Equity Fund
USD

2016

Net Asset Value at December 31, 2016

Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares

Class - B Shares $
Class - B (EUR) Shares

Class - B (EUR-Hedged) Shares

Class - B (USD-Hedged) Shares $
Class - I Shares $
Class - I Distributing Shares

Class - I Distributing Shares

Class - I (EUR) Shares €
Class - I (EUR-Hedged) Shares

Class - I (GBP-Hedged) Shares

Class - I (USD) Shares

Class - I (USD-Hedged) Shares

Class - I (USD-Hedged) Distributing Shares

Class - P Shares $
Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares €
Class - P (USD) Shares

Number of Shares Outstanding at December 31, 2016
Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares
Class - B Shares

Class - B (EUR) Shares

Class - B (EUR-Hedged) Shares
Class - B (USD-Hedged) Shares
Class - I Shares

Class - I Distributing Shares
Class - I Distributing Shares

State Street Global Advisors Luxembourg SICAV

211,821,652

121,886,309
702,626,969

988,117,699

455,845,541

724,791,850

18,792,584

11,433,734
62,494,399

$

$

6,801,212
570,107,197

181,256

580,160
50,954,837

10,026,910

1,000,000

13,565,584
202,318,110

1,293,923
19,467,672
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Statistical Information (continued)

State Street

World Index
Equity Fund

USD

State Street

Emerging

State Street Markets Small
World SRI Index Cap Equity
Equity Fund Fund ®

USD USD

State Street
Global Defensive
Equity Fund
USD

Number of Shares Outstanding at December 31, 2016 (continued)

Class - I (EUR) Shares

Class - I (EUR-Hedged) Shares
Class - I (GBP-Hedged) Shares
Class - I (USD) Shares

Class - I (USD-Hedged) Shares
Class - I (USD-Hedged) Distributing Shares
Class - P Shares

Class - P Distributing Shares
Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares
Class - P (USD) Shares

Net Asset Value per Share at December 31, 2016

Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares

Class - B Shares $
Class - B (EUR) Shares

Class - B (EUR-Hedged) Shares

Class - B (USD-Hedged) Shares $
Class - I Shares $
Class - I Distributing Shares

Class - I Distributing Shares

Class - I (EUR) Shares €
Class - I (EUR-Hedged) Shares

Class - I (GBP-Hedged) Shares

Class - I (USD) Shares

Class - I (USD-Hedged) Shares

Class - I (USD-Hedged) Distributing Shares

Class - P Shares $
Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares €
Class - P (USD) Shares

State Street Global Advisors Luxembourg SICAV

82,063,225
40,759,074
64,210,254
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Statistical Information (continued)

State Street
World Index
Equity Fund

USD

State Street

Emerging

State Street Markets Small
World SRI Index Cap Equity
Equity Fund Fund ®

USD USD

State Street
Global Defensive
Equity Fund

USD

2015

Net Asset Value at December 31, 2015

Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares

Class - B Shares $
Class - B (EUR) Shares

Class - I Shares $
Class - I Distributing Shares

Class - I Distributing Shares

Class - I (EUR) Shares €
Class - I (EUR-Hedged) Shares

Class - I (GBP-Hedged) Shares

Class - I (USD) Shares

Class - I (USD-Hedged) Shares

Class - I (USD-Hedged) Distributing Shares

Class - P Shares $
Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares €
Class - P (USD) Shares

Number of Shares Outstanding at December 31, 2015
Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares
Class - B Shares

Class - B (EUR) Shares

Class - I Shares

Class - I Distributing Shares
Class - I Distributing Shares
Class - I (EUR) Shares

Class - I (EUR-Hedged) Shares
Class - I (GBP-Hedged) Shares
Class - I (USD) Shares

State Street Global Advisors Luxembourg SICAV

144,193,788
484,036,120

920,756,862

463,987,343

590,355,562

13,750,478

46,182,008

85,410,236

$ 441,834,088 -

€ 1,067,162 -

42,258,802 -

$ 22,368,986
$ 97,621

2,288,389

10,000
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Statistical Information (continued)

State Street

World Index
Equity Fund

USD

State Street

Emerging

State Street Markets Small
World SRI Index Cap Equity
Equity Fund Fund ®

USD USD

State Street
Global Defensive
Equity Fund
USD

Number of Shares Outstanding at December 31, 2015 (continued)

Class - I (USD-Hedged) Shares

Class - I (USD-Hedged) Distributing Shares
Class - P Shares

Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares

Class - P (USD) Shares

Net Asset Value per Share at December 31, 2015

Class - A Shares

Class - A2 Shares

Class - A2 Distributing Shares

Class - B Shares $
Class - B (EUR) Shares

Class - I Shares $
Class - I Distributing Shares

Class - I Distributing Shares

Class - I (EUR) Shares €
Class - I (EUR-Hedged) Shares

Class - I (GBP-Hedged) Shares

Class - I (USD) Shares

Class - I (USD-Hedged) Shares

Class - I (USD-Hedged) Distributing Shares

Class - P Shares $
Class - P Distributing Shares

Class - P (EUR) Shares

Class - P (EUR-Hedged) Shares €
Class - P (USD) Shares

2014
Net Asset Value at December 31, 2014
Class - B Shares

Class - I Shares

Class - I Distributing Shares

State Street Global Advisors Luxembourg SICAV

44,317,577

56,036,186
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Statistical Information (continued)

State Street

Emerging

State Street State Street Markets Small
World Index World SRI Index Cap Equity
Equity Fund Equity Fund Fund ®
USD USD USD

State Street
Global Defensive
Equity Fund
USD

Net Asset Value at December 31, 2014 (continued)

Class - I Distributing Shares - - —
Class - I (EUR) Shares - — _
Class - I (EUR-Hedged) Shares - — _
Class - I (GBP-Hedged) Shares - - _
Class - I (USD-Hedged) Shares - - _
Class - I (USD-Hedged) Distributing Shares - — _
Class - P Shares - — _
Class - P Distributing Shares - - —

Number of Shares Outstanding at December 31, 2014

Class - B Shares - - —
Class - I Shares - _ _
Class - I Distributing Shares - - _
Class - I Distributing Shares - - —
Class - I (EUR) Shares - — _
Class - I (EUR-Hedged) Shares - — _
Class - I (GBP-Hedged) Shares - - _
Class - I (USD-Hedged) Shares - - _
Class - I (USD-Hedged) Distributing Shares - - -
Class - P Shares - - —
Class - P Distributing Shares - - —

Net Asset Value per Share at December 31, 2014

Class - B Shares - - _
Class - I Shares - - _
Class - I Distributing Shares - - —
Class - I Distributing Shares - - —
Class - I (EUR) Shares - _ _
Class - I (EUR-Hedged) Shares - - —
Class - I (GBP-Hedged) Shares - - _
Class - I (USD-Hedged) Shares - - _
Class - I (USD-Hedged) Distributing Shares - - -
Class - P Shares - - —
Class - P Distributing Shares - - —

®) Refer to Note 1.
State Street Global Advisors Luxembourg SICAV
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SSGA Emerging Markets Select Equity Fund

Schedule of Investiments
asat 31 December 2016 (Expressed in Euro)
Market % of

Currency Quantity Cost Value Net Assets
Transferable securities admitted to an official stock exchange
listing or dealt in on another regulated market
Common and Preferred Stocks - 98.80%
Brazil
Banco Bradesco SA BRL 113,840 749,488 966,327 1.46
Banco Santander Brasil SA BRL 43,600 324,994 375,050 0.57
BB Seguridade Participacoes SA BRL 32,200 248,771 265,449 0.40
Braskem SA—Preferred Stock BRL 61,700 363,999 615,581 0.93
EDP - Energias do Brasil SA BRL 18,900 80,231 73,775 0.11
Equatorial Energia SA BRL 2,300 32,981 36,447 0.06
FPC Par Corretora de Seguros SA BRL 15,900 68,068 62,342 0.09
Itau Unibanco Holding SA—Preferred Stock BRL 17,500 161,715 172,558 0.26
Itausa - Investimentos Itau SA—Preferred Stock BRL 305,500 566,248 736,853 1.11
JBS SA BRL 42,000 109,112 139,474 0.21
Kroton Educacional SA BRL 26,700 71,319 103,677 0.16
MRV Engenharia e Participacoes SA BRL 99,700 219,715 317,726 0.48
Multiplus SA BRL 45,000 500,855 443,066 0.67
Petroleo Brasileiro SA—Preferred Stock BRL 35,800 152,073 155,072 0.24
Sao Martinho SA BRL 16,800 61,895 95,430 0.14
Smiles SA BRL 49,400 657,586 643,673 0.97
Transmissora Alianca de Energia Eletrica SA BRL 85,100 509,669 514,136 0.78
Total Brazil 4,878,719 5,716,636 8.64
Chile
Banco de Chile CLP 4,038,487 394,036 448,749 0.68
Banco de Credito e Inversiones CLP 2,089 141,196 143,405 0.22
Banco Santander Chile CLP 1,166,449 55,497 61,521 0.09
Cencosud SA CLP 26,118 63,895 69,501 0.10
Enel Americas SA—-ADR USD 19,593 138,771 152,509 0.23
Enel Chile SA-ADR USD 37,003 238,726 160,012 0.24
Engie Energia Chile SA CLP 62,818 87,782 94,255 0.14
Itau CorpBanca CLP 9,081,031 90,269 72,216 0.11
Ripley Corp SA CLP 99,996 46,065 56,524 0.09
Vina Concha y Toro SA CLP 43,330 65,143 65,928 0.10
Total Chile 1,321,380 1,324,620 2.00
China
Alibaba Group Holding Ltd—ADR USD 9,400 670,952 782,568 1.18
Bank of Communications Co Ltd HKD 75,000 51,569 51,451 0.08
Changyou.com Ltd—ADR USD 8,700 194,388 175,031 0.27
Chaowei Power Holdings Ltd HKD 147,000 124,590 119,180 0.18
China Communications Construction Co Ltd HKD 199,000 214,643 217,065 0.33
China Communications Services Corp Ltd HKD 628,000 208,561 379,366 0.57
China Construction Bank Corp HKD 1,624,000 1,124,869 1,185,585 1.79
China Dongxiang Group Co Ltd HKD 282,000 51,743 48,278 0.07
China Petroleum & Chemical Corp HKD 1,166,000 719,564 784,212 1.19
China Railway Construction Corp Ltd HKD 514,500 567,657 627,897 0.95
China Railway Group Ltd HKD 748,000 620,085 583,572 0.88
China Shenhua Energy Co Ltd HKD 141,500 277,649 252,628 0.38
The accompanying notes are an integral part of these financial statements. 70
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Schedule of Investiments (continued)
asat 31 December 2016 (Expressed in Euro)

Market % of

Currency Quantity Cost Value Net Assets
Transferable securities admitted to an official stock exchange
listing or dealt in on another regulated market (continued)
Common and Preferred Stocks - 98.80% (continued)
China (continued)
Chongqing Changan Automobile Co Ltd HKD 129,503 226,357 175,624 0.27
Chongqing Rural Commercial Bank Co Ltd HKD 925,000 592,336 514,666 0.78
CSPC Pharmaceutical Group Ltd HKD 88,000 88,841 89,102 0.14
Fufeng Group Ltd HKD 144,000 54,632 67,090 0.10
Great Wall Motor Co Ltd HKD 240,500 221,617 212,925 0.32
Guangzhou Automobile Group Co Ltd HKD 530,000 557,156 607,926 0.92
Guangzhou R&F Properties Co Ltd HKD 84,800 90,458 97,268 0.15
Haitian International Holdings Ltd HKD 69,000 124,429 128,421 0.19
Harbin Electric Co Ltd HKD 120,000 48,595 53,121 0.08
Industrial & Commercial Bank of China Ltd HKD 633,000 378,725 359,939 0.55
KWG Property Holding Ltd HKD 213,500 146,052 114,874 0.17
Logan Property Holdings Co Ltd HKD 278,000 105,924 99,606 0.15
Shui On Land Ltd HKD 266,500 59,342 54,424 0.08
Sinopec Shanghai Petrochemical Co Ltd HKD 1,306,000 557,338 670,756 1.01
Sinopharm Group Co Ltd HKD 27,200 112,614 106,270 0.16
Tencent Holdings Ltd HKD 88,200 1,469,044 2,046,012 3.09
Tianneng Power International Ltd HKD 128,000 112,833 111,446 0.17
TravelSky Technology Ltd HKD 33,000 57,397 65,777 0.10
Zhejiang Expressway Co Ltd HKD 306,000 386,762 276,902 0.42
Total China 10,306,722 11,058,982 16.72
Colombia
Almacenes Exito SA COP 40,769 159,655 191,848 0.29
Banco Davivienda SA—Preferred Stock COP 26,677 269,911 252,754 0.38
Bancolombia SA-ADR USD 10,017 379,616 348,351 0.53
Cementos Argos SA COP 19,803 67,750 74,175 0.11
Corp Financiera Colombiana SA COP 9,154 92,632 107,199 0.16
Grupo Aval Acciones y Valores SA—Preferred Stock COP 375,746 141,541 144,182 0.22
Interconexion Electrica SA ESP CcopP 10,767 33,415 33,936 0.05
Total Colombia 1,144,520 1,152,445 1.74
Czech Republic
CEZ AS CZK 46,321 948,516 737,144 1.12
Komercni banka as CZK 3,228 101,919 105,726 0.16
Pegas Nonwovens SA CZK 1,243 34,822 35,376 0.05
Total Czech Republic 1,085,257 878,246 1.33
Egypt
Commercial International Bank Egypt SAE EGP 168,602 726,360 644,682 0.97
Total Egypt 726,360 644,682 0.97
Greece
Aegean Airlines SA EUR 6,792 53,888 42,994 0.07
Eurobank Ergasias SA EUR 441,850 367,030 284,993 0.43
FF Group EUR 4,235 108,982 81,439 0.12
JUMBO SA EUR 20,654 212,077 311,049 0.47

The accompanying notes are an integral part of these financial statements. 71
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Schedule of Investiments (continued)
asat 31 December 2016 (Expressed in Euro)

Market % of

Currency Quantity Cost Value Net Assets
Transferable securities admitted to an official stock exchange
listing or dealt in on another regulated market (continued)
Common and Preferred Stocks - 98.80% (continued)
Greece (continued)
Metka Industrial - Construction SA EUR 8,356 73,505 53,311 0.08
Motor Oil Hellas Corinth Refineries SA EUR 18,943 183,831 248,153 0.38
OPAP SA EUR 4,116 38,232 34,575 0.05
Total Greece 1,037,545 1,056,514 1.60
Hong Kong
China Mobile Ltd HKD 90,000 916,255 904,663 1.37
Kingboard Chemical Holdings Ltd HKD 68,000 135,532 195,411 0.30
Kingboard Laminates Holdings Ltd HKD 255,000 203,775 237,611 0.36
Lee & Man Paper Manufacturing Ltd HKD 204,000 127,007 150,175 0.23
Shanghai Industrial Holdings Ltd HKD 103,000 282,697 264,502 0.40
Shenzhen Investment Ltd HKD 200,000 80,253 76,061 0.11
Yuexiu REIT HKD 282,000 143,032 141,041 0.21
Total Hong Kong 1,888,551 1,969,464 2.98
Hungary
MOL Hungarian Oil & Gas PLC HUF 1,517 84,989 101,349 0.15
OTP Bank PLC HUF 30,115 487,942 819,018 1.24
Total Hungary 572,931 920,367 1.39
India
Apollo Tyres Ltd INR 12,778 32,661 33,004 0.05
Balkrishna Industries Ltd INR 3,014 50,487 46,419 0.07
Bharat Petroleum Corp Ltd INR 117,034 675,641 1,038,963 1.57
eClerx Services Ltd INR 1,460 30,823 28,553 0.04
Exide Industries Ltd INR 81,646 196,421 205,410 0.31
Hero MotoCorp Ltd INR 4,424 202,524 188,097 0.29
Indiabulls Housing Finance Ltd INR 31,209 205,808 283,487 0.43
Infosys Ltd INR 10,282 148,250 145,154 0.22
Maruti Suzuki India Ltd INR 5,274 416,871 391,911 0.59
Mphasis Ltd INR 16,844 110,096 133,002 0.20
MRF Ltd INR 743 533,746 507,599 0.77
Oil & Natural Gas Corp Ltd INR 137,002 340,008 366,208 0.56
Power Finance Corp Ltd INR 78,512 141,499 133,749 0.20
Reliance Industries Ltd INR 32,001 424,402 485,226 0.73
Tata Motors Ltd INR 63,887 278,503 266,933 0.40
Torrent Pharmaceuticals Ltd INR 9,027 169,114 166,093 0.25
Vedanta Ltd INR 338,467 636,287 1,021,084 1.55
Total India 4,593,141 5,441,792 8.23
Indonesia
Bank Negara Indonesia Persero Tbk PT IDR 689,400 272,815 268,044 0.41
Bank Pembangunan Daerah Jawa Barat Dan Banten Tbk PT IDR 1,119,100 87,542 266,975 0.40
Bank Rakyat Indonesia Persero Tbk PT IDR 457,300 332,789 375,717 0.57
Bank Tabungan Negara Persero Tbk PT IDR 1,128,600 119,116 138,195 0.21
Japfa Comfeed Indonesia Tbk PT IDR 587,200 71,237 60,124 0.09
The accompanying notes are an integral part of these financial statements. 72
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Schedule of Investiments (continued)
asat 31 December 2016 (Expressed in Euro)

Market % of

Currency Quantity Cost Value Net Assets
Transferable securities admitted to an official stock exchange
listing or dealt in on another regulated market (continued)
Common and Preferred Stocks - 98.80% (continued)
Indonesia (continued)
Telekomunikasi Indonesia Persero Tbk PT IDR 3,626,300 675,934 1,015,662 1.54
Tiga Pilar Sejahtera Food Tbk IDR 153,500 22,036 21,010 0.03
United Tractors Tbk PT IDR 106,800 171,163 159,710 0.24
Total Indonesia 1,753,532 2,305,437 3.49
Korea
Korea Electric Power Corp KRW 5,147 224,575 177,974 0.27
KT&G Corp KRW 3,598 306,532 285,258 0.43
POSCO KRW 652 119,080 131,789 0.20
Samsung Electronics Co Ltd KRW 2,380 2,491,042 3,366,566 5.09
Samsung Electronics Co Ltd—Preferred Stock KRW 711 587,172 799,781 1.21
Shinhan Financial Group Co Ltd KRW 1,797 52,393 63,830 0.10
SK Hynix Inc KRW 18,716 629,341 656,714 0.99
SL Corp KRW 2,441 38,543 41,292 0.06
Total Korea 4,448,678 5,523,204 8.35
Malaysia
AirAsia Bhd MYR 850,500 456,946 411,624 0.62
Astro Malaysia Holdings Bhd MYR 189,200 116,170 103,965 0.16
I0I Properties Group Bhd MYR 117,000 63,603 51,927 0.08
Malayan Banking Bhd MYR 1,152 1,810 1,996 0.00
Padini Holdings Bhd MYR 131,000 57,604 70,600 0.11
Public Bank Bhd MYR 41,100 174,173 171,293 0.26
Scientex BHD MYR 31,000 43,985 43,896 0.07
Sunway Construction Group Bhd MYR 269,200 97,139 96,720 0.14
Ta Ann Holdings Bhd MYR 51,160 50,952 42,709 0.06
Tenaga Nasional Bhd MYR 137,000 427,377 402,464 0.61
Unisem M Bhd MYR 155,700 93,479 77,659 0.12
UOA Development Bhd MYR 84,000 47,245 41,719 0.06
VS Industry Bhd MYR 194,300 57,463 57,901 0.09
YTL Corp Bhd MYR 564,300 179,289 184,856 0.28
Total Malaysia 1,867,325 1,759,329 2.66
Mexico
America Movil SAB de CV MXN 74,700 41,770 44,794 0.07
Arca Continental SAB de CV MXN 38,400 222 688 190,980 0.29
Corp Inmobiliaria Vesta SAB de CV MXN 75,500 84,575 86,586 0.13
Fibra Uno Administracion SA de CV REIT MXN 216,700 387,693 316,731 0.48
Gentera SAB de CV MXN 39,800 70,299 61,139 0.09
Grupo Aeroportuario del Centro Norte SAB de CV MXN 21,000 88,540 86,380 0.13
Industrias Bachoco SAB de CV MXN 35,400 144,952 138,068 0.21
Kimberly-Clark de Mexico SAB de CV MXN 328,700 652,508 564,840 0.85
Macquarie Mexico Real Estate Management SA de CV REIT MXN 268,400 204,326 263,837 0.40
OHL Mexico SAB de CV MXN 161,000 284,147 151,076 0.23
PLA Administradora Industrial S de RL de CV REIT MXN 52,500 68,820 63,108 0.10
The accompanying notes are an integral part of these financial statements. 73
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Schedule of Investiments (continued)
asat 31 December 2016 (Expressed in Euro)

Market % of

Currency Quantity Cost Value Net Assets
Transferable securities admitted to an official stock exchange
listing or dealt in on another regulated market (continued)
Common and Preferred Stocks - 98.80% (continued)
Mexico (continued)
Prologis Property Mexico SA de CV REIT MXN 103,900 141,316 142,012 0.21
Total Mexico 2,481,634 2,109,551 3.19
Peru
Cia de Minas Buenaventura SAA—ADR USD 7,300 81,571 78,070 0.12
Credicorp Ltd USD 6,783 787,565 1,015,183 1.53
Total Peru 869,136 1,093,253 1.65
Philippines
BDO Unibank Inc PHP 16,010 32,864 34,228 0.05
Cebu Air Inc PHP 96,970 188,130 171,991 0.26
Filinvest Land Inc PHP 1,805,000 60,608 52,669 0.08
Globe Telecom Inc PHP 4,740 236,009 136,412 0.21
JG Summit Holdings Inc PHP 32,340 44,942 41,725 0.06
Manila Water Co Inc PHP 259,700 147,618 143,633 0.22
Metro Pacific Investments Corp PHP 3,707,000 432,630 470,849 0.71
Security Bank Corp PHP 61,550 199,450 223,032 0.34
Vista Land & Lifescapes Inc PHP 461,300 51,879 43,548 0.06
Total Philippines 1,394,220 1,318,087 1.99
Poland
Asseco Poland SA PLN 11,184 143,952 137,068 0.21
Ciech SA PLN 4,608 80,362 61,027 0.09
PGE Polska Grupa Energetyczna SA PLN 56,127 181,966 133,216 0.20
Polski Koncern Naftowy ORLEN SA PLN 42,034 619,559 814,360 1.23
Polskie Gornictwo Naftowe i Gazownictwo SA PLN 135,197 165,041 172,879 0.26
Powszechny Zaklad Ubezpieczen SA PLN 6,785 76,383 51,178 0.08
Tauron Polska Energia SA PLN 142,301 124,297 92,113 0.14
Total Poland 1,391,560 1,461,841 2.21
Qatar
Al Meera Consumer Goods Co QSC QAR 2,152 101,608 98,333 0.15
Commercial Bank QSC QAR 15,650 196,244 132,428 0.20
Commercial Bank QSC—Rights QAR 2,818 0 3,272 0.01
Doha Bank QSC QAR 10,407 133,853 94,566 0.14
Ooredoo QSC QAR 8,534 185,874 226,195 0.34
Qatar National Bank SAQ QAR 10,555 385,874 447,674 0.68
Total Qatar 1,003,453 1,002,468 1.52
Russia
LUKOIL PJSC-ADR USD 17,224 705,434 916,110 1.39
Magnit PJSC UsSD 6,457 878,334 1,103,145 1.67
Sberbank of Russia PJSC—-ADR USD 12,029 68,127 132,065 0.20
Severstal PJSC—GDR UsSD 10,733 90,637 154,673 0.23
Total Russia 1,742,532 2,305,993 3.49
The accompanying notes are an integral part of these financial statements. 74
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Schedule of Investiments (continued)
asat 31 December 2016 (Expressed in Euro)

Market % of

Currency Quantity Cost Value Net Assets
Transferable securities admitted to an official stock exchange
listing or dealt in on another regulated market (continued)
Common and Preferred Stocks - 98.80% (continued)
South Africa
Astral Foods Ltd ZAR 8,606 124,084 77,118 0.12
Barclays Africa Group Ltd ZAR 4,357 45,542 50,957 0.08
Coronation Fund Managers Ltd ZAR 19,107 90,501 93,378 0.14
Lewis Group Ltd ZAR 17,715 96,419 51,817 0.08
Liberty Holdings Ltd ZAR 76,996 713,197 592,535 0.90
Naspers Ltd ZAR 4,051 433,996 565,671 0.85
Nedbank Group Ltd ZAR 66,991 929,793 1,105,996 1.67
Redefine Properties Ltd REIT ZAR 713,158 520,768 553,272 0.84
SA Corporate Real Estate Ltd REIT ZAR 267,759 98,125 104,329 0.16
Sappi Ltd ZAR 81,754 283,275 509,839 0.77
Standard Bank Group Ltd ZAR 73,609 628,573 774,431 1.17
Super Group Ltd ZAR 19,661 47,213 52,657 0.08
Telkom SA SOC Ltd ZAR 45,396 155,769 232,870 0.35
Truworths International Ltd ZAR 13,747 70,305 75,932 0.11
Tsogo Sun Holdings Ltd ZAR 63,590 128,098 121,681 0.18
Vodacom Group Ltd ZAR 36,612 307,558 386,840 0.58
Wilson Bayly Holmes-Ovcon Ltd ZAR 14,590 113,663 155,776 0.24
Total South Africa 4,786,879 5,505,099 8.32
Switzerland
Coca-Cola HBCAG GBP 2,211 40,668 45,847 0.07
Total Switzerland 40,668 45,847 0.07
Taiwan
Chong Hong Construction Co Ltd TWD 37,000 54,346 69,225 0.10
Elite Material Co Ltd TWD 189,000 445,554 500,389 0.76
Foxconn Technology Co Ltd TWD 63,370 154,368 159,014 0.24
Greatek Electronics Inc TWD 39,000 42,806 44,744 0.07
Hon Hai Precision Industry Co Ltd TWD 205,113 362,066 508,053 0.77
Lite-On Technology Corp TWD 421,971 483,547 603,285 0.91
Taiwan Semiconductor Manufacturing Co Ltd TWD 544,000 1,958,080 2,904,552 4.39
Tripod Technology Corp TWD 134,000 226,150 286,972 0.43
TXC Corp TWD 75,000 91,912 89,907 0.14
Yageo Corp TWD 96,238 168,277 165,901 0.25
Total Taiwan 3,987,106 5,332,042 8.06
Thailand
Airports of Thailand PCL THB 3,200 26,618 33,719 0.05
Bangkok Bank PCL-NVDR THB 52,000 249,846 219,586 0.33
CP ALL PCL THB 61,000 97,743 100,937 0.15
GFPT PCL THB 194,700 76,501 75,775 0.12
KCE Electronics PCL THB 44,100 69,398 142,442 0.22
Kiatnakin Bank PCL THB 43,400 47,730 67,792 0.10
PTT Global Chemical PCL THB 87,500 154,119 145,945 0.22
PTT PCL THB 24,400 212,041 240,311 0.36
Siam Cement PCL THB 11,100 135,119 146,350 0.22
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Transferable securities admitted to an official stock exchange
listing or dealt in on another regulated market (continued)
Common and Preferred Stocks - 98.80% (continued)
Thailand (continued)
Thai Oil PCL THB 166,900 288,436 319,252 0.48
Thai Vegetable Oil PCL THB 223,500 172,073 239,647 0.36
Thanachart Capital PCL THB 94,000 89,805 109,502 0.17
Tisco Financial Group PCL THB 160,900 197,577 256,657 0.39
Total Thailand 1,817,006 2,097,915 3.17
Turkey
Akbank TAS TRY 133,879 314,553 282,178 0.43
Dogus Otomotiv Servis ve Ticaret AS TRY 14,953 58,892 35,386 0.06
Emlak Konut Gayrimenkul Yatirim Ortakligi AS REIT TRY 300,638 281,175 242,281 0.37
Eregli Demir ve Celik Fabrikalari TAS TRY 192,215 255,952 266,290 0.40
Is Gayrimenkul Yatirim Ortakligi AS REIT TRY 162,636 80,033 68,382 0.10
Koza Altin Isletmeleri AS TRY 26,007 130,181 114,537 0.17
Soda Sanayii AS TRY 111,700 146,101 159,262 0.24
Torunlar Gayrimenkul Yatirim Ortakligi AS REIT TRY 27,681 45,670 30,962 0.05
Trakya Cam Sanayii AS TRY 52,564 39,161 40,236 0.06
Turkiye Garanti Bankasi AS TRY 223,055 504,452 458,111 0.69
Turkiye Is Bankasi TRY 175,885 390,124 245,563 0.37
Turkiye Vakiflar Bankasi TAO TRY 111,564 136,492 130,803 0.20
Total Turkey 2,382,786 2,073,991 3.14
United Arab Emirates
Abu Dhabi Commercial Bank PJSC AED 16,006 28,303 28,508 0.04
Aldar Properties PJSC AED 163,694 105,543 111,130 0.17
Dubai Islamic Bank PJSC AED 692,699 949,754 995,958 1.51
Total United Arab Emirates 1,083,600 1,135,596 1.72
United Kingdom
Anglo American PLC ZAR 6,083 47,982 82,281 0.13
Gem Diamonds Ltd GBP 21,230 43,585 27,358 0.04
Total United Kingdom 91,567 109,639 0.17
Total Common and Preferred Stocks 58,606,808 65,343,040 98.80
Total Transferable securities admitted to an official stock
exchange listing or dealt in on another regulated market 58,606,808 65,343,040 98.80
Other transferable securities
Common and Preferred Stocks - 0.00%
Mexico
Corporacion Chihuahua SA de CV* MXN 414,414 0 o 0.00
Corporacion Chihuahua SA de CV—Preferred Stock* MXN 429 0 0 0.00
Total Mexico 0 0 0.00
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Other transferable securities (continued)
Common and Preferred Stocks - 0.00% (continued)
Thailand
Nava Finance Public* THB 54,800 0 0 0.00
Total Thailand 0 0 0.00
Total Common and Preferred Stocks 0 0 0.00
Total Other transferable securities 0 0 0.00
TOTAL INVESTMENTS 58,606,808 65,343,040 98.80
Derivatives
Futures Contracts — 0.01%
Number of Unrealised % of
Description Currency Contracts Commitment Gain Net Assets
MINI MSCI EMERGING MARKETS INDEX FUTURE,
due 17/03/17 USD 11 447,874 4,982 0.01
Unrealised Gain on Futures Contracts 447,874 4,982 0.01
Total Futures Contracts 447,874 4,982 0.01
Other Net Assets/(Liabilities) 783,980 1.19
TOTAL NET ASSETS 66,132,002 100.00

The counterparty for futures contracts was Goldman Sachs & Co. Collateral held for the futures contracts includes EUR 34,110 held as cash at

Goldman Sachs & Co.

*The price was staled at cost in accordance with investments valuation procedures in place.

The accompanying notes are an integral part of these financial statements.
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Common and Preferred Stocks - 99.38%
Austria
Erste Group Bank AG EUR 10,023 283,638 278,890 0.53
OMV AG EUR 36,533 912,180 1,226,048 2.33
Total Austria 1,195,818 1,504,938 2.86
Belgium
KBC Group NV—- EUR 6,137 284,531 361,040 0.69
UCB SA EUR 15 1,015 913 0.00
Total Belgium 285,546 361,953 0.69
Finland
Elisa OYJ— EUR 15,419 528,113 476,909 0.90
Stora Enso OYJ EUR 39,737 365,548 405,715 0.77
UPM-Kymmene OYJ EUR 51,644 832,970 1,205,371 2.29
Total Finland 1,726,631 2,087,995 3.96
France
Airbus Group SE EUR 8,481 503,708 532,946 1.01
AXA SA EUR 92,013 2,022,870 2,228 518 4.23
BNP Paribas SA EUR 30,719 1,645,177 1,860,035 3.53
Cie de Saint-Gobain EUR 18,564 753,195 821,550 1.56
Credit Agricole SA EUR 71,733 879,719 845,015 1.60
Danone SA EUR 12,958 821,902 780,072 1.48
Eiffage SA EUR 11,142 653,656 738,157 1.40
Electricite de France SA EUR 871 19,205 8,431 0.02
Nexity SA EUR 5,289 225,424 235,149 0.45
Peugeot SA EUR 31,254 530,259 484,281 0.92
Publicis Groupe SA EUR 13,780 875,228 903,279 1.71
Renault SA EUR 19,932 1,775,766 1,684,453 3.19
Sanofi EUR 4,830 358,064 371,427 0.70
SCOR SE EUR 8,849 289,962 290,513 0.55
Societe Generale SA EUR 18,860 825,835 881,611 1.67
Teleperformance EUR 9,722 640,895 926,507 1.76
TOTAL SA EUR 53,722 2,299,528 2,617,336 4.96
Vinci SA EUR 17,206 1,023,334 1,113,228 2.11
Total France 16,143,727 17,322,508 32.85
Germany
Allianz SE EUR 9,114 1,350,334 1,430,898 2.71
BASF SE EUR 5,783 335,369 510,697 0.97
Bayer AG EUR 17,044 1,786,650 1,689,572 3.20
Bayerische Motoren Werke AG EUR 5,259 474,422 466,736 0.89
Deutsche Bank AG EUR 12,088 239,337 224,043 0.43
Deutsche Telekom AG EUR 67,156 1,075,623 1,098,336 2.08
Fresenius SE & Co KGaA EUR 19,560 1,274,514 1,452,526 2.75
HeidelbergCement AG EUR 8,600 580,450 762,218 1.45
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Transferable securities admitted to an official stock exchange
listing or dealt in on another regulated market (continued)
Common and Preferred Stocks - 99.38% (continued)
Germany (continued)
Henkel AG & Co KGaA—Preferred Stock EUR 5,412 547,620 612,909 1.16
Merck KGaA EUR 4,260 419,321 422,379 0.80
Salzgitter AG EUR 21,170 486,476 710,254 1.35
Siemens AG EUR 15,551 1,487,717 1,816,357 3.44
Software AG EUR 12,389 431,773 427,235 0.81
Suedzucker AG EUR 40,463 785,806 918,105 1.74
Volkswagen AG—Preferred Stock EUR 2,641 259,883 352,177 0.67
Total Germany 11,535,295 12,894,442 24.45
Ttaly
Assicurazioni Generali SpA EUR 47,823 602,808 675,261 1.28
Buzzi Unicem SpA EUR 27,996 443,308 630,190 1.19
Cementir Holding SpA EUR 20,068 184,090 122,144 0.23
Enel SpA EUR 214,016 892,283 896,299 1.70
Leonardo SpA EUR 96,436 1,013,752 1,286,456 2.44
Mediobanca SpA EUR 107,024 934,538 829,971 1.57
Moncler SpA EUR 51,846 796,603 857,014 1.63
UniCredit SpA EUR 84,345 237,235 230,599 0.44
Total Italy 5,104,617 5,527,934 10.48
Luxembourg
APERAM SA EUR 17,923 609,803 779,023 1.48
ArcelorMittal EUR 121,056 445,356 849,329 1.61
Total Luxembourg 1,055,159 1,628,352 3.09
Netherlands
ASML Holding NV EUR 9,576 916,037 1,021,280 1.94
Euronext NV EUR 5,881 260,463 230,565 0.44
Heineken NV EUR 7,528 588,015 536,445 1.02
ING Groep NV EUR 87,625 1,001,167 1,171,546 2.22
Koninklijke Ahold Delhaize NV EUR 35,072 694,564 702,492 1.33
Koninklijke KPN NV EUR 43,664 132,461 122,871 0.23
Wolters Kluwer NV EUR 22 751 649,986 783,090 1.48
Total Netherlands 4,332,693 4,568,289 8.66
Spain
Aena SA EUR 4,768 586,461 618,171 1.17
Amadeus IT Group SA EUR 24,848 1,009,652 1,072,688 2.04
Banco Bilbao Vizcaya Argentaria SA EUR 94,526 539,310 606,290 1.15
Gamesa Corp Tecnologica SA EUR 41,295 538,263 795,755 1.51
Repsol SA EUR 15,779 218,191 211,754 0.40
Repsol SA—Rights EUR 15,779 0 5,554 0.01
Total Spain 2,891,877 3,310,212 6.28
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Transferable securities admitted to an official stock exchange
listing or dealt in on another regulated market (continued)
Common and Preferred Stocks - 99.38% (continued)
Switzerland
STMicroelectronics NV EUR 92,976 629,347 1,001,816 1.90
Total Switzerland 629,347 1,001,816 1.90
United Kingdom
RELX NV EUR 55,527 791,823 887,877 1.68
Unilever NV EUR 33,415 1,277,742 1,307,028 2.48
Total United Kingdom 2,069,565 2,194,905 4.16
Total Common and Preferred Stocks 46,970,275 52,403,344 99.38
Total Transferable securities admitted to an official stock
exchange listing or dealt in on another regulated market 46,970,275 52,403,344 99.38
Other transferable securities
Common and Preferred Stocks - 0.00%
Austria
Immoeast AG* EUR 163,828 0 0 0.00
Total Austria 0 0 0.00
Total Common and Preferred Stocks 0 0 0.00
Total Other transferable securities 0 0 0.00
TOTAL INVESTMENTS 46,970,275 52,403,344 99.38
Other Net Assets/(Liabilities) 327,885 0.62
TOTAL NET ASSETS 52,731,229 100.00

* The security was acquired in an all-stock deal by IMMOFINANZ AG on April 29, 2010. Escrowed shares are held to prepare for the event of review
procedures of the exchange ratio. The Board of Directors decided to price it at 0.00 from September 03, 2010.

The accompanying notes are an integral part of these financial statements.
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Corporate Bonds - 97.98%
Australia
Amcor Ltd, 4.625%, 16/04/19 EUR 500,000 515,154 551,765 0.03
Amcor Ltd/Australia, 2.750%, 22/03/23 EUR 400,000 392,743 443,936 0.02
APT Pipelines Ltd, 1.375%, 22/03/22 EUR 1,000,000 987,126 1,008,630 0.05
APT Pipelines Ltd, 2.000%, 22/03/27 EUR 500,000 498,247 496,190 0.02
Aurizon Network Pty Ltd, 2.000%, 18/09/24 EUR 500,000 496,896 510,675 0.03
Aurizon Network Pty Ltd, 3.125%, 01/06/26 EUR 500,000 497,509 541,935 0.03
AusNet Services Holdings Pty Ltd, 2.375%, 24/07/20 EUR 600,000 628,156 645,474 0.03
AusNet Services Holdings Pty Ltd, 3.000%, 13/02/24 EUR 500,000 538,302 570,490 0.03
AusNet Services Holdings Pty Ltd, 1.500%, 26/02/27 EUR 500,000 497,885 503,835 0.02
Australia & New Zealand Banking Group Ltd, 5.125%, 10/09/19 EUR 700,000 733,806 793,884 0.04
Australia & New Zealand Banking Group Ltd, 0.750%, 29/09/26 EUR 1,700,000 1,675,678 1,654,984 0.08
Australia Pacific Airports Melbourne Pty Ltd, 3.125%, 26/09/23 EUR 400,000 397,457 463,228 0.02
Australia Pacific Airports Melbourne Pty Ltd, 1.750%, 15/10/24 EUR 500,000 503,938 527,720 0.03
BHP Billiton Finance Ltd, 2.125%, 29/11/18 EUR 1,350,000 1,376,604 1,404,769 0.07
BHP Billiton Finance Ltd, 2.250%, 25/09/20 EUR 1,350,000 1,367,929 1,455,070 0.07
BHP Billiton Finance Ltd, 0.750%, 28/10/22 EUR 900,000 903,346 912,375 0.05
BHP Billiton Finance Ltd, 3.000%, 29/05/24 EUR 900,000 973,935 1,049,508 0.05
BHP Billiton Finance Ltd, 3.250%, 24/09/27 EUR 732,000 744,671 888,421 0.04
BHP Billiton Finance Ltd, 1.500%, 29/04/30 EUR 700,000 641,221 695,023 0.03
BHP Billiton Finance Ltd, 3.125%, 29/04/33 EUR 900,000 965,158 1,070,604 0.05
BHP Billiton Finance Ltd, 4.750%, 22/04/76 EUR 1,200,000 1,206,130 1,299,552 0.06
BHP Billiton Finance Ltd, 5.625%, 22/10/79 EUR 1,000,000 1,014,482 1,132,060 0.06
Brambles Finance Ltd, 2.375%, 12/06/24 EUR 800,000 854,846 871,848 0.04
Commonwealth Bank of Australia, 4.250%, 06/04/18 EUR 1,000,000 1,042,231 1,054,690 0.05
Commonwealth Bank of Australia, 1.625%, 04/02/19 EUR 1,200,000 1,213,543 1,241,652 0.06
Commonwealth Bank of Australia, 5.500%, 06/08/19 EUR 1,130,000 1,204,213 1,285,850 0.06
Commonwealth Bank of Australia, 4.375%, 25/02/20 EUR 1,400,000 1,513,748 1,591,926 0.08
Commonwealth Bank of Australia, 2.000%, 22/04/27 EUR 1,300,000 1,277,147 1,307,436 0.06
Macquarie Bank Ltd, 2.500%, 18/09/18 EUR 500,000 500,723 521,490 0.03
Macquarie Bank Ltd, 1.000%, 16/09/19 EUR 600,000 600,000 615,414 0.03
Macquarie Bank Ltd, 6.000%, 21/09/20 EUR 400,000 413,305 471,328 0.02
Macquarie Bank Ltd, 1.125%, 20/01/22 EUR 900,000 021,748 926,910 0.05
National Australia Bank Ltd, 4.625%, 10/02/20 EUR 900,000 927,700 1,023,318 0.05
National Australia Bank Ltd, 4.000%, 13/07/20 EUR 1,450,000 1,510,236 1,652,507 0.08
National Australia Bank Ltd, 2.000%, 12/11/20 EUR 900,000 895,365 965,574 0.05
National Australia Bank Ltd, 0.875%, 20/01/22 EUR 1,400,000 1,412,100 1,435,350 0.07
National Australia Bank Ltd, 2.750%, 08/08/22 EUR 1,300,000 1,363,657 1,464,359 0.07
National Australia Bank Ltd, 6.750%, 26/06/23 EUR 450,000 492,272 491,850 0.02
National Australia Bank Ltd, 0.625%, 10/11/23 EUR 1,200,000 1,195,499 1,199,076 0.06
National Australia Bank Ltd, 2.000%, 12/11/24 EUR 900,000 890,648 922,419 0.05
National Australia Bank Ltd, 1.250%, 18/05/26 EUR 1,200,000 1,195,118 1,234,932 0.06
Origin Energy Finance Ltd, 2.875%, 11/10/19 EUR 500,000 505,906 534,565 0.03
Origin Energy Finance Ltd, 2.500%, 23/10/20 EUR 1,001,000 934,474 1,067,106 0.05
Origin Energy Finance Ltd, 3.500%, 04/10/21 EUR 1,000,000 1,034,041 1,120,420 0.06
Scentre Group Trust 1, 1.500%, 16/07/20 EUR 700,000 709,547 720,204 0.04
The accompanying notes are an integral part of these financial statements. 81



State Street Global Advisors Luxembourg SICAV
SSGA Euro Corporate Bond Index Fund

Schedule of Investiments (continued)

asat 31 December 2016 (Expressed in Euro)

Nominal Market % of

Currency Value Cost Value Net Assets
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Corporate Bonds - 97.98% (continued)
Australia (continued)
Scentre Group Trust 1, 2.250%, 16/07/24 EUR 500,000 496,710 544,930 0.03
Scentre Group Trust 1 Via Scentre Group Trust 2, 1.375%,
22/03/23 EUR 1,100,000 1,113,144 1,140,183 0.06
Scentre Group Trust 2, 3.250%, 11/09/23 EUR 600,000 611,587 693,582 0.03
Stockland Trust, 1.500%, 03/11/21 EUR 300,000 305,115 311,745 0.02
Sydney Airport Finance Co Pty Ltd, 2.750%, 23/04/24 EUR 700,000 700,798 771,197 0.04
Telstra Corp Ltd, 4.250%, 23/03/20 EUR 900,000 953,474 1,023,579 0.05
Telstra Corp Ltd, 3.625%, 15/03/21 EUR 500,000 561,558 573,930 0.03
Telstra Corp Ltd, 3.750%, 16/05/22 EUR 600,000 624,605 710,598 0.04
Telstra Corp Ltd, 3.500%, 21/09/22 EUR 1,300,000 1,409,610 1,524,445 0.08
Telstra Corp Ltd, 2.500%, 15/09/23 EUR 1,100,000 1,148,985 1,237,016 0.06
Telstra Corp Ltd, 1.125%, 14/04/26 EUR 1,500,000 1,505,392 1,518,525 0.08
Transurban Finance Co Pty Ltd, 2.500%, 08/10/20 EUR 500,000 503,812 538,845 0.03
Transurban Finance Co Pty Ltd, 1.875%, 16/09/24 EUR 700,000 719,945 734,258 0.04
Transurban Finance Co Pty Ltd, 2.000%, 28/08/25 EUR 500,000 499,629 525,985 0.03
Wesfarmers Ltd, 1.250%, 07/10/21 EUR 600,000 605,987 628,218 0.03
Wesfarmers Ltd, 2.750%, 02/08/22 EUR 1,100,000 1,165,234 1,229,668 0.06
Westpac Banking Corp, 4.125%, 25/05/18 EUR 1,000,000 1,030,474 1,059,010 0.05
Westpac Banking Corp, 0.875%, 16/02/21 EUR 850,000 859,862 875,594 0.04
Westpac Banking Corp, 0.250%, 17/01/22 EUR 1,500,000 1,494,097 1,491,750 0.07
Westpac Banking Corp, 0.875%, 17/04/27 EUR 700,000 693,125 688,072 0.03
Total Australia 57,167,583 60,170,482 2.08
Austria
BAWAG PSK Bank fuer Arbeit und Wirtschaft und
Oesterreichische Postsparkasse AG, 8.125%, 30/10/23 EUR 500,000 609,834 630,000 0.03
Erste Group Bank AG, 1.875%, 13/05/19 EUR 400,000 398,980 417,236 0.02
Erste Group Bank AG, 7.125%, 10/10/22 EUR 700,000 841,383 871,500 0.04
Novomatic AG, 1.625%, 20/09/23 EUR 500,000 515,639 509,235 0.03
OMV AG, 0.600%, 19/11/18 EUR 1,500,000 1,509,466 1,516,575 0.07
OMV AG, 1.750%, 25/11/19 EUR 500,000 499,883 524,880 0.03
OMV AG, 4.375%,10/02/20 EUR 550,000 588,891 623,623 0.03
OMV AG, 4.250%, 12/10/21 EUR 450,000 508,885 535,491 0.03
OMV AG, 2.625%, 27/09/22 EUR 800,000 842,831 892,240 0.04
OMV AG, 3.500%, 27/09/27 EUR 800,000 856,919 981,168 0.05
OMV AG, 6.750%, perpetual EUR 500,000 531,259 533,125 0.03
OMV AG, 5.250%, perpetual EUR 1,000,000 998,732 1,097,100 0.05
OMV AG, 6.250%, perpetual EUR 1,000,000 959,816 1,127,450 0.06
Raiffeisen Bank International AG, 1.875%, 08/11/18 EUR 600,000 599,456 618,576 0.03
Telekom Finanzmanagement GmbH, 3.125%, 03/12/21 EUR 1,000,000 1,079,791 1,132,170 0.06
Telekom Finanzmanagement GmbH, 4.000%, 04/04/22 EUR 911,000 1,003,414 1,076,283 0.05
Telekom Finanzmanagement GmbH, 3.500%, 04/07/23 EUR 200,000 201,407 234,686 0.01
Telekom Finanzmanagement GmbH, 1.500%, 07/12/26 EUR 500,000 499,665 502,375 0.02
UniCredit Bank Austria AG, 2.625%, 30/01/18 EUR 600,000 601,956 615,048 0.03
UniCredit Bank Austria AG, 2.500%, 27/05/19 EUR 800,000 813,140 838,496 0.04
UNIQA Insurance Group AG, 6.875%, 31/07/43 EUR 300,000 309,224 335,433 0.02
UNIQA Insurance Group AG, 6.000%, 27/07/46 EUR 500,000 515,616 533,975 0.03
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Corporate Bonds - 97.98% (continued)
Austria (continued)
Vienna Insurance Group AG Wiener Versicherung Gruppe,
5.500%, 09/10/43 EUR 700,000 750,136 770,448 0.04
Vienna Insurance Group AG Wiener Versicherung Gruppe,
3.750%, 02/03/46 EUR 400,000 411,103 399,500 0.02
Total Austria 16,447,426 17,316,613 0.86
Belgium
AG Insurance SA, 3.500%, 30/06/47 EUR 500,000 494,073 482,565 0.02
Anheuser-Busch InBev SA/NV, 4.000%, 26/04/18 EUR 675,000 689,607 710,714 0.03
Anheuser-Busch InBev SA/NV, 2.000%, 16/12/19 EUR 1,200,000 1,233,637 1,272,708 0.06
Anheuser-Busch InBev SA/NV, 0.625%, 17/03/20 EUR 1,950,000 1,962,748 1,986,309 0.10
Anheuser-Busch InBev SA/NV, 2.250%, 24/09/20 EUR 900,000 925,728 972,297 0.05
Anheuser-Busch InBev SA/NV, 4.000%, 02/06/21 EUR 500,000 545,169 583,930 0.03
Anheuser-Busch InBev SA/NV, 1.950%, 30/09/21 EUR 900,000 929,901 972,666 0.05
Anheuser-Busch InBev SA/NV, 0.875%, 17/03/22 EUR 2,500,000 2,519,700 2,566,450 0.13
Anheuser-Busch InBev SA/NV, 0.800%, 20/04/23 EUR 1,200,000 1,187,644 1,220,508 0.06
Anheuser-Busch InBev SA/NV, 2.875%, 25/09/24 EUR 1,086,000 1,177,743 1,256,187 0.06
Anheuser-Busch InBev SA/NV, 1.500%, 17/03/25 EUR 3,430,000 3,521,124 3,568,057 0.18
Anheuser-Busch InBev SA/NV, 2.700%, 31/03/26 EUR 1,100,000 1,145,482 1,247,268 0.06
Anheuser-Busch InBev SA/NV, 2.000%, 17/03/28 EUR 3,800,000 3,979,207 4,018,880 0.20
Anheuser-Busch InBev SA/NV, 1.500%, 18/04/30 EUR 1,300,000 1,272,811 1,268,917 0.06
Anheuser-Busch InBev SA/NV, 3.250%, 24/01/33 EUR 500,000 514,519 593,400 0.03
Anheuser-Busch InBev SA/NV, 2.750%, 17/03/36 EUR 3,500,000 3,840,398 3,837,505 0.19
Argenta Spaarbank NV, 3.875%, 24/05/26 EUR 500,000 505,072 521,910 0.03
Belfius Bank SA/NV, 2.250%, 26/09/18 EUR 500,000 501,114 519,425 0.02
Belfius Bank SA/NV, 3.125%, 11/05/26 EUR 500,000 514,128 506,250 0.02
Brussels Airport Co NV/SA, 3.250%, 01/07/20 EUR 500,000 510,250 550,820 0.03
Elia System Operator SA/NV, 5.250%, 13/05/19 EUR 484,000 514,552 544,539 0.03
Elia System Operator SA/NV, 1.375%, 27/05/24 EUR 500,000 499,260 520,855 0.03
Elia System Operator SA/NV, 3.250%, 04/04/28 EUR 600,000 603,254 732,828 0.04
Elia System Operator SA/NV, 3.000%, 07/04/29 EUR 400,000 432,436 469,876 0.02
KBC Group NV, 1.000%, 26/04/21 EUR 700,000 701,481 717,612 0.03
KBC Group NV, 0.750%, 18/10/23 EUR 1,000,000 1,001,273 986,900 0.05
KBC Group NV, 2.375%, 25/11/24 EUR 800,000 801,276 830,008 0.04
KBC Group NV, 1.875%, 11/03/27 EUR 1,000,000 993,510 1,003,740 0.05
Solvay SA, 4.625%, 27/06/18 EUR 600,000 636,413 641,436 0.03
Solvay SA, 1.625%, 02/12/22 EUR 900,000 918,139 942,201 0.05
Solvay SA, 2.750%, 02/12/27 EUR 500,000 503,001 557,380 0.03
Total Belgium 35,574,650 36,604,141 1.81
Bermuda
Bacardi Ltd, 2.750%, 03/07/23 EUR 700,000 738,180 778,204 0.04
Fidelity International Ltd, 2.500%, 04/11/26 EUR 500,000 484,779 498,545 0.02
Total Bermuda 1,222,959 1,276,749 0.06
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Brazil
BRF SA, 2.750%, 03/06/22 EUR 500,000 492,061 512,950 0.02
Vale SA, 4.375%, 24/03/18 EUR 700,000 714,161 733,250 0.04
Vale SA, 3.750%, 10/01/23 EUR 1,000,000 956,891 1,052,500 0.05
Total Brazil 2,163,113 2,298,700 0.11
British Virgin Islands
Global Switch Holdings Ltd, 5.500%, 18/04/18 EUR 650,000 666,152 694,389 0.03
Talent Yield Euro Ltd, 1.435%, 07/05/20 EUR 500,000 495,743 503,415 0.03
Total British Virgin Islands 1,161,895 1,197,804 0.06
Canada
Alimentation Couche-Tard Inc, 1.875%, 06/05/26 EUR 1,300,000 1,348,570 1,335,152 0.07
Great-West Lifeco Inc, 2.500%, 18/04/23 EUR 450,000 449,359 491,472 0.02
Great-West Lifeco Inc, 1.750%, 07/12/26 EUR 700,000 698,040 708,232 0.03
Magna International Inc, 1.900%, 24/11/23 EUR 500,000 499,112 525,575 0.03
Toronto-Dominion Bank, 0.625%, 08/03/21 EUR 1,000,000 1,006,304 1,020,190 0.05
Total Capital Canada Ltd, 1.875%, 09/07/20 EUR 600,000 611,428 639,438 0.03
Total Capital Canada Ltd, 1.125%, 18/03/22 EUR 1,600,000 1,639,583 1,671,008 0.08
Total Capital Canada Ltd, 2.125%, 18/09/29 EUR 2,000,000 2,073,086 2,186,980 0.11
Total Canada 8,325,482 8,578,047 0.42
Cayman Islands
CK Hutchison Finance 16 II Ltd, 0.875%, 03/10/24 EUR 1,600,000 1,559,944 1,541,456 0.08
CK Hutchison Finance 16 Ltd, 1.250%, 06/04/23 EUR 2,000,000 1,991,157 2,024,720 0.10
CK Hutchison Finance 16 Ltd, 2.000%, 06/04/28 EUR 500,000 488,900 503,560 0.03
Hutchison Whampoa Europe Finance 12 Ltd, 3.625%, 06/06/22 EUR 700,000 746,042 802,599 0.04
Hutchison Whampoa Europe Finance 13 Ltd, 3.750%, perpetual EUR 1,800,000 1,790,850 1,839,762 0.09
Hutchison Whampoa Finance 14 Ltd, 1.375%, 31/10/21 EUR 2,000,000 2,023,915 2,068,600 0.10
Total Cayman Islands 8,600,808 8,780,697 0.44
China
Bank of Communications Co Ltd, 3.625%, 03/10/26 EUR 500,000 493,901 512,480 0.03
Hangzhou Hikvision Digital Technology Co Ltd, 1.250%,
18/02/19 EUR 400,000 400,736 404,748 0.02
Total China 894,637 917,228 0.05
Curacao
Teva Pharmaceutical Finance IV BV, 2.875%, 15/04/19 EUR 1,400,000 1,446,747 1,481,788 0.07
Total Curacao 1,446,747 1,481,788 0.07
Czech Republic
EP Energy AS, 4.375%, 01/05/18 EUR 750,000 763,716 786,533 0.04
EP Energy AS, 5.875%, 01/11/19 EUR 400,000 412,334 452,976 0.02
Total Czech Republic 1,176,050 1,239,509 0.06
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Denmark
AP Moller - Maersk A/S, 3.375%, 28/08/19 EUR 900,000 938,057 974,007 0.05
AP Moller - Maersk A/S, 1.750%, 18/03/21 EUR 1,300,000 1,320,705 1,350,414 0.07
AP Moller - Maersk A/S, 1.500%, 24/11/22 EUR 500,000 496,737 508,295 0.02
BRFkredit A/S, 2.500%, 31/01/18 EUR 400,000 400,520 409,856 0.02
Carlsberg Breweries A/S, 2.625%, 03/07/19 EUR 800,000 813,717 852,152 0.04
Carlsberg Breweries A/S, 2.625%, 15/11/22 EUR 900,000 920,952 999,972 0.05
Carlsberg Breweries A/S, 2.500%, 28/05/24 EUR 1,100,000 1,124,797 1,209,373 0.06
Danfoss A/S, 1.375%, 23/02/22 EUR 500,000 507,478 519,550 0.03
Danica Pension Livsforsikrings AB, 4.375%, 29/09/45 EUR 500,000 493,410 526,340 0.03
Danske Bank A/S, 0.750%, 04/05/20 EUR 700,000 700,706 716,072 0.04
Danske Bank A/S, 0.500%, 06/05/21 EUR 1,200,000 1,201,051 1,214,268 0.06
Danske Bank A/S, 0.750%, 02/06/23 EUR 1,500,000 1,499,287 1,513,965 0.07
Danske Bank A/S, 3.875%, 04/10/23 EUR 1,000,000 1,007,691 1,059,560 0.05
Danske Bank A/S, 2.750%, 19/05/26 EUR 700,000 729,208 745,612 0.04
ISS Global A/S, 1.125%, 09/01/20 EUR 900,000 904,721 921,537 0.05
ISS Global A/S, 1.125%, 07/01/21 EUR 500,000 498,121 513,625 0.02
ISS Global A/S, 2.125%, 02/12/24 EUR 500,000 498,907 534,985 0.03
Jyske Bank A/S, 0.625%, 14/04/21 EUR 500,000 498,631 504,945 0.02
Nykredit Realkredit A/S, 1.750%, 02/05/18 EUR 500,000 501,580 511,305 0.02
Nykredit Realkredit A/S, 1.750%, 28/01/19 EUR 600,000 598,267 619,884 0.03
Nykredit Realkredit A/S, 0.875%, 13/06/19 EUR 900,000 909,419 916,713 0.04
Nykredit Realkredit A/S, 0.750%, 14/07/21 EUR 600,000 601,920 604,752 0.03
Nykredit Realkredit A/S, 2.750%, 17/11/27 EUR 900,000 902,951 919,386 0.05
TDCA/S, 4.375%, 23/02/18 EUR 1,100,000 1,127,744 1,153,559 0.06
TDCA/S, 3.750%, 02/03/22 EUR 400,000 417,618 451,464 0.02
TDCA/S, 1.750%, 27/02/27 EUR 800,000 739,540 778,792 0.04
Total Denmark 20,353,735 21,030,383 1.04
Finland
Citycon OYJ, 3.750%, 24/06/20 EUR 400,000 400,079 446,812 0.02
CRH Finland Services OYJ, 2.750%, 15/10/20 EUR 700,000 728,172 761,600 0.04
Elenia Finance OYJ, 2.875%, 17/12/20 EUR 400,000 404,194 432,848 0.02
Elisa OYJ, 2.250%, 04/10/19 EUR 200,000 199,825 211,830 0.01
Elisa OYJ, 2.750%, 22/01/21 EUR 300,000 318,154 329,277 0.02
Metso OYJ, 2.750%, 04/10/19 EUR 400,000 406,017 427,420 0.02
OP Corporate Bank PLC, 1.250%, 14/05/18 EUR 600,000 598,742 610,956 0.03
OP Corporate Bank PLC, 1.750%, 29/08/18 EUR 1,100,000 1,115,014 1,132,791 0.06
OP Corporate Bank PLC, 1.125%, 17/06/19 EUR 700,000 703,329 719,859 0.03
OP Corporate Bank PLC, 2.000%, 03/03/21 EUR 500,000 498,596 538,490 0.03
OP Corporate Bank PLC, 0.875%, 21/06/21 EUR 1,000,000 1,008,329 1,029,820 0.05
OP Corporate Bank PLC, 5.750%, 28/02/22 EUR 400,000 424,557 493,580 0.02
OP Corporate Bank PLC, 0.750%, 03/03/22 EUR 1,300,000 1,314,674 1,328,184 0.07
Saastopankkien Keskuspankki Suomi OYJ, 1.000%, 06/05/20 EUR 500,000 497,864 508,635 0.02
Sampo OYJ, 1.125%, 24/05/19 EUR 500,000 503,379 511,795 0.02
Sampo OYJ, 1.500%, 16/09/21 EUR 500,000 506,205 522,185 0.03
Sampo OYJ, 1.000%, 18/09/23 EUR 1,000,000 997,343 996,190 0.05
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Finland (continued)
SATO OYJ, 2.375%, 24/03/21 EUR 500,000 516,164 525,395 0.03
Teollisuuden Voima OYJ, 2.625%, 13/01/23 EUR 1,000,000 999,194 1,007,950 0.05
Total Finland 12,139,831 12,535,617 0.62
France
Accor SA, 2.500%, 21/03/19 EUR 400,000 400,072 421,628 0.02
Accor SA, 2.625%, 05/02/21 EUR 1,000,000 1,033,980 1,082,270 0.05
Accor SA, 2.375%, 17/09/23 EUR 500,000 499,002 541,995 0.03
Air Liquide Finance SA, 3.889%, 09/06/20 EUR 550,000 577,435 624,393 0.03
Air Liquide Finance SA, 0.125%, 13/06/20 EUR 600,000 600,066 601,914 0.03
Air Liquide Finance SA, 2.125%, 15/10/21 EUR 500,000 531,192 547,295 0.03
Air Liquide Finance SA, 0.375%, 18/04/22 EUR 1,000,000 1,000,742 1,004,450 0.05
Air Liquide Finance SA, 0.500%, 13/06/22 EUR 600,000 603,089 605,964 0.03
Air Liquide Finance SA, 1.875%, 05/06/24 EUR 500,000 519,451 542,480 0.03
Air Liquide Finance SA, 0.750%, 13/06/24 EUR 600,000 603,200 602,772 0.03
Air Liquide Finance SA, 1.250%, 03/06/25 EUR 500,000 498,586 516,730 0.03
Air Liquide Finance SA, 1.250%, 13/06/28 EUR 1,100,000 1,107,620 1,113,068 0.05
Air Liquide SA, 2.908%, 12/10/18 EUR 500,000 524,371 526,560 0.03
Air Liquide SA, 2.375%, 06/09/23 EUR 300,000 299,146 336,414 0.02
ALD International SA, 0.750%, 26/01/18 EUR 500,000 499,632 503,595 0.02
Alstom SA, 3.625%, 05/10/18 EUR 400,000 414,114 424,584 0.02
Alstom SA, 4.500%, 18/03/20 EUR 650,000 671,303 737,926 0.04
APRR SA, 5.125%, 18/01/18 EUR 500,000 515,084 526,225 0.03
APRR SA, 4.875%, 21/01/19 EUR 400,000 401,097 439,636 0.02
APRR SA, 2.250%, 16/01/20 EUR 800,000 827,841 850,792 0.04
APRR SA, 1.125%, 15/01/21 EUR 800,000 798,641 826,208 0.04
APRR SA, 1.500%, 15/01/24 EUR 500,000 502,591 523,620 0.03
APRR SA, 1.875%, 15/01/25 EUR 600,000 616,847 641,310 0.03
APRR SA, 1.125%, 09/01/26 EUR 1,300,000 1,305,999 1,302,132 0.06
APRR SA, 1.250%, 06/01/27 EUR 1,000,000 998,477 1,001,770 0.05
APRR SA, 1.875%, 06/01/31 EUR 600,000 602,885 607,644 0.03
Arkema SA, 3.850%, 30/04/20 EUR 500,000 542,357 562,420 0.03
Arkema SA, 1.500%, 20/01/25 EUR 800,000 798,355 826,496 0.04
Auchan Holding SA, 3.625%, 19/10/18 EUR 1,100,000 1,145,339 1,172,193 0.06
Auchan Holding SA, 6.000%, 15/04/19 EUR 400,000 422,715 454,768 0.02
Auchan Holding SA, 1.750%, 23/04/21 EUR 800,000 819,801 851,728 0.04
Auchan Holding SA, 2.375%, 12/12/22 EUR 700,000 740,537 776,818 0.04
Auchan Holding SA, 2.250%, 06/04/23 EUR 900,000 947,990 991,278 0.05
Autoroutes du Sud de la France SA, 4.000%, 24/09/18 EUR 400,000 407,293 427,600 0.02
Autoroutes du Sud de la France SA, 7.375%, 20/03/19 EUR 1,150,000 1,297,926 1,337,922 0.07
Autoroutes du Sud de la France SA, 4.125%, 13/04/20 EUR 1,000,000 1,088,163 1,131,430 0.06
Autoroutes du Sud de la France SA, 5.625%, 04/07/22 EUR 1,500,000 1,702,436 1,925,070 0.10
Autoroutes du Sud de la France SA, 2.875%, 18/01/23 EUR 800,000 849,874 911,032 0.04
Autoroutes du Sud de la France SA, 2.950%, 17/01/24 EUR 700,000 701,035 805,280 0.04
Autoroutes du Sud de la France SA, 1.000%, 13/05/26 EUR 800,000 809,718 793,448 0.04
AXA SA, 1.125%, 15/05/28 EUR 800,000 814,931 794,168 0.04
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AXA SA, 5.250%, 16/04/40 EUR 1,450,000 1,494,262 1,614,618 0.08
AXA SA, 5.125%, 04/07/43 EUR 1,050,000 1,105,510 1,209,359 0.06
AXA SA, 3.375%, 06/07/47 EUR 1,700,000 1,700,943 1,725,262 0.09
AXA SA, 3.875%, perpetual EUR 1,150,000 1,164,051 1,179,682 0.06
AXA SA, 3.941%, perpetual EUR 1,300,000 1,131,042 1,345,981 0.07
Banque Federative du Credit Mutuel SA, 1.625%, 11/01/18 EUR 1,500,000 1,499,896 1,524,960 0.08
Banque Federative du Credit Mutuel SA, 3.750%, 26/01/18 EUR 1,200,000 1,226,364 1,247,868 0.06
Banque Federative du Credit Mutuel SA, 0.250%, 14/06/19 EUR 2,500,000 2,504,098 2,513,675 0.12
Banque Federative du Credit Mutuel SA, 2.000%, 19/09/19 EUR 2,000,000 2,058,037 2,106,560 0.10
Banque Federative du Credit Mutuel SA, 4.125%, 20/07/20 EUR 1,450,000 1,501,663 1,654,174 0.08
Banque Federative du Credit Mutuel SA, 4.000%, 22/10/20 EUR 1,300,000 1,361,109 1,473,849 0.07
Banque Federative du Credit Mutuel SA, 2.625%, 24/02/21 EUR 1,300,000 1,307,917 1,428,856 0.07
Banque Federative du Credit Mutuel SA, 3.250%, 23/08/22 EUR 1,600,000 1,740,384 1,845,152 0.09
Banque Federative du Credit Mutuel SA, 3.000%, 28/11/23 EUR 1,100,000 1,106,705 1,270,852 0.06
Banque Federative du Credit Mutuel SA, 2.625%, 18/03/24 EUR 1,700,000 1,807,372 1,919,963 0.09
Banque Federative du Credit Mutuel SA, 3.000%, 21/05/24 EUR 900,000 930,612 973,692 0.05
Banque Federative du Credit Mutuel SA, 1.250%, 14/01/25 EUR 1,700,000 1,712,651 1,744,948 0.09
Banque Federative du Credit Mutuel SA, 3.000%, 11/09/25 EUR 1,500,000 1,528,601 1,609,785 0.08
Banque Federative du Credit Mutuel SA, 1.625%, 19/01/26 EUR 1,400,000 1,407,393 1,470,560 0.07
Banque Federative du Credit Mutuel SA, 2.375%, 24/03/26 EUR 1,500,000 1,499,972 1,518,090 0.08
Banque Federative du Credit Mutuel SA, 1.875%, 04/11/26 EUR 1,100,000 1,092,883 1,057,386 0.05
BNP Paribas Cardif SA, 4.032%, perpetual EUR 1,000,000 1,004,626 993,360 0.05
BNP Paribas SA, 1.500%, 12/03/18 EUR 1,300,000 1,307,355 1,323,179 0.07
BNP Paribas SA, 1.375%, 21/11/18 EUR 900,000 909,746 923,238 0.05
BNP Paribas SA, 2.000%, 28/01/19 EUR 1,200,000 1,209,370 1,249,308 0.06
BNP Paribas SA, 2.500%, 23/08/19 EUR 1,000,000 1,006,983 1,064,620 0.05
BNP Paribas SA, 3.750%, 25/11/20 EUR 2,450,000 2,621,576 2,792,044 0.14
BNP Paribas SA, 2.250%, 13/01/21 EUR 1,100,000 1,128,742 1,188,803 0.06
BNP Paribas SA, 4.125%, 14/01/22 EUR 1,950,000 2,109,482 2,321,806 0.11
BNP Paribas SA, 0.500%, 01/06/22 EUR 1,600,000 1,600,449 1,603,152 0.08
BNP Paribas SA, 2.875%, 24/10/22 EUR 1,150,000 1,221,922 1,298,879 0.06
BNP Paribas SA, 0.750%, 11/11/22 EUR 1,800,000 1,825,958 1,813,392 0.09
BNP Paribas SA, 1.125%, 15/01/23 EUR 1,500,000 1,502,453 1,543,530 0.08
BNP Paribas SA, 4.500%, 21/03/23 EUR 1,600,000 1,816,618 1,978,912 0.10
BNP Paribas SA, 2.875%, 26/09/23 EUR 2,000,000 2,124,158 2,283,100 0.11
BNP Paribas SA, 2.375%, 20/05/24 EUR 1,000,000 1,051,291 1,108,420 0.05
BNP Paribas SA, 2.375%, 17/02/25 EUR 1,445,000 1,461,911 1,461,907 0.07
BNP Paribas SA, 2.750%, 27/01/26 EUR 700,000 701,379 721,609 0.04
BNP Paribas SA, 1.625%, 23/02/26 EUR 1,800,000 1,870,337 1,882,674 0.09
BNP Paribas SA, 2.875%, 20/03/26 EUR 2,000,000 2,017,669 2,082,400 0.10
BNP Paribas SA, 2.875%, 01/10/26 EUR 1,000,000 1,006,505 1,030,690 0.05
BNP Paribas SA, 2.250%, 11/01/27 EUR 1,000,000 994,938 971,720 0.05
BNP Paribas SA, 2.625%, 14/10/27 EUR 700,000 697,236 717,514 0.04
BNP Paribas SA, 1.500%, 25/05/28 EUR 1,000,000 1,007,513 1,022,170 0.05
BNP Paribas SA, 7.781%, perpetual EUR 500,000 562,972 545,000 0.03
Bouygues SA, 4.000%, 12/02/18 EUR 450,000 461,041 469,895 0.02
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Bouygues SA, 3.641%, 29/10/19 EUR 1,600,000 1,715,016 1,760,528 0.09
Bouygues SA, 4.250%, 22/07/20 EUR 1,050,000 1,129,410 1,200,098 0.06
Bouygues SA, 4.500%, 09/02/22 EUR 700,000 759,338 841,680 0.04
Bouygues SA, 3.625%, 16/01/23 EUR 1,100,000 1,229,666 1,289,398 0.06
Bouygues SA, 1.375%, 07/06/27 EUR 800,000 790,012 794,344 0.04
BPCE SA, 2.000%, 24/04/18 EUR 900,000 913,578 923,931 0.05
BPCE SA, 1.375%, 22/05/19 EUR 400,000 401,535 413,308 0.02
BPCE SA, 0.750%, 22/01/20 EUR 700,000 701,362 714,231 0.04
BPCE SA, 0.625%, 20/04/20 EUR 1,500,000 1,517,020 1,523,310 0.08
BPCE SA, 2.125%, 17/03/21 EUR 800,000 811,057 862,336 0.04
BPCE SA, 4.500%, 10/02/22 EUR 1,400,000 1,535,482 1,690,962 0.08
BPCE SA, 1.125%, 14/12/22 EUR 300,000 299,182 309,792 0.02
BPCE SA, 4.250%, 06/02/23 EUR 500,000 534,713 610,930 0.03
BPCE SA, 4.625%, 18/07/23 EUR 1,000,000 1,002,213 1,175,370 0.06
BPCE SA, 0.375%, 05/10/23 EUR 1,000,000 994,085 978,090 0.05
BPCE SA, 2.875%, 16/01/24 EUR 1,000,000 997,384 1,145,060 0.06
BPCE SA, 3.000%, 19/07/24 EUR 800,000 874,281 931,616 0.05
BPCE SA, 2.875%, 22/04/26 EUR 1,400,000 1,407,639 1,437,730 0.07
BPCE SA, 2.750%, 08/07/26 EUR 1,000,000 1,014,998 1,036,510 0.05
BPCE SA, 2.750%, 30/11/27 EUR 1,500,000 1,544,498 1,550,295 0.08
BPCE SA, 1.000%, 05/10/28 EUR 1,000,000 987,736 961,270 0.05
Caisse Centrale du Credit Immobilier de France SA, 4.000%,
12/01/18 EUR 750,000 756,657 778,530 0.04
Caisse Federale du Credit Mutuel Nord Europe SAC, 2.125%,
12/09/26 EUR 400,000 389,048 384,740 0.02
Capgemini SA, 1.750%, 01/07/20 EUR 1,300,000 1,328,266 1,360,398 0.07
Capgemini SA, 0.500%, 09/11/21 EUR 800,000 798,337 801,296 0.04
Capgemini SA, 2.500%, 01/07/23 EUR 1,000,000 1,030,811 1,100,810 0.05
Carmila SAS, 2.375%, 18/09/23 EUR 1,000,000 1,026,183 1,066,550 0.05
Carmila SAS, 2.375%, 16/09/24 EUR 500,000 516,260 527,065 0.03
Carrefour SA, 1.875%, 19/12/17 EUR 768,000 769,265 782,822 0.04
Carrefour SA, 1.750%, 22/05/19 EUR 1,400,000 1,427,282 1,458,002 0.07
Carrefour SA, 4.000%, 09/04/20 EUR 1,100,000 1,155,844 1,237,071 0.06
Carrefour SA, 3.875%, 25/04/21 EUR 1,450,000 1,553,585 1,673,227 0.08
Carrefour SA, 1.750%, 15/07/22 EUR 1,200,000 1,233,698 1,274,712 0.06
Carrefour SA, 0.750%, 26/04/24 EUR 1,200,000 1,205,692 1,188,156 0.06
Carrefour SA, 1.250%, 03/06/25 EUR 800,000 800,020 812,568 0.04
Cie de Saint-Gobain, 4.000%, 08/10/18 EUR 850,000 867,165 909,874 0.04
Cie de Saint-Gobain, 4.500%, 30/09/19 EUR 1,220,000 1,324,937 1,368,376 0.07
Cie de Saint-Gobain, zero coupon, 27/03/20 EUR 1,300,000 1,208,333 1,294,332 0.06
Cie de Saint-Gobain, 3.625%, 15/06/21 EUR 600,000 605,082 689,640 0.03
Cie de Saint-Gobain, 3.625%, 28/03/22 EUR 1,200,000 1,347,010 1,397,712 0.07
Cie Financiere et Industrielle des Autoroutes SA, 5.250%,
30/04/18 EUR 700,000 737,797 749,427 0.04
Cie Financiere et Industrielle des Autoroutes SA, 5.000%,
24/05/21 EUR 1,400,000 1,626,367 1,602,008 0.08
Cie Financiere et Industrielle des Autoroutes SA, 0.375%,
07/02/25 EUR 1,300,000 1,280,359 1,245,231 0.06
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Cie Financiere et Industrielle des Autoroutes SA, 0.750%,
09/09/28 EUR 700,000 697,154 656,446 0.03
CNP Assurances, 1.875%, 20/10/22 EUR 1,200,000 1,220,701 1,217,640 0.06
CNP Assurances, 6.000%, 14/09/40 EUR 800,000 773,522 899,584 0.04
CNP Assurances, 6.875%, 30/09/41 EUR 800,000 832,097 942,416 0.05
CNP Assurances, 4.250%, 05/06/45 EUR 400,000 398,419 411,180 0.02
CNP Assurances, 4.500%, 10/06/47 EUR 900,000 863,268 923,310 0.05
CNP Assurances, 4.000%, perpetual EUR 1,100,000 1,102,328 1,108,833 0.05
Coface SA, 4.125%, 27/03/24 EUR 300,000 315,713 319,773 0.02
Credit Agricole Assurances SA, 4.750%, 27/09/48 EUR 2,300,000 2,202,224 2,328,336 0.12
Credit Agricole Assurances SA, 4.250%, perpetual EUR 1,000,000 1,035,158 984,350 0.05
Credit Agricole Assurances SA, 4.500%, perpetual EUR 1,000,000 1,055,343 985,960 0.05
Credit Agricole SA, 5.971%, 01/02/18 EUR 2,450,000 2,518,610 2,603,149 0.13
Credit Agricole SA, 1.750%, 12/03/18 EUR 1,000,000 1,007,956 1,021,320 0.05
Credit Agricole SA, 3.875%, 13/02/19 EUR 1,700,000 1,767,659 1,839,859 0.09
Credit Agricole SA, 5.875%, 11/06/19 EUR 750,000 809,317 852,915 0.04
Credit Agricole SA, 2.375%, 27/11/20 EUR 1,200,000 1,204,367 1,304,184 0.06
Credit Agricole SA, 3.900%, 19/04/21 EUR 1,100,000 1,093,663 1,254,803 0.06
Credit Agricole SA, 0.875%, 19/01/22 EUR 1,500,000 1,497,574 1,534,005 0.08
Credit Agricole SA, 0.750%, 01/12/22 EUR 1,400,000 1,424,000 1,413,622 0.07
Credit Agricole SA, 5.125%, 18/04/23 EUR 900,000 1,011,152 1,149,696 0.06
Credit Agricole SA, 3.125%, 17/07/23 EUR 1,600,000 1,741,088 1,848,752 0.09
Credit Agricole SA, 2.375%, 20/05/24 EUR 1,700,000 1,773,548 1,885,640 0.09
Credit Agricole SA, 1.250%, 14/04/26 EUR 2,400,000 2,441,308 2,420,568 0.12
Credit Agricole SA, 1.875%, 20/12/26 EUR 700,000 696,539 702,282 0.03
Credit Agricole SA, 2.625%, 17/03/27 EUR 2,300,000 2,332,846 2,351,589 0.12
Credit Logement SA, 5.454%, 16/02/21 EUR 500,000 525,002 598,825 0.03
Credit Mutuel Arkea SA, 1.000%, 26/01/23 EUR 500,000 497,111 508,230 0.02
Credit Mutuel Arkea SA, 3.250%, 01/06/26 EUR 1,000,000 1,046,689 1,042,740 0.05
Danone SA, 1.250%, 06/06/18 EUR 1,100,000 1,107,989 1,120,966 0.06
Danone SA, 1.375%, 10/06/19 EUR 600,000 598,815 621,126 0.03
Danone SA, 0.167%, 03/11/20 EUR 1,500,000 1,499,755 1,505,610 0.07
Danone SA, 3.600%, 23/11/20 EUR 400,000 426,588 453,224 0.02
Danone SA, 2.250%, 15/11/21 EUR 1,000,000 1,036,304 1,095,130 0.05
Danone SA, 0.424%, 03/11/22 EUR 1,500,000 1,494,334 1,494,465 0.07
Danone SA, 2.600%, 28/06/23 EUR 600,000 656,242 674,970 0.03
Danone SA, 0.709%, 03/11/24 EUR 2,300,000 2,299,457 2,270,951 0.11
Danone SA, 1.125%, 14/01/25 EUR 700,000 697,146 711,445 0.04
Danone SA, 1.208%, 03/11/28 EUR 2,000,000 1,994,722 1,963,700 0.10
Edenred, 1.375%, 10/03/25 EUR 500,000 495,658 498,000 0.02
Engie Alliance GIE, 5.750%, 24/06/23 EUR 1,052,000 1,312,686 1,392,848 0.07
Engie SA, 5.125%, 19/02/18 EUR 364,000 375,982 385,603 0.02
Engie SA, 2.250%, 01/06/18 EUR 1,039,000 1,045,113 1,072,622 0.05
Engie SA, 6.875%, 24/01/19 EUR 1,144,000 1,248,928 1,309,697 0.06
Engie SA, 3.125%, 21/01/20 EUR 700,000 764,446 767,900 0.04
Engie SA, 1.375%, 19/05/20 EUR 1,200,000 1,207,950 1,254,804 0.06
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Engie SA, 6.375%, 18/01/21 EUR 1,300,000 1,534,656 1,632,098 0.08
Engie SA, 0.500%, 13/03/22 EUR 1,000,000 980,033 1,009,740 0.05
Engie SA, 2.625%, 20/07/22 EUR 400,000 403,590 448,592 0.02
Engie SA, 3.500%, 18/10/22 EUR 850,000 875,628 1,002,643 0.05
Engie SA, 3.000%, 01/02/23 EUR 1,000,000 1,073,745 1,148,490 0.06
Engie SA, 1.000%, 13/03/26 EUR 500,000 503,219 503,250 0.02
Engie SA, 2.375%, 19/05/26 EUR 1,600,000 1,661,112 1,803,264 0.09
Engie SA, 1.500%, 13/03/35 EUR 800,000 811,684 777,760 0.04
Engie SA, 3.875%, perpetual EUR 1,000,000 997,409 1,059,610 0.05
Engie SA, 3.000%, perpetual EUR 1,000,000 998,742 1,039,120 0.05
Engie SA, 3.875%, perpetual EUR 900,000 929,598 939,465 0.05
Engie SA, 4.750%, perpetual EUR 700,000 708,830 777,175 0.04
Engie SA, 5.950%, 16/03/11 EUR 100,000 96,663 166,008 0.01
Essilor International SA, 1.750%, 09/04/21 EUR 500,000 503,275 532,455 0.03
Essilor International SA, 2.375%, 09/04/24 EUR 400,000 441,175 449,644 0.02
Eutelsat SA, 5.000%, 14/01/19 EUR 900,000 943,353 989,046 0.05
Eutelsat SA, 2.625%, 13/01/20 EUR 900,000 898,073 955,746 0.05
Eutelsat SA, 1.125%, 23/06/21 EUR 1,100,000 1,120,283 1,123,991 0.06
Eutelsat SA, 3.125%, 10/10/22 EUR 300,000 304,423 336,633 0.02
Fonciere Des Regions, 1.750%, 10/09/21 EUR 500,000 499,695 519,530 0.03
Fonciere Des Regions, 1.875%, 20/05/26 EUR 500,000 503,238 506,510 0.02
Gecina SA, 4.750%, 11/04/19 EUR 700,000 741,423 772,779 0.04
Gecina SA, 2.000%, 17/06/24 EUR 700,000 697,534 753,424 0.04
Gecina SA, 1.500%, 20/01/25 EUR 400,000 395,496 413,284 0.02
Gecina SA, 1.000%, 30/01/29 EUR 700,000 669,004 652,575 0.03
Holding d'Infrastructures de Transport SAS, 5.750%, 09/03/18 EUR 200,000 207,796 213,328 0.01
Holding d'Infrastructures de Transport SAS, 4.875%, 27/10/21 EUR 1,850,000 2,030,446 2,250,580 0.11
Holding d'Infrastructures de Transport SAS, 2.250%, 24/03/25 EUR 900,000 918,357 981,090 0.05
HSBC France SA, 1.625%, 03/12/18 EUR 1,500,000 1,522,147 1,547,355 0.08
HSBC France SA, 1.875%, 16/01/20 EUR 1,400,000 1,425,398 1,477,714 0.07
HSBC France SA, 0.625%, 03/12/20 EUR 500,000 501,127 509,950 0.03
ICADE, 2.250%, 16/04/21 EUR 500,000 498,748 536,175 0.03
ICADE, 1.875%, 14/09/22 EUR 500,000 496,967 529,060 0.03
ICADE, 3.375%, 29/09/23 EUR 400,000 476,190 460,496 0.02
ICADE, 1.125%, 17/11/25 EUR 600,000 581,143 581,448 0.03
ICADE, 1.750%, 10/06/26 EUR 800,000 834,168 809,896 0.04
Imerys SA, 2.500%, 26/11/20 EUR 500,000 516,976 538,590 0.03
Imerys SA, 0.875%, 31/03/22 EUR 200,000 200,394 202,118 0.01
Imerys SA, 2.000%, 10/12/24 EUR 500,000 521,740 532,275 0.03
Imerys SA, 1.875%, 31/03/28 EUR 500,000 505,191 515,635 0.03
Infra Park SAS, 1.250%, 16/10/20 EUR 900,000 917,416 930,744 0.05
Infra Park SAS, 2.125%, 16/04/25 EUR 700,000 701,075 751,198 0.04
Italcementi Finance SA, 6.125%, 21/02/18 EUR 600,000 641,492 641,172 0.03
Italcementi Finance SA, 6.625%, 19/03/20 EUR 1,000,000 1,150,910 1,154,410 0.06
JCDecaux SA, 2.000%, 08/02/18 EUR 600,000 602,231 613,680 0.03
JCDecaux SA, 1.000%, 01/06/23 EUR 1,000,000 1,000,060 1,017,170 0.05
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Kering, 1.875%, 08/10/18 EUR 600,000 613,130 620,676 0.03
Kering, 3.125%, 23/04/19 EUR 375,000 382,813 402,030 0.02
Kering, 2.500%, 15/07/20 EUR 400,000 400,417 433,216 0.02
Kering, 1.375%, 01/10/21 EUR 500,000 498,922 522,090 0.03
Kering, 0.875%, 28/03/22 EUR 800,000 792,961 813,376 0.04
Kering, 2.750%, 08/04/24 EUR 500,000 539,069 566,035 0.03
Kering, 1.250%, 10/05/26 EUR 1,000,000 1,008,546 996,460 0.05
Klepierre, 2.750%, 17/09/19 EUR 600,000 623,882 643,596 0.03
Klepierre, 3.250%, 26/02/21 EUR 500,000 499,857 563,075 0.03
Klepierre, 4.750%, 14/03/21 EUR 600,000 647,269 711,924 0.04
Klepierre, 1.000%, 17/04/23 EUR 1,000,000 990,063 1,021,190 0.05
Klepierre, 1.750%, 06/11/24 EUR 900,000 906,299 953,388 0.05
Klepierre, 1.875%, 19/02/26 EUR 600,000 613,582 635,274 0.03
Klepierre, 1.250%, 29/09/31 EUR 500,000 498,417 466,220 0.02
La Mondiale SAM, 5.050%, perpetual EUR 700,000 701,723 700,224 0.03
Lafarge SA, 5.375%, 29/11/18 EUR 500,000 541,724 549,895 0.03
Lafarge SA, 5.500%, 16/12/19 EUR 495,000 556,728 571,190 0.03
Lafarge SA, 4.750%, 23/03/20 EUR 500,000 556,342 571,375 0.03
Legrand SA, 4.375%, 21/03/18 EUR 500,000 516,778 526,520 0.03
Legrand SA, 3.375%, 19/04/22 EUR 300,000 312,991 347,634 0.02
Legrand SA, 1.875%, 16/12/27 EUR 400,000 398,918 432,752 0.02
LVMH Moet Hennessy Louis Vuitton SE, 4.000%, 06/04/18 EUR 800,000 829,843 841,536 0.04
LVMH Moet Hennessy Louis Vuitton SE, 1.250%, 04/11/19 EUR 550,000 552,370 570,884 0.03
LVMH Moet Hennessy Louis Vuitton SE, 1.750%, 13/11/20 EUR 900,000 943,239 959,112 0.05
LVMH Moet Hennessy Louis Vuitton SE, 1.000%, 24/09/21 EUR 700,000 698,804 726,068 0.04
Mercialys SA, 4.125%, 26/03/19 EUR 500,000 527,463 544,575 0.03
Merecialys SA, 1.787%, 31/03/23 EUR 900,000 929,917 915,516 0.05
mFinance France SA, 2.375%, 01/04/19 EUR 500,000 498,841 517,215 0.03
mFinance France SA, 1.398%, 26/09/20 EUR 620,000 620,602 622,523 0.03
mFinance France SA, 2.000%, 26/11/21 EUR 500,000 503,175 510,955 0.03
Orange SA, 5.625%, 22/05/18 EUR 1,800,000 1,888,554 1,943,370 0.10
Orange SA, 1.875%, 03/09/18 EUR 800,000 803,004 825,028 0.04
Orange SA, 4.125%, 23/01/19 EUR 1,200,000 1,263,171 1,302,516 0.06
Orange SA, 1.875%, 02/10/19 EUR 1,100,000 1,126,375 1,156,397 0.06
Orange SA, 3.875%, 09/04/20 EUR 850,000 872,770 955,851 0.05
Orange SA, 3.875%, 14/01/21 EUR 1,650,000 1,803,357 1,896,807 0.09
Orange SA, 3.000%, 15/06/22 EUR 1,300,000 1,390,330 1,484,418 0.07
Orange SA, 3.375%, 16/09/22 EUR 600,000 619,324 702,972 0.03
Orange SA, 2.500%, 01/03/23 EUR 500,000 496,577 559,255 0.03
Orange SA, 3.125%, 09/01/24 EUR 600,000 646,363 698,112 0.03
Orange SA, 1.000%, 12/05/25 EUR 1,500,000 1,520,473 1,501,485 0.07
Orange SA, 0.875%, 03/02/27 EUR 1,500,000 1,478,386 1,455,435 0.07
Orange SA, 8.125%, 28/01/33 EUR 1,347,000 2,014,192 2,494,078 0.12
Orange SA, 4.250%, perpetual EUR 1,400,000 1,432,858 1,483,664 0.07
Orange SA, 4.000%, perpetual EUR 1,300,000 1,285,891 1,373,060 0.07
Orange SA, 5.000%, perpetual EUR 1,600,000 1,654,564 1,685,440 0.08
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Orange SA, 5.250%, perpetual EUR 1,000,000 1,008,632 1,093,300 0.05
Pernod Ricard SA, 2.000%, 22/06/20 EUR 800,000 798,216 850,128 0.04
Pernod Ricard SA, 1.875%, 28/09/23 EUR 500,000 498,484 535,890 0.03
Pernod Ricard SA, 2.125%, 27/09/24 EUR 600,000 605,351 648,336 0.03
Pernod Ricard SA, 1.500%, 18/05/26 EUR 900,000 904,285 914,841 0.05
Publicis Groupe SA, 1.125%, 16/12/21 EUR 600,000 597,452 619,368 0.03
Publicis Groupe SA, 0.500%, 03/11/23 EUR 1,000,000 068,813 974,530 0.05
Publicis Groupe SA, 1.625%, 16/12/24 EUR 700,000 700,975 732,228 0.04
RCI Banque SA, 2.875%, 22/01/18 EUR 300,000 300,896 308,997 0.02
RCI Banque SA, 0.375%, 10/07/19 EUR 1,300,000 1,307,761 1,305,668 0.06
RCI Banque SA, 1.125%, 30/09/19 EUR 400,000 401,264 409,916 0.02
RCI Banque SA, 0.625%, 04/03/20 EUR 500,000 499,471 504,255 0.02
RCI Banque SA, 1.375%, 17/11/20 EUR 500,000 500,590 517,495 0.03
RCI Banque SA, 2.250%, 29/03/21 EUR 600,000 609,267 642,552 0.03
RCI Banque SA, 0.625%, 10/11/21 EUR 1,310,000 1,304,168 1,310,341 0.06
RCI Banque SA, 1.250%, 08/06/22 EUR 700,000 691,651 716,527 0.04
RCI Banque SA, 1.000%, 17/05/23 EUR 1,000,000 997,615 1,000,660 0.05
RCI Banque SA, 0.500%, 15/09/23 EUR 900,000 887,212 868,878 0.04
Renault SA, 3.625%,19/09/18 EUR 1,000,000 1,048,032 1,061,430 0.05
Renault SA, 3.125%, 05/03/21 EUR 500,000 541,960 554,090 0.03
SANEF SA, 1.875%, 16/03/26 EUR 1,000,000 1,041,879 1,074,170 0.05
SANEF SA, 0.950%, 19/10/28 EUR 400,000 396,438 382,428 0.02
Sanofi, zero coupon, 05/04/19 EUR 600,000 599,953 601,140 0.03
Sanofi, 4.125%, 11/10/19 EUR 1,000,000 1,090,792 1,114,730 0.05
Sanofi, zero coupon, 13/01/20 EUR 1,000,000 1,001,390 999,580 0.05
Sanofi, 1.875%, 04/09/20 EUR 1,000,000 998,131 1,061,410 0.05
Sanofi, 0.875%, 22/09/21 EUR 500,000 497,446 515,175 0.03
Sanofi, 1.125%, 10/03/22 EUR 900,000 905,362 936,225 0.05
Sanofi, zero coupon, 13/09/22 EUR 1,300,000 1,283,861 1,268,553 0.06
Sanofi, 2.500%, 14/11/23 EUR 1,400,000 1,482,564 1,573,754 0.08
Sanofi, 0.625%, 05/04/24 EUR 700,000 698,329 696,724 0.03
Sanofi, 1.500%, 22/09/25 EUR 1,200,000 1,224,864 1,258,488 0.06
Sanofi, 1.750%, 10/09/26 EUR 1,500,000 1,545,636 1,594,800 0.08
Sanofi, 0.500%, 13/01/27 EUR 1,700,000 1,650,523 1,588,854 0.08
Sanofi, 1.125%, 05/04/28 EUR 800,000 816,958 786,600 0.04
Schlumberger Finance France SAS, 0.625%, 12/02/19 EUR 1,200,000 1,214,614 1,217,628 0.06
Schneider Electric SE, 3.750%, 12/07/18 EUR 900,000 932,876 951,588 0.05
Schneider Electric SE, 3.500%, 22/01/19 EUR 500,000 515,386 536,435 0.03
Schneider Electric SE, 3.625%, 20/07/20 EUR 500,000 520,177 563,110 0.03
Schneider Electric SE, 2.500%, 06/09/21 EUR 700,000 724,512 775,201 0.04
Schneider Electric SE, 1.500%, 08/09/23 EUR 1,000,000 1,009,024 1,058,790 0.05
Schneider Electric SE, 0.250%, 09/09/24 EUR 1,000,000 990,323 963,070 0.05
Schneider Electric SE, 0.875%, 11/03/25 EUR 700,000 681,597 703,073 0.03
SCOR SE, 3.000%, 08/06/46 EUR 600,000 594,697 600,258 0.03
SCOR SE, 3.625%, 27/05/48 EUR 500,000 501,105 511,430 0.03
Societe Fonciere Lyonnaise SA, 1.875%, 26/11/21 EUR 500,000 503,798 525,730 0.03
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Societe Fonciere Lyonnaise SA, 2.250%, 16/11/22 EUR 500,000 507,940 534,320 0.03
Societe Generale SA, 2.375%, 28/02/18 EUR 1,300,000 1,317,670 1,337,791 0.07
Societe Generale SA, 6.125%, 20/08/18 EUR 700,000 723,562 767,802 0.04
Societe Generale SA, 2.250%, 23/01/20 EUR 1,700,000 1,725,180 1,810,585 0.09
Societe Generale SA, 0.750%, 25/11/20 EUR 500,000 500,516 511,150 0.03
Societe Generale SA, 0.750%, 19/02/21 EUR 1,000,000 1,001,005 1,019,790 0.05
Societe Generale SA, 4.750%, 02/03/21 EUR 1,200,000 1,313,773 1,422,696 0.07
Societe Generale SA, 0.125%, 05/10/21 EUR 1,100,000 1,094,518 1,092,421 0.05
Societe Generale SA, 1.000%, 01/04/22 EUR 500,000 498,911 502,120 0.02
Societe Generale SA, 4.250%, 13/07/22 EUR 900,000 961,209 1,083,213 0.05
Societe Generale SA, 0.750%, 26/05/23 EUR 1,000,000 993,018 1,006,180 0.05
Societe Generale SA, 4.000%, 07/06/23 EUR 1,000,000 997,459 1,137,080 0.06
Societe Generale SA, 2.625%, 27/02/25 EUR 1,200,000 1,216,659 1,231,092 0.06
Societe Generale SA, 2.500%, 16/09/26 EUR 1,600,000 1,602,920 1,639,808 0.08
Sodexo SA, 1.750%, 24/01/22 EUR 700,000 714,928 747,411 0.04
Sodexo SA, 2.500%, 24/06/26 EUR 500,000 499,514 570,100 0.03
Sodexo SA, 0.750%, 14/04/27 EUR 1,000,000 979,272 965,170 0.05
Sogecap SA, 4.125%, perpetual EUR 800,000 770,841 792,616 0.04
Suez, 6.250%, 08/04/19 EUR 700,000 749,820 800,842 0.04
Suez, 4.078%, 17/05/21 EUR 800,000 867,609 939,112 0.05
Suez, 4.125%, 24/06/22 EUR 400,000 435,385 484,572 0.02
Suez, 2.750%, 09/10/23 EUR 800,000 844,003 916,488 0.05
Suez, 5.500%, 22/07/24 EUR 400,000 472,993 544,800 0.03
Suez, 1.750%, 10/09/25 EUR 700,000 724,860 752,864 0.04
Suez, 1.250%, 19/05/28 EUR 1,000,000 986,346 1,007,420 0.05
Suez, 3.000%, perpetual EUR 400,000 397,499 415,104 0.02
Suez, 2.500%, perpetual EUR 500,000 497,745 507,665 0.02
TDF Infrastructure SAS, 2.875%, 19/10/22 EUR 1,000,000 1,048,677 1,080,460 0.05
TDF Infrastructure SAS, 2.500%, 07/04/26 EUR 1,000,000 1,005,200 1,021,930 0.05
Thales SA, 1.625%, 20/03/18 EUR 600,000 604,253 612,276 0.03
Thales SA, 2.250%, 19/03/21 EUR 200,000 201,084 217,152 0.01
Thales SA, 0.750%, 07/06/23 EUR 1,100,000 1,122,580 1,110,252 0.05
Total Capital International SA, 2.125%, 19/11/21 EUR 800,000 816,586 877,152 0.04
Total Capital International SA, 2.125%, 15/03/23 EUR 900,000 920,437 996,210 0.05
Total Capital International SA, 0.250%, 12/07/23 EUR 1,800,000 1,797,532 1,779,624 0.09
Total Capital International SA, 1.375%, 19/03/25 EUR 1,300,000 1,336,118 1,367,665 0.07
Total Capital International SA, 2.875%, 19/11/25 EUR 1,000,000 1,119,666 1,178,460 0.06
Total Capital International SA, 2.500%, 25/03/26 EUR 1,500,000 1,592,019 1,719,360 0.08
Total Capital International SA, 0.750%, 12/07/28 EUR 1,600,000 1,619,768 1,533,664 0.08
Total Capital SA, 4.875%, 28/01/19 EUR 1,450,000 1,574,450 1,601,351 0.08
Total Capital SA, 3.125%, 16/09/22 EUR 500,000 517,859 581,785 0.03
Total Capital SA, 5.125%, 26/03/24 EUR 700,000 841,068 929,159 0.05
TOTAL SA, 2.250%, perpetual EUR 2,800,000 2,836,589 2,792,244 0.14
TOTAL SA, 2.625%, perpetual EUR 2,600,000 2,633,396 2,444,312 0.12
TOTAL SA, 2.708%, perpetual EUR 1,700,000 1,700,848 1,662,260 0.08
TOTAL SA, 3.369%, perpetual EUR 1,700,000 1,701,783 1,637,865 0.08
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TOTAL SA, 3.875%, perpetual EUR 2,000,000 2,060,928 2,111,360 0.10
Transport et Infrastructures Gaz France SA, 4.339%, 07/07/21 EUR 600,000 665,255 701,322 0.03
Transport et Infrastructures Gaz France SA, 2.200%, 05/08/25 EUR 500,000 500,000 534,970 0.03
Unibail-Rodamco SE, 2.250%, 01/08/18 EUR 500,000 515,076 518,100 0.03
Unibail-Rodamco SE, 3.000%, 22/03/19 EUR 500,000 528,616 534,100 0.03
Unibail-Rodamco SE, 3.875%, 05/11/20 EUR 1,000,000 1,077,213 1,148,910 0.06
Unibail-Rodamco SE, 2.375%, 25/02/21 EUR 264,000 266,260 289,201 0.01
Unibail-Rodamco SE, 1.375%, 17/10/22 EUR 660,000 662,061 698,861 0.03
Unibail-Rodamco SE, 2.500%, 12/06/23 EUR 500,000 565,120 565,505 0.03
Unibail-Rodamco SE, 2.500%, 26/02/24 EUR 775,000 774,256 869,775 0.04
Unibail-Rodamco SE, 0.875%, 21/02/25 EUR 500,000 497,921 497,735 0.02
Unibail-Rodamco SE, 1.000%, 14/03/25 EUR 500,000 498,644 501,440 0.02
Unibail-Rodamco SE, 1.375%, 09/03/26 EUR 800,000 808,368 815,392 0.04
Unibail-Rodamco SE, 2.500%, 04/06/26 EUR 500,000 498,834 562,145 0.03
Unibail-Rodamco SE, 1.125%, 28/04/27 EUR 500,000 495,820 494,935 0.02
Unibail-Rodamco SE, 1.375%, 15/04/30 EUR 500,000 494,080 491,815 0.02
Unibail-Rodamco SE, 2.000%, 28/04/36 EUR 700,000 716,715 718,970 0.04
Valeo SA, 3.250%, 22/01/24 EUR 700,000 704,420 818,090 0.04
Valeo SA, 1.625%, 18/03/26 EUR 700,000 708,128 720,356 0.04
Veolia Environnement SA, 5.375%, 28/05/18 EUR 500,000 535,574 537,765 0.03
Veolia Environnement SA, 6.750%, 24/04/19 EUR 400,000 447,650 463,300 0.02
Veolia Environnement SA, 4.375%, 11/12/20 EUR 500,000 576,720 583,655 0.03
Veolia Environnement SA, 4.247%, 06/01/21 EUR 700,000 725,859 814,128 0.04
Veolia Environnement SA, 5.125%, 24/05/22 EUR 676,000 723,991 843,391 0.04
Veolia Environnement SA, 0.314%, 04/10/23 EUR 1,400,000 1,370,072 1,361,920 0.07
Veolia Environnement SA, 4.625%, 30/03/27 EUR 800,000 843,540 1,072,336 0.05
Veolia Environnement SA, 1.590%, 10/01/28 EUR 700,000 713,262 720,223 0.04
Veolia Environnement SA, 0.927%, 04/01/29 EUR 500,000 500,000 468,880 0.02
Veolia Environnement SA, 6.125%, 25/11/33 EUR 750,000 889,704 1,215,900 0.06
Vinci SA, 3.375%, 30/03/20 EUR 800,000 859,959 884,960 0.04
Vivendi SA, 4.875%, 02/12/19 EUR 600,000 631,526 685,440 0.03
Vivendi SA, 0.750%, 26/05/21 EUR 1,500,000 1,507,824 1,523,610 0.08
Vivendi SA, 1.125%, 24/11/23 EUR 700,000 703,625 705,824 0.03
Vivendi SA, 1.875%, 26/05/26 EUR 700,000 697,921 732,578 0.04
Wendel SA, 6.750%, 20/04/18 EUR 800,000 852,861 867,864 0.04
Wendel SA, 1.875%, 10/04/20 EUR 500,000 504,336 517,510 0.03
Wendel SA, 1.000%, 20/04/23 EUR 500,000 498,585 490,315 0.02
Wendel SA, 2.750%, 02/10/24 EUR 300,000 302,618 319,884 0.02
Wendel SA, 2.500%, 09/02/27 EUR 800,000 772,530 818,120 0.04
WPP Finance SA, 2.250%, 22/09/26 EUR 1,350,000 1,401,169 1,477,589 0.07
Total France 381,238,468 395,381,273 19.61
Germany
Aareal Bank AG, 4.250%, 18/03/26 EUR 400,000 424,422 428,732 0.02
Allianz SE, 5.625%, 17/10/42 EUR 1,700,000 1,877,541 2,009,808 0.10
Allianz SE, 2.241%, 07/07/45 EUR 1,700,000 1,659,560 1,651,074 0.08
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Allianz SE, 3.375%, perpetual EUR 1,800,000 1,805,918 1,846,836 0.09
Allianz SE, 4.750%, perpetual EUR 1,500,000 1,523,706 1,656,495 0.08
alstria office REIT-AG, 2.250%, 24/03/21 EUR 500,000 502,663 529,275 0.03
alstria office REIT-AG, 2.125%, 12/04/23 EUR 700,000 712,124 733,964 0.04
BASF SE, 1.500%, 01/10/18 EUR 1,300,000 1,319,586 1,336,244 0.07
BASF SE, 1.375%, 22/01/19 EUR 900,000 915,734 924,894 0.05
BASF SE, 1.875%, 04/02/21 EUR 1,100,000 1,126,792 1,183,193 0.06
BASF SE, 2.000%, 05/12/22 EUR 1,500,000 1,539,067 1,649,385 0.08
BASF SE, 2.500%, 22/01/24 EUR 400,000 424,510 453,740 0.02
BASF SE, 0.875%, 06/10/31 EUR 500,000 492,688 468,605 0.02
Bayer AG, 1.125%, 24/01/18 EUR 700,000 699,649 707,126 0.03
Bayer AG, 1.875%, 25/01/21 EUR 1,100,000 1,133,760 1,175,207 0.06
Bayer AG, 3.750%, 01/07/74 EUR 1,780,000 1,818,891 1,811,862 0.09
Bayer AG, 2.375%, 02/04/75 EUR 2,000,000 1,940,658 1,905,620 0.09
Bayer AG, 3.000%, 01/07/75 EUR 2,130,000 2,146,776 2,162,951 0.11
Berlin Hyp AG, 1.625%, 29/01/19 EUR 600,000 602,464 619,044 0.03
Berlin Hyp AG, 0.500%, 26/09/23 EUR 700,000 695,466 694,484 0.03
Berlin Hyp AG, 1.250%, 22/01/25 EUR 1,000,000 1,000,455 1,026,180 0.05
Bertelsmann SE & Co KGaA, 2.625%, 02/08/22 EUR 1,200,000 1,285,759 1,350,372 0.07
Bertelsmann SE & Co KGaA, 1.750%, 14/10/24 EUR 500,000 500,716 539,105 0.03
Bertelsmann SE & Co KGaA, 1.125%, 27/04/26 EUR 1,000,000 993,962 1,011,860 0.05
Bertelsmann SE & Co KGaA, 3.000%, 23/04/75 EUR 500,000 500,000 500,960 0.02
Bertelsmann SE & Co KGaA, 3.500%, 23/04/75 EUR 500,000 500,000 476,745 0.02
BSH Hausgerate GmbH, 1.875%, 13/11/20 EUR 400,000 399,514 427,416 0.02
Commerzbank AG, 0.500%, 03/04/18 EUR 1,500,000 1,504,325 1,508,445 0.07
Commerzbank AG, 0.625%, 14/03/19 EUR 500,000 499,576 505,700 0.02
Commerzbank AG, 6.375%, 22/03/19 EUR 1,500,000 1,652,186 1,670,625 0.08
Commerzbank AG, 4.000%, 16/09/20 EUR 1,150,000 1,220,851 1,304,755 0.06
Commerzbank AG, 7.750%, 16/03/21 EUR 1,000,000 1,181,417 1,195,000 0.06
Commerzbank AG, 1.500%, 21/09/22 EUR 600,000 609,279 625,446 0.03
Commerzbank AG, 0.500%, 13/09/23 EUR 1,260,000 1,222,663 1,201,423 0.06
Commerzbank AG, 4.000%, 23/03/26 EUR 1,500,000 1,519,901 1,539,375 0.08
Continental AG, 3.000%, 16/07/18 EUR 600,000 608,750 627,720 0.03
Continental AG, zero coupon, 05/02/20 EUR 1,000,000 995,693 996,910 0.05
Continental AG, 3.125%, 09/09/20 EUR 900,000 952,223 997,083 0.05
Covestro AG, 1.000%, 07/10/21 EUR 1,000,000 1,020,284 1,028,000 0.05
Covestro AG, 1.750%, 25/09/24 EUR 500,000 516,707 526,700 0.03
CRH Finance Germany GmbH, 1.750%, 16/07/21 EUR 600,000 605,591 635,526 0.03
Daimler AG, 2.125%, 27/06/18 EUR 1,000,000 1,014,570 1,031,810 0.05
Daimler AG, 1.500%, 19/11/18 EUR 1,400,000 1,416,193 1,441,510 0.07
Daimler AG, 2.625%, 02/04/19 EUR 700,000 715,888 742,476 0.04
Daimler AG, 0.500%, 09/09/19 EUR 1,900,000 1,906,320 1,926,068 0.10
Daimler AG, 1.750%, 21/01/20 EUR 600,000 606,771 630,930 0.03
Daimler AG, 0.625%, 05/03/20 EUR 1,100,000 1,099,778 1,119,701 0.06
Daimler AG, 2.000%, 07/04/20 EUR 700,000 699,245 743,995 0.04
Daimler AG, 0.250%, 11/05/20 EUR 1,800,000 1,806,909 1,809,918 0.09
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Daimler AG, 0.875%, 12/01/21 EUR 1,500,000 1,515,123 1,543,365 0.08
Daimler AG, 2.000%, 25/06/21 EUR 700,000 698,584 756,525 0.04
Daimler AG, 2.250%, 24/01/22 EUR 1,000,000 1,053,468 1,097,670 0.05
Daimler AG, 2.375%, 12/09/22 EUR 600,000 599,825 666,498 0.03
Daimler AG, 2.375%, 08/03/23 EUR 900,000 942,461 1,004,022 0.05
Daimler AG, 0.750%, 11/05/23 EUR 1,000,000 1,014,896 1,016,100 0.05
Daimler AG, 1.400%, 12/01/24 EUR 1,500,000 1,563,952 1,583,550 0.08
Daimler AG, 1.875%, 08/07/24 EUR 300,000 300,054 327,306 0.02
Daimler AG, 1.500%, 09/03/26 EUR 1,000,000 993,929 1,055,310 0.05
Daimler AG, 1.375%, 11/05/28 EUR 1,400,000 1,429,687 1,434,720 0.07
Deutsche Bank AG, 1.000%, 18/03/19 EUR 2,700,000 2,703,963 2,718,981 0.13
Deutsche Bank AG, 1.250%, 08/09/21 EUR 2,000,000 2,017,652 2,012,000 0.10
Deutsche Bank AG, 2.375%, 11/01/23 EUR 2,500,000 2,527,726 2,642,150 0.13
Deutsche Bank AG, 1.125%, 17/03/25 EUR 3,200,000 3,066,805 3,037,408 0.15
Deutsche Boerse AG, 1.125%, 26/03/18 EUR 600,000 599,532 609,198 0.03
Deutsche Boerse AG, 2.375%, 05/10/22 EUR 600,000 600,925 674,100 0.03
Deutsche Boerse AG, 1.625%, 08/10/25 EUR 600,000 623,763 650,388 0.03
Deutsche Boerse AG, 2.750%, 05/02/41 EUR 800,000 835,322 837,096 0.04
Deutsche Kreditbank AG, 0.625%, 08/06/21 EUR 500,000 506,225 507,160 0.03
Deutsche Pfandbriefbank AG, 1.375%, 15/01/18 EUR 500,000 500,890 505,855 0.03
Deutsche Pfandbriefbank AG, 1.250%, 04/02/19 EUR 1,000,000 1,012,713 1,017,740 0.05
Deutsche Pfandbriefbank AG, 1.500%, 17/09/19 EUR 300,000 291,296 308,058 0.02
Deutsche Pfandbriefbank AG, 1.125%, 27/04/20 EUR 1,000,000 1,011,618 1,017,810 0.05
Deutsche Post AG, 1.500%, 09/10/18 EUR 1,000,000 1,014,067 1,027,940 0.05
Deutsche Post AG, 0.375%, 01/04/21 EUR 1,300,000 1,300,209 1,316,094 0.07
Deutsche Post AG, 2.750%, 09/10/23 EUR 500,000 511,782 574,250 0.03
Deutsche Post AG, 2.875%, 11/12/24 EUR 750,000 797,203 875,865 0.04
Deutsche Post AG, 1.250%, 01/04/26 EUR 500,000 509,984 513,975 0.03
Deutsche Wohnen AG, 1.375%, 24/07/20 EUR 500,000 504,815 518,665 0.03
DVB Bank SE, 0.500%, 15/01/18 EUR 500,000 499,982 500,910 0.02
DVB Bank SE, 1.625%, 28/05/18 EUR 600,000 599,251 610,470 0.03
DVB Bank SE, 1.000%, 29/07/19 EUR 500,000 501,405 506,260 0.03
DVB Bank SE, 0.875%, 11/11/19 EUR 300,000 299,201 302,823 0.01
DVB Bank SE, 1.250%, 22/04/20 EUR 500,000 499,020 511,250 0.03
DVB Bank SE, 2.375%, 02/12/20 EUR 500,000 504,707 532,165 0.03
DVB Bank SE, 0.875%, 09/04/21 EUR 500,000 495,568 503,615 0.02
DVB Bank SE, 1.250%, 15/09/21 EUR 1,000,000 1,008,153 1,025,400 0.05
DVB Bank SE, 1.250%, 16/06/23 EUR 1,000,000 1,025,743 1,012,380 0.05
Eurogrid GmbH, 3.875%, 22/10/20 EUR 550,000 577,141 626,252 0.03
Eurogrid GmbH, 1.625%, 03/11/23 EUR 700,000 732,811 741,328 0.04
Eurogrid GmbH, 1.875%, 10/06/25 EUR 500,000 498,325 534,580 0.03
Eurogrid GmbH, 1.500%, 18/04/28 EUR 1,000,000 997,948 1,012,500 0.05
Evonik Industries AG, 1.875%, 08/04/20 EUR 400,000 398,197 424,360 0.02
Evonik Industries AG, 1.000%, 23/01/23 EUR 600,000 606,866 613,608 0.03
Fresenius SE & Co KGaA, 2.375%, 01/02/19 EUR 300,000 314,080 312,375 0.02
Fresenius SE & Co KGaA, 4.250%, 15/04/19 EUR 600,000 658,048 653,250 0.03
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Fresenius SE & Co KGaA, 2.875%, 15/07/20 EUR 500,000 548,458 538,125 0.03
Fresenius SE & Co KGaA, 3.000%, 01/02/21 EUR 500,000 554,246 547,500 0.03
Fresenius SE & Co KGaA, 4.000%, 01/02/24 EUR 500,000 616,004 584,375 0.03
Gerresheimer AG, 5.000%, 19/05/18 EUR 500,000 527,663 532,250 0.03
Hannover Rueck SE, 3.375%, perpetual EUR 500,000 489,949 512,450 0.03
HeidelbergCement AG, 2.250%, 30/03/23 EUR 1,500,000 1,595,122 1,604,475 0.08
HeidelbergCement AG, 2.250%, 03/06/24 EUR 1,000,000 1,056,022 1,067,040 0.05
HeidelbergCement AG, 1.500%, 07/02/25 EUR 1,140,000 1,125,573 1,149,690 0.06
Hella KGaA Hueck & Co, 2.375%, 24/01/20 EUR 441,000 440,145 469,674 0.02
Henkel AG & Co KGaA, zero coupon, 13/09/18 EUR 450,000 451,021 451,067 0.02
Henkel AG & Co KGaA, zero coupon, 13/09/21 EUR 800,000 801,065 798,344 0.04
Infineon Technologies AG, 1.000%, 10/09/18 EUR 500,000 507,225 507,775 0.03
Infineon Technologies AG, 1.500%, 10/03/22 EUR 500,000 505,924 527,055 0.03
Knorr-Bremse AG, 0.500%, 08/12/21 EUR 500,000 504,522 505,340 0.02
LANXESS AG, 4.125%, 23/05/18 EUR 350,000 356,767 370,178 0.02
LANXESS AG, 0.250%, 07/10/21 EUR 500,000 498,284 496,435 0.02
LANXESS AG, 2.625%, 21/11/22 EUR 950,000 1,005,754 1,057,369 0.05
LANXESS AG, 1.000%, 07/10/26 EUR 500,000 489,879 475,900 0.02
Linde AG, 1.750%, 17/09/20 EUR 1,350,000 1,384,128 1,438,735 0.07
Linde AG, 2.000%, 18/04/23 EUR 950,000 985,940 1,047,090 0.05
Merck Financial Services GmbH, 0.750%, 02/09/19 EUR 1,000,000 1,006,982 1,019,600 0.05
Merck Financial Services GmbH, 4.500%, 24/03/20 EUR 1,700,000 1,844,667 1,948,183 0.10
Merck Financial Services GmbH, 1.375%, 01/09/22 EUR 1,000,000 1,024,703 1,054,430 0.05
Merck KGaA, 2.625%, 12/12/74 EUR 900,000 908,874 929,853 0.05
Merck KGaA, 3.375%, 12/12/74 EUR 500,000 500,000 527,885 0.03
METRO AG, 3.375%, 01/03/19 EUR 829,000 857,645 882,412 0.04
METRO AG, 1.375%, 28/10/21 EUR 600,000 596,888 616,368 0.03
METRO AG, 1.500%, 19/03/25 EUR 500,000 489,254 495,040 0.02
Muenchener Hypothekenbank eG, 0.625%, 10/02/22 EUR 300,000 306,383 301,674 0.01
Muenchener Rueckversicherungs-Gesellschaft AG in Muenchen,
6.000%, 26/05/41 EUR 1,000,000 1,057,777 1,180,470 0.06
Muenchener Rueckversicherungs-Gesellschaft AG in Muenchen,
6.250%, 26/05/42 EUR 1,000,000 1,137,599 1,216,970 0.06
O2 Telefonica Deutschland Finanzierungs GmbH, 1.875%,
22/11/18 EUR 500,000 499,707 517,705 0.03
O2 Telefonica Deutschland Finanzierungs GmbH, 2.375%,
10/02/21 EUR 600,000 598,441 648,264 0.03
Robert Bosch GmbH, 5.000%, 06/08/19 EUR 500,000 562,320 567,065 0.03
Robert Bosch GmbH, 1.750%, 08/07/24 EUR 1,000,000 1,036,095 1,084,190 0.05
SAP SE, 2.125%, 13/11/19 EUR 700,000 728,696 747,355 0.04
SAP SE, 1.125%, 20/02/23 EUR 1,300,000 1,324,541 1,370,018 0.07
SAP SE, 1.000%, 01/04/25 EUR 500,000 496,966 518,750 0.03
SAP SE, 1.750%, 22/02/27 EUR 1,300,000 1,356,436 1,423,994 0.07
Talanx AG, 3.125%, 13/02/23 EUR 900,000 998,819 1,046,952 0.05
Talanx AG, 2.500%, 23/07/26 EUR 600,000 611,526 686,850 0.03
Uniper SE, 0.125%, 08/12/18 EUR 500,000 501,873 501,100 0.02
Vier Gas Transport GmbH, 2.000%, 12/06/20 EUR 1,100,000 1,149,572 1,175,262 0.06
Vier Gas Transport GmbH, 3.125%, 10/07/23 EUR 700,000 715,591 816,459 0.04
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Vier Gas Transport GmbH, 2.875%, 12/06/25 EUR 1,000,000 1,035,807 1,173,030 0.06
Volkswagen Bank GmbH, 1.125%, 08/02/18 EUR 500,000 504,115 505,520 0.02
Volkswagen Bank GmbH, 1.500%, 13/02/19 EUR 1,300,000 1,330,242 1,336,361 0.07
Volkswagen Financial Services AG, 0.750%, 14/10/21 EUR 937,000 914,473 941,601 0.05
Volkswagen Leasing GmbH, 3.250%, 10/05/18 EUR 1,100,000 1,126,134 1,146,343 0.06
Volkswagen Leasing GmbH, 0.750%, 11/08/20 EUR 1,000,000 984,705 1,009,010 0.05
Volkswagen Leasing GmbH, 2.125%, 04/04/22 EUR 700,000 698,386 744,702 0.04
Volkswagen Leasing GmbH, 2.375%, 06/09/22 EUR 1,200,000 1,227,845 1,289,820 0.06
Volkswagen Leasing GmbH, 2.625%, 15/01/24 EUR 1,600,000 1,686,048 1,738,368 0.09
WPP Finance Deutschland GmbH, 1.625%, 23/03/30 EUR 500,000 494,218 488,045 0.02
Total Germany 137,940,335 141,606,024 7.03
Guernsey
Credit Suisse Group Funding Guernsey Ltd, 1.250%, 14/04/22 EUR 2,540,000 2,506,783 2,542,845 0.13
Total Guernsey 2,506,783 2,542,845 0.13
Iceland
Arion Banki HF, 3.125%, 12/03/18 EUR 300,000 302,393 308,757 0.01
Arion Banki HF, 2.500%, 26/04/19 EUR 300,000 300,464 310,416 0.02
Arion Banki HF, 1.625%, 01/12/21 EUR 400,000 399,476 400,936 0.02
Total Iceland 1,002,333 1,020,109 0.05
Ireland
Aquarius & Investments PLC for Zurich Insurance Co Ltd,
4.250%, 02/10/43 EUR 1,200,000 1,255,688 1,321,356 0.07
Bank of Ireland, 3.250%, 15/01/19 EUR 500,000 525,686 531,380 0.03
Bank of Ireland, 1.250%, 09/04/20 EUR 400,000 401,812 411,184 0.02
Caterpillar International Finance Designated Activity Co,
0.750%, 13/10/20 EUR 300,000 301,125 306,861 0.01
Cloverie PLC for Swiss Reinsurance Co Ltd, 6.625%, 01/09/42 EUR 500,000 582,749 623,740 0.03
Cloverie PLC for Zurich Insurance Co Ltd, 1.750%, 16/09/24 EUR 400,000 401,484 423,664 0.02
Cloverie PLC for Zurich Insurance Co Ltd, 7.500%, 24/07/39 EUR 350,000 407,051 405,710 0.02
CRH Finance DAC, 3.125%, 03/04/23 EUR 625,000 628,241 714,562 0.04
CRH Finance DAC, 1.375%, 18/10/28 EUR 1,015,000 1,016,517 994,152 0.05
Eaton Capital Unlimited Co, 0.750%, 20/09/24 EUR 1,000,000 993,939 982,590 0.05
FCA Capital Ireland PLC, 2.875%, 26/01/18 EUR 700,000 699,223 720,272 0.04
FCA Capital Ireland PLC, 1.250%, 13/06/18 EUR 500,000 500,801 506,645 0.02
FCA Capital Ireland PLC, 4.000%, 17/10/18 EUR 800,000 811,547 853,648 0.04
FCA Capital Ireland PLC, 2.625%, 17/04/19 EUR 1,200,000 1,225,799 1,259,784 0.06
FCA Capital Ireland PLC, 2.000%, 23/10/19 EUR 500,000 499,348 520,120 0.03
FCA Capital Ireland PLC, 1.375%, 17/04/20 EUR 1,000,000 992,250 1,021,800 0.05
FCA Capital Ireland PLC, 1.250%, 23/09/20 EUR 600,000 603,781 610,572 0.03
FCA Capital Ireland PLC, 1.250%, 21/01/21 EUR 1,100,000 1,116,039 1,119,162 0.06
GE Capital European Funding Unlimited Co, 5.375%, 16/01/18 EUR 1,389,000 1,443,249 1,468,562 0.07
GE Capital European Funding Unlimited Co, 1.625%, 15/03/18 EUR 1,100,000 1,105,827 1,122,946 0.06
GE Capital European Funding Unlimited Co, 6.000%, 15/01/19 EUR 1,600,000 1,727,838 1,798,736 0.09
GE Capital European Funding Unlimited Co, 2.875%, 18/06/19 EUR 1,600,000 1,638,033 1,715,472 0.08
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GE Capital European Funding Unlimited Co, 5.375%, 23/01/20 EUR 1,600,000 1,749,497 1,863,136 0.09
GE Capital European Funding Unlimited Co, 2.250%, 20/07/20 EUR 1,600,000 1,640,339 1,725,808 0.09
GE Capital European Funding Unlimited Co, 4.350%, 03/11/21 EUR 500,000 587,651 601,090 0.03
GE Capital European Funding Unlimited Co, 0.800%, 21/01/22 EUR 1,300,000 1,312,704 1,334,853 0.07
GE Capital European Funding Unlimited Co, 2.625%, 15/03/23 EUR 1,100,000 1,193,063 1,247,554 0.06
GE Capital European Funding Unlimited Co, 4.625%, 22/02/27 EUR 700,000 856,414 933,989 0.05
GE Capital European Funding Unlimited Co, 6.025%, 01/03/38 EUR 600,000 793,452 1,039,470 0.05
Johnson Controls International PLC, 1.375%, 25/02/25 EUR 500,000 499,320 509,040 0.02
Kerry Group Financial Services, 2.375%, 10/09/25 EUR 800,000 834,604 873,416 0.04
PartnerRe Ireland Finance DAC, 1.250%, 15/09/26 EUR 800,000 812,490 768,520 0.04
Ryanair Ltd, 1.875%, 17/06/21 EUR 1,400,000 1,456,446 1,476,426 0.07
Ryanair Ltd, 1.125%, 10/03/23 EUR 900,000 896,791 902,394 0.04
Transmission Finance DAC, 1.500%, 24/05/23 EUR 500,000 504,263 517,630 0.03
Willow No 2 Ireland PLC for Zurich Insurance Co Ltd, 3.375%,
27/06/22 EUR 550,000 583,849 634,370 0.03
Total Ireland 32,598,910 33,860,614 1.68
Ttaly
2i Rete Gas SpA, 1.750%, 16/07/19 EUR 1,000,000 1,011,310 1,039,380 0.05
2i Rete Gas SpA, 1.125%, 02/01/20 EUR 800,000 809,162 819,976 0.04
2i Rete Gas SpA, 3.000%, 16/07/24 EUR 500,000 498,941 567,620 0.03
Aeroporti di Roma SpA, 3.250%, 20/02/21 EUR 800,000 843,677 886,208 0.04
Assicurazioni Generali SpA, 2.875%, 14/01/20 EUR 1,700,000 1,747,795 1,827,500 0.09
Assicurazioni Generali SpA, 5.125%, 16/09/24 EUR 1,700,000 1,967,559 2,181,848 0.11
Assicurazioni Generali SpA, 4.125%, 04/05/26 EUR 1,000,000 1,007,398 1,064,410 0.05
Assicurazioni Generali SpA, 10.125%, 10/07/42 EUR 800,000 974,666 1,040,456 0.05
Assicurazioni Generali SpA, 7.750%, 12/12/42 EUR 1,400,000 1,564,945 1,666,588 0.08
Assicurazioni Generali SpA, 5.500%, 27/10/47 EUR 1,400,000 1,463,668 1,457,232 0.07
Assicurazioni Generali SpA, 5.000%, 08/06/48 EUR 1,400,000 1,384,486 1,421,336 0.07
Autostrade per 1'Ttalia SpA, 4.500%, 08/02/19 EUR 700,000 723,472 765,082 0.04
Autostrade per 1'Ttalia SpA, 4.375%, 16/03/20 EUR 700,000 747,592 793,912 0.04
Autostrade per 1'Ttalia SpA, 2.875%, 26/02/21 EUR 800,000 802,808 885,000 0.04
Autostrade per 1'Ttalia SpA, 1.125%, 04/11/21 EUR 1,100,000 1,112,955 1,137,235 0.06
Autostrade per 1'Ttalia SpA, 5.875%, 09/06/24 EUR 900,000 1,110,590 1,218,960 0.06
Autostrade per 1'Ttalia SpA, 4.375%, 16/09/25 EUR 400,000 408,556 506,192 0.02
Autostrade per 1'Ttalia SpA, 1.875%, 04/11/25 EUR 1,020,000 1,046,822 1,069,766 0.05
Autostrade per 1'Ttalia SpA, 1.750%, 26/06/26 EUR 1,000,000 1,030,100 1,029,750 0.05
Autostrade per1'Ttalia SpA, 1.750%, 01/02/27 EUR 1,000,000 997,867 1,012,640 0.05
Enel SpA, 4.750%, 12/06/18 EUR 614,000 627,094 655,089 0.03
Enel SpA, 5.250%, 20/05/24 EUR 900,000 1,044,887 1,181,835 0.06
Enel SpA, 5.625%, 21/06/27 EUR 620,000 646,072 856,325 0.04
Eni SpA, 3.500%, 29/01/18 EUR 1,200,000 1,222,802 1,244,628 0.06
Eni SpA, 3.750%, 27/06/19 EUR 600,000 627,240 654,462 0.03
Eni SpA, 4.125%, 16/09/19 EUR 1,850,000 1,962,727 2,050,318 0.10
Eni SpA, 4.250%, 03/02/20 EUR 1,200,000 1,281,814 1,349,592 0.07
Eni SpA, 4.000%, 29/06/20 EUR 1,250,000 1,325,665 1,412,700 0.07
The accompanying notes are an integral part of these financial statements. 99



State Street Global Advisors Luxembourg SICAV
SSGA Euro Corporate Bond Index Fund

Schedule of Investiments (continued)
asat 31 December 2016 (Expressed in Euro)

Nominal Market % of

Currency Value Cost Value Net Assets
Transferable securities admitted to an official stock exchange
listing or dealt in on another regulated market (continued)
Corporate Bonds - 97.98% (continued)
Ttaly (continued)
Eni SpA, 2.625%, 22/11/21 EUR 700,000 701,957 772,877 0.04
Eni SpA, 0.750%, 17/05/22 EUR 1,300,000 1,301,612 1,313,650 0.07
Eni SpA, 3.250%, 10/07/23 EUR 1,100,000 1,167,946 1,273,063 0.06
Eni SpA, 1.750%, 18/01/24 EUR 700,000 697,721 740,229 0.04
Eni SpA, 0.625%, 19/09/24 EUR 1,500,000 1,486,256 1,456,965 0.07
Eni SpA, 3.750%, 12/09/25 EUR 1,100,000 1,174,230 1,340,306 0.07
Eni SpA, 1.500%, 02/02/26 EUR 1,200,000 1,179,079 1,228,368 0.06
Eni SpA, 1.625%, 17/05/28 EUR 800,000 835,785 810,800 0.04
Eni SpA, 1.125%, 19/09/28 EUR 1,000,000 988,519 951,520 0.05
Eni SpA, 3.625%, 29/01/29 EUR 1,400,000 1,508,565 1,705,816 0.08
Immobiliare Grande Distribuzione SIIQ SpA, 2.500%, 31/05/21 EUR 400,000 413,693 407,320 0.02
Intesa Sanpaolo SpA, 4.000%, 08/11/18 EUR 1,500,000 1,489,188 1,599,510 0.08
Intesa Sanpaolo SpA, 3.000%, 28/01/19 EUR 950,000 953,331 998,982 0.05
Intesa Sanpaolo SpA, 4.375%, 15/10/19 EUR 1,500,000 1,562,896 1,656,765 0.08
Intesa Sanpaolo SpA, 1.125%, 14/01/20 EUR 1,900,000 1,908,825 1,924,890 0.10
Intesa Sanpaolo SpA, 4.125%, 14/04/20 EUR 1,200,000 1,195,748 1,329,540 0.07
Intesa Sanpaolo SpA, 2.000%, 18/06/21 EUR 1,900,000 1,953,442 1,992,549 0.10
Intesa Sanpaolo SpA, 3.500%, 17/01/22 EUR 700,000 713,455 782,551 0.04
Intesa Sanpaolo SpA, 1.125%, 04/03/22 EUR 2,280,000 2,262,135 2,286,817 0.11
Intesa Sanpaolo SpA, 4.000%, 30/10/23 EUR 1,000,000 1,108,960 1,176,890 0.06
Intesa Sanpaolo Vita SpA, 5.350%, 18/09/18 EUR 500,000 509,799 539,560 0.03
Intesa Sanpaolo Vita SpA, 4.750%, perpetual EUR 1,000,000 1,013,725 980,480 0.05
Iren SpA, 2.750%, 02/11/22 EUR 500,000 502,681 543,180 0.03
Iren SpA, 0.875%, 04/11/24 EUR 1,000,000 972,193 954,910 0.05
Luxottica Group SpA, 3.625%,19/03/19 EUR 600,000 606,631 648,294 0.03
Luxottica Group SpA, 2.625%, 10/02/24 EUR 400,000 399,324 456,272 0.02
Mediobanca SpA, 2.250%, 18/03/19 EUR 700,000 702,307 726,810 0.04
Mediobanca SpA, 1.625%, 19/01/21 EUR 800,000 815,677 820,160 0.04
Servizi Assicurativi del Commercio Estero SpA, 3.875%,
perpetual EUR 500,000 508,368 481,335 0.02
Snam SpA, 3.875%, 19/03/18 EUR 1,600,000 1,620,544 1,673,104 0.08
Snam SpA, 5.000%, 18/01/19 EUR 800,000 819,956 879,952 0.04
Snam SpA, 3.500%, 13/02/20 EUR 1,450,000 1,507,973 1,600,075 0.08
Snam SpA, zero coupon, 25/10/20 EUR 500,000 498,594 495,705 0.02
Snam SpA, 3.375%, 29/01/21 EUR 550,000 555,534 618,024 0.03
Snam SpA, 5.250%, 19/09/22 EUR 1,350,000 1,520,933 1,703,876 0.08
Snam SpA, 1.500%, 21/04/23 EUR 500,000 508,674 522,030 0.03
Snam SpA, 1.375%, 19/11/23 EUR 880,000 906,637 910,604 0.05
Snam SpA, 3.250%, 22/01/24 EUR 600,000 668,932 696,126 0.03
Snam SpA, 0.875%, 25/10/26 EUR 600,000 597,091 573,324 0.03
Societa Iniziative Autostradali e Servizi SpA, 4.500%, 26/10/20 EUR 550,000 561,526 632,896 0.03
Societa Iniziative Autostradali e Servizi SpA, 3.375%, 13/02/24 EUR 500,000 536,175 567,165 0.03
Terna Rete Elettrica Nazionale SpA, 2.875%, 16/02/18 EUR 700,000 703,225 722,246 0.04
Terna Rete Elettrica Nazionale SpA, 4.875%, 03/10/19 EUR 750,000 819,813 848,415 0.04
Terna Rete Elettrica Nazionale SpA, 4.750%, 15/03/21 EUR 1,500,000 1,665,159 1,776,615 0.09
Terna Rete Elettrica Nazionale SpA, 0.875%, 02/02/22 EUR 1,700,000 1,708,391 1,730,685 0.09
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Terna Rete Elettrica Nazionale SpA, 4.900%, 28/10/24 EUR 700,000 766,069 915,740 0.05
Terna Rete Elettrica Nazionale SpA, 1.000%, 11/10/28 EUR 800,000 793,309 759,896 0.04
UniCredit SpA, 3.375%, 11/01/18 EUR 950,000 959,178 979,963 0.05
UniCredit SpA, 3.625%, 24/01/19 EUR 1,600,000 1,625,864 1,701,648 0.08
UniCredit SpA, 1.500%, 19/06/19 EUR 1,900,000 1,921,472 1,942,940 0.10
UniCredit SpA, 3.250%, 14/01/21 EUR 1,600,000 1,645,612 1,737,568 0.09
UniCredit SpA, 2.000%, 04/03/23 EUR 1,500,000 1,515,180 1,542,630 0.08
UniCredit SpA, 2.125%, 24/10/26 EUR 1,500,000 1,489,975 1,484,235 0.07
Unione di Banche Italiane SpA, 2.875%, 18/02/19 EUR 1,100,000 1,115,744 1,154,857 0.06
Total Italy 87,658,278 91,867,758 4.56
Japan
Bank of Tokyo-Mitsubishi UFJ Ltd, 0.875%, 11/03/22 EUR 1,000,000 996,650 1,019,920 0.05
Sumitomo Mitsui Banking Corp, 4.000%, 09/11/20 EUR 700,000 714,410 798,875 0.04
Sumitomo Mitsui Banking Corp, 2.250%, 16/12/20 EUR 800,000 815,478 866,656 0.04
Sumitomo Mitsui Banking Corp, 1.000%, 19/01/22 EUR 1,000,000 995,565 1,029,210 0.05
Sumitomo Mitsui Banking Corp, 2.750%, 24/07/23 EUR 500,000 499,165 564,965 0.03
Sumitomo Mitsui Financial Group Inc, 1.546%, 15/06/26 EUR 2,100,000 2,135,770 2,151,261 0.11
Total Japan 6,157,038 6,430,887 0.32
Jersey
Atrium European Real Estate Ltd, 4.000%, 20/04/20 EUR 300,000 300,459 327,186 0.02
Atrium European Real Estate Ltd, 3.625%, 17/10/22 EUR 700,000 740,339 761,579 0.04
Delphi Automotive PLC, 1.500%, 10/03/25 EUR 700,000 701,345 701,421 0.03
Delphi Automotive PLC, 1.600%, 15/09/28 EUR 600,000 604,881 579,924 0.03
Heathrow Funding Ltd, 4.600%, 15/02/20 EUR 900,000 933,303 946,161 0.05
Heathrow Funding Ltd, 1.875%, 23/05/22 EUR 700,000 708,252 751,569 0.04
Heathrow Funding Ltd, 1.500%, 11/02/30 EUR 700,000 697,064 683,501 0.03
Kennedy Wilson Europe Real Estate PLC, 3.250%, 12/11/25 EUR 500,000 506,542 507,730 0.02
Swiss Re Admin Re Ltd, 1.375%, 27/05/23 EUR 1,500,000 1,509,011 1,533,975 0.07
UBS Group Funding Jersey Ltd, 1.750%, 16/11/22 EUR 1,800,000 1,838,080 1,883,124 0.09
UBS Group Funding Jersey Ltd, 2.125%, 04/03/24 EUR 900,000 907,586 052,425 0.05
UBS Group Funding Jersey Ltd, 1.500%, 30/11/24 EUR 2,000,000 1,998,728 2,009,220 0.10
UBS Group Funding Jersey Ltd, 1.250%, 01/09/26 EUR 1,400,000 1,404,753 1,345,848 0.07
Total Jersey 12,851,243 12,083,663 0.64
Luxembourg
Alpha Trains Finance SA, 2.064%, 30/06/25 EUR 300,000 299,957 284,883 0.01
Ciba Specialty Chemicals Finance Luxembourg SA, 4.875%,
20/06/18 EUR 400,000 412,856 428,600 0.02
DH Europe Finance SA, 1.000%, 08/07/19 EUR 800,000 811,419 818,912 0.04
DH Europe Finance SA, 1.700%, 04/01/22 EUR 1,000,000 1,025,974 1,064,600 0.05
DH Europe Finance SA, 2.500%, 08/07/25 EUR 700,000 755,776 777,350 0.04
Euroclear Investments SA, 1.125%, 07/12/26 EUR 700,000 698,304 702,534 0.03
GELF Bond Issuer I SA, 1.750%, 22/11/21 EUR 500,000 504,529 518,880 0.03
GELF Bond Issuer I SA, 0.875%, 20/10/22 EUR 400,000 397,645 394,188 0.02
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GELF Bond Issuer I SA, 1.625%, 20/10/26 EUR 400,000 397,138 388,888 0.02
Glencore Finance Europe SA, 4.625%, 03/04/18 EUR 1,150,000 1,161,231 1,209,213 0.06
Glencore Finance Europe SA, 3.375%, 30/09/20 EUR 1,050,000 975,476 1,145,718 0.06
Glencore Finance Europe SA, 1.250%, 17/03/21 EUR 1,700,000 1,692,450 1,704,080 0.08
Glencore Finance Europe SA, 2.750%, 01/04/21 EUR 600,000 597,991 634,890 0.03
Glencore Finance Europe SA, 1.625%, 18/01/22 EUR 1,000,000 902,611 1,006,740 0.05
Glencore Finance Europe SA, 1.875%, 13/09/23 EUR 1,800,000 1,796,210 1,801,152 0.09
Glencore Finance Europe SA, 1.750%, 17/03/25 EUR 700,000 695,362 668,423 0.03
Glencore Finance Europe SA, 3.750%, 01/04/26 EUR 400,000 398,246 434,056 0.02
Grand City Properties SA, 2.000%, 29/10/21 EUR 500,000 500,534 527,500 0.03
Grand City Properties SA, 1.500%, 17/04/25 EUR 600,000 580,105 585,708 0.03
Hannover Finance Luxembourg SA, 5.750%, 14/09/40 EUR 450,000 468,580 515,232 0.02
Hannover Finance Luxembourg SA, 5.000%, 30/06/43 EUR 800,000 884,370 927,320 0.05
Harman Finance International SCA, 2.000%, 27/05/22 EUR 400,000 398,806 421,616 0.02
HeidelbergCement Finance Luxembourg SA, 5.625%, 04/01/18 EUR 500,000 528,089 527,785 0.03
HeidelbergCement Finance Luxembourg SA, 9.500%, 15/12/18 EUR 500,000 591,857 591,995 0.03
HeidelbergCement Finance Luxembourg SA, 2.250%, 12/03/19 EUR 500,000 522,283 522,625 0.03
HeidelbergCement Finance Luxembourg SA, 8.500%, 31/10/19 EUR 500,000 613,664 616,080 0.03
HeidelbergCement Finance Luxembourg SA, 7.500%, 03/04/20 EUR 1,000,000 1,223,021 1,228,640 0.06
HeidelbergCement Finance Luxembourg SA, 3.250%, 21/10/20 EUR 500,000 549,974 552,345 0.03
HeidelbergCement Finance Luxembourg SA, 3.250%, 21/10/21 EUR 500,000 557,756 561,080 0.03
Holcim Finance Luxembourg SA, 1.375%, 26/05/23 EUR 1,500,000 1,503,734 1,537,965 0.08
Holcim Finance Luxembourg SA, 3.000%, 22/01/24 EUR 400,000 401,309 451,812 0.02
Holcim Finance Luxembourg SA, 2.250%, 26/05/28 EUR 1,400,000 1,439,612 1,463,448 0.07
Holcim US Finance Sarl & Cie SCS, 2.625%, 07/09/20 EUR 900,000 943,838 976,383 0.05
John Deere Bank SA, 1.500%, 16/07/18 EUR 400,000 404,847 409,160 0.02
KBC IFIMA SA, 2.125%, 10/09/18 EUR 900,000 916,338 933,624 0.05
Michelin Luxembourg SCS, 2.750%, 20/06/19 EUR 200,000 200,708 214,296 0.01
Michelin Luxembourg SCS, 1.125%, 28/05/22 EUR 500,000 501,552 521,170 0.03
Michelin Luxembourg SCS, 1.750%, 28/05/27 EUR 500,000 496,019 535,960 0.03
Nestle Finance International Ltd, 1.500%, 19/07/19 EUR 700,000 721,837 731,017 0.04
Nestle Finance International Ltd, 1.250%, 04/05/20 EUR 350,000 349,676 366,688 0.02
Nestle Finance International Ltd, 2.125%, 10/09/21 EUR 600,000 603,243 660,318 0.03
Nestle Finance International Ltd, 0.750%, 08/11/21 EUR 600,000 610,170 621,726 0.03
Nestle Finance International Ltd, 1.750%, 12/09/22 EUR 1,000,000 1,024,460 1,089,770 0.05
Nestle Finance International Ltd, 0.750%, 16/05/23 EUR 600,000 600,365 618,168 0.03
Novartis Finance SA, 0.750%, 09/11/21 EUR 800,000 808,713 828,208 0.04
Novartis Finance SA, 0.125%, 20/09/23 EUR 1,900,000 1,887,644 1,870,379 0.09
Novartis Finance SA, 1.625%, 09/11/26 EUR 500,000 498,757 541,715 0.03
Novartis Finance SA, 0.625%, 20/09/28 EUR 500,000 492,579 480,495 0.02
Pentair Finance SA, 2.450%, 17/09/19 EUR 500,000 502,940 525,950 0.03
Prologis International Funding II SA, 2.750%, 23/10/18 EUR 300,000 314,813 314,454 0.02
Prologis International Funding II SA, 2.875%, 04/04/22 EUR 500,000 522,749 549,980 0.03
Prologis International Funding II SA, 1.876%, 17/04/25 EUR 300,000 297,538 307,065 0.01
SELP Finance SARL, 1.250%, 25/10/23 EUR 500,000 500,950 488,770 0.02
SES SA, 4.625%, 09/03/20 EUR 900,000 970,035 1,026,873 0.05
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SES SA, 4.750%, 11/03/21 EUR 500,000 526,911 592,370 0.03
Simon International Finance SCA, 1.375%, 18/11/22 EUR 900,000 907,473 935,019 0.05
Simon International Finance SCA, 1.250%, 13/05/25 EUR 600,000 597,084 603,108 0.03
Talanx Finanz Luxembourg SA, 8.367%, 15/06/42 EUR 500,000 558,668 628,885 0.03
Tyco Electronics Group SA, 1.100%, 01/03/23 EUR 500,000 498,769 507,550 0.02
Whirlpool Finance Luxembourg Sarl, 1.250%, 02/11/26 EUR 500,000 486,519 491,785 0.02
Total Luxembourg 42,032,064 43,385,144 2.15
Mexico
America Movil SAB de CV, 1.000%, 04/06/18 EUR 700,000 702,667 708,904 0.04
America Movil SAB de CV, 4.125%, 25/10/19 EUR 1,200,000 1,261,033 1,328,064 0.07
America Movil SAB de CV, 3.000%, 12/07/21 EUR 1,100,000 1,142,977 1,215,511 0.06
America Movil SAB de CV, 4.750%, 28/06/22 EUR 750,000 795,047 909,570 0.04
America Movil SAB de CV, 3.259%, 22/07/23 EUR 750,000 754,396 849,915 0.04
America Movil SAB de CV, 1.500%, 10/03/24 EUR 1,400,000 1,402,350 1,410,444 0.07
America Movil SAB de CV, 2.125%, 10/03/28 EUR 800,000 788,522 803,488 0.04
America Movil SAB de CV, 5.125%, 06/09/73 EUR 1,000,000 1,018,818 1,051,070 0.05
America Movil SAB de CV, 6.375%, 06/09/73 EUR 600,000 635,399 674,274 0.03
Fomento Economico Mexicano SAB de CV, 1.750%, 20/03/23 EUR 1,000,000 999,107 1,016,560 0.05
Total Mexico 9,500,316 9,967,800 0.49
Netherlands
ABB Finance BV, 2.625%, 26/03/19 EUR 1,400,000 1,426,578 1,483,328 0.07
ABB Finance BV, 0.625%, 03/05/23 EUR 700,000 701,752 708,036 0.03
ABN AMRO Bank NV, 4.750%, 11/01/19 EUR 1,300,000 1,407,388 1,425,905 0.07
ABN AMRO Bank NV, 0.750%, 09/06/20 EUR 1,000,000 1,017,094 1,023,400 0.05
ABN AMRO Bank NV, 2.125%, 26/11/20 EUR 1,100,000 1,126,453 1,184,568 0.06
ABN AMRO Bank NV, 6.375%, 27/04/21 EUR 1,250,000 1,345,958 1,536,937 0.08
ABN AMRO Bank NV, 4.125%, 28/03/22 EUR 1,300,000 1,487,182 1,553,279 0.08
ABN AMRO Bank NV, 0.625%, 31/05/22 EUR 500,000 501,102 506,925 0.02
ABN AMRO Bank NV, 7.125%, 06/07/22 EUR 1,300,000 1,446,665 1,659,437 0.08
ABN AMRO Bank NV, 2.500%, 29/11/23 EUR 900,000 898,774 1,018,008 0.05
ABN AMRO Bank NV, 1.000%, 16/04/25 EUR 2,074,000 2,082,032 2,109,299 0.10
ABN AMRO Bank NV, 2.875%, 30/06/25 EUR 1,500,000 1,507,655 1,578,225 0.08
ABN AMRO Bank NV, 2.875%, 18/01/28 EUR 1,600,000 1,631,041 1,687,232 0.08
Achmea Bank NV, 2.000%, 23/01/18 EUR 500,000 498,152 510,415 0.02
Achmea Bank NV, 0.875%, 17/09/18 EUR 500,000 499,239 507,395 0.02
Achmea Bank NV, 2.750%, 18/02/21 EUR 650,000 668,678 713,206 0.04
Achmea Bank NV, 1.125%, 25/04/22 EUR 1,000,000 990,916 1,023,970 0.05
Achmea BV, 2.500%, 19/11/20 EUR 800,000 830,377 868,456 0.04
Achmea BV, 6.000%, 04/04/43 EUR 633,000 669,585 687,299 0.03
Achmea BV, 4.250%, perpetual EUR 1,300,000 1,226,320 1,223,872 0.06
Adecco International Financial Services BV, 2.750%, 15/11/19 EUR 400,000 399,995 428,560 0.02
Adecco International Financial Services BV, 1.500%, 22/11/22 EUR 600,000 599,713 630,048 0.03
Adecco International Financial Services BV, 1.000%, 02/12/24 EUR 1,100,000 1,091,009 1,095,193 0.05
Aegon NV, 1.000%, 08/12/23 EUR 700,000 694,520 705,229 0.03
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Aegon NV, 4.000%, 25/04/44 EUR 750,000 758,053 746,738 0.04
Airbus Group Finance BV, 5.500%, 25/09/18 EUR 503,000 549,775 552,017 0.03
Airbus Group Finance BV, 2.375%, 02/04/24 EUR 1,000,000 1,004,980 1,121,740 0.06
Airbus Group Finance BV, 0.875%, 13/05/26 EUR 1,100,000 1,092,992 1,095,314 0.05
Airbus Group Finance BV, 2.125%, 29/10/29 EUR 500,000 521,344 545,880 0.03
Airbus Group Finance BV, 1.375%, 13/05/31 EUR 1,200,000 1,210,033 1,200,252 0.06
Akzo Nobel NV, 4.000%, 17/12/18 EUR 700,000 727,312 755,272 0.04
Akzo Nobel NV, 1.750%, 07/11/24 EUR 500,000 498,112 536,505 0.03
Akzo Nobel NV, 1.125%, 08/04/26 EUR 1,000,000 1,023,817 1,009,180 0.05
Allianz Finance II BV, 1.375%, 13/03/18 EUR 300,000 300,839 305,550 0.01
Allianz Finance II BV, 4.750%, 22/07/19 EUR 1,650,000 1,766,888 1,855,309 0.09
Allianz Finance II BV, zero coupon, 21/04/20 EUR 1,200,000 1,196,058 1,199,388 0.06
Allianz Finance II BV, 3.500%, 14/02/22 EUR 1,600,000 1,717,317 1,860,832 0.09
Allianz Finance II BV, 3.000%, 13/03/28 EUR 1,100,000 1,233,093 1,308,758 0.06
Allianz Finance II BV, 1.375%, 21/04/31 EUR 1,300,000 1,282,784 1,274,650 0.06
Allianz Finance II BV, 5.750%, 08/07/41 EUR 2,200,000 2,351,078 2,558,358 0.13
Amadeus Finance BV, 0.625%, 02/12/17 EUR 500,000 500,881 502,935 0.02
ASML Holding NV, 0.625%, 07/07/22 EUR 800,000 817,162 801,552 0.04
ASML Holding NV, 3.375%, 19/09/23 EUR 700,000 702,443 814,667 0.04
ASML Holding NV, 1.375%, 07/07/26 EUR 1,600,000 1,667,465 1,596,640 0.08
ASML Holding NV, 1.625%, 28/05/27 EUR 1,000,000 997,425 1,006,990 0.05
ASR Nederland NV, 5.125%, 29/09/45 EUR 400,000 408,980 424,124 0.02
ASR Nederland NV, 5.000%, perpetual EUR 700,000 715,855 723,611 0.04
ATF Netherlands BV, 1.500%, 03/05/22 EUR 1,000,000 963,001 974,220 0.05
ATF Netherlands BV, 2.125%, 13/03/23 EUR 500,000 496,694 498,885 0.02
ATF Netherlands BV, 1.500%, 15/07/24 EUR 500,000 494,400 468,680 0.02
BASF Finance Europe NV, zero coupon, 10/11/20 EUR 1,200,000 1,197,779 1,200,000 0.06
BASF Finance Europe NV, 0.750%, 10/11/26 EUR 1,100,000 1,083,918 1,079,408 0.05
Bayer Capital Corp BV, 1.250%, 13/11/23 EUR 300,000 305,150 313,485 0.02
Bharti Airtel International Netherlands BV, 4.000%, 10/12/18 EUR 1,250,000 1,273,715 1,336,800 0.07
Bharti Airtel International Netherlands BV, 3.375%, 20/05/21 EUR 700,000 713,281 755,818 0.04
BMW Finance NV, 3.625%, 29/01/18 EUR 1,500,000 1,535,892 1,559,700 0.08
BMW Finance NV, 1.500%, 05/06/18 EUR 800,000 801,137 817,368 0.04
BMW Finance NV, 5.000%, 06/08/18 EUR 661,000 689,578 714,786 0.04
BMW Finance NV, 0.500%, 05/09/18 EUR 1,300,000 1,303,348 1,313,195 0.06
BMW Finance NV, 3.250%, 14/01/19 EUR 1,235,000 1,275,792 1,317,461 0.06
BMW Finance NV, 1.625%, 17/07/19 EUR 850,000 852,364 885,615 0.04
BMW Finance NV, 0.500%, 21/01/20 EUR 800,000 800,328 811,960 0.04
BMW Finance NV, 0.125%, 15/04/20 EUR 1,000,000 997,259 1,003,940 0.05
BMW Finance NV, 2.000%, 04/09/20 EUR 800,000 817,336 857,352 0.04
BMW Finance NV, 0.875%, 17/11/20 EUR 1,700,000 1,719,632 1,751,731 0.09
BMW Finance NV, 1.000%, 15/02/22 EUR 1,500,000 1,528,797 1,553,490 0.08
BMW Finance NV, 1.250%, 05/09/22 EUR 800,000 811,862 837,968 0.04
BMW Finance NV, 2.375%, 24/01/23 EUR 1,000,000 1,040,073 1,116,150 0.06
BMW Finance NV, 2.625%, 17/01/24 EUR 600,000 601,563 683,742 0.03
BMW Finance NV, 0.750%, 15/04/24 EUR 1,300,000 1,301,252 1,308,411 0.06
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BMW Finance NV, 1.000%, 21/01/25 EUR 800,000 803,437 815,136 0.04
Brenntag Finance BV, 5.500%, 19/07/18 EUR 500,000 533,806 540,975 0.03
Bunge Finance Europe BV, 1.850%, 16/06/23 EUR 1,100,000 1,124,442 1,132,890 0.06
Cetin Finance BV, 1.423%, 06/12/21 EUR 1,000,000 1,009,830 1,022,050 0.05
Citycon Treasury BV, 2.375%, 16/09/22 EUR 300,000 299,729 323,346 0.02
Citycon Treasury BV, 2.500%, 01/10/24 EUR 400,000 406,879 432,256 0.02
Citycon Treasury BV, 1.250%, 08/09/26 EUR 1,000,000 968,340 955,660 0.05
Coca-Cola HBC Finance BV, 2.375%, 18/06/20 EUR 700,000 702,222 748,307 0.04
Coca-Cola HBC Finance BV, 1.875%, 11/11/24 EUR 700,000 697,913 738,563 0.04
Cooperatieve Rabobank UA, 4.750%, 15/01/18 EUR 4,487,000 4,631,137 4,713,324 0.23
Cooperatieve Rabobank UA, 3.500%, 17/10/18 EUR 1,900,000 1,961,774 2,022,702 0.10
Cooperatieve Rabobank UA, 1.750%, 22/01/19 EUR 2,500,000 2,563,601 2,592,500 0.13
Cooperatieve Rabobank UA, 5.875%, 20/05/19 EUR 950,000 1,002,654 1,077,956 0.05
Cooperatieve Rabobank UA, 4.125%, 14/01/20 EUR 4,200,000 4,488,096 4,722,648 0.23
Cooperatieve Rabobank UA, 3.750%, 09/11/20 EUR 950,000 960,711 1,068,940 0.05
Cooperatieve Rabobank UA, 4.125%, 12/01/21 EUR 2,500,000 2,696,926 2,002,775 0.14
Cooperatieve Rabobank UA, 4.375%, 07/06/21 EUR 1,561,000 1,717,758 1,852,610 0.09
Cooperatieve Rabobank UA, 0.125%, 11/10/21 EUR 1,000,000 999,021 998,710 0.05
Cooperatieve Rabobank UA, 4.000%, 11/01/22 EUR 1,838,000 1,969,854 2,175,751 0.11
Cooperatieve Rabobank UA, 4.750%, 06/06/22 EUR 2,593,000 2,024,188 3,204,689 0.16
Cooperatieve Rabobank UA, 4.125%, 14/09/22 EUR 950,000 981,088 1,094,001 0.05
Cooperatieve Rabobank UA, 2.375%, 22/05/23 EUR 1,800,000 1,830,207 2,015,280 0.10
Cooperatieve Rabobank UA, 3.875%, 25/07/23 EUR 1,400,000 1,445,326 1,607,998 0.08
Cooperatieve Rabobank UA, 4.125%, 14/07/25 EUR 2,800,000 3,219,418 3,552,808 0.18
Cooperatieve Rabobank UA, 1.250%, 23/03/26 EUR 3,000,000 3,012,434 3,067,620 0.15
Cooperatieve Rabobank UA, 2.500%, 26/05/26 EUR 2,675,000 2,711,367 2,776,061 0.14
Cooperatieve Rabobank UA, 1.375%, 03/02/27 EUR 1,800,000 1,845,160 1,850,580 0.09
CRH Finance BV, 5.000%, 25/01/19 EUR 400,000 418,686 441,176 0.02
CRH Funding BV, 1.875%, 09/01/24 EUR 1,000,000 1,031,805 1,063,950 0.05
Delhaize Le Lion Via De Leeuw BV, 3.125%, 27/02/20 EUR 400,000 404,364 438,000 0.02
Delta Lloyd Levensverzekering NV, 9.000%, 29/08/42 EUR 750,000 862,086 941,678 0.05
Demeter Investments BV for Swiss Life AG, 4.375%, perpetual EUR 800,000 770,858 821,272 0.04
Demeter Investments BV for Zurich Insurance Co Ltd, 3.500%,
01/10/46 EUR 1,500,000 1,514,594 1,548,720 0.08
Deutsche Post Finance BV, 2.950%, 27/06/22 EUR 550,000 557,710 628,480 0.03
Deutsche Telekom International Finance BV, 6.625%, 29/03/18 EUR 352,000 374,788 381,304 0.02
Deutsche Telekom International Finance BV, 2.000%, 30/10/19 EUR 950,000 980,681 1,006,326 0.05
Deutsche Telekom International Finance BV, 4.250%, 16/03/20 EUR 700,000 739,242 794,969 0.04
Deutsche Telekom International Finance BV, 2.125%, 18/01/21 EUR 1,200,000 1,229,613 1,296,504 0.06
Deutsche Telekom International Finance BV, 0.250%, 19/04/21 EUR 1,000,000 1,001,602 1,002,330 0.05
Deutsche Telekom International Finance BV, 5.375%, 27/07/21 EUR 500,000 602,458 618,320 0.03
Deutsche Telekom International Finance BV, 4.250%, 13/07/22 EUR 1,350,000 1,453,910 1,641,019 0.08
Deutsche Telekom International Finance BV, 0.625%, 03/04/23 EUR 2,785,000 2,780,986 2,801,125 0.14
Deutsche Telekom International Finance BV, 2.750%, 24/10/24 EUR 550,000 548,438 635,036 0.03
Deutsche Telekom International Finance BV, 4.875%, 22/04/25 EUR 250,000 300,830 332,558 0.02
Deutsche Telekom International Finance BV, 3.250%, 17/01/28 EUR 700,000 695,615 848,099 0.04
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Deutsche Telekom International Finance BV, 1.500%, 03/04/28 EUR 2,000,000 2,027,547 2,026,340 0.10
Deutsche Telekom International Finance BV, 4.500%, 28/10/30 EUR 300,000 319,194 403,068 0.02
Deutsche Telekom International Finance BV, 7.500%, 24/01/33 EUR 500,000 688,519 877,395 0.04
E.ON International Finance BV, 5.750%, 07/05/20 EUR 1,800,000 1,981,427 2,144,358 0.11
EDP Finance BV, 2.625%, 15/04/19 EUR 500,000 509,362 523,750 0.03
EDP Finance BV, 4.125%, 29/06/20 EUR 600,000 663,329 666,750 0.03
EDP Finance BV, 4.875%, 14/09/20 EUR 1,000,000 1,128,635 1,142,500 0.06
EDP Finance BV, 4.125%, 20/01/21 EUR 500,000 530,073 559,375 0.03
EDP Finance BV, 2.625%, 18/01/22 EUR 1,000,000 1,060,290 1,055,000 0.05
EDP Finance BV, 2.375%, 23/03/23 EUR 800,000 832,255 827,000 0.04
EDP Finance BV, 1.125%, 12/02/24 EUR 1,300,000 1,290,609 1,233,375 0.06
EDP Finance BV, 2.000%, 22/04/25 EUR 1,000,000 999,328 982,500 0.05
ELM BV for RELX Finance, 2.500%, 24/09/20 EUR 500,000 509,333 542,935 0.03
ELM BV for Swiss Life Insurance & Pension Group, 4.500%,
perpetual EUR 600,000 598,256 613,962 0.03
ELM BV for Swiss Reinsurance Co Ltd, 2.600%, perpetual EUR 650,000 613,526 623,799 0.03
Eneco Holding NV, 3.250%, perpetual EUR 500,000 502,822 515,435 0.03
Enel Finance International NV, 3.625%, 17/04/18 EUR 500,000 522,689 522,840 0.03
Enel Finance International NV, 5.750%, 24/10/18 EUR 1,200,000 1,320,978 1,323,348 0.07
Enel Finance International NV, 4.875%, 11/03/20 EUR 1,000,000 1,128,135 1,148,160 0.06
Enel Finance International NV, 5.000%, 12/07/21 EUR 400,000 471,638 483,132 0.02
Enel Finance International NV, 5.000%, 14/09/22 EUR 2,500,000 2,827,823 3,131,275 0.15
Enel Finance International NV, 4.875%, 17/04/23 EUR 900,000 921,967 1,125,603 0.06
Enel Finance International NV, 1.966%, 27/01/25 EUR 2,050,000 2,031,990 2,181,630 0.11
Enel Finance International NV, 1.375%, 01/06/26 EUR 1,350,000 1,442,393 1,353,888 0.07
Evonik Finance BV, zero coupon, 08/03/21 EUR 1,400,000 1,387,370 1,387,148 0.07
Evonik Finance BV, 0.375%, 07/09/24 EUR 1,000,000 975,322 959,610 0.05
Evonik Finance BV, 0.750%, 07/09/28 EUR 500,000 491,066 463,195 0.02
EXOR NV, 2.125%, 02/12/22 EUR 1,000,000 1,024,067 1,047,670 0.05
EXORNYV, 2.500%, 08/10/24 EUR 1,000,000 1,030,848 1,047,570 0.05
F van Lanschot Bankiers NV, 3.125%, 05/06/18 EUR 500,000 499,040 521,570 0.03
Gas Natural Fenosa Finance BV, 3.500%, 15/04/21 EUR 600,000 648,774 681,132 0.03
Gas Natural Fenosa Finance BV, 3.875%, 11/04/22 EUR 1,000,000 1,016,754 1,170,790 0.06
Gas Natural Fenosa Finance BV, 3.875%, 17/01/23 EUR 500,000 494,652 593,310 0.03
Gas Natural Fenosa Finance BV, 2.875%, 11/03/24 EUR 500,000 541,304 568,090 0.03
Gas Natural Fenosa Finance BV, 1.375%, 21/01/25 EUR 400,000 396,611 410,708 0.02
Gas Natural Fenosa Finance BV, 1.250%, 19/04/26 EUR 1,000,000 1,022,965 1,003,040 0.05
Geberit International BV, 0.688%, 30/03/21 EUR 500,000 503,228 512,555 0.03
General Motors Financial International BV, 0.850%, 23/02/18 EUR 700,000 701,415 706,125 0.03
General Motors Financial International BV, 1.875%, 15/10/19 EUR 500,000 504,317 520,000 0.03
General Motors Financial International BV, 1.168%, 18/05/20 EUR 1,100,000 1,115,684 1,117,875 0.06
Heineken NV, 2.500%, 19/03/19 EUR 1,150,000 1,180,323 1,214,365 0.06
Heineken NV, 2.125%, 04/08/20 EUR 1,100,000 1,098,018 1,179,398 0.06
Heineken NV, 2.000%, 06/04/21 EUR 500,000 499,367 537,425 0.03
Heineken NV, 1.250%, 10/09/21 EUR 733,000 751,545 764,446 0.04
Heineken NV, 3.500%, 19/03/24 EUR 300,000 316,241 358,434 0.02
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Heineken NV, 1.500%, 07/12/24 EUR 400,000 396,398 419,356 0.02
Heineken NV, 2.875%, 04/08/25 EUR 1,000,000 1,067,330 1,155,020 0.06
Heineken NV, 1.000%, 04/05/26 EUR 1,200,000 1,184,217 1,183,944 0.06
Heineken NV, 1.375%, 29/01/27 EUR 500,000 503,387 504,040 0.02
Iberdrola International BV, 4.250%, 11/10/18 EUR 1,400,000 1,472,608 1,504,636 0.07
Iberdrola International BV, 2.875%, 11/11/20 EUR 500,000 501,111 550,460 0.03
Iberdrola International BV, 3.500%, 01/02/21 EUR 1,400,000 1,507,311 1,581,146 0.08
Iberdrola International BV, 3.000%, 31/01/22 EUR 600,000 603,573 675,672 0.03
Iberdrola International BV, 2.500%, 24/10/22 EUR 900,000 945,661 996,759 0.05
Iberdrola International BV, 1.125%, 27/01/23 EUR 700,000 702,365 718,333 0.04
Iberdrola International BV, 1.750%, 17/09/23 EUR 500,000 498,891 531,340 0.03
Iberdrola International BV, 1.875%, 08/10/24 EUR 500,000 525,468 535,775 0.03
Iberdrola International BV, 0.375%, 15/09/25 EUR 1,100,000 1,062,667 1,038,587 0.05
Iberdrola International BV, 1.125%, 21/04/26 EUR 1,600,000 1,590,609 1,595,344 0.08
Iberdrola International BV, 5.750%, perpetual EUR 700,000 696,255 740,390 0.04
ING Bank NV, 1.875%, 27/02/18 EUR 2,150,000 2,162,473 2,198,525 0.11
ING Bank NV, 3.250%, 03/04/19 EUR 900,000 924,709 966,663 0.05
ING Bank NV, 1.250%, 13/12/19 EUR 1,500,000 1,513,338 1,554,120 0.08
ING Bank NV, 0.700%, 16/04/20 EUR 1,800,000 1,813,617 1,836,612 0.09
ING Bank NV, 0.750%, 24/11/20 EUR 500,000 500,648 512,135 0.03
ING Bank NV, 4.875%, 18/01/21 EUR 900,000 966,140 1,070,874 0.05
ING Bank NV, 0.750%, 22/02/21 EUR 2,000,000 2,009,165 2,043,560 0.10
ING Bank NV, 4.500%, 21/02/22 EUR 1,800,000 2,025,169 2,180,412 0.11
ING Bank NV, 6.125%, 29/05/23 EUR 950,000 986,655 1,023,625 0.05
ING Bank NV, 3.500%, 21/11/23 EUR 1,100,000 1,128,227 1,158,795 0.06
ING Bank NV, 3.625%, 25/02/26 EUR 1,900,000 1,959,763 2,067,865 0.10
ING Bank NV, 3.000%, 11/04/28 EUR 1,600,000 1,653,652 1,686,032 0.08
innogy Finance BV, 5.125%, 23/07/18 EUR 706,000 753,420 762,219 0.04
innogy Finance BV, 6.625%, 31/01/19 EUR 1,050,000 1,123,693 1,193,146 0.06
innogy Finance BV, 1.875%, 30/01/20 EUR 1,400,000 1,424,191 1,472,828 0.07
innogy Finance BV, 6.500%, 10/08/21 EUR 1,250,000 1,492,589 1,603,050 0.08
innogy Finance BV, 3.000%, 17/01/24 EUR 1,000,000 1,032,877 1,144,140 0.06
innogy Finance II BV, 5.750%, 14/02/33 EUR 650,000 782,631 915,883 0.05
JAB Holdings BV, 1.500%, 24/11/21 EUR 1,000,000 1,020,936 1,042,250 0.05
JAB Holdings BV, 2.125%, 16/09/22 EUR 600,000 604,025 640,578 0.03
JAB Holdings BV, 1.750%, 25/05/23 EUR 1,500,000 1,531,259 1,559,970 0.08
JAB Holdings BV, 1.625%, 30/04/25 EUR 500,000 494,776 505,920 0.02
Koninklijke DSM NV, 1.750%, 13/11/19 EUR 200,000 199,962 210,022 0.01
Koninklijke DSM NV, 1.375%, 26/09/22 EUR 500,000 499,349 529,265 0.03
Koninklijke DSM NV, 2.375%, 03/04/24 EUR 500,000 500,798 561,885 0.03
Koninklijke DSM NV, 1.000%, 09/04/25 EUR 500,000 487,845 508,365 0.02
Koninklijke DSM NV, 0.750%, 28/09/26 EUR 1,400,000 1,403,215 1,365,658 0.07
Koninklijke KPN NV, 7.500%, 04/02/19 EUR 700,000 757,466 810,089 0.04
Koninklijke KPN NV, 3.750%, 21/09/20 EUR 550,000 597,792 622,699 0.03
Koninklijke KPN NV, 3.250%, 01/02/21 EUR 300,000 301,373 335,361 0.02
Koninklijke KPN NV, 4.250%, 01/03/22 EUR 650,000 675,821 769,340 0.04
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Koninklijke KPN NV, 5.625%, 30/09/24 EUR 600,000 652,861 813,270 0.04
Koninklijke KPN NV, 0.625%, 09/04/25 EUR 600,000 594,450 573,990 0.03
Koninklijke KPN NV, 1.125%, 11/09/28 EUR 900,000 891,673 848,088 0.04
LeasePlan Corp NV, 1.375%, 24/09/18 EUR 500,000 500,535 511,065 0.03
LeasePlan Corp NV, 2.375%, 23/04/19 EUR 700,000 722,658 734,538 0.04
LeasePlan Corp NV, 1.000%, 08/04/20 EUR 1,000,000 996,758 1,016,280 0.05
LeasePlan Corp NV, 1.000%, 24/05/21 EUR 800,000 802,560 808,720 0.04
Linde Finance BV, 3.125%, 12/12/18 EUR 600,000 616,102 637,674 0.03
Linde Finance BV, 1.750%, 11/06/19 EUR 400,000 405,043 418,272 0.02
Linde Finance BV, 3.875%, 01/06/21 EUR 500,000 529,683 583,180 0.03
Linde Finance BV, 1.875%, 22/05/24 EUR 800,000 861,601 878,720 0.04
Linde Finance BV, 1.000%, 20/04/28 EUR 835,000 828,585 833,121 0.04
LYB International Finance II BV, 1.875%, 02/03/22 EUR 900,000 928,123 942,480 0.05
Madrilena Red de Gas Finance BV, 3.779%, 11/09/18 EUR 600,000 605,604 637,560 0.03
METRO Finance BV, 2.250%, 11/05/18 EUR 400,000 400,045 410,616 0.02
Mylan NV, 1.250%, 23/11/20 EUR 1,000,000 1,011,566 1,018,330 0.05
Mylan NV, 2.250%, 22/11/24 EUR 1,000,000 1,009,618 1,018,590 0.05
Mylan NV, 3.125%, 22/11/28 EUR 1,000,000 1,010,309 1,016,790 0.05
NE Property Cooperatief UA, 3.750%, 26/02/21 EUR 500,000 495,106 526,580 0.03
NIBC Bank NV, 2.000%, 26/07/18 EUR 500,000 500,182 513,610 0.03
NIBC Bank NV, 2.250%, 24/09/19 EUR 500,000 498,074 520,200 0.03
NN Group NV, 1.000%, 18/03/22 EUR 500,000 498,199 509,695 0.02
NN Group NV, 4.625%, 08/04/44 EUR 1,300,000 1,359,342 1,359,592 0.07
NN Group NV, 4.500%, perpetual EUR 1,000,000 991,561 998,170 0.05
Nomura Europe Finance NV, 1.875%, 29/05/18 EUR 900,000 896,477 923,346 0.05
Nomura Europe Finance NV, 1.125%, 03/06/20 EUR 700,000 698,497 715,379 0.04
Nomura Europe Finance NV, 1.500%, 12/05/21 EUR 900,000 914,500 933,633 0.05
PACCAR Financial Europe BV, 0.125%, 24/05/19 EUR 350,000 350,166 352,103 0.02
Redexis Gas Finance BV, 2.750%, 08/04/21 EUR 600,000 606,710 654,450 0.03
RELX Finance BV, 1.375%, 12/05/26 EUR 1,200,000 1,202,907 1,218,420 0.06
Ren Finance BV, 1.750%, 01/06/23 EUR 600,000 597,455 613,704 0.03
Ren Finance BV, 2.500%, 12/02/25 EUR 306,000 322,834 319,008 0.02
Repsol International Finance BV, 4.375%, 20/02/18 EUR 1,200,000 1,234,388 1,257,480 0.06
Repsol International Finance BV, 4.875%, 19/02/19 EUR 1,000,000 1,027,189 1,101,950 0.05
Repsol International Finance BV, 2.625%, 28/05/20 EUR 1,400,000 1,435,796 1,511,006 0.07
Repsol International Finance BV, 2.125%, 16/12/20 EUR 800,000 812,955 853,624 0.04
Repsol International Finance BV, 3.625%, 07/10/21 EUR 1,200,000 1,197,836 1,372,824 0.07
Repsol International Finance BV, 2.250%, 10/12/26 EUR 500,000 498,795 529,000 0.03
Robert Bosch Investment Nederland BV, 1.625%, 24/05/21 EUR 400,000 401,738 426,228 0.02
Robert Bosch Investment Nederland BV, 2.625%, 24/05/28 EUR 700,000 701,926 815,647 0.04
Roche Finance Europe BV, 2.000%, 25/06/18 EUR 800,000 808,940 825,968 0.04
Roche Finance Europe BV, 0.500%, 27/02/23 EUR 1,300,000 1,306,817 1,318,421 0.07
Roche Finance Europe BV, 0.875%, 25/02/25 EUR 1,000,000 1,002,218 1,025,990 0.05
Schlumberger Finance BV, 1.500%, 04/03/19 EUR 500,000 504,348 516,960 0.03
Shell International Finance BV, 4.375%, 14/05/18 EUR 2,800,000 2,923,062 2,970,884 0.15
Shell International Finance BV, 1.625%, 24/03/21 EUR 1,400,000 1,452,340 1,489,502 0.07
The accompanying notes are an integral part of these financial statements. 108



State Street Global Advisors Luxembourg SICAV
SSGA Euro Corporate Bond Index Fund

Schedule of Investiments (continued)
asat 31 December 2016 (Expressed in Euro)

Nominal Market % of

Currency Value Cost Value Net Assets
Transferable securities admitted to an official stock exchange
listing or dealt in on another regulated market (continued)
Corporate Bonds - 97.98% (continued)
Netherlands (continued)
Shell International Finance BV, 1.250%, 15/03/22 EUR 1,300,000 1,312,981 1,363,843 0.07
Shell International Finance BV, 1.000%, 06/04/22 EUR 1,100,000 1,097,236 1,139,798 0.06
Shell International Finance BV, 0.750%, 12/05/24 EUR 1,335,000 1,346,128 1,342,676 0.07
Shell International Finance BV, 0.375%, 15/02/25 EUR 1,875,000 1,849,564 1,808,887 0.09
Shell International Finance BV, 1.875%, 15/09/25 EUR 1,200,000 1,241,756 1,298,064 0.06
Shell International Finance BV, 2.500%, 24/03/26 EUR 1,000,000 1,019,178 1,138,950 0.06
Shell International Finance BV, 1.625%, 20/01/27 EUR 1,400,000 1,426,116 1,478,190 0.07
Shell International Finance BV, 1.250%, 12/05/28 EUR 1,000,000 1,051,466 1,002,850 0.05
Shell International Finance BV, 0.750%, 15/08/28 EUR 1,130,000 1,125,948 1,064,901 0.05
Siemens Financieringsmaatschappij NV, 5.625%, 11/06/18 EUR 1,845,000 1,951,373 2,002,692 0.10
Siemens Financieringsmaatschappij NV, 1.500%, 10/03/20 EUR 1,600,000 1,644,650 1,686,176 0.08
Siemens Financieringsmaatschappij NV, 1.750%, 12/03/21 EUR 1,600,000 1,650,482 1,722,992 0.09
Siemens Financieringsmaatschappij NV, 2.875%, 10/03/28 EUR 900,000 904,010 1,100,637 0.05
Sudzucker International Finance BV, 4.125%, 29/03/18 EUR 300,000 309,883 314,622 0.02
Sudzucker International Finance BV, 1.250%, 29/11/23 EUR 500,000 504,757 510,975 0.03
Syngenta Finance NV, 1.875%, 02/11/21 EUR 600,000 613,949 639,084 0.03
Syngenta Finance NV, 1.250%, 10/09/27 EUR 500,000 497,021 481,825 0.02
Telefonica Europe BV, 5.875%, 14/02/33 EUR 533,000 621,929 776,906 0.04
Teva Pharmaceutical Finance Netherlands II BV, 0.375%,
25/07/20 EUR 1,900,000 1,902,879 1,886,282 0.09
Teva Pharmaceutical Finance Netherlands IT BV, 1.250%,
31/03/23 EUR 1,500,000 1,481,667 1,495,470 0.07
Teva Pharmaceutical Finance Netherlands II BV, 1.125%,
15/10/24 EUR 1,700,000 1,705,050 1,640,262 0.08
Teva Pharmaceutical Finance Netherlands II BV, 1.875%,
31/03/27 EUR 650,000 652,117 640,062 0.03
Teva Pharmaceutical Finance Netherlands II BV, 1.625%,
15/10/28 EUR 895,000 898,484 837,326 0.04
Unilever NV, zero coupon, 29/04/20 EUR 500,000 498,658 501,840 0.02
Unilever NV, 1.750%, 05/08/20 EUR 800,000 821,791 852,112 0.04
Unilever NV, 0.500%, 03/02/22 EUR 800,000 795,574 813,856 0.04
Unilever NV, 1.000%, 03/06/23 EUR 400,000 399,333 415,280 0.02
Unilever NV, 0.500%, 29/04/24 EUR 1,000,000 989,050 995,180 0.05
Unilever NV, 1.125%, 29/04/28 EUR 700,000 694,972 710,717 0.03
Vesteda Finance BV, 1.750%, 22/07/19 EUR 500,000 518,176 516,935 0.03
Vesteda Finance BV, 2.500%, 27/10/22 EUR 400,000 398,318 430,280 0.02
Volksbank NV, 3.750%, 05/11/25 EUR 600,000 621,003 627,750 0.03
Volkswagen International Finance NV, 5.375%, 22/05/18 EUR 461,000 469,673 494,469 0.02
Volkswagen International Finance NV, 3.250%, 21/01/19 EUR 1,400,000 1,430,579 1,489,432 0.07
Volkswagen International Finance NV, 2.000%, 14/01/20 EUR 1,100,000 1,101,041 1,155,495 0.06
Volkswagen International Finance NV, 2.000%, 26/03/21 EUR 950,000 970,490 1,009,318 0.05
Volkswagen International Finance NV, 0.875%, 16/01/23 EUR 1,500,000 1,483,602 1,500,570 0.07
Volkswagen International Finance NV, 1.625%, 16/01/30 EUR 1,000,000 999,220 932,110 0.05
Volkswagen International Finance NV, 3.300%, 22/03/33 EUR 1,200,000 1,320,652 1,293,300 0.06
Volkswagen International Finance NV, 3.750%, perpetual EUR 1,150,000 1,142,002 1,168,239 0.06
Volkswagen International Finance NV, 4.625%, perpetual EUR 2,050,000 2,157,740 2,090,118 0.10
Volkswagen International Finance NV, 3.875%, perpetual EUR 1,650,000 1,685,941 1,704,120 0.08
Volkswagen International Finance NV, 5.125%, perpetual EUR 1,050,000 1,094,452 1,123,070 0.06
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Netherlands (continued)
Volkswagen International Finance NV, 2.500%, perpetual EUR 1,100,000 1,065,305 1,043,966 0.05
Volkswagen International Finance NV, 3.500%, perpetual EUR 1,800,000 1,723,107 1,591,488 0.08
Vonovia Finance BV, 3.125%, 25/07/19 EUR 600,000 603,823 645,090 0.03
Vonovia Finance BV, 0.875%, 30/03/20 EUR 900,000 897,592 915,174 0.05
Vonovia Finance BV, 1.625%, 15/12/20 EUR 1,800,000 1,823,205 1,879,740 0.09
Vonovia Finance BV, 3.625%, 08/10/21 EUR 400,000 411,249 456,556 0.02
Vonovia Finance BV, 0.875%, 10/06/22 EUR 800,000 796,592 804,720 0.04
Vonovia Finance BV, 2.125%, 09/07/22 EUR 700,000 704,426 748,769 0.04
Vonovia Finance BV, 2.250%, 15/12/23 EUR 1,000,000 995,556 1,073,740 0.05
Vonovia Finance BV, 1.250%, 06/12/24 EUR 1,500,000 1,480,173 1,492,275 0.07
Vonovia Finance BV, 1.500%, 31/03/25 EUR 500,000 493,634 504,655 0.02
Vonovia Finance BV, 1.500%, 10/06/26 EUR 600,000 599,117 598,134 0.03
Vonovia Finance BV, 4.000%, perpetual EUR 900,000 920,461 928,845 0.05
Vonovia Finance BV, 4.625%, 08/04/74 EUR 500,000 531,099 526,260 0.03
Wolters Kluwer NV, 6.375%, 10/04/18 EUR 1,050,000 1,121,268 1,135,669 0.06
Wolters Kluwer NV, 2.875%, 21/03/23 EUR 650,000 651,204 742,099 0.04
Wolters Kluwer NV, 2.500%, 13/05/24 EUR 400,000 418,026 446,392 0.02
Wuerth Finance International BV, 3.750%, 25/05/18 EUR 550,000 568,376 579,513 0.03
Wuerth Finance International BV, 1.750%, 21/05/20 EUR 500,000 500,046 529,720 0.03
Wuerth Finance International BV, 1.000%, 19/05/22 EUR 600,000 605,754 620,982 0.03
Total Netherlands 323,799,169 335,762,319 16.65
New Zealand
ANZ New Zealand Int'l Ltd, 0.625%, 01/06/21 EUR 600,000 598,755 610,686 0.03
ASB Finance Ltd, 0.500%, 17/06/20 EUR 500,000 500,797 505,330 0.03
BNZ International Funding Ltd, 1.250%, 23/05/18 EUR 843,000 852,452 859,304 0.04
Chorus Ltd, 1.125%, 18/10/23 EUR 500,000 503,430 497,455 0.03
Fonterra Co-operative Group Ltd, 0.750%, 08/11/24 EUR 500,000 490,301 490,210 0.02
Total New Zealand 2,045,735 2,062,985 0.15
Norway
DNB Bank ASA, 3.875%, 29/06/20 EUR 1,050,000 1,085,874 1,190,941 0.06
DNB Bank ASA, 4.375%, 24/02/21 EUR 2,100,000 2,303,415 2,462,397 0.12
DNB Bank ASA, 4.250%, 18/01/22 EUR 1,050,000 1,094,864 1,260,619 0.06
DNB Bank ASA, 1.125%, 01/03/23 EUR 1,400,000 1,426,916 1,451,478 0.07
DNB Bank ASA, 3.000%, 26/09/23 EUR 800,000 803,440 833,408 0.04
Santander Consumer Bank AS, 0.625%, 20/04/18 EUR 500,000 500,480 503,610 0.03
Santander Consumer Bank AS, 1.000%, 25/02/19 EUR 1,000,000 1,006,018 1,018,180 0.05
Santander Consumer Bank AS, 0.250%, 30/09/19 EUR 600,000 600,345 600,714 0.03
SpareBank 1 SMN, 2.125%, 21/02/18 EUR 600,000 602,443 614,520 0.03
SpareBank 1 SMN, 1.500%, 20/05/19 EUR 400,000 399,581 413,632 0.02
SpareBank 1 SMN, 0.750%, 08/06/21 EUR 1,000,000 1,017,736 1,020,900 0.05
SpareBank 1 SR-Bank ASA, 2.000%, 14/05/18 EUR 650,000 652,090 667,414 0.03
SpareBank 1 SR-Bank ASA, 2.125%, 27/02/19 EUR 600,000 599,942 626,388 0.03
SpareBank 1 SR-Bank ASA, 2.125%, 03/02/20 EUR 550,000 551,069 583,704 0.03
SpareBank 1 SR-Bank ASA, 2.125%, 14/04/21 EUR 900,000 939,496 970,533 0.05
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Norway (continued)
SpareBank 1 SR-Bank ASA, 0.375%, 10/02/22 EUR 600,000 596,398 596,430 0.03
Storebrand Livsforsikring AS, 6.875%, 04/04/43 EUR 300,000 317,745 343,227 0.02
Total Norway 14,497,852 15,158,005 0.75
Panama
Carnival Corp, 1.125%, 06/11/19 EUR 700,000 700,918 720,027 0.03
Carnival Corp, 1.625%, 22/02/21 EUR 1,100,000 1,128,087 1,154,230 0.06
Carnival Corp, 1.875%, 07/11/22 EUR 400,000 399,001 423,280 0.02
Total Panama 2,228,006 2,297,537 0.11
Portugal
Brisa Concessao Rodoviaria SA, 6.875%, 02/04/18 EUR 500,000 537,701 542,465 0.03
Brisa Concessao Rodoviaria SA, 2.000%, 22/03/23 EUR 700,000 709,103 716,093 0.04
Brisa Concessao Rodoviaria SA, 1.875%, 30/04/25 EUR 500,000 496,183 491,200 0.02
Galp Gas Natural Distribuicao SA, 1.375%, 19/09/23 EUR 1,000,000 988,401 990,190 0.05
Total Portugal 2,731,388 2,739,948 0.14
Spain
Abertis Infraestructuras SA, 4.750%, 25/10/19 EUR 600,000 642,579 677,418 0.03
Abertis Infraestructuras SA, 4.375%, 30/03/20 EUR 200,000 220,691 227,154 0.01
Abertis Infraestructuras SA, 3.750%, 20/06/23 EUR 600,000 602,552 711,564 0.03
Abertis Infraestructuras SA, 2.500%, 27/02/25 EUR 900,000 937,158 998,253 0.05
Abertis Infraestructuras SA, 1.375%, 20/05/26 EUR 1,800,000 1,801,732 1,803,834 0.09
Abertis Infraestructuras SA, 1.000%, 27/02/27 EUR 1,000,000 945,524 957,570 0.05
Amadeus Capital Markets SAU, 0.125%, 06/10/20 EUR 1,000,000 994,898 997,690 0.05
Amadeus Capital Markets SAU, 1.625%, 17/11/21 EUR 500,000 504,096 527,740 0.03
Banco Bilbao Vizcaya Argentaria SA, 1.000%, 20/01/21 EUR 1,500,000 1,510,154 1,538,985 0.08
Bankinter SA, 1.750%, 10/06/19 EUR 500,000 510,108 519,950 0.03
BBVA Senior Finance SAU, 3.750%, 17/01/18 EUR 1,700,000 1,720,968 1,766,963 0.09
BBVA Senior Finance SAU, 2.375%, 22/01/19 EUR 900,000 900,747 942,633 0.05
BBVA Subordinated Capital SAU, 3.500%, 11/04/24 EUR 1,900,000 1,942,905 1,981,586 0.10
CaixaBank SA, 3.125%, 14/05/18 EUR 1,000,000 997,138 1,041,640 0.05
Canal de Isabel IT Gestion SA, 1.680%, 26/02/25 EUR 500,000 499,776 510,880 0.02
Criteria Caixa SAU, 2.375%, 09/05/19 EUR 1,200,000 1,222,353 1,256,724 0.06
Criteria Caixa SAU, 1.625%, 21/04/22 EUR 1,400,000 1,374,825 1,396,094 0.07
Distribuidora Internacional de Alimentacion SA, 1.500%,
22/07/19 EUR 500,000 502,798 515,825 0.03
Distribuidora Internacional de Alimentacion SA, 1.000%,
28/04/21 EUR 400,000 399,869 408,716 0.02
Enagas Financiaciones SAU, 2.500%, 11/04/22 EUR 700,000 701,616 775,663 0.04
Enagas Financiaciones SAU, 1.000%, 25/03/23 EUR 500,000 473,739 511,255 0.02
Enagas Financiaciones SAU, 1.250%, 06/02/25 EUR 900,000 890,248 921,411 0.05
Enagas Financiaciones SAU, 0.750%, 27/10/26 EUR 500,000 497,039 479,690 0.02
Enagas Financiaciones SAU, 1.375%, 05/05/28 EUR 1,200,000 1,234,100 1,198,356 0.06
Ferrovial Emisiones SA, 3.375%, 30/01/18 EUR 400,000 399,952 414,088 0.02
Ferrovial Emisiones SA, 3.375%, 07/06/21 EUR 700,000 743,483 785,043 0.04
Ferrovial Emisiones SA, 0.375%, 14/09/22 EUR 500,000 499,045 487,070 0.02
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Spain (continued)
Ferrovial Emisiones SA, 2.500%, 15/07/24 EUR 400,000 398,370 434,540 0.02
Gas Natural Capital Markets SA, 4.125%, 26/01/18 EUR 1,000,000 1,028,546 1,043,180 0.05
Gas Natural Capital Markets SA, 5.000%, 13/02/18 EUR 900,000 928,108 949,626 0.05
Gas Natural Capital Markets SA, 5.375%, 24/05/19 EUR 500,000 519,219 562,995 0.03
Gas Natural Capital Markets SA, 6.375%, 09/07/19 EUR 800,000 881,676 926,080 0.05
Gas Natural Capital Markets SA, 4.500%, 27/01/20 EUR 800,000 803,725 906,832 0.04
Gas Natural Capital Markets SA, 6.000%, 27/01/20 EUR 800,000 842,938 943,152 0.05
Gas Natural Capital Markets SA, 5.125%, 02/11/21 EUR 600,000 609,236 735,852 0.04
Iberdrola Finanzas SA, 5.625%, 09/05/18 EUR 700,000 741,239 753,214 0.04
Iberdrola Finanzas SA, 4.125%, 23/03/20 EUR 1,300,000 1,367,660 1,466,023 0.07
Iberdrola Finanzas SA, 1.000%, 07/03/24 EUR 1,100,000 1,095,178 1,112,441 0.05
IE2 Holdco SAU, 2.375%, 27/11/23 EUR 500,000 495,586 522,250 0.03
IE2 Holdco SAU, 2.875%, 01/06/26 EUR 500,000 498,993 521,355 0.03
Inmobiliaria Colonial SA, 1.863%, 05/06/19 EUR 600,000 595,622 620,370 0.03
Inmobiliaria Colonial SA, 2.728%, 05/06/23 EUR 500,000 482,975 528,735 0.03
Inmobiliaria Colonial SA, 1.450%, 28/10/24 EUR 600,000 596,034 571,518 0.03
Mapfre SA, 1.625%, 19/05/26 EUR 1,200,000 1,201,349 1,198,572 0.06
Merlin Properties Socimi SA, 2.375%, 23/05/22 EUR 700,000 695,716 726,964 0.04
Merlin Properties Socimi SA, 2.225%, 25/04/23 EUR 1,000,000 1,014,621 1,027,720 0.05
Merlin Properties Socimi SA, 1.875%, 02/11/26 EUR 1,000,000 982,980 956,700 0.05
Prosegur Cia de Seguridad SA, 2.750%, 02/04/18 EUR 600,000 601,615 619,482 0.03
Red Electrica Financiaciones SAU, 4.750%, 16/02/18 EUR 500,000 526,120 526,805 0.03
Red Electrica Financiaciones SAU, 4.875%, 29/04/20 EUR 500,000 518,293 578,520 0.03
Red Electrica Financiaciones SAU, 3.875%, 25/01/22 EUR 600,000 679,027 704,286 0.03
Red Electrica Financiaciones SAU, 2.125%, 01/07/23 EUR 300,000 307,801 329,301 0.02
Red Electrica Financiaciones SAU, 1.125%, 24/04/25 EUR 500,000 498,010 510,130 0.02
Red Electrica Financiaciones SAU, 1.000%, 21/04/26 EUR 600,000 611,900 597,462 0.03
Santander Consumer Finance SA, 1.100%, 30/07/18 EUR 1,000,000 1,005,302 1,016,540 0.05
Santander Consumer Finance SA, 0.750%, 03/04/19 EUR 2,100,000 2,113,767 2,124,948 0.10
Santander Consumer Finance SA, 0.900%, 18/02/20 EUR 1,300,000 1,295,128 1,319,500 0.06
Santander Consumer Finance SA, 1.500%, 12/11/20 EUR 900,000 902,147 933,084 0.05
Santander Consumer Finance SA, 1.000%, 26/05/21 EUR 1,000,000 1,002,862 1,013,640 0.05
Santander International Debt SAU, 4.000%, 24/01/20 EUR 1,100,000 1,101,988 1,225,378 0.06
Santander International Debt SAU, 1.375%, 03/03/21 EUR 1,800,000 1,820,127 1,872,450 0.09
Santander International Debt SAU, 1.375%, 14/12/22 EUR 1,300,000 1,296,971 1,353,157 0.07
Santander Issuances SAU, 2.500%, 18/03/25 EUR 1,800,000 1,761,440 1,768,068 0.09
Santander Issuances SAU, 3.250%, 04/04/26 EUR 2,000,000 1,999,660 2,037,120 0.10
Telefonica Emisiones SAU, 4.797%, 21/02/18 EUR 1,800,000 1,841,933 1,896,426 0.09
Telefonica Emisiones SAU, 2.736%, 29/05/19 EUR 700,000 705,744 743,085 0.04
Telefonica Emisiones SAU, 4.693%, 11/11/19 EUR 1,750,000 1,832,746 1,971,760 0.10
Telefonica Emisiones SAU, 4.710%, 20/01/20 EUR 1,300,000 1,404,923 1,471,418 0.07
Telefonica Emisiones SAU, 0.318%, 17/10/20 EUR 1,900,000 1,893,301 1,889,474 0.09
Telefonica Emisiones SAU, 3.961%, 26/03/21 EUR 1,100,000 1,165,078 1,253,593 0.06
Telefonica Emisiones SAU, 1.477%, 14/09/21 EUR 1,000,000 999,559 1,037,530 0.05
Telefonica Emisiones SAU, 0.750%, 13/04/22 EUR 2,300,000 2,303,560 2,204,986 0.11
Telefonica Emisiones SAU, 2.242%, 27/05/22 EUR 1,300,000 1,348,531 1,395,667 0.07
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Telefonica Emisiones SAU, 3.987%, 23/01/23 EUR 1,700,000 1,744,223 1,998,316 0.10
Telefonica Emisiones SAU, 1.460%, 13/04/26 EUR 2,000,000 2,021,979 1,971,800 0.10
Telefonica Emisiones SAU, 2.932%, 17/10/29 EUR 800,000 855,392 864,576 0.04
Telefonica Emisiones SAU, 1.930%, 17/10/31 EUR 900,000 900,207 844,920 0.04
Total Spain 76,509,198 79,025,336 3.92
Sweden
Akelius Residential Property AB, 3.375%, 23/09/20 EUR 500,000 538,977 539,500 0.03
Akzo Nobel Sweden Finance AB, 2.625%, 27/07/22 EUR 900,000 927,938 1,009,098 0.05
Alfa Laval Treasury International AB, 1.375%, 12/09/22 EUR 500,000 504,847 518,760 0.03
Atlas Copco AB, 2.625%, 15/03/19 EUR 700,000 714,835 740,901 0.04
Atlas Copco AB, 2.500%, 28/02/23 EUR 300,000 303,015 336,783 0.02
Atlas Copco AB, 0.625%, 30/08/26 EUR 1,000,000 981,290 963,630 0.05
Hemso Fastighets AB, 1.000%, 09/09/26 EUR 500,000 506,293 480,745 0.02
Investor AB, 3.250%, 17/09/18 EUR 100,000 103,165 105,553 0.00
Investor AB, 4.875%, 18/11/21 EUR 500,000 556,855 612,880 0.03
Investor AB, 4.500%, 12/05/23 EUR 1,000,000 1,107,283 1,252,600 0.06
Molnlycke Holding AB, 1.500%, 28/02/22 EUR 500,000 510,352 514,800 0.02
Molnlycke Holding AB, 1.750%, 28/02/24 EUR 900,000 925,877 922,077 0.05
Nordea Bank AB, 1.375%, 12/04/18 EUR 1,600,000 1,610,248 1,630,880 0.08
Nordea Bank AB, 4.000%, 11/07/19 EUR 1,300,000 1,375,921 1,432,886 0.07
Nordea Bank AB, 4.500%, 26/03/20 EUR 1,300,000 1,369,910 1,467,765 0.07
Nordea Bank AB, 4.000%, 29/06/20 EUR 1,300,000 1,409,108 1,478,126 0.07
Nordea Bank AB, 2.000%, 17/02/21 EUR 1,500,000 1,524,047 1,612,620 0.08
Nordea Bank AB, 4.000%, 29/03/21 EUR 750,000 767,084 858,127 0.04
Nordea Bank AB, 3.250%, 05/07/22 EUR 950,000 980,460 1,097,449 0.05
Nordea Bank AB, 1.000%, 22/02/23 EUR 1,900,000 1,935,705 1,957,855 0.10
Nordea Bank AB, 1.125%, 12/02/25 EUR 1,500,000 1,492,696 1,543,395 0.08
Nordea Bank AB, 1.875%, 10/11/25 EUR 1,100,000 1,120,156 1,134,738 0.06
Nordea Bank AB, 1.000%, 07/09/26 EUR 1,800,000 1,787,352 1,783,476 0.09
ORLEN Capital AB, 2.500%, 30/06/21 EUR 500,000 496,580 522,815 0.03
ORLEN Capital AB, 2.500%, 07/06/23 EUR 800,000 812,632 833,616 0.04
Powszechna Kasa Oszczednosci Bank Polski SA Via PKO Finance
AB, 2.324%, 23/01/19 EUR 500,000 501,016 516,435 0.03
PZU Finance AB, 1.375%, 03/07/19 EUR 1,000,000 1,003,283 1,015,070 0.05
Sandvik AB, 3.000%, 18/06/26 EUR 300,000 302,577 328,023 0.02
SCA Hygiene AB, 0.500%, 05/03/20 EUR 500,000 496,420 503,670 0.02
SCA Hygiene AB, 0.500%, 26/05/21 EUR 1,000,000 1,000,600 1,003,910 0.05
SCA Hygiene AB, 2.500%, 09/06/23 EUR 300,000 314,803 331,005 0.02
SCA Hygiene AB, 1.125%, 05/03/25 EUR 300,000 299,424 298,581 0.01
Securitas AB, 2.250%, 14/03/18 EUR 400,000 400,000 410,404 0.02
Securitas AB, 2.625%, 22/02/21 EUR 300,000 297,816 327,348 0.02
Securitas AB, 1.250%, 15/03/22 EUR 500,000 500,690 515,185 0.02
Skandinaviska Enskilda Banken AB, 4.250%, 21/02/18 EUR 600,000 618,287 629,274 0.03
Skandinaviska Enskilda Banken AB, 2.000%, 18/03/19 EUR 900,000 902,795 940,959 0.05
Skandinaviska Enskilda Banken AB, 1.875%, 14/11/19 EUR 1,000,000 1,018,227 1,053,780 0.05
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Sweden (continued)
Skandinaviska Enskilda Banken AB, 2.000%, 19/02/21 EUR 900,000 899,114 967,113 0.05
Skandinaviska Enskilda Banken AB, 0.750%, 24/08/21 EUR 1,500,000 1,508,445 1,536,495 0.08
Skandinaviska Enskilda Banken AB, 2.500%, 28/05/26 EUR 1,000,000 1,007,816 1,053,530 0.05
Skandinaviska Enskilda Banken AB, 1.375%, 31/10/28 EUR 1,500,000 1,474,968 1,468,290 0.07
Skandinaviska Enskilda Banken AB, 7.092%, perpetual EUR 500,000 551,080 526,750 0.03
SKF AB, 2.375%, 29/10/20 EUR 1,000,000 1,032,764 1,069,800 0.05
SKF AB, 1.625%, 02/12/22 EUR 500,000 498,174 515,125 0.02
Svenska Handelsbanken AB, 2.250%, 14/06/18 EUR 1,500,000 1,516,145 1,550,790 0.08
Svenska Handelsbanken AB, 2.250%, 27/08/20 EUR 1,300,000 1,304,966 1,403,571 0.07
Svenska Handelsbanken AB, 4.375%, 20/10/21 EUR 1,600,000 1,745,222 1,919,520 0.09
Svenska Handelsbanken AB, 2.625%, 23/08/22 EUR 1,000,000 1,015,148 1,126,550 0.06
Svenska Handelsbanken AB, 1.125%, 14/12/22 EUR 1,500,000 1,526,253 1,558,800 0.08
Svenska Handelsbanken AB, 2.656%, 15/01/24 EUR 2,050,000 2,096,287 2,137,084 0.11
Swedbank AB, 1.500%, 18/03/19 EUR 900,000 917,321 931,149 0.05
Swedbank AB, 0.625%, 04/01/21 EUR 1,200,000 1,207,169 1,222,440 0.06
Swedbank AB, 1.000%, 01/06/22 EUR 790,000 776,659 820,336 0.04
Swedbank AB, 3.000%, 05/12/22 EUR 500,000 504,342 512,655 0.02
Swedbank AB, 2.375%, 26/02/24 EUR 900,000 922,307 934,488 0.05
Swedish Match AB, 0.875%, 23/09/24 EUR 300,000 302,444 204,249 0.01
Telia Co AB, 1.375%, 18/02/19 EUR 550,000 557,294 566,203 0.03
Telia Co AB, 4.250%, 18/02/20 EUR 1,250,000 1,363,661 1,412,750 0.07
Telia Co AB, 4.750%, 16/11/21 EUR 1,100,000 1,252,513 1,336,599 0.07
Telia Co AB, 4.000%, 22/03/22 EUR 900,000 997,289 1,065,312 0.05
Telia Co AB, 3.625%, 14/02/24 EUR 700,000 728,087 838,754 0.04
Telia Co AB, 3.875%, 01/10/25 EUR 600,000 646,475 749,976 0.04
Telia Co AB, 3.000%, 07/09/27 EUR 550,000 559,376 645,321 0.03
Telia Co AB, 3.500%, 05/09/33 EUR 400,000 471,908 486,200 0.02
Telia Co AB, 1.625%, 23/02/35 EUR 800,000 793,532 736,960 0.04
Volvo Treasury AB, 2.375%, 26/11/19 EUR 600,000 608,654 639,330 0.03
Total Sweden 60,803,977 63,250,859 3.14
Switzerland
Credit Suisse AG, 0.500%, 29/03/18 EUR 1,000,000 1,000,658 1,006,840 0.05
Credit Suisse AG, 0.625%, 20/11/18 EUR 1,800,000 1,805,153 1,819,980 0.09
Credit Suisse AG, 0.375%, 11/04/19 EUR 2,000,000 2,006,284 2,013,640 0.10
Credit Suisse AG, 4.750%, 05/08/19 EUR 2,700,000 2,873,451 3,023,811 0.15
Credit Suisse AG, 1.375%, 29/11/19 EUR 2,640,000 2,672,527 2,733,403 0.14
Credit Suisse AG, 1.125%, 15/09/20 EUR 2,000,000 2,022,894 2,063,680 0.10
Credit Suisse AG, 1.375%, 31/01/22 EUR 1,600,000 1,606,986 1,669,840 0.08
Credit Suisse AG, 1.000%, 07/06/23 EUR 1,900,000 1,908,403 1,922,876 0.10
Credit Suisse AG, 1.500%, 10/04/26 EUR 2,100,000 2,129,720 2,155,377 0.11
UBS AG, 7.152%, perpetual EUR 500,000 541,472 526,250 0.03
UBS AG, 6.000%, 18/04/18 EUR 1,800,000 1,858,854 1,939,734 0.10
UBS AG, 0.500%, 15/05/18 EUR 1,500,000 1,498,258 1,511,865 0.07
UBS AG, 1.125%, 30/06/20 EUR 2,000,000 2,032,883 2,072,820 0.10
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UBS AG, 1.250%, 03/09/21 EUR 1,400,000 1,416,389 1,468,250 0.07
Total Switzerland 25,373,932 25,928,366 1.29
United Arab Emirates
Glencore Finance Dubai Ltd, 2.625%, 19/11/18 EUR 1,041,000 1,041,275 1,080,777 0.05
Total United Arab Emirates 1,041,275 1,080,777 0.05
United Kingdom
Aon PLC, 2.875%, 14/05/26 EUR 600,000 625,517 655,722 0.03
AstraZeneca PLC, 0.250%, 12/05/21 EUR 500,000 498,038 501,885 0.02
AstraZeneca PLC, 0.875%, 24/11/21 EUR 700,000 705,970 720,692 0.04
AstraZeneca PLC, 0.750%, 12/05/24 EUR 1,300,000 1,294,855 1,297,998 0.06
AstraZeneca PLC, 1.250%, 12/05/28 EUR 1,100,000 1,089,077 1,102,761 0.05
Aviva PLC, 0.100%, 13/12/18 EUR 300,000 300,665 300,309 0.01
Aviva PLC, 0.625%, 27/10/23 EUR 1,000,000 992,578 981,280 0.05
Aviva PLC, 6.875%, 22/05/38 EUR 400,000 411,395 430,200 0.02
Aviva PLC, 6.125%, 05/07/43 EUR 700,000 739,677 814,240 0.04
Aviva PLC, 3.875%, 03/07/44 EUR 700,000 692,726 720,860 0.04
Aviva PLC, 3.375%, 04/12/45 EUR 1,191,000 1,136,821 1,170,753 0.06
Babcock International Group PLC, 1.750%, 06/10/22 EUR 500,000 503,525 519,650 0.03
Barclays Bank PLC, 6.000%, 23/01/18 EUR 2,150,000 2,196,889 2,270,107 0.11
Barclays Bank PLC, 4.875%, 13/08/19 EUR 1,500,000 1,644,045 1,695,405 0.08
Barclays Bank PLC, 6.000%, 14/01/21 EUR 1,550,000 1,595,827 1,798,232 0.09
Barclays Bank PLC, 2.125%, 24/02/21 EUR 700,000 764,217 760,830 0.04
Barclays Bank PLC, 6.625%, 30/03/22 EUR 1,100,000 1,255,089 1,347,555 0.07
Barclays Bank PLC, 2.250%, 10/06/24 EUR 500,000 525,457 556,805 0.03
Barclays PLC, 1.875%, 23/03/21 EUR 2,100,000 2,123,507 2,167,179 0.11
Barclays PLC, 1.500%, 01/04/22 EUR 1,000,000 997,377 1,012,950 0.05
Barclays PLC, 1.875%, 08/12/23 EUR 1,500,000 1,494,992 1,522,785 0.08
Barclays PLC, 2.625%, 11/11/25 EUR 1,500,000 1,502,122 1,488,750 0.07
BAT International Finance PLC, 0.375%, 13/03/19 EUR 1,200,000 1,199,575 1,208,160 0.06
BAT International Finance PLC, 4.000%, 07/07/20 EUR 600,000 629,777 680,310 0.03
BAT International Finance PLC, 4.875%, 24/02/21 EUR 502,000 541,568 597,636 0.03
BAT International Finance PLC, 3.625%, 09/11/21 EUR 900,000 976,505 1,040,112 0.05
BAT International Finance PLC, 1.000%, 23/05/22 EUR 1,000,000 1,006,578 1,022,440 0.05
BAT International Finance PLC, 2.375%, 19/01/23 EUR 900,000 935,992 986,175 0.05
BAT International Finance PLC, 0.875%, 13/10/23 EUR 900,000 897,395 898,497 0.04
BAT International Finance PLC, 2.750%, 25/03/25 EUR 550,000 592,137 623,618 0.03
BAT International Finance PLC, 1.250%, 13/03/27 EUR 800,000 796,814 789,888 0.04
BAT International Finance PLC, 3.125%, 06/03/29 EUR 900,000 964,955 1,035,621 0.05
BAT International Finance PLC, 2.000%, 13/03/45 EUR 600,000 582,940 557,634 0.03
BG Energy Capital PLC, 3.000%, 16/11/18 EUR 1,300,000 1,337,969 1,373,502 0.07
BG Energy Capital PLC, 3.625%, 16/07/19 EUR 650,000 666,673 709,605 0.03
BG Energy Capital PLC, 1.250%, 21/11/22 EUR 1,000,000 1,004,894 1,041,670 0.05
BG Energy Capital PLC, 2.250%, 21/11/29 EUR 700,000 699,393 754,586 0.04
BP Capital Markets PLC, 2.994%, 18/02/19 EUR 1,350,000 1,396,772 1,437,507 0.07
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BP Capital Markets PLC, 4.154%, 01/06/20 EUR 850,000 934,136 967,292 0.05
BP Capital Markets PLC, 2.517%, 17/02/21 EUR 700,000 704,176 767,557 0.04
BP Capital Markets PLC, 2.177%, 28/09/21 EUR 900,000 906,090 980,253 0.05
BP Capital Markets PLC, 1.373%, 03/03/22 EUR 1,500,000 1,538,661 1,570,230 0.08
BP Capital Markets PLC, 1.526%, 26/09/22 EUR 1,100,000 1,101,445 1,159,202 0.06
BP Capital Markets PLC, 1.109%, 16/02/23 EUR 1,500,000 1,485,995 1,537,110 0.08
BP Capital Markets PLC, 1.117%, 25/01/24 EUR 1,000,000 1,004,664 1,016,780 0.05
BP Capital Markets PLC, 0.830%, 19/09/24 EUR 1,700,000 1,714,644 1,682,320 0.08
BP Capital Markets PLC, 1.953%, 03/03/25 EUR 1,000,000 1,046,165 1,068,440 0.05
BP Capital Markets PLC, 2.972%, 27/02/26 EUR 1,100,000 1,161,133 1,270,588 0.06
BP Capital Markets PLC, 2.213%, 25/09/26 EUR 900,000 926,464 978,966 0.05
BP Capital Markets PLC, 1.573%, 16/02/27 EUR 1,600,000 1,579,889 1,642,144 0.08
Brambles Finance PLC, 4.625%, 20/04/18 EUR 700,000 732,841 740,544 0.04
British Telecommunications PLC, 1.125%, 10/06/19 EUR 1,000,000 1,001,970 1,026,970 0.05
British Telecommunications PLC, 0.625%, 10/03/21 EUR 2,100,000 2,106,352 2,121,000 0.10
British Telecommunications PLC, 1.125%, 10/03/23 EUR 1,500,000 1,511,348 1,526,790 0.08
British Telecommunications PLC, 1.750%, 10/03/26 EUR 1,600,000 1,635,554 1,655,488 0.08
Centrica PLC, 3.000%, 10/04/76 EUR 800,000 794,786 783,408 0.04
Coca-Cola European Partners PLC, 0.750%, 24/02/22 EUR 1,000,000 999,649 1,011,600 0.05
Coca-Cola European Partners PLC, 1.125%, 26/05/24 EUR 1,000,000 999,147 1,011,880 0.05
Coca-Cola European Partners PLC, 1.750%, 26/05/28 EUR 500,000 493,826 509,665 0.03
Compass Group PLC, 3.125%, 13/02/19 EUR 700,000 721,470 746,879 0.04
Compass Group PLC, 1.875%, 27/01/23 EUR 500,000 496,479 538,555 0.03
Coventry Building Society, 2.250%, 04/12/17 EUR 600,000 601,049 612,642 0.03
Coventry Building Society, 2.500%, 18/11/20 EUR 800,000 824,528 860,856 0.04
Diageo Finance PLC, 1.125%, 20/05/19 EUR 1,500,000 1,520,719 1,540,470 0.08
Diageo Finance PLC, 1.750%, 23/09/24 EUR 500,000 497,304 539,490 0.03
Diageo Finance PLC, 2.375%, 20/05/26 EUR 1,300,000 1,343,043 1,456,130 0.07
DS Smith PLC, 2.250%, 16/09/22 EUR 500,000 495,545 522,540 0.03
easyJet PLC, 1.125%, 18/10/23 EUR 1,200,000 1,182,886 1,174,836 0.06
EE Finance PLC, 3.250%, 03/08/18 EUR 700,000 718,620 736,071 0.04
Experian Finance PLC, 4.750%, 04/02/20 EUR 550,000 581,786 627,726 0.03
FCE Bank PLC, 1.750%, 21/05/18 EUR 400,000 399,671 409,840 0.02
FCE Bank PLC, 1.875%, 18/04/19 EUR 500,000 502,041 520,450 0.03
FCE Bank PLC, 1.114%, 13/05/20 EUR 500,000 500,000 510,955 0.03
FCE Bank PLC, 1.528%, 09/11/20 EUR 700,000 701,787 725,417 0.04
FCE Bank PLC, 1.660%, 11/02/21 EUR 1,000,000 1,014,676 1,037,960 0.05
FCE Bank PLC, 1.875%, 24/06/21 EUR 600,000 600,948 628,554 0.03
FCE Bank PLC, 1.134%, 10/02/22 EUR 900,000 883,680 908,415 0.04
FCE Bank PLC, 1.615%, 11/05/23 EUR 1,500,000 1,509,566 1,538,085 0.08
G4S International Finance PLC, 2.625%, 06/12/18 EUR 650,000 665,855 679,198 0.03
G4S International Finance PLC, 1.500%, 09/01/23 EUR 500,000 499,522 501,290 0.02
GlaxoSmithKline Capital PLC, 5.625%, 13/12/17 EUR 1,050,000 1,094,455 1,108,002 0.05
GlaxoSmithKline Capital PLC, 0.625%, 02/12/19 EUR 2,200,000 2,217,218 2,241,074 0.11
GlaxoSmithKline Capital PLC, 1.375%, 02/12/24 EUR 1,050,000 1,070,496 1,100,789 0.05
GlaxoSmithKline Capital PLC, 4.000%, 16/06/25 EUR 1,109,000 1,269,104 1,401,443 0.07
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Hammerson PLC, 2.750%, 26/09/19 EUR 600,000 603,318 637,950 0.03
Hammerson PLC, 2.000%, 01/07/22 EUR 500,000 497,369 517,115 0.03
Hammerson PLC, 1.750%, 15/03/23 EUR 600,000 602,497 607,368 0.03
HBOS PLC, 4.500%, 18/03/30 EUR 600,000 598,765 660,384 0.03
HSBC Bank PLC, 3.875%, 24/10/18 EUR 1,250,000 1,297,912 1,338,825 0.07
HSBC Bank PLC, 4.000%, 15/01/21 EUR 1,550,000 1,670,458 1,797,891 0.09
HSBC Holdings PLC, 6.250%, 19/03/18 EUR 1,600,000 1,658,925 1,715,744 0.08
HSBC Holdings PLC, 6.000%, 10/06/19 EUR 2,100,000 2,256,286 2,391,921 0.12
HSBC Holdings PLC, 1.500%, 15/03/22 EUR 3,000,000 3,032,029 3,128,340 0.15
HSBC Holdings PLC, 3.375%, 10/01/24 EUR 1,500,000 1,543,950 1,570,215 0.08
HSBC Holdings PLC, 0.875%, 06/09/24 EUR 2,800,000 2,754,408 2,746,688 0.14
HSBC Holdings PLC, 3.000%, 30/06/25 EUR 1,500,000 1,508,881 1,596,330 0.08
HSBC Holdings PLC, 2.500%, 15/03/27 EUR 2,000,000 2,058,687 2,193,820 0.11
HSBC Holdings PLC, 3.125%, 07/06/28 EUR 1,100,000 1,138,764 1,161,160 0.06
ICAP Group Holdings PLC, 3.125%, 06/03/19 EUR 400,000 399,659 418,116 0.02
Imperial Brands Finance PLC, 4.500%, 05/07/18 EUR 800,000 819,053 854,208 0.04
Imperial Brands Finance PLC, 5.000%, 02/12/19 EUR 850,000 926,509 970,598 0.05
Imperial Brands Finance PLC, 2.250%, 26/02/21 EUR 1,400,000 1,434,763 1,503,166 0.07
Imperial Brands Finance PLC, 3.375%, 26/02/26 EUR 1,000,000 1,055,724 1,168,160 0.06
ITVPLC, 2.125%, 21/09/22 EUR 500,000 491,580 515,705 0.03
ITV PLC, 2.000%, 01/12/23 EUR 600,000 601,951 604,590 0.03
Leeds Building Society, 2.625%, 01/04/21 EUR 500,000 498,297 530,225 0.03
Leeds Building Society, 1.375%, 05/05/22 EUR 700,000 676,213 697,298 0.03
Lloyds Bank PLC, 1.875%, 10/10/18 EUR 600,000 605,699 620,718 0.03
Lloyds Bank PLC, 5.375%, 03/09/19 EUR 850,000 880,428 973,106 0.05
Lloyds Bank PLC, 6.500%, 24/03/20 EUR 1,900,000 2,065,249 2,232,576 0.11
Lloyds Bank PLC, 0.625%, 20/04/20 EUR 600,000 599,589 610,194 0.03
Lloyds Bank PLC, 1.000%, 19/11/21 EUR 800,000 802,131 826,176 0.04
Lloyds Bank PLC, 1.375%, 08/09/22 EUR 1,300,000 1,329,408 1,358,591 0.07
Lloyds Bank PLC, 1.250%, 13/01/25 EUR 1,200,000 1,212,405 1,239,288 0.06
Lloyds Banking Group PLC, 0.750%, 09/11/21 EUR 1,637,000 1,602,289 1,629,650 0.08
Lloyds Banking Group PLC, 1.000%, 09/11/23 EUR 2,326,000 3,005,493 2,282,085 0.11
Mondi Finance PLC, 3.375%, 28/09/20 EUR 550,000 575,906 608,850 0.03
Mondi Finance PLC, 1.500%, 15/04/24 EUR 1,000,000 1,015,600 1,021,400 0.05
Motability Operations Group PLC, 3.250%, 30/11/18 EUR 600,000 612,170 636,942 0.03
Motability Operations Group PLC, 1.625%, 09/06/23 EUR 900,000 935,548 956,727 0.05
National Grid Gas Finance PLC, 0.625%, 22/09/24 EUR 800,000 798,375 784,760 0.04
National Grid PLC, 5.000%, 02/07/18 EUR 989,000 1,050,003 1,062,740 0.05
National Grid PLC, 4.375%, 10/03/20 EUR 350,000 359,614 396,480 0.02
Nationwide Building Society, 1.625%, 03/04/19 EUR 1,200,000 1,214,604 1,240,824 0.06
Nationwide Building Society, 0.500%, 29/10/19 EUR 1,800,000 1,802,490 1,816,614 0.09
Nationwide Building Society, 6.750%, 22/07/20 EUR 750,000 789,646 901,598 0.04
Nationwide Building Society, 1.125%, 03/06/22 EUR 1,000,000 997,947 1,026,720 0.05
Nationwide Building Society, 4.125%, 20/03/23 EUR 1,468,000 1,509,736 1,524,753 0.08
Nationwide Building Society, 1.250%, 03/03/25 EUR 1,200,000 1,165,000 1,218,036 0.06
NGG Finance PLC, 4.250%, 18/06/76 EUR 1,100,000 1,104,017 1,173,546 0.06
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Pearson Funding Five PLC, 1.875%, 19/05/21 EUR 500,000 498,096 529,460 0.03
Pearson Funding Five PLC, 1.375%, 06/05/25 EUR 500,000 499,601 502,925 0.02
Rentokil Initial PLC, 3.375%, 24/09/19 EUR 500,000 506,011 545,140 0.03
Rentokil Initial PLC, 3.250%, 07/10/21 EUR 300,000 304,987 337,794 0.02
Rio Tinto Finance PLC, 2.000%, 11/05/20 EUR 600,000 601,187 636,300 0.03
Rio Tinto Finance PLC, 2.875%, 11/12/24 EUR 711,000 742,196 827,768 0.04
Rolls-Royce PLC, 2.125%, 18/06/21 EUR 900,000 917,587 976,365 0.05
Royal Bank of Scotland Group PLC, 1.625%, 25/06/19 EUR 1,100,000 1,104,973 1,124,750 0.06
Royal Bank of Scotland Group PLC, 2.500%, 22/03/23 EUR 2,000,000 1,991,669 2,037,500 0.10
Royal Bank of Scotland PLC, 5.375%, 30/09/19 EUR 2,200,000 2,351,732 2,501,224 0.12
Royal Bank of Scotland PLC, 5.500%, 23/03/20 EUR 800,000 833,153 929,328 0.05
Royal Mail PLC, 2.375%, 29/07/24 EUR 500,000 515,437 539,970 0.03
Santander UK Group Holdings PLC, 1.125%, 08/09/23 EUR 1,200,000 1,190,864 1,192,548 0.06
Santander UK PLC, 1.750%, 15/01/18 EUR 1,300,000 1,302,241 1,322,646 0.07
Santander UK PLC, 2.000%, 14/01/19 EUR 1,000,000 1,012,286 1,038,770 0.05
Santander UK PLC, 0.875%, 13/01/20 EUR 1,800,000 1,802,021 1,832,634 0.09
Santander UK PLC, 2.625%, 16/07/20 EUR 700,000 701,801 755,979 0.04
Santander UK PLC, 0.875%, 25/11/20 EUR 1,000,000 997,884 1,019,190 0.05
Santander UK PLC, 1.125%, 14/01/22 EUR 800,000 818,858 820,672 0.04
Santander UK PLC, 1.125%, 10/03/25 EUR 700,000 699,123 706,405 0.03
Sky PLC, 1.500%, 15/09/21 EUR 1,615,000 1,630,208 1,682,329 0.08
Sky PLC, 1.875%, 24/11/23 EUR 1,200,000 1,221,501 1,259,244 0.06
Sky PLC, 2.250%, 17/11/25 EUR 800,000 816,159 851,608 0.04
Sky PLC, 2.500%, 15/09/26 EUR 1,100,000 1,133,089 1,188,506 0.06
Smiths Group PLC, 1.250%, 28/04/23 EUR 500,000 497,113 500,715 0.02
SSE PLC, 2.000%, 17/06/20 EUR 600,000 614,785 639,540 0.03
SSE PLC, 2.375%, 10/02/22 EUR 700,000 732,047 768,992 0.04
SSE PLC, 1.750%, 08/09/23 EUR 1,000,000 1,005,945 1,063,990 0.05
SSE PLC, 2.375%, perpetual EUR 700,000 689,950 688,814 0.03
Standard Chartered PLC, 1.625%, 20/11/18 EUR 1,300,000 1,312,933 1,337,154 0.07
Standard Chartered PLC, 4.125%, 18/01/19 EUR 850,000 886,552 918,136 0.05
Standard Chartered PLC, 1.625%, 13/06/21 EUR 1,200,000 1,190,082 1,248,504 0.06
Standard Chartered PLC, 3.625%, 23/11/22 EUR 1,000,000 1,024,386 1,067,230 0.05
Standard Chartered PLC, 3.125%, 19/11/24 EUR 1,000,000 990,774 1,029,570 0.05
Standard Chartered PLC, 4.000%, 21/10/25 EUR 1,300,000 1,311,327 1,344,967 0.07
Trinity Acquisition PLC, 2.125%, 26/05/22 EUR 1,000,000 1,011,918 1,023,410 0.05
United Utilities Water Ltd, 4.250%, 24/01/20 EUR 540,000 563,161 607,559 0.03
Vodafone Group PLC, 5.000%, 04/06/18 EUR 914,000 970,104 979,314 0.05
Vodafone Group PLC, 1.000%, 11/09/20 EUR 1,700,000 1,700,469 1,742,245 0.09
Vodafone Group PLC, 0.875%, 17/11/20 EUR 1,300,000 1,307,488 1,328,483 0.07
Vodafone Group PLC, 1.250%, 25/08/21 EUR 2,000,000 2,022,701 2,075,060 0.10
Vodafone Group PLC, 4.650%, 20/01/22 EUR 1,350,000 1,519,184 1,634,998 0.08
Vodafone Group PLC, 5.375%, 06/06/22 EUR 350,000 394,511 439,163 0.02
Vodafone Group PLC, 1.750%, 25/08/23 EUR 1,500,000 1,512,912 1,576,575 0.08
Vodafone Group PLC, 0.500%, 30/01/24 EUR 1,200,000 1,186,279 1,160,484 0.06
Vodafone Group PLC, 1.875%, 11/09/25 EUR 1,000,000 1,004,074 1,053,420 0.05
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Vodafone Group PLC, 2.200%, 25/08/26 EUR 2,100,000 2,127,495 2,218,965 0.11
Vodafone Group PLC, 1.600%, 29/07/31 EUR 1,100,000 1,105,707 1,028,093 0.05
Wellcome Trust Ltd, 1.125%, 21/01/27 EUR 450,000 453,908 461,997 0.02
Wm Morrison Supermarkets PLC, 2.250%, 19/06/20 EUR 600,000 600,697 637,680 0.03
WPP Finance 2013, 0.750%, 18/11/19 EUR 900,000 907,919 918,252 0.05
WPP Finance 2013, 3.000%, 20/11/23 EUR 700,000 743,560 805,567 0.04
Yorkshire Building Society, 2.125%, 18/03/19 EUR 500,000 499,980 520,200 0.03
Yorkshire Building Society, 1.250%, 17/03/22 EUR 900,000 892,031 901,836 0.04
Total United Kingdom 192,745,577 198,646,962 9.85
United States
3M Co, 1.875%, 15/11/21 EUR 500,000 497,057 542,815 0.03
3M Co, 0.375%, 15/02/22 EUR 1,000,000 1,004,834 1,007,650 0.05
3M Co, 0.950%, 15/05/23 EUR 1,100,000 1,106,736 1,138,368 0.06
3M Co, 1.500%, 09/11/26 EUR 700,000 706,335 744,009 0.04
3M Co, 1.750%, 15/05/30 EUR 500,000 491,518 533,460 0.03
3M Co, 1.500%, 02/06/31 EUR 500,000 497,377 513,435 0.03
AbbVie Inc, 0.375%, 18/11/19 EUR 1,500,000 1,506,417 1,510,065 0.07
AbbVie Inc, 1.375%, 17/05/24 EUR 2,000,000 2,014,642 2,027,620 0.10
AbbVie Inc, 2.125%, 17/11/28 EUR 1,000,000 1,012,315 1,020,560 0.05
Air Products & Chemicals Inc, 2.000%, 07/08/20 EUR 400,000 430,854 427,960 0.02
Air Products & Chemicals Inc, 0.375%, 01/06/21 EUR 500,000 499,514 503,835 0.02
Air Products & Chemicals Inc, 1.000%, 12/02/25 EUR 318,000 299,970 321,005 0.02
Albemarle Corp, 1.875%, 08/12/21 EUR 600,000 606,745 629,610 0.03
American Express Credit Corp, 0.625%, 22/11/21 EUR 1,200,000 1,203,564 1,210,968 0.06
American Honda Finance Corp, 1.875%, 04/09/19 EUR 700,000 702,172 736,624 0.04
American Honda Finance Corp, 1.375%, 10/11/22 EUR 800,000 805,703 839,560 0.04
American International Group Inc, 1.500%, 08/06/23 EUR 800,000 798,676 814,760 0.04
Amgen Inc, 4.375%, 05/12/18 EUR 600,000 625,898 650,460 0.03
Amgen Inc, 2.125%, 13/09/19 EUR 700,000 705,120 738,752 0.04
Amgen Inc, 1.250%, 25/02/22 EUR 500,000 499,876 516,850 0.03
Amgen Inc, 1.250%, 25/02/22 EUR 1,100,000 1,119,391 1,137,070 0.06
Amgen Inc, 2.000%, 25/02/26 EUR 1,000,000 1,028,915 1,066,030 0.05
Anheuser-Busch North American Holding Corp, 1.875%,
20/01/20 EUR 1,000,000 997,109 1,054,190 0.05
Apple Inc, 1.000%, 10/11/22 EUR 1,235,000 1,235,652 1,282,226 0.06
Apple Inc, 1.000%, 10/11/22 EUR 500,000 515,799 510,120 0.03
Apple Inc, 1.375%, 17/01/24 EUR 1,000,000 996,654 1,055,270 0.05
Apple Inc, 1.625%, 10/11/26 EUR 1,200,000 1,206,141 1,280,064 0.06
Apple Inc, 2.000%, 17/09/27 EUR 1,321,000 1,400,312 1,431,990 0.07
Archer-Daniels-Midland Co, 1.750%, 23/06/23 EUR 500,000 503,669 535,395 0.03
AT&T Inc, 1.875%, 04/12/20 EUR 1,000,000 996,580 1,060,150 0.05
AT&T Inc, 2.650%, 17/12/21 EUR 935,000 939,667 1,029,603 0.05
AT&T Inc, 1.450%, 01/06/22 EUR 2,100,000 2,132,635 2,180,073 0.11
AT&T Inc, 2.500%, 15/03/23 EUR 1,600,000 1,636,982 1,743,328 0.09
AT&T Inc, 2.750%, 19/05/23 EUR 1,000,000 1,113,839 1,100,580 0.05
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AT&T Inc, 1.300%, 05/09/23 EUR 1,800,000 1,794,020 1,829,736 0.09
AT&T Inc, 2.400%, 15/03/24 EUR 1,900,000 1,987,109 2,057,130 0.10
AT&T Inc, 3.500%, 17/12/25 EUR 850,000 856,186 996,412 0.05
AT&T Inc, 2.600%, 17/12/29 EUR 700,000 734,728 734,993 0.04
AT&T Inc, 3.550%, 17/12/32 EUR 1,300,000 1,321,570 1,467,895 0.07
AT&T Inc, 3.375%, 15/03/34 EUR 700,000 787,653 769,482 0.04
AT&T Inc, 2.450%, 15/03/35 EUR 1,472,000 1,482,344 1,431,064 0.07
Bank of America Corp, 4.625%, 14/09/18 EUR 1,300,000 1,337,810 1,398,358 0.07
Bank of America Corp, 1.875%, 10/01/19 EUR 1,000,000 998,508 1,037,260 0.05
Bank of America Corp, 2.500%, 27/07/20 EUR 1,700,000 1,764,160 1,833,620 0.09
Bank of America Corp, 1.375%, 10/09/21 EUR 1,400,000 1,400,926 1,458,954 0.07
Bank of America Corp, 1.625%, 14/09/22 EUR 2,000,000 2,015,778 2,091,980 0.10
Bank of America Corp, 0.750%, 26/07/23 EUR 2,600,000 2,595,125 2,564,068 0.13
Bank of America Corp, 2.375%, 19/06/24 EUR 1,300,000 1,314,320 1,417,559 0.07
Bank of America Corp, 1.375%, 26/03/25 EUR 800,000 780,746 810,208 0.04
Becton Dickinson and Co, 1.000%, 15/12/22 EUR 500,000 498,595 508,055 0.02
Becton Dickinson and Co, 1.900%, 15/12/26 EUR 500,000 498,430 515,650 0.03
Berkshire Hathaway Inc, 0.500%, 13/03/20 EUR 1,100,000 1,101,992 1,114,421 0.06
Berkshire Hathaway Inc, 0.500%, 13/03/20 EUR 1,000,000 1,008,939 1,013,110 0.05
Berkshire Hathaway Inc, 0.750%, 16/03/23 EUR 800,000 798,949 806,288 0.04
Berkshire Hathaway Inc, 1.300%, 15/03/24 EUR 1,200,000 1,209,858 1,233,408 0.07
Berkshire Hathaway Inc, 1.125%, 16/03/27 EUR 1,400,000 1,400,788 1,372,910 0.07
Berkshire Hathaway Inc, 2.150%, 15/03/28 EUR 850,000 856,125 904,638 0.05
Berkshire Hathaway Inc, 1.625%, 16/03/35 EUR 950,000 962,300 884,393 0.04
BlackRock Inc, 1.250%, 06/05/25 EUR 800,000 797,758 806,064 0.04
Blackstone Holdings Finance Co LLC, 2.000%, 19/05/25 EUR 500,000 526,011 527,225 0.03
Blackstone Holdings Finance Co LLC, 1.000%, 05/10/26 EUR 500,000 495,906 472,865 0.02
BMW US Capital LLC, 1.125%, 18/09/21 EUR 1,000,000 993,042 1,040,870 0.05
BMW US Capital LLC, 0.625%, 20/04/22 EUR 900,000 894,433 911,520 0.04
BMW US Capital LLC, 1.000%, 20/04/27 EUR 500,000 494,251 497,435 0.02
BorgWarner Inc, 1.800%, 07/11/22 EUR 500,000 506,760 521,400 0.03
Bristol-Myers Squibb Co, 1.000%, 15/05/25 EUR 900,000 900,742 912,393 0.04
Bristol-Myers Squibb Co, 1.750%, 15/05/35 EUR 500,000 497,928 497,830 0.02
Brown-Forman Corp, 1.200%, 07/07/26 EUR 400,000 419,681 403,872 0.02
Cargill Inc, 1.875%, 04/09/19 EUR 500,000 501,852 525,390 0.03
Cargill Inc, 2.500%, 15/02/23 EUR 500,000 499,730 555,445 0.03
Celanese US Holdings LLC, 1.125%, 26/09/23 EUR 1,500,000 1,503,970 1,500,705 0.07
Citigroup Inc, 1.750%, 29/01/18 EUR 750,000 758,462 764,573 0.04
Citigroup Inc, 4.375%, 02/11/18 EUR 500,000 536,890 540,565 0.03
Citigroup Inc, 5.000%, 02/08/19 EUR 2,727,000 2,873,083 3,078,265 0.15
Citigroup Inc, 7.375%, 04/09/19 EUR 1,900,000 2,143,220 2,272 628 0.11
Citigroup Inc, 1.375%, 27/10/21 EUR 2,000,000 2,029,517 2,085,940 0.10
Citigroup Inc, 0.750%, 26/10/23 EUR 2,500,000 2,480,525 2,452,250 0.12
Citigroup Inc, 2.375%, 22/05/24 EUR 1,100,000 1,097,277 1,194,853 0.06
Citigroup Inc, 1.750%, 28/01/25 EUR 1,400,000 1,440,000 1,451,744 0.07
Citigroup Inc, 2.125%, 10/09/26 EUR 900,000 912,512 952,011 0.05
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Citigroup Inc, 1.500%, 26/10/28 EUR 2,000,000 1,996,987 1,933,000 0.10
Coca-Cola Co, 1.125%, 22/09/22 EUR 200,000 202,078 208,876 0.01
Coca-Cola Co, 1.125%, 22/09/22 EUR 500,000 496,939 522,190 0.03
Coca-Cola Co, 0.750%, 09/03/23 EUR 2,000,000 1,996,697 2,040,480 0.10
Coca-Cola Co, 1.875%, 22/09/26 EUR 1,100,000 1,104,928 1,201,189 0.06
Coca-Cola Co, 1.125%, 09/03/27 EUR 1,600,000 1,581,408 1,617,104 0.08
Coca-Cola Co, 1.625%, 09/03/35 EUR 1,600,000 1,565,047 1,601,616 0.08
Coca-Cola Co, 1.100%, 02/09/36 EUR 1,200,000 1,152,022 1,085,928 0.05
Coca-Cola European Partners US LLC, 2.000%, 05/12/19 EUR 300,000 301,241 315,711 0.02
Coca-Cola European Partners US LLC, 2.625%, 06/11/23 EUR 400,000 399,402 446,324 0.02
Coca-Cola European Partners US LLC, 2.375%, 07/05/25 EUR 300,000 296,842 330,693 0.02
Coca-Cola European Partners US LLC, 1.875%, 18/03/30 EUR 500,000 498,406 500,360 0.02
Continental Rubber of America Corp, 0.500%, 19/02/19 EUR 800,000 798,631 808,040 0.04
Digital Euro Finco LLC, 2.625%, 15/04/24 EUR 700,000 706,426 719,033 0.04
Discovery Communications LLC, 2.375%, 07/03/22 EUR 500,000 527,868 528,705 0.03
Discovery Communications LLC, 1.900%, 19/03/27 EUR 300,000 299,456 289,974 0.01
Dover Corp, 2.125%, 01/12/20 EUR 300,000 310,872 319,302 0.02
Dover Corp, 1.250%, 09/11/26 EUR 1,100,000 1,083,561 1,082,015 0.05
Eastman Chemical Co, 1.500%, 26/05/23 EUR 1,000,000 1,027,089 1,030,540 0.05
Eastman Chemical Co, 1.875%, 23/11/26 EUR 600,000 602,065 607,914 0.03
Ecolab Inc, 1.000%, 15/01/24 EUR 1,000,000 991,985 1,003,900 0.05
Ecolab Inc, 2.625%, 08/07/25 EUR 500,000 527,855 555,255 0.03
Eli Lilly & Co, 1.000%, 02/06/22 EUR 800,000 806,768 826,416 0.05
Eli Lilly & Co, 1.625%, 02/06/26 EUR 700,000 697,250 740,222 0.04
Eli Lilly & Co, 2.125%, 03/06/30 EUR 900,000 905,546 962,235 0.05
Expedia Inc, 2.500%, 03/06/22 EUR 1,000,000 1,018,398 1,044,430 0.05
FedEx Corp, 0.500%, 09/04/20 EUR 1,000,000 998,519 1,010,310 0.05
FedEx Corp, 1.000%, 11/01/23 EUR 200,000 203,130 202,642 0.01
FedEx Corp, 1.000%, 11/01/23 EUR 300,000 299,205 303,963 0.01
FedEx Corp, 1.625%, 11/01/27 EUR 1,500,000 1,521,645 1,522,440 0.08
Flowserve Corp, 1.250%, 17/03/22 EUR 500,000 501,611 499,135 0.02
Fluor Corp, 1.750%, 21/03/23 EUR 500,000 510,574 522,300 0.03
General Electric Co, 1.250%, 26/05/23 EUR 1,900,000 1,938,249 1,989,129 0.10
General Electric Co, 1.875%, 28/05/27 EUR 1,600,000 1,633,761 1,732,832 0.09
General Electric Co, 4.125%, 19/09/35 EUR 600,000 562,211 828,606 0.04
General Mills Inc, 2.100%, 16/11/20 EUR 400,000 401,292 428,516 0.02
General Mills Inc, 1.000%, 27/04/23 EUR 300,000 310,879 304,866 0.01
General Mills Inc, 1.000%, 27/04/23 EUR 300,000 299,420 304,866 0.01
General Mills Inc, 1.500%, 27/04/27 EUR 600,000 599,608 610,584 0.03
General Motors Financial Co Inc, 0.955%, 07/09/23 EUR 1,000,000 991,212 970,000 0.05
Goldman Sachs Group Inc, 6.375%, 02/05/18 EUR 1,261,000 1,300,782 1,367,504 0.07
Goldman Sachs Group Inc, 0.750%, 10/05/19 EUR 2,000,000 2,008,014 2,032,200 0.10
Goldman Sachs Group Inc, 5.125%, 23/10/19 EUR 1,000,000 1,036,887 1,140,240 0.06
Goldman Sachs Group Inc, 2.625%, 19/08/20 EUR 1,400,000 1,412,706 1,513,806 0.07
Goldman Sachs Group Inc, 4.750%, 12/10/21 EUR 987,000 1,075,848 1,158,965 0.06
Goldman Sachs Group Inc, 2.500%, 18/10/21 EUR 950,000 971,247 1,034,683 0.05
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Goldman Sachs Group Inc, 1.375%, 26/07/22 EUR 1,400,000 1,408,876 1,444,828 0.07
Goldman Sachs Group Inc, 3.250%, 01/02/23 EUR 1,090,000 1,089,672 1,232,398 0.06
Goldman Sachs Group Inc, 2.000%, 27/07/23 EUR 1,800,000 1,858,513 1,901,628 0.09
Goldman Sachs Group Inc, 2.125%, 30/09/24 EUR 1,100,000 1,108,130 1,163,316 0.06
Goldman Sachs Group Inc, 1.250%, 01/05/25 EUR 1,900,000 1,886,223 1,870,094 0.09
Goldman Sachs Group Inc, 2.875%, 03/06/26 EUR 700,000 697,604 775,677 0.04
Goldman Sachs Group Inc, 1.625%, 27/07/26 EUR 2,655,000 2,669,662 2,630,733 0.13
Goldman Sachs Group Inc, 3.000%, 12/02/31 EUR 1,500,000 1,577,056 1,626,945 0.08
Honeywell International Inc, 0.650%, 21/02/20 EUR 1,500,000 1,504,336 1,523,805 0.07
Honeywell International Inc, 1.300%, 22/02/23 EUR 1,500,000 1,523,769 1,559,775 0.08
Honeywell International Inc, 2.250%, 22/02/28 EUR 700,000 702,093 771,883 0.04
Illinois Tool Works Inc, 1.750%, 20/05/22 EUR 500,000 497,176 535,580 0.03
Ilinois Tool Works Inc, 1.250%, 22/05/23 EUR 500,000 496,963 519,610 0.03
Ilinois Tool Works Inc, 2.125%, 22/05/30 EUR 750,000 782,603 802,035 0.04
Illinois Tool Works Inc, 3.000%, 19/05/34 EUR 500,000 491,697 583,875 0.03
International Business Machines Corp, 1.375%, 19/11/19 EUR 1,000,000 1,038,294 1,042,220 0.05
International Business Machines Corp, 1.375%, 19/11/19 EUR 200,000 199,338 208,444 0.01
International Business Machines Corp, 1.875%, 06/11/20 EUR 850,000 895,313 910,112 0.04
International Business Machines Corp, 1.875%, 06/11/20 EUR 850,000 849,148 910,112 0.04
International Business Machines Corp, 0.500%, 07/09/21 EUR 1,500,000 1,498,066 1,523,775 0.08
International Business Machines Corp, 1.250%, 26/05/23 EUR 1,000,000 998,329 1,047,730 0.05
International Business Machines Corp, 1.125%, 06/09/24 EUR 1,000,000 994,571 1,033,150 0.05
International Business Machines Corp, 2.875%, 07/11/25 EUR 950,000 956,023 1,120,696 0.06
International Business Machines Corp, 1.750%, 07/03/28 EUR 500,000 494,681 538,425 0.03
International Flavors & Fragrances Inc, 1.750%, 14/03/24 EUR 500,000 531,425 524,060 0.03
Jefferies Group LLC, 2.375%, 20/05/20 EUR 355,000 354,492 368,408 0.02
Johnson & Johnson, 4.750%, 06/11/19 EUR 950,000 1,020,293 1,085,423 0.05
Johnson & Johnson, 0.250%, 20/01/22 EUR 1,500,000 1,500,254 1,502,685 0.07
Johnson & Johnson, 0.650%, 20/05/24 EUR 800,000 805,972 803,512 0.04
Johnson & Johnson, 1.150%, 20/11/28 EUR 1,100,000 1,099,458 1,111,594 0.05
Johnson & Johnson, 1.650%, 20/05/35 EUR 1,000,000 1,039,987 1,031,340 0.05
Johnson & Johnson, 1.650%, 20/05/35 EUR 700,000 696,391 721,938 0.04
JPMorgan Chase & Co, 1.875%, 21/11/19 EUR 1,400,000 1,426,873 1,476,510 0.07
JPMorgan Chase & Co, 3.875%, 23/09/20 EUR 1,800,000 1,916,378 2,048,004 0.10
JPMorgan Chase & Co, 2.625%, 23/04/21 EUR 1,500,000 1,533,809 1,649,445 0.08
JPMorgan Chase & Co, 1.375%, 16/09/21 EUR 1,700,000 1,714,110 1,783,572 0.09
JPMorgan Chase & Co, 2.750%, 24/08/22 EUR 1,444,000 1,455,389 1,612,342 0.08
JPMorgan Chase & Co, 1.500%, 26/10/22 EUR 1,500,000 1,500,467 1,571,535 0.08
JPMorgan Chase & Co, 2.750%, 01/02/23 EUR 1,200,000 1,243,049 1,343,184 0.07
JPMorgan Chase & Co, 0.625%, 25/01/24 EUR 2,800,000 2,790,204 2,735,852 0.14
JPMorgan Chase & Co, 1.500%, 27/01/25 EUR 1,700,000 1,697,045 1,751,833 0.09
JPMorgan Chase & Co, 3.000%, 19/02/26 EUR 1,500,000 1,596,720 1,731,585 0.09
JPMorgan Chase & Co, 1.500%, 29/10/26 EUR 2,700,000 2,733,100 2,748,114 0.14
JPMorgan Chase & Co, 2.875%, 24/05/28 EUR 1,200,000 1,266,927 1,390,176 0.07
Kellogg Co, 1.750%, 24/05/21 EUR 500,000 504,225 531,525 0.03
Kellogg Co, 1.000%, 17/05/24 EUR 900,000 907,140 895,896 0.04
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Kellogg Co, 1.250%, 10/03/25 EUR 500,000 488,561 500,455 0.02
Kinder Morgan Inc, 1.500%, 16/03/22 EUR 1,000,000 1,001,818 1,012,720 0.05
Kinder Morgan Inc, 2.250%, 16/03/27 EUR 500,000 505,472 493,985 0.02
Kraft Heinz Foods Co, 2.000%, 30/06/23 EUR 800,000 802,898 840,440 0.04
Kraft Heinz Foods Co, 1.500%, 24/05/24 EUR 500,000 497,929 504,620 0.02
Kraft Heinz Foods Co, 2.250%, 25/05/28 EUR 1,500,000 1,513,603 1,528,830 0.08
Liberty Mutual Group Inc, 2.750%, 04/05/26 EUR 900,000 923,499 929,628 0.05
ManpowerGroup Inc, 4.500%, 22/06/18 EUR 200,000 204,694 212,484 0.01
ManpowerGroup Inc, 1.875%, 11/09/22 EUR 500,000 501,752 522,255 0.03
Mastercard Inc, 1.100%, 01/12/22 EUR 1,000,000 1,014,299 1,031,130 0.05
Mastercard Inc, 2.100%, 01/12/27 EUR 1,000,000 1,037,018 1,095,820 0.05
McDonald's Corp, 0.500%, 15/01/21 EUR 800,000 800,707 807,416 0.04
McDonald's Corp, 4.000%, 17/02/21 EUR 400,000 424,007 461,292 0.02
McDonald's Corp, 1.125%, 26/05/22 EUR 1,000,000 991,980 1,030,580 0.05
McDonald's Corp, 2.000%, 01/06/23 EUR 400,000 412,703 432,088 0.02
McDonald's Corp, 1.000%, 15/11/23 EUR 1,500,000 1,497,184 1,518,345 0.08
McDonald's Corp, 2.375%, 27/11/24 EUR 400,000 398,022 445,068 0.02
McDonald's Corp, 2.875%, 17/12/25 EUR 300,000 208,323 346,464 0.02
McDonald's Corp, 1.875%, 26/05/27 EUR 500,000 499,675 531,115 0.03
McDonald's Corp, 1.750%, 03/05/28 EUR 1,300,000 1,321,277 1,344,746 0.07
McDonald's Corp, 2.625%, 11/06/29 EUR 300,000 297,694 339,705 0.02
Merck & Co Inc, 1.125%, 15/10/21 EUR 1,500,000 1,536,021 1,565,670 0.08
Merck & Co Inc, 0.500%, 02/11/24 EUR 600,000 598,255 592,992 0.03
Merck & Co Inc, 1.875%, 15/10/26 EUR 1,100,000 1,152,947 1,193,016 0.06
Merck & Co Inc, 2.500%, 15/10/34 EUR 500,000 494,838 573,590 0.03
Merck & Co Inc, 1.375%, 02/11/36 EUR 600,000 587,828 575,628 0.03
Metropolitan Life Global Funding I, 2.375%, 30/09/19 EUR 450,000 451,888 478,886 0.02
Metropolitan Life Global Funding I, 1.250%, 17/09/21 EUR 800,000 814,413 834,608 0.04
Metropolitan Life Global Funding I, 0.875%, 20/01/22 EUR 1,300,000 1,299,841 1,325,961 0.07
Metropolitan Life Global Funding I, 2.375%, 11/01/23 EUR 700,000 690,486 771,400 0.04
Microsoft Corp, 2.125%, 06/12/21 EUR 2,200,000 2,279,976 2,411,838 0.12
Microsoft Corp, 3.125%, 06/12/28 EUR 2,100,000 2,270,987 2,581,383 0.13
Microsoft Corp, 2.625%, 02/05/33 EUR 400,000 395,788 467,600 0.02
Mohawk Industries Inc, 2.000%, 14/01/22 EUR 500,000 501,581 528,165 0.03
Molson Coors Brewing Co, 1.250%, 15/07/24 EUR 1,000,000 1,013,920 999,120 0.05
Mondelez International Inc, 2.375%, 26/01/21 EUR 1,600,000 1,639,079 1,729,760 0.09
Mondelez International Inc, 1.000%, 07/03/22 EUR 600,000 590,071 610,128 0.03
Mondelez International Inc, 1.625%, 20/01/23 EUR 1,000,000 1,001,367 1,039,200 0.05
Mondelez International Inc, 1.625%, 08/03/27 EUR 774,000 767,558 769,797 0.04
Mondelez International Inc, 2.375%, 06/03/35 EUR 774,000 776,365 744,170 0.04
Moody's Corp, 1.750%, 09/03/27 EUR 500,000 508,288 508,905 0.02
Morgan Stanley, 2.250%, 12/03/18 EUR 1,450,000 1,460,048 1,488,889 0.07
Morgan Stanley, 6.500%, 28/12/18 EUR 800,000 825,753 901,896 0.04
Morgan Stanley, 5.000%, 02/05/19 EUR 500,000 524,915 557,730 0.03
Morgan Stanley, 5.375%, 10/08/20 EUR 1,800,000 1,956,042 2,129,364 0.11
Morgan Stanley, 2.375%, 31/03/21 EUR 1,400,000 1,399,596 1,515,234 0.07
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Morgan Stanley, 1.000%, 02/12/22 EUR 1,500,000 1,502,603 1,514,595 0.07
Morgan Stanley, 1.875%, 30/03/23 EUR 1,700,000 1,727,993 1,804,108 0.09
Morgan Stanley, 1.750%, 11/03/24 EUR 2,000,000 2,007,500 2,084,960 0.10
Morgan Stanley, 1.750%, 30/01/25 EUR 1,700,000 1,712,956 1,756,933 0.09
Morgan Stanley, 1.375%, 27/10/26 EUR 2,000,000 1,972,500 1,949,180 0.10
Nasdaq Inc, 3.875%, 07/06/21 EUR 550,000 559,560 626,357 0.03
Nasdaq Inc, 1.750%, 19/05/23 EUR 700,000 696,223 720,069 0.04
National Grid North America Inc, 1.750%, 20/02/18 EUR 900,000 902,183 918,333 0.05
National Grid North America Inc, 0.750%, 11/02/22 EUR 1,400,000 1,403,937 1,419,628 0.07
Oracle Corp, 2.250%, 10/01/21 EUR 1,500,000 1,547,562 1,627,560 0.08
Oracle Corp, 3.125%, 10/07/25 EUR 500,000 537,128 593,295 0.03
PepsiCo Inc, 1.750%, 28/04/21 EUR 600,000 613,943 640,776 0.03
PepsiCo Inc, 2.625%, 28/04/26 EUR 500,000 506,305 580,960 0.03
PepsiCo Inc, 0.875%, 18/07/28 EUR 1,300,000 1,310,105 1,262,183 0.06
PerkinElmer Inc, 1.875%, 19/07/26 EUR 600,000 626,149 605,382 0.03
Pfizer Inc, 5.750%, 03/06/21 EUR 2,150,000 2,509,552 2,686,790 0.13
Philip Morris International Inc, 2.125%, 30/05/19 EUR 700,000 716,583 736,603 0.04
Philip Morris International Inc, 1.750%, 19/03/20 EUR 1,400,000 1,423,084 1,474,270 0.07
Philip Morris International Inc, 1.875%, 03/03/21 EUR 800,000 815,170 855,240 0.04
Philip Morris International Inc, 2.875%, 30/05/24 EUR 700,000 737,036 807,429 0.04
Philip Morris International Inc, 2.750%, 19/03/25 EUR 700,000 608,828 804,720 0.04
Philip Morris International Inc, 2.875%, 03/03/26 EUR 1,400,000 1,527,410 1,623,426 0.08
Philip Morris International Inc, 2.875%, 14/05/29 EUR 500,000 497,182 576,135 0.03
Philip Morris International Inc, 3.125%, 03/06/33 EUR 450,000 499,064 531,113 0.03
Philip Morris International Inc, 2.000%, 09/05/36 EUR 1,000,000 1,023,160 1,001,640 0.05
PPG Industries Inc, zero coupon, 03/11/19 EUR 500,000 498,062 500,670 0.02
PPG Industries Inc, 0.875%, 13/03/22 EUR 600,000 601,304 612,744 0.03
PPG Industries Inc, 0.875%, 03/11/25 EUR 800,000 779,935 785,040 0.04
PPG Industries Inc, 1.400%, 13/03/27 EUR 600,000 600,769 604,272 0.03
Praxair Inc, 1.500%, 11/03/20 EUR 400,000 398,924 418,496 0.02
Praxair Inc, 1.200%, 12/02/24 EUR 800,000 828,043 826,136 0.04
Praxair Inc, 1.625%, 01/12/25 EUR 600,000 595,789 633,132 0.03
Priceline Group Inc, 2.150%, 25/11/22 EUR 1,400,000 1,447,818 1,483,720 0.07
Priceline Group Inc, 2.375%, 23/09/24 EUR 1,000,000 1,008,528 1,050,140 0.05
Priceline Group Inc, 1.800%, 03/03/27 EUR 1,000,000 959,882 966,050 0.05
Procter & Gamble Co, 4.125%, 07/12/20 EUR 850,000 951,060 989,162 0.05
Procter & Gamble Co, 2.000%, 05/11/21 EUR 1,300,000 1,367,387 1,417,715 0.07
Procter & Gamble Co, 2.000%, 16/08/22 EUR 900,000 899,477 985,788 0.05
Procter & Gamble Co, 1.125%, 02/11/23 EUR 1,400,000 1,410,794 1,460,858 0.07
Procter & Gamble Co, 4.875%, 11/05/27 EUR 1,150,000 1,369,837 1,582,538 0.08
Prologis LP, 1.375%, 07/10/20 EUR 500,000 499,479 517,820 0.03
Prologis LP, 1.375%, 13/05/21 EUR 700,000 695,483 725,865 0.04
Prologis LP, 3.000%, 18/01/22 EUR 600,000 601,179 667,428 0.03
Prologis LP, 3.375%, 20/02/24 EUR 1,300,000 1,412,219 1,500,005 0.07
Prologis LP, 3.000%, 02/06/26 EUR 800,000 809,969 913,264 0.05
RELX Capital Inc, 1.300%, 12/05/25 EUR 500,000 494,204 509,950 0.03
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Roche Holdings Inc, 6.500%, 04/03/21 EUR 1,600,000 1,915,759 2,038,704 0.10
SES GLOBAL Americas Holdings GP, 1.875%, 24/10/18 EUR 700,000 713,315 723,863 0.04
Simon Property Group LP, 2.375%, 02/10/20 EUR 700,000 703,074 753,809 0.04
Southern Power Co, 1.000%, 20/06/22 EUR 700,000 708,090 704,137 0.03
Southern Power Co, 1.850%, 20/06/26 EUR 500,000 510,693 506,525 0.02
Sysco Corp, 1.250%, 23/06/23 EUR 1,000,000 1,026,545 1,013,270 0.05
Thermo Fisher Scientific Inc, 1.500%, 01/12/20 EUR 478,000 480,062 498,516 0.02
Thermo Fisher Scientific Inc, 2.150%, 21/07/22 EUR 600,000 622,105 643,476 0.03
Thermo Fisher Scientific Inc, 0.750%, 12/09/24 EUR 1,100,000 1,099,500 1,065,559 0.05
Thermo Fisher Scientific Inc, 2.000%, 15/04/25 EUR 600,000 598,469 630,660 0.03
Thermo Fisher Scientific Inc, 1.375%, 12/09/28 EUR 900,000 889,969 855,117 0.04
Time Warner Inc, 1.950%, 15/09/23 EUR 800,000 836,749 850,960 0.04
Toyota Motor Credit Corp, 1.800%, 23/07/20 EUR 1,400,000 1,429,099 1,487,752 0.07
Toyota Motor Credit Corp, 1.000%, 09/03/21 EUR 700,000 699,526 725,193 0.04
Toyota Motor Credit Corp, 1.000%, 10/09/21 EUR 1,300,000 1,310,462 1,347,684 0.07
Toyota Motor Credit Corp, 0.750%, 21/07/22 EUR 1,550,000 1,558,661 1,582,689 0.08
Toyota Motor Credit Corp, 2.375%, 01/02/23 EUR 600,000 601,730 668,844 0.03
United Parcel Service Inc, 1.625%, 15/11/25 EUR 791,000 797,273 845,199 0.04
United Parcel Service Inc, 1.000%, 15/11/28 EUR 600,000 604,688 590,466 0.03
United Technologies Corp, 1.125%, 15/12/21 EUR 1,500,000 1,511,915 1,554,180 0.08
United Technologies Corp, 1.250%, 22/05/23 EUR 850,000 860,780 881,535 0.04
United Technologies Corp, 1.875%, 22/02/26 EUR 500,000 500,137 534,730 0.03
Verizon Communications Inc, 2.375%, 17/02/22 EUR 1,700,000 1,753,518 1,857,505 0.09
Verizon Communications Inc, 0.500%, 02/06/22 EUR 1,600,000 1,593,964 1,598,816 0.08
Verizon Communications Inc, 1.625%, 01/03/24 EUR 1,700,000 1,735,474 1,774,732 0.09
Verizon Communications Inc, 0.875%, 02/04/25 EUR 1,500,000 1,491,158 1,475,490 0.07
Verizon Communications Inc, 3.250%, 17/02/26 EUR 800,000 809,704 937,744 0.05
Verizon Communications Inc, 3.250%, 17/02/26 EUR 500,000 557,893 586,090 0.03
Verizon Communications Inc, 1.375%, 02/11/28 EUR 1,400,000 1,389,195 1,359,246 0.07
Verizon Communications Inc, 2.625%, 01/12/31 EUR 1,200,000 1,250,043 1,284,552 0.06
VF Corp, 0.625%, 20/09/23 EUR 1,400,000 1,411,978 1,392,328 0.07
Wachovia Corp, 4.375%, 27/11/18 EUR 400,000 408,423 432,528 0.02
Walgreens Boots Alliance Inc, 2.125%, 20/11/26 EUR 700,000 698,668 718,571 0.04
Wal-Mart Stores Inc, 1.900%, 08/04/22 EUR 1,200,000 1,240,128 1,299,576 0.06
Wal-Mart Stores Inc, 2.550%, 08/04/26 EUR 1,100,000 1,189,748 1,264,659 0.06
Wal-Mart Stores Inc, 4.875%, 21/09/29 EUR 880,000 1,011,026 1,240,105 0.06
Wells Fargo & Co, 2.250%, 03/09/20 EUR 1,500,000 1,541,053 1,609,410 0.08
Wells Fargo & Co, 1.125%, 29/10/21 EUR 1,500,000 1,517,916 1,550,205 0.08
Wells Fargo & Co, 2.625%, 16/08/22 EUR 1,450,000 1,473,561 1,607,049 0.08
Wells Fargo & Co, 1.500%, 12/09/22 EUR 2,000,000 2,031,620 2,089,920 0.10
Wells Fargo & Co, 2.250%, 02/05/23 EUR 1,200,000 1,189,926 1,308,564 0.06
Wells Fargo & Co, 2.125%, 04/06/24 EUR 1,500,000 1,530,654 1,614,435 0.08
Wells Fargo & Co, 1.625%, 02/06/25 EUR 1,500,000 1,516,153 1,550,850 0.08
Wells Fargo & Co, 2.000%, 27/04/26 EUR 1,980,000 2,018,586 2,096,622 0.10
Wells Fargo & Co, 1.375%, 26/10/26 EUR 2,500,000 2,509,223 2,492,150 0.12
Wells Fargo & Co, 1.000%, 02/02/27 EUR 2,700,000 2,667,386 2,583,765 0.13
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Whirlpool Corp, 0.625%, 12/03/20 EUR 500,000 498,641 504,220 0.02
WP Carey Inc, 2.000%, 20/01/23 EUR 500,000 506,800 508,135 0.02
Xylem Inc, 2.250%, 11/03/23 EUR 500,000 522,323 530,370 0.03
Zimmer Biomet Holdings Inc, 1.414%, 13/12/22 EUR 500,000 506,716 508,075 0.02
Zimmer Biomet Holdings Inc, 2.425%, 13/12/26 EUR 500,000 508,908 511,845 0.03
Total United States 325,008,299 _ 336,582,327 16.69
Total Corporate Bonds 1,907,845,992 1,975,999,386 97.98
Total Transferable securities admitted to an official stock
exchange listing or dealt in on another regulated market 1,907,845,992 1,975,999,386 97.98
TOTAL INVESTMENTS 1,907,845,992 1,975,999,386 97.98
Other Net Assets/(Liabilities) 40,697,668 2.02
TOTAL NET ASSETS 2.016,697,054 100.00
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United Kingdom
Canary Wharf Finance IT PLC, 6.455%, 22/04/30 GBP 12,815 24,000 23,441 0.00
Equity Release Funding No 3 PLC, 5.060%, 26/04/33 GBP 50,000 82,425 75,551 0.01
Total United Kingdom 106,425 98,992 0.01
United States
CarMax Auto Owner Trust 2016-4, 1.400%, 15/08/21 USD 128,000 127,253 126,954 0.01
Chase Issuance Trust, 1.270%, 15/07/21 USD 500,000 492,584 493,021 0.03
Chase Issuance Trust, 1.580%, 16/08/21 USD 300,000 296,089 297,995 0.02
Citibank Credit Card Issuance Trust, 2.880%, 23/01/23 USD 200,000 202,185 205,048 0.01
Citibank Credit Card Issuance Trust, 2.680%, 07/06/23 USD 300,000 306,089 304,859 0.02
COMM 2014-UBS6 Mortgage Trust, 3.644%, 10/12/47 USD 515,000 535,281 530,002 0.03
Discover Card Execution Note Trust, 2.120%, 15/12/21 USD 350,000 352,400 352,181 0.02
Federal Home Loan Mortgage Corp, 5.000%, 01/01/18 USD 21,364 21,722 21,888 0.00
Federal Home Loan Mortgage Corp, 4.500%, 01/04/18 USD 128,509 130,449 130,769 0.01
Federal Home Loan Mortgage Corp, 4.000%, 01/05/18 USD 117,293 119,052 118,754 0.01
Federal Home Loan Mortgage Corp, 4.500%, 01/05/18 USD 1,836 1,867 1,869 0.00
Federal Home Loan Mortgage Corp, 4.000%, 01/06/20 USD 693 718 711 0.00
Federal Home Loan Mortgage Corp, 4.000%, 01/08/20 USD 19,394 20,118 19,904 0.00
Federal Home Loan Mortgage Corp, 4.500%, 01/09/20 USD 2,438 2,509 2,545 0.00
Federal Home Loan Mortgage Corp, 4.500%, 01/06/21 USD 2,784 2,872 2,018 0.00
Federal Home Loan Mortgage Corp, 4.000%, 01/10/21 USD 7,757 8,000 7,062 0.00
Federal Home Loan Mortgage Corp, 4.500%, 01/04/22 USD 24,113 25,325 25,536 0.00
Federal Home Loan Mortgage Corp, 4.500%, 01/06/22 USD 2,975 3,125 3,085 0.00
Federal Home Loan Mortgage Corp, 4.500%, 01/08/22 USD 426 444 437 0.00
Federal Home Loan Mortgage Corp, 4.000%, 01/05/23 USD 29,457 30,936 30,751 0.00
Federal Home Loan Mortgage Corp, 5.000%, 01/05/23 USD 23,545 24,717 25,289 0.00
Federal Home Loan Mortgage Corp, 4.500%, 01/03/24 USD 31,540 33,356 33,548 0.00
Federal Home Loan Mortgage Corp, 4.000%, 01/06/24 USD 29,678 31,129 31,121 0.00
Federal Home Loan Mortgage Corp, 4.000%, 01/08/24 USD 5,378 5,578 5,640 0.00
Federal Home Loan Mortgage Corp, 4.500%, 01/09/24 USD 5,255 5,472 5,590 0.00
Federal Home Loan Mortgage Corp, 4.000%, 01/07/25 USD 492,600 509,636 518,104 0.03
Federal Home Loan Mortgage Corp, 4.000%, 01/09/25 USD 128,110 134,818 134,743 0.01
Federal Home Loan Mortgage Corp, 4.000%, 01/04/26 USD 93,417 96,725 98,493 0.01
Federal Home Loan Mortgage Corp, 4.000%, 01/04/26 USD 103,288 106,945 108,900 0.01
Federal Home Loan Mortgage Corp, 4.000%, 01/04/26 USD 191,868 201,107 202,293 0.01
Federal Home Loan Mortgage Corp, 4.500%, 01/05/26 USD 593,004 618,827 625,808 0.04
Federal Home Loan Mortgage Corp, 4.500%, 01/08/26 USD 227,113 235,767 236,729 0.01
Federal Home Loan Mortgage Corp, 3.000%, 01/09/26 USD 83,257 85,040 85,660 0.01
Federal Home Loan Mortgage Corp, 3.000%, 01/01/27 USD 164,665 168,217 169,417 0.01
Federal Home Loan Mortgage Corp, 3.000%, 01/03/27 USD 77,044 78,712 79,285 0.01
Federal Home Loan Mortgage Corp, 3.000%, 01/03/27 USD 221,528 227,690 227,971 0.01
Federal Home Loan Mortgage Corp, 3.000%, 01/12/27 USD 1,135,039 1,157,935 1,168,050 0.07
Federal Home Loan Mortgage Corp, 2.500%, 01/08/28 USD 82,819 82,851 83,569 0.01
Federal Home Loan Mortgage Corp, 2.500%, 01/08/28 USD 1,337,181 1,335,410 1,349,284 0.08
Federal Home Loan Mortgage Corp, 2.500%, 01/09/28 USD 689,794 690,254 696,037 0.04
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Federal Home Loan Mortgage Corp, 3.500%, 01/09/28 USD 304,771 317,984 319,217 0.02
Federal Home Loan Mortgage Corp, 3.000%, 01/01/29 USD 116,175 118,825 119,517 0.01
Federal Home Loan Mortgage Corp, 3.000%, 01/01/29 USD 60,935 62,325 62,688 0.00
Federal Home Loan Mortgage Corp, 3.000%, 01/02/29 USD 279,649 287,278 287,643 0.02
Federal Home Loan Mortgage Corp, 6.000%, 01/02/29 USD 63 70 71 0.00
Federal Home Loan Mortgage Corp, 3.000%, 01/03/29 USD 481,400 492,409 495,161 0.03
Federal Home Loan Mortgage Corp, 5.000%, 01/04/29 USD 5,530 6,027 6,015 0.00
Federal Home Loan Mortgage Corp, 3.500%, 01/09/29 USD 354,087 374,473 370,502 0.02
Federal Home Loan Mortgage Corp, 2.500%, 01/10/29 USD 341,856 346,206 344,206 0.02
Federal Home Loan Mortgage Corp, 3.500%, 01/12/29 USD 142,058 150,373 148,644 0.01
Federal Home Loan Mortgage Corp, 3.500%, 01/02/30 USD 691,334 729,189 725,377 0.04
Federal Home Loan Mortgage Corp, 2.500%, 01/01/31 USD 803,052 822,053 805,117 0.05
Federal Home Loan Mortgage Corp, 6.500%, 01/01/32 USD 1,911 2,136 2,197 0.00
Federal Home Loan Mortgage Corp, 5.500%, 01/02/32 USD 24,264 26,781 27,039 0.00
Federal Home Loan Mortgage Corp, 6.500%, 01/03/32 USD 23,224 25,786 26,689 0.00
Federal Home Loan Mortgage Corp, 6.500%, 01/08/32 USD 38,814 43,587 44,996 0.00
Federal Home Loan Mortgage Corp, 5.500%, 01/06/33 USD 104,145 114,831 116,044 0.01
Federal Home Loan Mortgage Corp, 5.500%, 01/07/33 USD 39,997 43,794 44,567 0.00
Federal Home Loan Mortgage Corp, 5.000%, 01/08/33 USD 12,172 13,285 13,303 0.00
Federal Home Loan Mortgage Corp, 5.500%, 01/08/33 USD 44,810 49,067 49,930 0.00
Federal Home Loan Mortgage Corp, 5.500%, 01/09/33 USD 1,965 2,178 2,189 0.00
Federal Home Loan Mortgage Corp, 5.000%, 01/10/33 USD 22,070 24,018 24,122 0.00
Federal Home Loan Mortgage Corp, 5.000%, 01/11/33 USD 91,497 99,576 100,003 0.01
Federal Home Loan Mortgage Corp, 5.500%, 01/11/33 USD 6,508 7,227 7,251 0.00
Federal Home Loan Mortgage Corp, 5.500%, 01/02/34 USD 4,540 5,029 5,057 0.00
Federal Home Loan Mortgage Corp, 5.500%, 01/03/34 USD 11,174 12,302 12,445 0.00
Federal Home Loan Mortgage Corp, 5.000%, 01/05/34 USD 30,133 32,995 32,916 0.00
Federal Home Loan Mortgage Corp, 5.000%, 01/12/34 USD 2,312 2,535 2,525 0.00
Federal Home Loan Mortgage Corp, 5.500%, 01/12/34 USD 20,628 22,878 22,975 0.00
Federal Home Loan Mortgage Corp, 5.500%, 01/02/35 USD 19,619 21,748 21,834 0.00
Federal Home Loan Mortgage Corp, 6.000%, 01/05/35 USD 75,918 84,743 86,171 0.01
Federal Home Loan Mortgage Corp, 5.500%, 01/07/35 USD 78,464 85,680 87,322 0.00
Federal Home Loan Mortgage Corp, 5.000%, 01/09/35 USD 30,064 32,490 32,822 0.00
Federal Home Loan Mortgage Corp, 5.000%, 01/10/35 USD 41,827 45,843 45,663 0.00
Federal Home Loan Mortgage Corp, 6.000%, 01/01/36 USD 14,415 16,158 16,314 0.00
Federal Home Loan Mortgage Corp, 5.500%, 01/02/36 USD 28,612 31,649 31,842 0.00
Federal Home Loan Mortgage Corp, 5.500%, 01/04/36 USD 20,005 22,108 22,243 0.00
Federal Home Loan Mortgage Corp, 4.500%, 01/05/36 USD 32,834 34,822 35,456 0.00
Federal Home Loan Mortgage Corp, 5.500%, 01/08/36 USD 8,765 9,659 9,745 0.00
Federal Home Loan Mortgage Corp, 5.000%, 01/03/37 USD 365,720 399,487 399,204 0.02
Federal Home Loan Mortgage Corp, 5.500%, 01/03/37 USD 28,335 30,831 31,526 0.00
Federal Home Loan Mortgage Corp, 4.500%, 01/04/37 USD 28,030 30,150 30,237 0.00
Federal Home Loan Mortgage Corp, 5.500%, 01/04/37 USD 125,242 137,116 139,348 0.01
Federal Home Loan Mortgage Corp, 5.500%, 01/04/37 USD 16,034 17,570 17,840 0.00
Federal Home Loan Mortgage Corp, 5.000%, 01/06/37 USD 75,155 81,066 82,054 0.01
Federal Home Loan Mortgage Corp, 5.000%, 01/07/37 USD 6,082 6,656 6,640 0.00
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Federal Home Loan Mortgage Corp, 7.000%, 01/08/37 USD 26,414 30,530 30,670 0.00
Federal Home Loan Mortgage Corp, 5.500%, 01/11/37 USD 4,213 4,618 4,687 0.00
Federal Home Loan Mortgage Corp, 6.000%, 01/12/37 USD 69,428 76,662 78,624 0.01
Federal Home Loan Mortgage Corp, 5.000%, 01/02/38 USD 26,443 28,945 28,802 0.00
Federal Home Loan Mortgage Corp, 5.000%, 01/04/38 USD 4,592 5,027 5,001 0.00
Federal Home Loan Mortgage Corp, 4.500%, 01/06/38 USD 116,773 121,625 126,100 0.01
Federal Home Loan Mortgage Corp, 5.500%, 01/07/38 USD 286,085 305,339 317,629 0.02
Federal Home Loan Mortgage Corp, 6.000%, 01/08/38 USD 7,261 8,069 8,238 0.00
Federal Home Loan Mortgage Corp, 4.500%, 01/09/38 USD 6,571 7,047 7,059 0.00
Federal Home Loan Mortgage Corp, 5.500%, 01/11/38 USD 16,105 17,538 17,881 0.00
Federal Home Loan Mortgage Corp, 5.500%, 01/11/38 USD 1,272,029 1,360,192 1,412,285 0.08
Federal Home Loan Mortgage Corp, 5.000%, 01/01/39 USD 401,488 438,690 437,308 0.03
Federal Home Loan Mortgage Corp, 4.500%, 01/02/39 USD 143,981 149,988 154,708 0.01
Federal Home Loan Mortgage Corp, 4.500%, 01/02/39 USD 14,586 15,191 15,721 0.00
Federal Home Loan Mortgage Corp, 4.500%, 01/02/39 USD 63,550 66,949 68,496 0.00
Federal Home Loan Mortgage Corp, 4.500%, 01/03/39 USD 5,070 5,438 5,464 0.00
Federal Home Loan Mortgage Corp, 5.000%, 01/03/39 USD 58,119 62,770 63,286 0.00
Federal Home Loan Mortgage Corp, 4.500%, 01/04/39 USD 185,649 198,546 200,095 0.01
Federal Home Loan Mortgage Corp, 4.000%, 01/05/39 USD 31,981 33,625 33,737 0.00
Federal Home Loan Mortgage Corp, 4.500%, 01/06/39 USD 16,962 18,141 18,282 0.00
Federal Home Loan Mortgage Corp, 4.500%, 01/06/39 USD 47,108 50,383 50,774 0.00
Federal Home Loan Mortgage Corp, 4.000%, 01/07/39 USD 253,202 265,568 267,097 0.02
Federal Home Loan Mortgage Corp, 6.000%, 01/07/39 USD 9,409 10,464 10,656 0.00
Federal Home Loan Mortgage Corp, 4.500%, 01/09/39 USD 26,417 27,015 28,472 0.00
Federal Home Loan Mortgage Corp, 4.500%, 01/10/39 USD 111,247 118,994 119,904 0.01
Federal Home Loan Mortgage Corp, 4.500%, 01/10/39 USD 155,880 165,539 168,010 0.01
Federal Home Loan Mortgage Corp, 4.500%, 01/12/39 USD 50,703 54,236 54,648 0.00
Federal Home Loan Mortgage Corp, 4.500%, 01/01/40 USD 264,328 279,347 284,898 0.02
Federal Home Loan Mortgage Corp, 4.500%, 01/02/40 USD 33,493 35,397 36,044 0.00
Federal Home Loan Mortgage Corp, 4.500%, 01/04/40 USD 31,864 33,194 34,201 0.00
Federal Home Loan Mortgage Corp, 6.000%, 01/04/40 USD 41,429 46,130 47,007 0.00
Federal Home Loan Mortgage Corp, 6.000%, 01/05/40 USD 229,878 252,821 260,326 0.02
Federal Home Loan Mortgage Corp, 4.500%, 01/06/40 USD 402,113 425,009 432,741 0.03
Federal Home Loan Mortgage Corp, 5.000%, 01/06/40 USD 165,700 182,625 180,605 0.01
Federal Home Loan Mortgage Corp, 4.500%, 01/07/40 USD 241,330 258,985 259,711 0.02
Federal Home Loan Mortgage Corp, 5.000%, 01/08/40 USD 4,344 4,748 4,735 0.00
Federal Home Loan Mortgage Corp, 4.000%, 01/10/40 USD 274,149 287,723 289,265 0.02
Federal Home Loan Mortgage Corp, 4.500%, 01/11/40 USD 235,462 245,377 253,397 0.02
Federal Home Loan Mortgage Corp, 4.000%, 01/01/41 USD 23,626 24,849 24,925 0.00
Federal Home Loan Mortgage Corp, 4.000%, 01/02/41 USD 225,557 237,233 237,963 0.01
Federal Home Loan Mortgage Corp, 4.000%, 01/04/41 USD 221,833 233,644 234,065 0.01
Federal Home Loan Mortgage Corp, 5.000%, 01/04/41 USD 1,169,946 1,279,453 1,280,384 0.07
Federal Home Loan Mortgage Corp, 4.500%, 01/05/41 USD 208,196 216,985 224,203 0.01
Federal Home Loan Mortgage Corp, 4.500%, 01/06/41 USD 330,613 349,527 356,031 0.02
Federal Home Loan Mortgage Corp, 4.000%, 01/08/41 USD 97,749 102,576 103,126 0.01
Federal Home Loan Mortgage Corp, 4.500%, 01/09/41 USD 511,330 547,960 550,641 0.03
The accompanying notes are an integral part of these financial statements. 129



State Street Global Advisors Luxembourg SICAV
SSGA Global Aggregate Bond Index Fund

Schedule of Investiments (continued)
asat 31 December 2016 (Expressed in US Dollar)

Nominal Market % of

Currency Value Cost Value Net Assets
Transferable securities admitted to an official stock exchange
listing or dealt in on another regulated market (continued)
Asset Backed Obligations - 12.21% (continued)
United States (continued)
Federal Home Loan Mortgage Corp, 4.000%, 01/04/42 USD 910,299 962,771 960,369 0.06
Federal Home Loan Mortgage Corp, 3.500%, 01/07/42 USD 244,791 249,936 252,128 0.02
Federal Home Loan Mortgage Corp, 3.500%, 01/10/42 USD 925,662 945,729 953,405 0.06
Federal Home Loan Mortgage Corp, 3.000%, 01/03/43 USD 536,486 520,562 535,382 0.03
Federal Home Loan Mortgage Corp, 3.000%, 01/03/43 USD 103,361 99,930 103,150 0.00
Federal Home Loan Mortgage Corp, 3.500%, 01/04/43 USD 742,425 765,316 763,846 0.04
Federal Home Loan Mortgage Corp, 3.000%, 01/06/43 USD 3,707,039 3,701,149 3,699,414 0.22
Federal Home Loan Mortgage Corp, 3.000%, 01/07/43 USD 2,262,000 2,191,976 2,257,348 0.13
Federal Home Loan Mortgage Corp, 3.000%, 01/08/43 USD 594,292 574,553 593,070 0.03
Federal Home Loan Mortgage Corp, 3.500%, 01/08/43 USD 665,107 667,964 684,297 0.04
Federal Home Loan Mortgage Corp, 3.000%, 01/09/43 USD 534,131 524,872 533,032 0.03
Federal Home Loan Mortgage Corp, 3.000%, 01/09/43 USD 206,435 199,895 206,011 0.01
Federal Home Loan Mortgage Corp, 3.500%, 01/09/43 USD 983,402 980,736 1,011,776 0.06
Federal Home Loan Mortgage Corp, 3.000%, 01/10/43 USD 1,560,058 1,493,622 1,556,849 0.09
Federal Home Loan Mortgage Corp, 4.500%, 01/10/43 USD 139,508 145,460 149,932 0.01
Federal Home Loan Mortgage Corp, 4.500%, 01/10/43 USD 162,493 169,426 174,634 0.01
Federal Home Loan Mortgage Corp, 4.500%, 01/12/43 USD 21,314 22,547 22,907 0.00
Federal Home Loan Mortgage Corp, 4.500%, 01/12/43 USD 32,541 34,423 34,973 0.00
Federal Home Loan Mortgage Corp, 4.500%, 01/03/44 USD 472,988 507,741 508,444 0.03
Federal Home Loan Mortgage Corp, 4.000%, 01/05/44 USD 312,424 327,378 328,390 0.02
Federal Home Loan Mortgage Corp, 4.000%, 01/05/44 USD 1,148,804 1,211,989 1,207,608 0.07
Federal Home Loan Mortgage Corp, 3.500%, 01/06/44 USD 565,070 576,734 579,869 0.03
Federal Home Loan Mortgage Corp, 3.500%, 01/08/44 USD 625,534 639,604 641,916 0.04
Federal Home Loan Mortgage Corp, 3.500%, 01/11/44 USD 909,667 941,170 933,490 0.05
Federal Home Loan Mortgage Corp, 4.000%, 01/12/44 USD 1,168,804 1,246,059 1,228,631 0.07
Federal Home Loan Mortgage Corp, 3.500%, 01/01/45 USD 688,048 720,279 705,014 0.04
Federal Home Loan Mortgage Corp, 3.500%, 01/02/45 USD 1,080,013 1,126,147 1,106,643 0.06
Federal Home Loan Mortgage Corp, 4.000%, 01/04/45 USD 1,234,398 1,306,647 1,298,080 0.08
Federal Home Loan Mortgage Corp, 3.500%, 01/07/45 USD 1,675,468 1,734,054 1,716,782 0.10
Federal Home Loan Mortgage Corp, 3.500%, 01/07/45 USD 907,753 939,536 930,136 0.05
Federal Home Loan Mortgage Corp, 3.500%, 01/10/45 USD 387,176 399,745 396,723 0.02
Federal Home Loan Mortgage Corp, 4.000%, 01/10/45 USD 1,481,945 1,569,977 1,558,398 0.09
Federal Home Loan Mortgage Corp, 3.500%, 01/12/45 USD 877,582 920,284 899,221 0.05
Federal Home Loan Mortgage Corp, 4.000%, 01/12/45 USD 976,932 1,036,453 1,027,331 0.06
Federal Home Loan Mortgage Corp, 3.500%, 01/06/46 USD 952,225 1,000,809 975,927 0.06
Federal Home Loan Mortgage Corp, 3.000%, 01/10/46 USD 1,979,878 2,045,442 1,968,135 0.12
Federal National Mortgage Association, 5.500%, 01/02/17 USD 184 184 184 0.00
Federal National Mortgage Association, 5.500%, 01/02/17 USD 244 245 244 0.00
Federal National Mortgage Association, 5.500%, 01/02/17 USD 198 198 198 0.00
Federal National Mortgage Association, 5.000%, 01/01/18 USD 6,874 6,974 6,958 0.00
Federal National Mortgage Association, 5.000%, 01/03/18 USD 16,131 16,394 16,454 0.00
Federal National Mortgage Association, 4.000%, 01/07/18 USD 8,680 8,890 8,798 0.00
Federal National Mortgage Association, 4.500%, 01/08/18 USD 47,813 48,970 48,652 0.00
Federal National Mortgage Association, 2.323%, 25/11/18 USD 932,913 943,969 940,133 0.06
Federal National Mortgage Association, 4.500%, 01/12/18 USD 30,089 30,906 30,617 0.00
Federal National Mortgage Association, 4.000%, 01/02/19 USD 818 841 831 0.00
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Federal National Mortgage Association, 5.000%, 01/02/19 USD 46,143 47,614 47,372 0.00
Federal National Mortgage Association, 5.000%, 01/02/19 USD 9,054 9,208 9,235 0.00
Federal National Mortgage Association, 5.000%, 01/04/19 USD 8,675 8,945 8,930 0.00
Federal National Mortgage Association, 4.500%, 01/12/19 USD 9,108 9,425 9,378 0.00
Federal National Mortgage Association, 4.000%, 01/03/20 USD 187,825 194,290 190,932 0.01
Federal National Mortgage Association, 4.500%, 01/03/21 USD 117,818 122,338 119,886 0.01
Federal National Mortgage Association, 5.500%, 01/10/22 USD 137,790 142,112 147,184 0.01
Federal National Mortgage Association, 4.000%, 01/01/25 USD 216,586 227,499 227,127 0.01
Federal National Mortgage Association, 3.500%, 01/04/26 USD 456,633 473,964 476,415 0.03
Federal National Mortgage Association, 3.000%, 01/12/26 USD 430,969 443,814 443,414 0.03
Federal National Mortgage Association, 3.500%, 01/12/26 USD 63,563 66,599 66,317 0.00
Federal National Mortgage Association, 3.500%, 01/01/27 USD 791,911 832,069 825,952 0.05
Federal National Mortgage Association, 3.000%, 01/05/27 USD 25,886 26,657 26,637 0.00
Federal National Mortgage Association, 3.000%, 01/10/27 USD 112,733 115,315 116,001 0.01
Federal National Mortgage Association, 3.000%, 01/10/27 USD 25,604 26,372 26,346 0.00
Federal National Mortgage Association, 3.000%, 01/12/27 USD 26,118 26,904 26,875 0.00
Federal National Mortgage Association, 3.000%, 01/12/27 USD 243,762 249,362 250,829 0.02
Federal National Mortgage Association, 6.500%, 01/02/28 USD 152 168 172 0.00
Federal National Mortgage Association, 2.500%, 01/05/28 USD 381,775 385,833 385,084 0.02
Federal National Mortgage Association, 2.500%, 01/07/28 USD 1,305,941 1,301,078 1,317,260 0.08
Federal National Mortgage Association, 2.500%, 01/08/28 USD 649,964 656,285 655,598 0.04
Federal National Mortgage Association, 2.500%, 01/08/28 USD 986,035 086,632 994,582 0.06
Federal National Mortgage Association, 2.500%, 01/08/28 USD 639,209 631,431 644,750 0.04
Federal National Mortgage Association, 2.500%, 01/09/28 USD 332,215 331,759 335,094 0.02
Federal National Mortgage Association, 6.500%, 01/10/28 USD 21,452 23,749 24,367 0.00
Federal National Mortgage Association, 3.000%, 01/11/28 USD 460,686 473,041 473,857 0.03
Federal National Mortgage Association, 3.000%, 01/06/29 USD 693,809 715,522 713,506 0.04
Federal National Mortgage Association, 3.000%, 01/08/29 USD 299,727 308,415 308,236 0.02
Federal National Mortgage Association, 3.000%, 01/08/29 USD 723,319 751,642 743,853 0.04
Federal National Mortgage Association, 3.000%, 01/09/29 USD 793,291 815,014 815,812 0.05
Federal National Mortgage Association, 3.500%, 01/10/29 USD 644,806 677,624 673,995 0.04
Federal National Mortgage Association, 2.500%, 01/02/30 USD 578,090 591,130 580,480 0.03
Federal National Mortgage Association, 3.000%, 01/04/30 USD 1,204,244 1,258,436 1,237,399 0.07
Federal National Mortgage Association, 3.000%, 01/09/30 USD 951,267 985,215 977,458 0.06
Federal National Mortgage Association, 2.500%, 01/02/31 USD 888,400 910,098 890,885 0.05
Federal National Mortgage Association, 3.500%, 01/02/31 USD 934,560 987,518 975,046 0.06
Federal National Mortgage Association, 6.000%, 01/04/31 USD 418 467 474 0.00
Federal National Mortgage Association, 6.000%, 01/05/31 USD 40 45 46 0.00
Federal National Mortgage Association, 6.500%, 01/09/31 USD 354 393 404 0.00
Federal National Mortgage Association, 4.000%, 01/10/31 USD 886,851 945,330 942,114 0.06
Federal National Mortgage Association, 6.500%, 01/11/31 USD 1,093 1,214 1,248 0.00
Federal National Mortgage Association, 6.000%, 01/01/32 USD 422 468 479 0.00
Federal National Mortgage Association, 6.000%, 01/02/32 USD 70 78 79 0.00
Federal National Mortgage Association, 6.000%, 01/08/32 USD 82,353 91,845 93,446 0.01
Federal National Mortgage Association, 6.500%, 01/08/32 USD 24,509 27,554 28,056 0.00
Federal National Mortgage Association, 7.000%, 01/03/33 USD 1,774 1,972 1,991 0.00
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Federal National Mortgage Association, 6.000%, 01/08/33 USD 16,949 18,825 19,229 0.00
Federal National Mortgage Association, 5.000%, 01/09/33 USD 42,455 45,950 46,463 0.00
Federal National Mortgage Association, 6.000%, 01/11/33 USD 36,829 40,920 41,783 0.00
Federal National Mortgage Association, 5.000%, 01/03/34 USD 150,079 165,209 164,247 0.01
Federal National Mortgage Association, 5.500%, 01/04/34 USD 345,568 387,063 385,838 0.02
Federal National Mortgage Association, 6.000%, 01/08/34 USD 58,906 65,878 66,719 0.00
Federal National Mortgage Association, 4.500%, 01/03/35 USD 24,908 26,709 26,940 0.00
Federal National Mortgage Association, 4.500%, 01/04/35 USD 18,812 20,165 20,347 0.00
Federal National Mortgage Association, 5.000%, 01/04/35 USD 16,011 16,940 17,501 0.00
Federal National Mortgage Association, 3.000%, 01/05/35 USD 828,078 851,201 840,275 0.05
Federal National Mortgage Association, 4.500%, 01/05/35 USD 35,153 37,329 38,021 0.00
Federal National Mortgage Association, 5.000%, 01/07/35 USD 66,497 71,998 72,682 0.00
Federal National Mortgage Association, 5.000%, 01/08/35 USD 114,512 124,910 125,163 0.01
Federal National Mortgage Association, 5.000%, 01/10/35 USD 52,553 57,331 57,441 0.00
Federal National Mortgage Association, 5.500%, 01/10/35 USD 66,187 72,491 73,800 0.00
Federal National Mortgage Association, 5.500%, 01/10/35 USD 14,219 15,769 15,854 0.00
Federal National Mortgage Association, 5.500%, 01/12/35 USD 27,458 30,448 30,616 0.00
Federal National Mortgage Association, 6.000%, 01/12/35 USD 62,136 68,481 70,282 0.00
Federal National Mortgage Association, 5.500%, 01/01/36 USD 365,901 407,885 407,989 0.02
Federal National Mortgage Association, 6.000%, 01/01/36 USD 65,018 71,661 73,542 0.00
Federal National Mortgage Association, 5.000%, 01/02/36 USD 175,862 190,468 192,219 0.01
Federal National Mortgage Association, 5.500%, 01/04/36 USD 171,930 190,530 191,706 0.01
Federal National Mortgage Association, 6.000%, 01/04/36 USD 51,771 56,960 58,573 0.00
Federal National Mortgage Association, 5.000%, 01/05/36 USD 38,043 41,515 41,582 0.00
Federal National Mortgage Association, 6.000%, 01/08/36 USD 18,076 20,107 20,451 0.00
Federal National Mortgage Association, 6.500%, 01/08/36 USD 8,140 9,072 9,322 0.00
Federal National Mortgage Association, 6.000%, 01/09/36 USD 13,663 15,201 15,459 0.00
Federal National Mortgage Association, 6.000%, 01/09/36 USD 20,841 23,318 23,574 0.00
Federal National Mortgage Association, 5.000%, 01/11/36 USD 32,508 35,483 35,531 0.00
Federal National Mortgage Association, 5.000%, 01/11/36 USD 41,773 44,226 45,697 0.00
Federal National Mortgage Association, 6.000%, 01/12/36 USD 9,198 10,233 10,407 0.00
Federal National Mortgage Association, 6.000%, 01/01/37 USD 74,558 82,463 84,446 0.01
Federal National Mortgage Association, 6.000%, 01/02/37 USD 443,586 480,249 501,869 0.03
Federal National Mortgage Association, 6.000%, 01/03/37 USD 40,553 44,634 45,931 0.00
Federal National Mortgage Association, 7.000%, 01/05/37 USD 31,507 35,163 35,822 0.00
Federal National Mortgage Association, 6.000%, 01/07/37 USD 15,376 17,130 17,414 0.00
Federal National Mortgage Association, 5.000%, 01/08/37 USD 8,361 9,185 9,144 0.00
Federal National Mortgage Association, 5.500%, 01/08/37 USD 116,817 127,495 130,202 0.01
Federal National Mortgage Association, 3.000%, 01/09/37 USD 357,386 355,039 357,231 0.02
Federal National Mortgage Association, 6.000%, 01/02/38 USD 82,182 90,942 93,191 0.01
Federal National Mortgage Association, 5.000%, 01/04/38 USD 1,581 1,675 1,725 0.00
Federal National Mortgage Association, 4.500%, 01/05/38 USD 40,547 43,011 43,790 0.00
Federal National Mortgage Association, 4.500%, 01/05/38 USD 23,470 25,008 25,347 0.00
Federal National Mortgage Association, 6.000%, 01/05/38 USD 293,783 315,806 332,741 0.02
Federal National Mortgage Association, 4.500%, 01/06/38 USD 45,007 48,130 48,606 0.00
Federal National Mortgage Association, 5.500%, 01/07/38 USD 87,101 95,108 96,898 0.01
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Federal National Mortgage Association, 4.500%, 01/11/38 USD 133,664 142,960 144,355 0.01
Federal National Mortgage Association, 5.500%, 01/11/38 USD 191,421 207,088 212,951 0.01
Federal National Mortgage Association, 6.000%, 01/12/38 USD 312,441 336,889 353,874 0.02
Federal National Mortgage Association, 4.500%, 01/01/39 USD 235,359 249,864 254,185 0.02
Federal National Mortgage Association, 4.000%, 01/02/39 USD 40,670 42,815 42,931 0.00
Federal National Mortgage Association, 4.500%, 01/02/39 USD 46,270 49,501 49,960 0.00
Federal National Mortgage Association, 5.000%, 01/03/39 USD 17,643 19,590 19,243 0.00
Federal National Mortgage Association, 4.500%, 01/04/39 USD 203,598 218,655 219,836 0.01
Federal National Mortgage Association, 4.000%, 01/05/39 USD 171,776 180,844 181,323 0.01
Federal National Mortgage Association, 4.500%, 01/05/39 USD 250,801 266,203 270,804 0.02
Federal National Mortgage Association, 5.000%, 01/06/39 USD 67,352 73,395 73,661 0.00
Federal National Mortgage Association, 5.000%, 01/07/39 USD 204,899 217,141 223,536 0.01
Federal National Mortgage Association, 4.500%, 01/08/39 USD 90,241 96,928 97,438 0.01
Federal National Mortgage Association, 4.000%, 01/09/39 USD 319,689 331,758 337,457 0.02
Federal National Mortgage Association, 4.500%, 01/09/39 USD 74,597 80,116 80,547 0.01
Federal National Mortgage Association, 4.000%, 01/12/39 USD 5,160 5,433 5,447 0.00
Federal National Mortgage Association, 4.500%, 01/01/40 USD 146,873 155,921 158,587 0.01
Federal National Mortgage Association, 6.000%, 01/04/40 USD 646,694 696,465 733,323 0.04
Federal National Mortgage Association, 5.500%, 01/05/40 USD 99,794 109,060 111,228 0.01
Federal National Mortgage Association, 4.500%, 01/06/40 USD 113,281 121,650 122,135 0.01
Federal National Mortgage Association, 4.000%, 01/08/40 USD 5,965 6,281 6,298 0.00
Federal National Mortgage Association, 4.000%, 01/09/40 USD 88,595 93,299 93,546 0.01
Federal National Mortgage Association, 4.500%, 01/09/40 USD 106,160 114,019 114,458 0.01
Federal National Mortgage Association, 4.000%, 01/10/40 USD 305,237 316,832 322,297 0.02
Federal National Mortgage Association, 4.000%, 01/12/40 USD 1,388,078 1,446,254 1,465,659 0.09
Federal National Mortgage Association, 4.000%, 01/01/41 USD 308,243 321,535 325,431 0.02
Federal National Mortgage Association, 4.000%, 01/02/41 USD 297,603 313,431 314,197 0.02
Federal National Mortgage Association, 4.000%, 01/03/41 USD 1,492,396 1,532,165 1,575,611 0.09
Federal National Mortgage Association, 4.500%, 01/04/41 USD 51,428 54,679 55,488 0.00
Federal National Mortgage Association, 4.500%, 01/05/41 USD 545,295 583,845 587,919 0.03
Federal National Mortgage Association, 3.500%, 01/07/41 USD 217,542 222,501 224,110 0.01
Federal National Mortgage Association, 4.000%, 01/09/41 USD 121,189 127,649 127,947 0.01
Federal National Mortgage Association, 4.500%, 01/01/42 USD 1,752,480 1,896,432 1,890,810 0.11
Federal National Mortgage Association, 3.500%, 01/02/42 USD 329,896 334,721 340,115 0.02
Federal National Mortgage Association, 4.000%, 01/03/42 USD 923,510 947,489 975,005 0.06
Federal National Mortgage Association, 4.000%, 01/04/42 USD 103,456 109,102 109,248 0.01
Federal National Mortgage Association, 5.000%, 01/06/42 USD 1,166,993 1,256,021 1,273,890 0.07
Federal National Mortgage Association, 3.500%, 01/09/42 USD 819,415 838,402 844,797 0.05
Federal National Mortgage Association, 3.500%, 01/09/42 USD 275,728 282,040 284,270 0.02
Federal National Mortgage Association, 3.500%, 01/10/42 USD 653,284 658,884 673,521 0.04
Federal National Mortgage Association, 3.500%, 01/12/42 USD 191,567 194,325 197,501 0.01
Federal National Mortgage Association, 3.000%, 01/01/43 USD 1,212,523 1,195,552 1,210,970 0.07
Federal National Mortgage Association, 3.500%, 01/01/43 USD 695,191 712,997 716,725 0.04
Federal National Mortgage Association, 3.000%, 01/05/43 USD 177,479 174,587 177,252 0.01
Federal National Mortgage Association, 3.000%, 01/05/43 USD 537,636 522,311 536,048 0.03
Federal National Mortgage Association, 3.000%, 01/06/43 USD 741,945 714,949 740,994 0.04
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Federal National Mortgage Association, 3.000%, 01/07/43 USD 1,635,176 1,637,870 1,633,081 0.10
Federal National Mortgage Association, 3.000%, 01/07/43 USD 2,719,801 2,658,322 2,716,317 0.15
Federal National Mortgage Association, 3.500%, 01/07/43 USD 1,530,982 1,549,098 1,576,708 0.09
Federal National Mortgage Association, 3.500%, 01/07/43 USD 244,756 246,863 252,067 0.02
Federal National Mortgage Association, 3.000%, 01/08/43 USD 200,247 196,658 199,990 0.01
Federal National Mortgage Association, 3.000%, 01/08/43 USD 386,797 372,713 386,301 0.02
Federal National Mortgage Association, 3.000%, 01/08/43 USD 948,092 931,102 946,877 0.06
Federal National Mortgage Association, 3.000%, 01/09/43 USD 214,031 210,195 213,757 0.01
Federal National Mortgage Association, 3.500%, 01/09/43 USD 759,102 761,424 781,775 0.05
Federal National Mortgage Association, 3.500%, 01/09/43 USD 592,472 594,285 610,168 0.04
Federal National Mortgage Association, 3.500%, 01/09/43 USD 126,517 126,904 130,296 0.01
Federal National Mortgage Association, 3.500%, 01/09/43 USD 130,987 131,388 134,899 0.01
Federal National Mortgage Association, 3.500%, 01/09/43 USD 131,814 132,218 135,751 0.01
Federal National Mortgage Association, 4.500%, 01/09/43 USD 399,189 431,325 429,844 0.03
Federal National Mortgage Association, 3.000%, 01/10/43 USD 182,083 178,819 181,850 0.01
Federal National Mortgage Association, 3.500%, 01/10/43 USD 328,837 329,842 338,658 0.02
Federal National Mortgage Association, 4.000%, 01/10/43 USD 759,202 784,166 799,312 0.05
Federal National Mortgage Association, 5.000%, 01/12/43 USD 96,934 104,373 106,127 0.01
Federal National Mortgage Association, 3.500%, 01/01/44 USD 1,227,827 1,222,684 1,264,499 0.07
Federal National Mortgage Association, 4.000%, 01/07/44 USD 511,219 537,459 537,608 0.03
Federal National Mortgage Association, 4.000%, 01/09/44 USD 1,046,998 1,104,679 1,101,228 0.06
Federal National Mortgage Association, 3.500%, 01/10/44 USD 993,258 1,023,520 1,020,173 0.06
Federal National Mortgage Association, 4.000%, 01/10/44 USD 481,100 511,656 506,019 0.03
Federal National Mortgage Association, 4.500%, 01/12/44 USD 221,072 238,128 238,078 0.01
Federal National Mortgage Association, 3.500%, 01/01/45 USD 637,476 667,712 653,878 0.04
Federal National Mortgage Association, 3.500%, 01/01/45 USD 1,042,259 1,090,373 1,070,502 0.06
Federal National Mortgage Association, 3.500%, 01/05/45 USD 1,156,170 1,200,740 1,185,916 0.07
Federal National Mortgage Association, 4.000%, 01/07/45 USD 2,330,992 2,480,462 2,453,441 0.15
Federal National Mortgage Association, 3.500%, 01/08/45 USD 1,300,214 1,342,742 1,333,666 0.08
Federal National Mortgage Association, 3.500%, 01/08/45 USD 1,645,707 1,706,087 1,688,048 0.10
Federal National Mortgage Association, 3.000%, 01/09/45 USD 1,022,828 1,038,772 1,018,061 0.06
Federal National Mortgage Association, 4.000%, 01/09/45 USD 1,084,986 1,150,416 1,141,982 0.07
Federal National Mortgage Association, 4.000%, 01/09/45 USD 1,555,417 1,650,862 1,637,125 0.10
Federal National Mortgage Association, 3.000%, 01/11/45 USD 1,789,935 1,798,213 1,781,593 0.11
Federal National Mortgage Association, 3.500%, 01/11/45 USD 978,695 1,012,530 1,003,875 0.06
Federal National Mortgage Association, 3.500%, 01/12/45 USD 2,641,206 2,735,974 2,709,160 0.16
Federal National Mortgage Association, 3.500%, 01/02/46 USD 1,621,558 1,710,309 1,663,629 0.10
Federal National Mortgage Association, 3.500%, 01/04/46 USD 1,130,060 1,191,935 1,159,379 0.07
Federal National Mortgage Association, 3.500%, 01/05/46 USD 851,817 896,470 873,917 0.05
Federal National Mortgage Association, 3.000%, 01/08/46 USD 1,950,808 2,021,955 1,939,434 0.11
Federal National Mortgage Association, 3.000%, 01/09/46 USD 1,942,050 2,011,147 1,932,055 0.11
Federal National Mortgage Association, 3.000%, 01/10/46 USD 1,164,207 1,204,747 1,158,215 0.07
Federal National Mortgage Association, 3.000%, 01/12/46 USD 1,171,523 1,206,333 1,165,494 0.07
Federal National Mortgage Association, 3.000%, 18/01/47 USD 3,000,000 2,970,000 2,979,129 0.17
Ford Credit Auto Owner Trust 2016-A, 1.390%, 15/07/20 USD 700,000 700,269 699,032 0.04
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Freddie Mac Multifamily Structured Pass Through Certificates,
2.373%, 25/05/22 USD 1,000,000 991,515 998,760 0.06
Freddie Mac Multifamily Structured Pass Through Certificates,
3.531%, 25/07/23 USD 2,000,000 2,084,854 2,111,020 0.12
Government National Mortgage Association, 6.000%, 15/12/28 USD 5,794 6,403 6,568 0.00
Government National Mortgage Association, 6.000%, 15/01/29 USD 655 724 743 0.00
Government National Mortgage Association, 7.000%, 15/07/31 USD 307 354 361 0.00
Government National Mortgage Association, 6.000%, 15/02/32 USD 43,209 48,584 49,563 0.00
Government National Mortgage Association, 6.000%, 15/04/32 USD 14,631 16,626 16,769 0.00
Government National Mortgage Association, 7.000%, 15/07/32 USD 31,903 32,764 32,674 0.00
Government National Mortgage Association, 5.500%, 15/10/32 USD 1,186 1,316 1,338 0.00
Government National Mortgage Association, 6.000%, 15/10/32 USD 13,576 15,069 15,216 0.00
Government National Mortgage Association, 6.000%, 15/11/32 USD 28,123 31,217 31,243 0.00
Government National Mortgage Association, 7.000%, 15/11/32 USD 12,788 14,814 15,313 0.00
Government National Mortgage Association, 5.500%, 15/05/33 USD 928 1,030 1,049 0.00
Government National Mortgage Association, 5.500%, 15/05/33 USD 1,160 1,288 1,312 0.00
Government National Mortgage Association, 5.500%, 15/07/33 USD 37,265 41,443 42,144 0.00
Government National Mortgage Association, 6.000%, 15/07/33 USD 14,705 16,410 16,690 0.00
Government National Mortgage Association, 6.000%, 15/07/33 USD 1,572 1,763 1,794 0.00
Government National Mortgage Association, 6.000%, 15/09/33 USD 57,220 64,251 65,616 0.00
Government National Mortgage Association, 6.500%, 15/12/33 USD 3,673 4,115 4,196 0.00
Government National Mortgage Association, 5.500%, 15/02/34 USD 32,039 35,355 36,167 0.00
Government National Mortgage Association, 5.500%, 15/04/34 USD 13,328 14,825 15,045 0.00
Government National Mortgage Association, 5.500%, 15/05/34 USD 36,573 40,366 41,286 0.00
Government National Mortgage Association, 5.000%, 15/06/34 USD 74,116 80,939 81,131 0.01
Government National Mortgage Association, 4.500%, 15/08/35 USD 6,029 6,507 6,530 0.00
Government National Mortgage Association, 5.000%, 15/08/35 USD 31,987 35,088 35,132 0.00
Government National Mortgage Association, 4.500%, 15/09/35 USD 5,694 6,173 6,160 0.00
Government National Mortgage Association, 5.500%, 15/06/36 USD 48,567 53,252 54,218 0.00
Government National Mortgage Association, 6.000%, 15/06/36 USD 5,605 6,122 6,392 0.00
Government National Mortgage Association, 6.000%, 15/08/36 USD 15,844 17,647 18,067 0.00
Government National Mortgage Association, 6.000%, 15/01/37 USD 206,736 223,193 235,749 0.01
Government National Mortgage Association, 5.500%, 15/04/37 USD 999 1,108 1,121 0.00
Government National Mortgage Association, 5.500%, 15/07/37 USD 30,874 34,185 34,440 0.00
Government National Mortgage Association, 5.500%, 15/08/37 USD 2,176 2,405 2,432 0.00
Government National Mortgage Association, 6.000%, 15/12/37 USD 73,100 81,745 83,072 0.01
Government National Mortgage Association, 5.500%, 15/01/38 USD 158,567 170,426 176,943 0.01
Government National Mortgage Association, 5.500%, 15/02/38 USD 45,215 49,961 50,661 0.00
Government National Mortgage Association, 5.000%, 15/03/38 USD 27,338 29,836 20,941 0.00
Government National Mortgage Association, 5.500%, 15/04/38 USD 176,142 189,337 196,556 0.01
Government National Mortgage Association, 5.000%, 15/06/38 USD 87,212 95,193 95,516 0.01
Government National Mortgage Association, 5.500%, 15/06/38 USD 46,274 49,869 51,637 0.00
Government National Mortgage Association, 5.500%, 15/07/38 USD 172,770 185,732 192,793 0.01
Government National Mortgage Association, 5.000%, 15/08/38 USD 62,550 68,279 68,505 0.00
Government National Mortgage Association, 5.500%, 15/11/38 USD 161,300 173,862 179,993 0.01
Government National Mortgage Association, 5.500%, 15/12/38 USD 68,639 75,874 77,220 0.00
Government National Mortgage Association, 4.500%, 15/01/39 USD 205,383 216,317 223,483 0.01
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Government National Mortgage Association, 5.500%, 15/01/39 USD 32,754 36,113 36,546 0.00
Government National Mortgage Association, 5.500%, 15/01/39 USD 155,546 167,673 173,551 0.01
Government National Mortgage Association, 4.500%, 15/03/39 USD 5,501 5,945 5,973 0.00
Government National Mortgage Association, 5.000%, 15/03/39 USD 262,201 281,030 286,711 0.02
Government National Mortgage Association, 4.500%, 15/04/39 USD 72,369 78,053 78,578 0.01
Government National Mortgage Association, 5.000%, 15/04/39 USD 838,044 897,651 916,384 0.05
Government National Mortgage Association, 4.500%, 15/05/39 USD 4,887 5,149 5,307 0.00
Government National Mortgage Association, 4.500%, 15/07/39 USD 91,823 99,043 99,700 0.01
Government National Mortgage Association, 5.000%, 15/08/39 USD 69,282 75,617 75,759 0.00
Government National Mortgage Association, 4.500%, 15/10/39 USD 90,153 97,676 97,887 0.01
Government National Mortgage Association, 4.500%, 15/10/39 USD 4,763 5,149 5,172 0.00
Government National Mortgage Association, 4.500%, 15/11/39 USD 228,087 240,334 247,654 0.01
Government National Mortgage Association, 4.500%, 15/12/39 USD 192,657 206,569 209,185 0.01
Government National Mortgage Association, 5.000%, 15/02/40 USD 70,942 76,064 77,831 0.00
Government National Mortgage Association, 5.000%, 15/02/40 USD 296,885 325,056 325,715 0.02
Government National Mortgage Association, 5.000%, 15/04/40 USD 179,806 197,001 197,267 0.01
Government National Mortgage Association, 4.500%, 15/05/40 USD 145,067 152,849 157,845 0.01
Government National Mortgage Association, 4.500%, 15/07/40 USD 242,387 260,334 263,737 0.02
Government National Mortgage Association, 4.500%, 15/07/40 USD 149,162 161,089 162,301 0.01
Government National Mortgage Association, 4.500%, 15/07/40 USD 198,983 211,024 216,510 0.01
Government National Mortgage Association, 4.500%, 15/07/40 USD 49,796 52,470 54,182 0.00
Government National Mortgage Association, 4.500%, 15/07/40 USD 151,425 159,556 164,763 0.01
Government National Mortgage Association, 4.500%, 15/07/40 USD 5,194 5,474 5,651 0.00
Government National Mortgage Association, 4.000%, 15/08/40 USD 117,576 123,321 124,838 0.01
Government National Mortgage Association, 4.000%, 15/01/41 USD 78,235 82,041 83,067 0.01
Government National Mortgage Association, 4.500%, 15/01/41 USD 154,292 166,990 167,786 0.01
Government National Mortgage Association, 4.000%, 20/01/41 USD 955,883 998,209 1,025,573 0.06
Government National Mortgage Association, 6.000%, 15/03/41 USD 379,660 415,568 429,891 0.03
Government National Mortgage Association, 4.500%, 20/04/41 USD 187,111 202,983 201,138 0.01
Government National Mortgage Association, 4.500%, 15/06/41 USD 165,584 177,497 180,066 0.01
Government National Mortgage Association, 4.500%, 15/06/41 USD 392,845 422,820 427,203 0.03
Government National Mortgage Association, 5.000%, 20/06/41 USD 118,408 128,469 129,285 0.01
Government National Mortgage Association, 4.500%, 15/07/41 USD 332,506 359,195 361,795 0.02
Government National Mortgage Association, 4.500%, 15/07/41 USD 77,573 83,986 84,358 0.01
Government National Mortgage Association, 4.500%, 15/07/41 USD 78,053 84,453 84,880 0.01
Government National Mortgage Association, 4.500%, 15/07/41 USD 338,585 366,346 368,197 0.02
Government National Mortgage Association, 4.500%, 15/10/41 USD 213,307 230,810 231,062 0.01
Government National Mortgage Association, 4.000%, 20/11/41 USD 255,050 270,169 271,304 0.02
Government National Mortgage Association, 3.500%, 15/02/42 USD 609,005 641,328 636,602 0.04
Government National Mortgage Association, 4.000%, 20/04/42 USD 321,947 337,647 343,513 0.02
Government National Mortgage Association, 3.000%, 15/05/42 USD 1,067,734 1,085,363 1,084,638 0.06
Government National Mortgage Association, 3.500%, 20/05/42 USD 2,806,280 2,946,329 3,031,132 0.18
Government National Mortgage Association, 3.500%, 15/06/42 USD 203,860 210,568 213,128 0.01
Government National Mortgage Association, 3.500%, 15/07/42 USD 112,024 115,788 117,116 0.01
Government National Mortgage Association, 4.000%, 20/07/42 USD 120,883 129,017 128,981 0.01
Government National Mortgage Association, 3.000%, 20/08/42 USD 308,735 310,723 313,922 0.02
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Government National Mortgage Association, 3.500%, 20/10/42 USD 299,798 306,224 313,757 0.02
Government National Mortgage Association, 3.000%, 20/12/42 USD 308,825 303,412 314,014 0.02
Government National Mortgage Association, 3.000%, 20/01/43 USD 1,385,859 1,353,385 1,409,144 0.08
Government National Mortgage Association, 3.500%, 20/02/43 USD 264,920 270,194 276,926 0.02
Government National Mortgage Association, 3.000%, 20/03/43 USD 394,894 397,449 401,571 0.02
Government National Mortgage Association, 3.000%, 20/03/43 USD 1,072,997 1,001,317 1,001,142 0.06
Government National Mortgage Association, 3.500%, 20/03/43 USD 357,073 366,907 373,256 0.02
Government National Mortgage Association, 3.500%, 15/04/43 USD 177,424 181,169 185,384 0.01
Government National Mortgage Association, 3.500%, 20/05/43 USD 1,259,147 1,310,143 1,316,212 0.08
Government National Mortgage Association, 4.000%, 20/05/43 USD 1,283,012 1,331,367 1,365,817 0.08
Government National Mortgage Association, 3.000%, 20/06/43 USD 1,283,852 1,265,837 1,305,563 0.08
Government National Mortgage Association, 3.500%, 20/06/43 USD 1,135,425 1,161,795 1,186,883 0.07
Government National Mortgage Association, 3.000%, 15/07/43 USD 376,140 364,503 382,476 0.02
Government National Mortgage Association, 5.000%, 20/07/43 USD 107,331 116,649 117,201 0.01
Government National Mortgage Association, 4.000%, 20/08/43 USD 201,899 213,421 214,930 0.01
Government National Mortgage Association, 3.500%, 20/09/43 USD 762,445 801,438 797,000 0.05
Government National Mortgage Association, 4.500%, 20/10/43 USD 129,151 139,149 138,112 0.01
Government National Mortgage Association, 4.500%, 20/11/43 USD 245,109 264,089 262,118 0.02
Government National Mortgage Association, 4.500%, 20/01/44 USD 222 583 240,672 238,028 0.01
Government National Mortgage Association, 4.000%, 20/02/44 USD 461,232 490,171 490,828 0.03
Government National Mortgage Association, 4.000%, 20/03/44 USD 103,161 109,108 109,780 0.01
Government National Mortgage Association, 4.000%, 20/05/44 USD 213,214 226,047 226,895 0.01
Government National Mortgage Association, 4.000%, 20/06/44 USD 221,163 234,409 235,354 0.01
Government National Mortgage Association, 5.000%, 20/06/44 USD 301,096 329,685 328,479 0.02
Government National Mortgage Association, 4.000%, 15/07/44 USD 861,027 915,951 917,096 0.05
Government National Mortgage Association, 4.000%, 20/08/44 USD 822,392 875,132 875,162 0.05
Government National Mortgage Association, 3.500%, 20/10/44 USD 1,095,835 1,146,700 1,141,106 0.07
Government National Mortgage Association, 4.000%, 20/10/44 USD 141,953 150,742 151,061 0.01
Government National Mortgage Association, 4.500%, 20/11/44 USD 312,792 338,375 334,306 0.02
Government National Mortgage Association, 3.000%, 20/12/44 USD 345,000 356,415 349,980 0.02
Government National Mortgage Association, 3.500%, 20/12/44 USD 718,956 756,371 748,657 0.04
Government National Mortgage Association, 4.000%, 20/12/44 USD 836,452 882,779 890,124 0.05
Government National Mortgage Association, 4.500%, 20/12/44 USD 220,992 238,748 236,192 0.01
Government National Mortgage Association, 4.000%, 20/02/45 USD 301,269 318,317 320,600 0.02
Government National Mortgage Association, 3.500%, 20/03/45 USD 736,368 772,714 766,124 0.05
Government National Mortgage Association, 3.000%, 20/04/45 USD 1,658,023 1,694,872 1,680,865 0.10
Government National Mortgage Association, 3.500%, 20/04/45 USD 1,639,850 1,704,000 1,706,116 0.10
Government National Mortgage Association, 4.000%, 15/05/45 USD 932,822 992,238 991,108 0.06
Government National Mortgage Association, 3.000%, 20/06/45 USD 1,031,191 1,038,128 1,045,398 0.06
Government National Mortgage Association, 3.500%, 20/06/45 USD 1,499,614 1,548,882 1,560,213 0.09
Government National Mortgage Association, 3.000%, 20/07/45 USD 1,687,207 1,711,986 1,710,452 0.10
Government National Mortgage Association, 3.500%, 20/10/45 USD 1,147,009 1,203,588 1,193,359 0.07
Government National Mortgage Association, 4.000%, 20/10/45 USD 923,888 083,882 981,986 0.06
Government National Mortgage Association, 3.500%, 20/03/46 USD 1,035,102 1,094,963 1,076,634 0.06
Government National Mortgage Association, 3.500%, 20/04/46 USD 1,806,748 1,911,696 1,880,478 0.11
Government National Mortgage Association, 3.000%, 20/10/46 USD 1,168,764 1,221,824 1,184,858 0.07
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Government National Mortgage Association, 3.000%, 20/11/46 USD 2,319,873 2,360,271 2,351,818 0.14
Government National Mortgage Association, 3.000%, 24/01/47 USD 3,000,000 3,029,531 3,034,950 0.18
Government National Mortgage Association, 3.500%, 24/01/47 USD 3,000,000 3,093,750 3,116,820 0.18
GS Mortgage Securities Trust 2014-GC18, 4.074%,10/01/47 USD 250,000 258,468 265,863 0.02
Honda Auto Receivables 2016-4 Owner Trust, 1.210%, 18/12/20 USD 297,000 295,600 204,647 0.02
Nissan Auto Receivables 2016-B Owner Trust, 1.320%, 15/01/21 USD 400,000 399,360 397,712 0.02
Wells Fargo Commercial Mortgage Trust 2015-C31, 3.695%,
15/11/48 USD 500,000 514,081 514,910 0.03
WFRBS Commercial Mortgage Trust 2012-C10, 2.875%, 15/12/45 USD 200,000 193,779 200,848 0.01
WFRBS Commercial Mortgage Trust 2012-C8, 3.001%, 15/08/45 USD 500,000 474,836 509,785 0.03
Total United States 208,699,633 209,354,173 12.20
Total Asset Backed Obligations 208,806,058 209,453,165 12.21
Corporate Bonds - 26.18%
Australia
APT Pipelines Ltd, 2.000%, 22/03/27 EUR 100,000 104,849 104,671 0.01
APT Pipelines Ltd, 3.500%, 22/03/30 GBP 100,000 146,483 126,674 0.01
AusNet Services Holdings Pty Ltd, 1.500%, 26/02/27 EUR 100,000 113,540 106,284 0.01
Australia & New Zealand Banking Group Ltd, 2.250%, 13/06/19 USD 200,000 199,990 200,476 0.01
Australia & New Zealand Banking Group Ltd, 2.050%, 23/09/19 USD 200,000 199,560 199,154 0.01
Australia & New Zealand Banking Group Ltd, 0.375%, 19/11/19 EUR 100,000 124,590 106,951 0.01
Australia & New Zealand Banking Group Ltd, 1.125%, 13/05/20 EUR 200,000 266,618 219,025 0.01
Australia & New Zealand Banking Group Ltd, 2.700%, 16/11/20 USD 250,000 251,581 250,902 0.01
Australia & New Zealand Banking Group Ltd, 3.700%, 16/11/25 USD 250,000 254,693 259,638 0.01
Australia & New Zealand Banking Group Ltd, 0.750%, 29/09/26 EUR 100,000 111,906 102,682 0.01
BHP Billiton Finance Ltd, 2.125%, 29/11/18 EUR 100,000 140,928 109,754 0.01
BHP Billiton Finance Ltd, 3.000%, 30/03/20 AUD 200,000 136,114 143,660 0.01
BHP Billiton Finance Ltd, 1.500%, 29/04/30 EUR 200,000 183,361 209,450 0.01
BHP Billiton Finance Ltd, 4.750%, 22/04/76 EUR 100,000 114,360 114,225 0.01
BHP Billiton Finance USA Ltd, 2.050%, 30/09/18 USD 100,000 100,419 100,533 0.01
BHP Billiton Finance USA Ltd, 2.875%, 24/02/22 USD 100,000 99,147 100,897 0.01
BHP Billiton Finance USA Ltd, 5.000%, 30/09/43 USD 200,000 182,622 223,200 0.01
CNOOC Finance 2015 Australia Pty Ltd, 2.625%, 05/05/20 USD 200,000 198,248 199,046 0.01
Commonwealth Bank of Australia, 1.625%, 04/02/19 EUR 100,000 131,900 109,136 0.01
Commonwealth Bank of Australia, 2.250%, 13/03/19 USD 250,000 249,994 250,840 0.01
Commonwealth Bank of Australia, 2.000%, 18/06/19 USD 250,000 250,104 250,148 0.01
Commonwealth Bank of Australia, 0.750%, 04/11/21 EUR 100,000 126,912 108,546 0.01
Commonwealth Bank of Australia, 4.500%, 09/12/25 USD 250,000 250,493 255,857 0.01
Commonwealth Bank of Australia, 3.000%, 04/09/26 GBP 100,000 162,719 135,983 0.01
Commonwealth Bank of Australia, 1.625%, 10/02/31 EUR 100,000 108,172 111,116 0.01
Macquarie Bank Ltd, 2.600%, 24/06/19 USD 250,000 250,288 251,642 0.01
Macquarie Bank Ltd, 1.125%, 20/01/22 EUR 200,000 235,044 217,257 0.01
Macquarie Bank Ltd, 4.875%, 10/06/25 USD 200,000 197,918 202,610 0.01
National Australia Bank Ltd, 1.250%, 08/03/18 USD 250,000 248,386 249,100 0.01
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Australia (continued)
National Australia Bank Ltd, 4.000%, 23/05/18 AUD 100,000 94,299 73,826 0.00
National Australia Bank Ltd, 4.250%, 20/05/19 AUD 300,000 215,043 223,081 0.01
National Australia Bank Ltd, 4.625%, 10/02/20 EUR 50,000 70,021 59,964 0.00
National Australia Bank Ltd, 1.875%, 12/07/21 USD 250,000 249,355 241,910 0.01
National Australia Bank Ltd, 1.000%, 10/12/21 CHF 200,000 222,589 207,015 0.01
National Australia Bank Ltd, 0.875%, 16/11/22 EUR 100,000 107,195 109,076 0.01
National Australia Bank Ltd, 1.875%, 13/01/23 EUR 100,000 138,720 115,261 0.01
National Australia Bank Ltd, 2.500%, 12/07/26 USD 250,000 247,061 232,040 0.01
National Australia Bank Ltd, 0.875%, 19/02/27 EUR 100,000 112,550 105,320 0.01
Origin Energy Finance Ltd, 3.500%, 04/10/21 EUR 200,000 287,722 236,353 0.01
Rio Tinto Finance USA Ltd, 9.000%, 01/05/19 USD 33,000 37,883 38,099 0.00
Rio Tinto Finance USA Ltd, 5.200%, 02/11/40 USD 50,000 53,331 57,359 0.00
Scentre Group Trust 1 Via Scentre Group Trust 2, 2.375%,
08/04/22 GBP 100,000 148,137 128,378 0.01
Scentre Group Trust 1 Via Scentre Group Trust 2, 3.500%,
12/02/25 USD 100,000 99,900 98,735 0.01
Suncorp-Metway Ltd, 4.000%, 09/11/17 AUD 100,000 94,712 73,400 0.00
Telstra Corp Ltd, 4.250%, 23/03/20 EUR 100,000 142,351 119,958 0.01
Telstra Corp Ltd, 2.500%, 15/09/23 EUR 200,000 281,869 237,226 0.01
Transurban Finance Co Pty Ltd, 2.000%, 28/08/25 EUR 100,000 111,132 110,957 0.01
Westpac Banking Corp, 1.850%, 26/11/18 USD 200,000 200,303 200,238 0.01
Westpac Banking Corp, 4.500%, 25/02/19 AUD 100,000 83,964 74,938 0.00
Westpac Banking Corp, 1.600%, 19/08/19 USD 100,000 99,987 98,762 0.01
Westpac Banking Corp, 4.875%, 19/11/19 USD 200,000 213,510 214,396 0.01
Westpac Banking Corp, 2.000%, 03/03/20 USD 300,000 208,469 208,581 0.02
Westpac Banking Corp, 0.875%, 16/02/21 EUR 100,000 108,528 108,651 0.01
Westpac Banking Corp, 1.500%, 24/03/21 EUR 100,000 136,471 111,830 0.01
Westpac Banking Corp, 0.750%, 22/07/21 EUR 100,000 109,357 108,487 0.01
Westpac Banking Corp, 2.000%, 19/08/21 USD 100,000 100,026 97,075 0.01
Westpac Banking Corp, 0.625%, 14/01/22 EUR 100,000 117,830 107,679 0.01
Westpac Banking Corp, 0.250%, 17/01/22 EUR 100,000 109,789 104,895 0.01
Westpac Banking Corp, 3.625%, 28/02/23 USD 200,000 205,038 202,768 0.01
Westpac Banking Corp, 2.700%, 19/08/26 USD 100,000 99,983 94,482 0.00
Westpac Banking Corp, 0.875%, 17/04/27 EUR 100,000 109,043 103,678 0.01
Total Australia 9,847,107 9,414,775 0.55
Austria
Erste Group Bank AG, 3.500%, 08/02/22 EUR 100,000 142,334 123,953 0.01
Heta Asset Resolution AG, 2.375%, 13/12/22 EUR 200,000 264,688 232,022 0.01
HYPO NOE Gruppe Bank AG, 3.000%, 09/05/22 EUR 50,000 69,246 60,634 0.00
OeBB-Infrastruktur AG, 3.500%, 19/10/20 EUR 200,000 284,210 240,422 0.01
OeBB-Infrastruktur AG, 3.375%, 18/05/32 EUR 150,000 222 787 207,198 0.01
Oesterreichische Kontrollbank AG, 1.625%, 12/03/19 USD 150,000 149,498 149,911 0.01
Oesterreichische Kontrollbank AG, 2.625%, 22/11/24 CHF 150,000 172,325 179,097 0.01
OMV AG, 4.250%, 12/10/21 EUR 100,000 145,015 125,513 0.01
OMV AG, 2.625%, 27/09/22 EUR 100,000 141,879 117,636 0.01
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Austria (continued)
Raiffeisenlandesbank Niederoesterreich-Wien AG, 0.500%,
20/04/21 EUR 100,000 113,595 107,673 0.01
Raiffeisen-Landesbank Steiermark AG, 0.625%, 20/01/23 EUR 100,000 107,986 107,880 0.01
UniCredit Bank Austria AG, 2.625%, 25/04/19 EUR 100,000 143,145 112,272 0.01
UniCredit Bank Austria AG, 0.750%, 25/02/25 EUR 200,000 226,855 215,125 0.01
Verbund AG, 4.750%, 16/07/19 EUR 150,000 217,301 177,279 0.01
Total Austria 2,400,864 2,156,615 0.13
Belgium
Anheuser-Busch InBev SA/NV, 2.000%, 16/12/19 EUR 250,000 340,404 279,664 0.02
Anheuser-Busch InBev SA/NV, 0.625%, 17/03/20 EUR 50,000 55,358 53,720 0.00
Anheuser-Busch InBev SA/NV, 0.875%, 17/03/22 EUR 50,000 55,064 54,139 0.00
Anheuser-Busch InBev SA/NV, 1.500%, 17/03/25 EUR 45,000 49,688 49,374 0.00
Anheuser-Busch InBev SA/NV, 4.000%, 24/09/25 GBP 100,000 164,636 142,698 0.01
Anheuser-Busch InBev SA/NV, 2.700%, 31/03/26 EUR 100,000 141,385 119,596 0.01
Anheuser-Busch InBev SA/NV, 2.000%, 17/03/28 EUR 50,000 55,247 55,775 0.00
Anheuser-Busch InBev SA/NV, 1.500%, 18/04/30 EUR 200,000 223,018 205,906 0.01
Anheuser-Busch InBev SA/NV, 2.750%, 17/03/36 EUR 50,000 54,634 57,823 0.00
Belfius Bank SA/NV, 1.250%, 28/01/19 EUR 200,000 275,289 217,188 0.01
Belfius Bank SA/NV, 0.625%, 14/10/21 EUR 100,000 125,009 108,384 0.01
Eandis System Operator SCRL, 2.875%, 07/05/29 EUR 300,000 398,031 370,334 0.02
Elia System Operator SA/NV, 5.250%, 13/05/19 EUR 9,000 13,593 10,680 0.00
KBC Bank NV, 1.000%, 25/02/19 EUR 300,000 412,117 324,532 0.02
KBC Bank NV, 2.000%, 31/01/23 EUR 100,000 130,837 117,201 0.01
KBC Group NV, 0.750%, 18/10/23 EUR 100,000 110,504 104,093 0.01
KBC Group NV, 1.875%, 11/03/27 EUR 100,000 110,204 105,870 0.01
Total Belgium 2,715,018 2,376,977 0.14
Bermuda
CBQ Finance Ltd, 2.875%, 24/06/19 USD 250,000 250,418 250,680 0.02
China Resources Gas Group Ltd, 4.500%, 05/04/22 USD 200,000 202,923 209,568 0.01
Fidelity International Ltd, 6.750%, 19/10/20 GBP 50,000 83,339 72,206 0.00
Kunlun Energy Co Ltd, 3.750%, 13/05/25 USD 200,000 197,287 197,506 0.01
Ooredoo International Finance Ltd, 3.875%, 31/01/28 USD 200,000 187,857 192,828 0.01
Total Bermuda 921,824 922,788 0.05
Brazil
Vale SA, 5.625%, 11/09/42 USD 100,000 97,042 88,875 0.00
Total Brazil 97,042 88,875 0.00
British Virgin Islands
Bluestar Finance Holdings Ltd, 4.375%, 11/06/20 USD 200,000 199,305 205,224 0.01
China Cinda Finance 20151 Ltd, 4.250%, 23/04/25 USD 200,000 198,304 197,552 0.01
China Great Wall International Holdings II Ltd, 2.500%, 18/06/18 USD 200,000 200,423 200,196 0.01
China Shenhua Overseas Capital Co Ltd, 3.125%, 20/01/20 USD 200,000 200,364 200,862 0.01
CNOOC Finance 2011 Ltd, 5.750%, 26/01/41 USD 200,000 219,185 233,152 0.02
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British Virgin Islands (continued)
CNPC General Capital Ltd, 2.700%, 25/11/19 USD 200,000 199,408 201,896 0.01
Gerdau Trade Inc, 4.750%, 15/04/23 USD 200,000 188,982 192,000 0.01
Haitong International Finance 2014 Ltd, 3.990%, 11/09/19 USD 300,000 302,204 307,080 0.02
HKT Capital No 2 Ltd, 3.625%, 02/04/25 USD 200,000 199,707 196,486 0.01
Huarong Finance II Co Ltd, 3.750%, 19/11/20 USD 300,000 300,499 301,482 0.02
Hysan MTN Ltd, 3.500%, 16/01/23 USD 200,000 204,740 200,434 0.01
King Power Capital Ltd, 3.875%, 03/11/19 USD 200,000 203,475 205,016 0.01
Minmetals Bounteous Finance BVI Ltd, 4.750%, 30/07/25 USD 200,000 199,571 203,550 0.01
Nan Fung Treasury Ltd, 4.500%, 20/09/22 USD 200,000 206,652 209,212 0.01
Poly Real Estate Finance Ltd, 5.250%, 25/04/19 USD 200,000 199,278 209,688 0.01
Sinochem Overseas Capital Co Ltd, 4.500%, 12/11/20 USD 200,000 203,891 209,514 0.01
Sinopec Capital 2013 Ltd, 1.875%, 24/04/18 USD 200,000 198,564 199,216 0.01
Sinopec Group Overseas Development 2012 Ltd, 3.900%,
17/05/22 USD 250,000 245,785 257,915 0.02
Sinopec Group Overseas Development 2014 Ltd, 4.375%,
10/04/24 USD 300,000 306,725 312,879 0.02
Sinopec Group Overseas Development 2015 Ltd, 2.500%,
28/04/20 USD 200,000 199,202 198,596 0.01
Sinopec Group Overseas Development 2015 Ltd, 1.000%,
28/04/22 EUR 200,000 215,559 212,836 0.02
State Grid Overseas Investment 2014 Ltd, 4.125%, 07/05/24 USD 200,000 205,295 208,266 0.01
Total British Virgin Islands 4,797,118 4,863,052 0.28
Canada
Agrium Inc, 3.150%, 01/10/22 USD 200,000 193,977 198,878 0.01
Agrium Inc, 5.250%, 15/01/45 USD 145,000 144,314 152,305 0.01
American Express Canada Credit Corp, 2.310%, 29/03/18 CAD 100,000 97,674 75,518 0.00
Anadarko Finance Co, 7.500%, 01/05/31 USD 55,000 71,116 69,919 0.00
Bank of Montreal, 2.100%, 12/12/19 USD 135,000 134,943 135,302 0.01
Bank of Montreal, 0.250%, 22/01/20 EUR 100,000 115,514 106,486 0.01
Bank of Montreal, 0.375%, 05/08/20 EUR 100,000 109,908 106,963 0.01
Bank of Montreal, 0.125%, 19/04/21 EUR 100,000 113,662 105,782 0.01
Bank of Montreal, 0.750%, 21/09/22 EUR 100,000 112,704 108,587 0.01
Bank of Montreal, 2.550%, 06/11/22 USD 250,000 243,022 246,627 0.01
Bank of Nova Scotia, 1.450%, 25/04/18 USD 300,000 298,540 209,004 0.02
Bank of Nova Scotia, 1.330%, 01/05/18 CAD 500,000 355,068 373,304 0.02
Bank of Nova Scotia, 1.700%, 11/06/18 USD 250,000 249,738 249,932 0.01
Bank of Nova Scotia, 1.950%, 15/01/19 USD 100,000 99,919 100,028 0.01
Bank of Nova Scotia, 0.100%, 21/01/19 EUR 200,000 215,562 212,203 0.01
Bank of Nova Scotia, 1.650%, 14/06/19 USD 150,000 149,993 148,495 0.01
Bank of Nova Scotia, 2.450%, 22/03/21 USD 50,000 49,913 49,694 0.00
Bank of Nova Scotia, 0.375%, 10/03/23 EUR 100,000 108,532 105,977 0.01
Bank of Nova Scotia, 3.036%, 18/10/24 CAD 80,000 78,810 61,552 0.00
Caisse Centrale Desjardins, 0.375%, 25/11/20 EUR 200,000 227,673 213,901 0.01
Cameco Corp, 3.750%, 14/11/22 CAD 50,000 48,209 37,364 0.00
Canadian Imperial Bank of Commerce, 1.550%, 23/01/18 USD 50,000 49,844 49,985 0.00
Canadian Imperial Bank of Commerce, 0.100%, 14/12/18 EUR 200,000 224,360 212,197 0.01
The accompanying notes are an integral part of these financial statements. 141



State Street Global Advisors Luxembourg SICAV
SSGA Global Aggregate Bond Index Fund

Schedule of Investiments (continued)
asat 31 December 2016 (Expressed in US Dollar)

Nominal Market % of

Currency Value Cost Value Net Assets
Transferable securities admitted to an official stock exchange
listing or dealt in on another regulated market (continued)
Corporate Bonds - 26.18% (continued)
Canada (continued)
Canadian Imperial Bank of Commerce, 1.600%, 06/09/19 USD 100,000 99,984 98,902 0.01
Canadian Imperial Bank of Commerce, 0.250%, 28/01/20 EUR 100,000 115,401 106,526 0.01
Canadian National Railway Co, 5.550%, 01/03/19 USD 200,000 213,685 215,308 0.01
Canadian National Railway Co, 6.250%, 01/08/34 USD 15,000 18,516 19,202 0.00
Canadian Natural Resources Ltd, 3.800%, 15/04/24 USD 185,000 185,400 183,674 0.01
Canadian Natural Resources Ltd, 3.900%, 01/02/25 USD 150,000 149,847 149,943 0.01
Canadian Natural Resources Ltd, 6.250%, 15/03/38 USD 25,000 30,167 28,512 0.00
Canadian Pacific Railway Co, 2.900%, 01/02/25 USD 100,000 99,965 97,960 0.01
Canadian Pacific Railway Co, 4.800%, 15/09/35 USD 20,000 19,914 21,599 0.00
Canadian Pacific Railway Co, 6.125%, 15/09/15 USD 30,000 30,000 36,156 0.00
CDP Financial Inc, 4.400%, 25/11/19 USD 250,000 261,905 266,942 0.02
CNOOC Nexen Finance 2014 ULC, 4.250%, 30/04/24 USD 200,000 199,456 205,512 0.01
CU Inc, 6.800%, 13/08/19 CAD 100,000 109,529 84,570 0.01
Enbridge Inc, 3.500%, 10/06/24 USD 200,000 198,892 194,818 0.01
Encana Corp, 3.900%, 15/11/21 USD 200,000 185,087 202,500 0.01
First Capital Realty Inc, 3.900%, 30/10/23 CAD 50,000 48,215 38,907 0.00
Glencore Finance Canada Ltd, 4.250%, 25/10/22 USD 250,000 232,850 256,250 0.02
Goldcorp Inc, 2.125%, 15/03/18 USD 100,000 99,908 99,908 0.01
Husky Energy Inc, 3.950%, 15/04/22 USD 200,000 201,962 207,892 0.01
Magna International Inc, 1.900%, 24/11/23 EUR 100,000 106,317 110,870 0.01
Magna International Inc, 4.150%, 01/10/25 USD 50,000 49,830 51,654 0.00
Manulife Financial Corp, 5.505%, 26/06/18 CAD 200,000 198,276 157,341 0.01
Manulife Financial Corp, 7.768%, 08/04/19 CAD 80,000 88,020 67,191 0.00
Methanex Corp, 4.250%, 01/12/24 USD 200,000 201,524 191,500 0.01
Metro Inc, 5.030%, 01/12/44 CAD 200,000 154,556 158,908 0.01
National Bank of Canada, 2.100%, 14/12/18 USD 250,000 249,829 250,870 0.02
National Bank of Canada, 0.500%, 26/01/22 EUR 200,000 220,505 214,663 0.01
NBC Asset Trust, 7.235%, perpetual CAD 50,000 57,338 39,867 0.00
Nexen Energy ULC, 6.200%, 30/07/19 USD 200,000 216,684 217,688 0.01
Nexen Energy ULC, 7.500%, 30/07/39 USD 45,000 58,652 61,393 0.00
Petro-Canada, 5.950%, 15/05/35 USD 15,000 17,368 17,749 0.00
Potash Corp of Saskatchewan Inc, 6.500%, 15/05/19 USD 200,000 217,416 218,398 0.01
Potash Corp of Saskatchewan Inc, 4.875%, 30/03/20 USD 20,000 21,299 21,218 0.00
Potash Corp of Saskatchewan Inc, 5.875%, 01/12/36 USD 5,000 5,792 5,473 0.00
RBC Capital Trust, 6.821%, perpetual CAD 50,000 57,451 39,887 0.00
Rio Tinto Alcan Inc, 7.250%, 15/03/31 USD 200,000 242,905 236,604 0.01
Rio Tinto Alcan Inc, 6.125%, 15/12/33 USD 15,000 17,370 16,254 0.00
Rogers Communications Inc, 6.800%, 15/08/18 USD 35,000 37,509 37,721 0.00
Rogers Communications Inc, 3.000%, 15/03/23 USD 100,000 98,035 99,346 0.01
Rogers Communications Inc, 3.625%, 15/12/25 USD 35,000 34,766 35,325 0.00
Rogers Communications Inc, 2.900%, 15/11/26 USD 100,000 95,132 94,076 0.01
Rogers Communications Inc, 5.000%, 15/03/44 USD 50,000 49,652 53,181 0.00
Royal Bank of Canada, 4.625%, 22/01/18 EUR 59,000 84,812 65,406 0.00
Royal Bank of Canada, 2.200%, 277/07/18 USD 100,000 100,537 100,668 0.01
Royal Bank of Canada, 1.800%, 30/07/18 USD 50,000 49,997 50,037 0.00
Royal Bank of Canada, 1.250%, 29/10/18 EUR 200,000 280,305 216,519 0.01
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Canada (continued)
Royal Bank of Canada, 2.000%, 10/12/18 USD 250,000 249,963 250,775 0.01
Royal Bank of Canada, 1.625%, 15/04/19 USD 150,000 149,937 148,920 0.01
Royal Bank of Canada, 1.875%, 05/02/20 USD 300,000 297,190 297,894 0.02
Royal Bank of Canada, 2.150%, 06/03/20 USD 100,000 99,937 99,566 0.01
Royal Bank of Canada, 0.500%, 16/12/20 EUR 100,000 111,967 107,475 0.01
Royal Bank of Canada, 2.990%, 06/12/24 CAD 150,000 147,027 115,228 0.01
Royal Bank of Canada, 4.930%, 16/07/25 CAD 200,000 200,420 175,737 0.01
Scotiabank Capital Trust, 5.650%, 31/12/56 CAD 50,000 57,388 42,418 0.00
Shaw Communications Inc, 5.650%, 01/10/19 CAD 120,000 126,246 97,634 0.01
Shaw Communications Inc, 6.750%, 09/11/39 CAD 200,000 213,662 178,477 0.01
Suncor Energy Inc, 6.100%, 01/06/18 USD 200,000 210,396 211,534 0.01
Suncor Energy Inc, 3.600%, 01/12/24 USD 100,000 99,396 102,173 0.01
Suncor Energy Inc, 6.850%, 01/06/39 USD 15,000 19,320 19,780 0.00
TELUS Corp, 5.050%, 04/12/19 CAD 100,000 104,424 81,433 0.01
Thomson Reuters Corp, 6.500%, 15/07/18 USD 45,000 47,864 47,996 0.00
Thomson Reuters Corp, 4.300%, 23/11/23 USD 150,000 153,690 156,757 0.01
Thomson Reuters Corp, 3.850%, 29/09/24 USD 100,000 99,587 101,256 0.01
Toronto-Dominion Bank, 2.171%, 02/04/18 CAD 200,000 180,631 150,901 0.01
Toronto-Dominion Bank, 1.750%, 23/07/18 USD 75,000 74,962 75,044 0.00
Toronto-Dominion Bank, 2.250%, 05/11/19 USD 300,000 300,516 301,551 0.02
Toronto-Dominion Bank, 1.950%, 02/04/20 USD 300,000 297,718 298,560 0.02
Toronto-Dominion Bank, 0.500%, 15/06/20 EUR 300,000 319,460 322,304 0.02
Toronto-Dominion Bank, 2.563%, 24/06/20 CAD 500,000 469,663 382,499 0.02
Toronto-Dominion Bank, 0.375%, 12/01/21 EUR 100,000 106,805 106,942 0.01
Toronto-Dominion Bank, 2.125%, 07/04/21 USD 150,000 149,783 147,761 0.01
Toronto-Dominion Bank, 3.625%, 15/09/31 USD 100,000 100,105 97,946 0.01
Toronto-Dominion Bank, 5.763%, 18/12/06 CAD 70,000 77,606 54,292 0.00
Total Capital Canada Ltd, 1.450%, 15/01/18 USD 250,000 249,560 249,787 0.01
Total Capital Canada Ltd, 1.125%, 18/03/22 EUR 200,000 216,822 220,312 0.01
Total Capital Canada Ltd, 2.750%, 15/07/23 USD 200,000 194,399 197,862 0.01
TransAlta Corp, 6.900%, 15/05/18 USD 15,000 15,775 15,619 0.00
TransCanada PipeLines Ltd, 7.125%, 15/01/19 USD 250,000 269,884 274,165 0.02
TransCanada PipeLines Ltd, 3.800%, 01/10/20 USD 100,000 103,419 104,122 0.01
TransCanada PipeLines Ltd, 5.850%, 15/03/36 USD 15,000 17,397 17,783 0.00
TransCanada PipeLines Ltd, 6.200%, 15/10/37 USD 30,000 36,288 37,073 0.00
TransCanada PipeLines Ltd, 7.250%, 15/08/38 USD 15,000 20,027 20,383 0.00
TransCanada PipeLines Ltd, 7.625%, 15/01/39 USD 200,000 269,313 283,838 0.02
Yamana Gold Inc, 4.950%, 15/07/24 USD 50,000 49,961 48,750 0.00
Total Canada 14,923,063 14,407,438 0.84
Cayman Islands
ADCB Finance Cayman Ltd, 3.125%, 28/05/23 USD 200,000 198,279 199,538 0.01
Alibaba Group Holding Ltd, 3.600%, 28/11/24 USD 200,000 199,711 198,318 0.01
Alibaba Group Holding Ltd, 4.500%, 28/11/34 USD 200,000 196,722 200,340 0.01
Baidu Inc, 2.750%, 09/06/19 USD 250,000 250,764 252,248 0.02
Braskem Finance Ltd, 5.750%, 15/04/21 USD 200,000 207,311 210,250 0.01
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Cayman Islands (continued)
China Overseas Finance Cayman V Ltd, 3.950%, 15/11/22 USD 300,000 289,261 303,990 0.02
CSCEC Finance Cayman I Ltd, 2.950%, 19/11/20 USD 200,000 198,733 198,828 0.01
Hutchison Whampoa Europe Finance 12 Ltd, 3.625%, 06/06/22 EUR 100,000 139,547 120,934 0.01
Hutchison Whampoa Finance 14 Ltd, 1.375%, 31/10/21 EUR 200,000 217,969 218,186 0.01
Hutchison Whampoa International 09/19 Ltd, 5.750%, 11/09/19 USD 250,000 263,340 272,002 0.02
Hutchison Whampoa International 12 II Ltd, 3.250%, 08/11/22 USD 200,000 197,063 202,074 0.01
IPIC GMTN Ltd, 2.375%, 30/05/18 EUR 100,000 132,457 108,658 0.01
IPIC GMTN Ltd, 5.000%, 15/11/20 USD 250,000 268,288 270,387 0.02
Lima Metro Line 2 Finance Ltd, 5.875%, 05/07/34 USD 200,000 203,130 212,032 0.01
Mizuho Financial Group Cayman 3 Ltd, 4.600%, 27/03/24 USD 200,000 200,945 209,748 0.01
Saudi Electricity Global Sukuk Co 3, 5.500%, 08/04/44 USD 200,000 205,191 200,082 0.01
Seagate HDD Cayman, 4.750%, 01/01/25 USD 200,000 198,513 189,624 0.01
Southern Water Services Finance Ltd, 6.640%, 31/03/26 GBP 50,000 100,762 84,606 0.01
Sun Hung Kai Properties Capital Market Ltd, 3.375%, 25/02/24 USD 200,000 199,571 203,068 0.01
Tencent Holdings Ltd, 3.800%, 11/02/25 USD 200,000 202,842 202,720 0.01
Thames Water Utilities Cayman Finance Ltd, 4.625%, 04/06/46 GBP 150,000 232,383 253,996 0.02
Vale Overseas Ltd, 4.375%, 11/01/22 USD 200,000 196,015 197,000 0.01
Vale Overseas Ltd, 6.875%, 21/11/36 USD 70,000 75,901 69,125 0.00
Vale Overseas Ltd, 6.875%, 10/11/39 USD 200,000 207,248 195,500 0.01
XLIT Ltd, 6.250%, 15/05/27 USD 200,000 227,349 232,698 0.01
Yorkshire Water Services Odsal Finance Ltd, 6.588%, 21/02/23 GBP 100,000 183,068 158,129 0.01
Total Cayman Islands 5,192,363 5,165,071 0.30
Chile
Celulosa Arauco y Constitucion SA, 4.500%, 01/08/24 USD 250,000 250,455 253,792 0.01
Corp Nacional del Cobre de Chile, 3.000%, 17/07/22 USD 250,000 231,021 242,455 0.01
Corp Nacional del Cobre de Chile, 5.625%, 18/10/43 USD 250,000 251,125 271,535 0.02
Empresa Nacional de Telecomunicaciones SA, 4.750%, 01/08/26 USD 300,000 208,898 201,516 0.02
Enel Americas SA, 4.000%, 25/10/26 USD 100,000 100,147 95,781 0.01
Total Chile 1,131,646 1,155,079 0.07
China
Agricultural Bank of China Ltd, 2.875%, 10/12/18 USD 300,000 303,879 303,705 0.02
Bank of China Ltd, 3.125%, 23/01/19 USD 200,000 198,894 203,386 0.01
Bank of China Ltd, 5.000%, 13/11/24 USD 200,000 202,112 207,822 0.01
Bank of China Ltd, 3.875%, 30/06/25 USD 200,000 197,924 202,294 0.01
Bank of Communications Co Ltd, 4.500%, 03/10/24 USD 200,000 203,531 205,958 0.01
China Construction Bank Corp, 3.875%, 13/05/25 USD 200,000 200,469 200,680 0.01
Industrial & Commercial Bank of China Ltd, 2.157%, 13/11/18 USD 100,000 100,065 99,744 0.01
Total China 1,406,874 1,423,589 0.08
Colombia
Ecopetrol SA, 5.875%, 18/09/23 USD 200,000 206,550 212,898 0.01
Ecopetrol SA, 5.375%, 26/06/26 USD 165,000 164,044 165,465 0.01
Total Colombia 370,594 378,363 0.02
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Curacao
Teva Pharmaceutical Finance Co BV, 2.950%, 18/12/22 USD 100,000 98,051 96,392 0.01
Total Curacao 98,051 96,392 0.01
Czech Republic
CEZ AS, 4.875%,16/04/25 EUR 100,000 159,482 137,125 0.01
Total Czech Republic 159,482 137,125 0.01
Denmark
AP Moller - Maersk A/S, 3.375%, 28/08/19 EUR 100,000 144,533 114,148 0.01
Carlsberg Breweries A/S, 2.625%, 15/11/22 EUR 100,000 140,357 117,191 0.01
Danske Bank A/S, 3.500%, 16/04/18 EUR 200,000 276,480 221,130 0.01
Danske Bank A/S, 2.000%, 08/09/21 USD 100,000 99,995 97,124 0.00
Danske Bank A/S, 3.750%, 23/06/22 EUR 120,000 185,962 151,476 0.01
Danske Bank A/S, 0.750%, 02/06/23 EUR 100,000 110,801 106,457 0.01
Danske Bank A/S, 2.750%, 19/05/26 EUR 200,000 275,110 224,696 0.01
DONG Energy A/S, 2.625%, 19/09/22 EUR 100,000 131,771 118,123 0.01
DONG Energy A/S, 5.750%, 09/04/40 GBP 50,000 88,591 89,709 0.00
ISS Global A/S, 1.125%, 09/01/20 EUR 100,000 108,900 107,999 0.01
Nordea Kredit Realkreditaktieselskab, 3.500%, 01/10/44 DKK 415,067 78,318 62,334 0.00
Nykredit Realkredit A/S, 2.000%, 01/07/18 DKK 3,000,000 448,509 439,747 0.02
Nykredit Realkredit A/S, 2.000%, 01/10/18 DKK 2,000,000 375,853 294,612 0.02
Nykredit Realkredit A/S, 1.750%, 28/01/19 EUR 100,000 134,895 108,970 0.01
Total Denmark 2,600,075 2,253,716 0.13
Finland
Aktia Bank PLC, 0.250%, 31/03/22 EUR 100,000 108,420 106,304 0.00
Danske Bank OYJ, 1.625%, 27/09/19 EUR 100,000 132,557 110,766 0.01
Fortum OYJ, 2.250%, 06/09/22 EUR 300,000 416,758 344,786 0.02
Nordea Mortgage Bank PLC, 1.250%, 14/01/19 EUR 100,000 119,663 108,706 0.01
Nordea Mortgage Bank PLC, 0.125%, 17/06/20 EUR 100,000 106,851 106,423 0.00
Nordea Mortgage Bank PLC, 0.625%, 19/10/22 EUR 100,000 113,383 108,482 0.01
Nordea Mortgage Bank PLC, 0.625%, 17/03/27 EUR 200,000 206,296 210,039 0.01
OP Corporate Bank PLC, 0.875%, 21/06/21 EUR 100,000 108,210 108,620 0.01
OP Mortgage Bank, 0.250%, 23/11/20 EUR 200,000 213,996 213,865 0.01
OP Mortgage Bank, 1.000%, 28/11/24 EUR 100,000 123,968 110,518 0.01
Total Finland 1,650,102 1,528,509 0.09
France
Accor SA, 2.375%, 17/09/23 EUR 100,000 110,744 114,334 0.01
Aeroports de Paris, 1.500%, 07/04/25 EUR 100,000 124,892 110,939 0.01
Aeroports de Paris, 2.750%, 05/06/28 EUR 100,000 138,600 124,328 0.01
Air Liquide Finance SA, 3.889%, 09/06/20 EUR 50,000 74,543 59,871 0.00
Air Liquide Finance SA, 0.125%, 13/06/20 EUR 200,000 224,463 211,623 0.01
ALD International SA, 0.750%, 26/01/18 EUR 100,000 115,633 106,233 0.01
Alstom SA, 4.500%, 18/03/20 EUR 100,000 148,828 119,743 0.01
APRR SA, 5.125%, 18/01/18 EUR 100,000 137,407 111,007 0.01
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France (continued)
APRR SA, 1.125%, 15/01/21 EUR 100,000 125,375 108,930 0.01
Arkea Home Loans SFH SA, 4.500%, 13/04/21 EUR 100,000 156,041 126,073 0.01
Arkema SA, 1.500%, 20/01/25 EUR 100,000 116,853 108,968 0.01
Auchan Holding SA, 2.375%, 12/12/22 EUR 100,000 139,613 117,050 0.01
Autoroutes du Sud de la France SA, 4.000%, 24/09/18 EUR 200,000 238,909 225,506 0.01
Autoroutes du Sud de la France SA, 5.625%, 04/07/22 EUR 50,000 81,894 67,682 0.00
AXA Bank Europe SCF, 3.500%, 05/11/20 EUR 50,000 70,660 60,073 0.00
AXA SA, 8.600%, 15/12/30 USD 25,000 31,879 34,417 0.00
AXA SA, 5.125%, 04/07/43 EUR 100,000 131,945 121,483 0.01
AXA SA, 3.875%, perpetual EUR 200,000 215,050 216,395 0.01
AXA SA, 6.379%, perpetual USD 150,000 163,222 160,734 0.01
AXA SA, 5.625%,16/01/54 GBP 100,000 173,665 130,095 0.01
Banque Federative du Credit Mutuel SA, 1.625%, 11/01/18 EUR 200,000 273,986 214,460 0.01
Banque Federative du Credit Mutuel SA, 4.125%, 20/07/20 EUR 50,000 74,568 60,163 0.00
Banque Federative du Credit Mutuel SA, 4.000%, 22/10/20 EUR 50,000 68,796 59,790 0.00
Banque Federative du Credit Mutuel SA, 2.625%, 24/02/21 EUR 200,000 233,166 231,859 0.01
Banque Federative du Credit Mutuel SA, 3.000%, 28/11/23 EUR 200,000 285,839 243,715 0.01
Banque Federative du Credit Mutuel SA, 1.875%, 04/11/26 EUR 100,000 107,844 101,389 0.00
Banques Populaires Covered Bonds SA, 3.875%, 31/01/18 EUR 100,000 136,579 110,171 0.01
BNP Paribas Home Loan SFH SA, 3.750%, 20/04/20 EUR 100,000 141,793 119,175 0.01
BNP Paribas Home Loan SFH SA, 0.875%, 14/11/24 EUR 200,000 249,074 219,662 0.01
BNP Paribas SA, 1.500%, 12/03/18 EUR 200,000 271,493 214,711 0.01
BNP Paribas SA, 2.450%, 17/03/19 USD 300,000 300,154 301,968 0.02
BNP Paribas SA, 2.500%, 23/08/19 EUR 100,000 114,359 112,291 0.01
BNP Paribas SA, 2.375%, 20/11/19 GBP 50,000 77,347 64,429 0.00
BNP Paribas SA, 2.375%, 21/05/20 USD 200,000 199,366 198,778 0.01
BNP Paribas SA, 0.750%, 11/11/22 EUR 100,000 113,677 106,260 0.01
BNP Paribas SA, 4.500%, 21/03/23 EUR 50,000 78,525 65,227 0.00
BNP Paribas SA, 2.375%, 17/02/25 EUR 100,000 112,907 106,709 0.01
BNP Paribas SA, 2.750%, 27/01/26 EUR 100,000 106,803 108,731 0.01
BNP Paribas SA, 1.625%, 23/02/26 EUR 100,000 110,997 110,319 0.01
BNP Paribas SA, 2.875%, 20/03/26 EUR 100,000 137,910 109,821 0.01
BNP Paribas SA, 2.250%, 11/01/27 EUR 100,000 111,164 102,492 0.00
BNP Paribas Via BNP Paribas US Medium-Term Note Program
LLC, 3.250%, 03/03/23 USD 50,000 49,091 50,414 0.00
Bouygues SA, 4.500%, 09/02/22 EUR 200,000 298,641 253,646 0.01
BPCE SA, 2.500%, 15/07/19 USD 300,000 299,276 301,830 0.02
BPCE SA, 4.500%, 10/02/22 EUR 100,000 154,228 127,396 0.01
BPCE SA, 0.375%, 05/10/23 EUR 100,000 112,305 103,164 0.00
BPCE SA, 4.000%, 15/04/24 USD 150,000 149,803 156,049 0.01
BPCE SA, 3.000%, 19/07/24 EUR 100,000 142,546 122,828 0.01
BPCE SA, 1.000%, 05/10/28 EUR 100,000 111,891 101,390 0.00
BPCE SFH SA, 1.500%, 30/01/20 EUR 200,000 280,117 221,632 0.01
BPCE SFH SA, 0.375%, 28/07/20 EUR 100,000 109,434 107,297 0.01
BPCE SFH SA, 2.125%, 17/09/20 EUR 100,000 141,411 114,207 0.01
BPCE SFH SA, 4.000%, 23/03/22 EUR 100,000 145,007 126,906 0.01
The accompanying notes are an integral part of these financial statements. 146



State Street Global Advisors Luxembourg SICAV
SSGA Global Aggregate Bond Index Fund

Schedule of Investiments (continued)
asat 31 December 2016 (Expressed in US Dollar)

Nominal Market % of

Currency Value Cost Value Net Assets
Transferable securities admitted to an official stock exchange
listing or dealt in on another regulated market (continued)
Corporate Bonds - 26.18% (continued)
France (continued)
BPCE SFH SA, 0.500%, 11/10/22 EUR 100,000 114,336 107,607 0.01
BPCE SFH SA, 1.000%, 24/02/25 EUR 100,000 124,441 109,871 0.01
Caisse Centrale du Credit Immobilier de France SA, 4.000%,
12/01/18 EUR 50,000 66,548 54,744 0.00
Caisse Centrale du Credit Immobilier de France SA, 0.250%,
25/11/18 EUR 100,000 124,698 106,879 0.01
Caisse Centrale du Credit Immobilier de France SA, 0.125%,
05/02/20 EUR 100,000 113,580 106,961 0.01
Carrefour SA, 3.875%, 25/04/21 EUR 100,000 140,109 121,713 0.01
Carrefour SA, 1.250%, 03/06/25 EUR 200,000 211,408 214,264 0.01
Cie de Financement Foncier SA, 2.000%, 20/12/17 CHF 200,000 215,622 201,972 0.01
Cie de Financement Foncier SA, 4.500%, 16/05/18 EUR 100,000 141,206 112,302 0.01
Cie de Financement Foncier SA, 3.500%, 05/11/20 EUR 200,000 290,720 239,932 0.01
Cie de Financement Foncier SA, 4.875%, 25/05/21 EUR 400,000 640,329 511,879 0.03
Cie de Financement Foncier SA, 5.750%, 04/10/21 EUR 59,000 97,432 79,069 0.00
Cie de Financement Foncier SA, 2.375%, 21/11/22 EUR 150,000 209,280 178,402 0.01
Cie de Financement Foncier SA, 0.625%, 10/02/23 EUR 200,000 217,228 216,110 0.01
Cie de Financement Foncier SA, 4.000%, 24/10/25 EUR 150,000 220,027 204,102 0.01
Cie de Financement Foncier SA, 0.225%, 14/09/26 EUR 200,000 204,361 200,945 0.01
Cie de Saint-Gobain, 4.500%, 30/09/19 EUR 100,000 139,805 118,303 0.01
Cie Financiere et Industrielle des Autoroutes SA, 5.250%,
30/04/18 EUR 23,000 33,507 25,972 0.00
CIF Euromortgage SA, 3.500%, 17/06/20 EUR 100,000 139,642 118,666 0.01
CNP Assurances, 4.250%, 05/06/45 EUR 100,000 137,918 108,423 0.01
Credit Agricole Home Loan SFH SA, 3.500%, 14/06/18 EUR 100,000 139,087 111,287 0.01
Credit Agricole Home Loan SFH SA, 1.625%, 11/03/20 EUR 100,000 139,979 111,527 0.01
Credit Agricole Home Loan SFH SA, 0.375%, 21/10/21 EUR 200,000 216,967 214,855 0.01
Credit Agricole Home Loan SFH SA, 4.000%, 17/01/22 EUR 100,000 156,868 126,594 0.01
Credit Agricole Home Loan SFH SA, 0.625%, 11/09/23 EUR 300,000 321,558 324,035 0.02
Credit Agricole SA, 5.971%, 01/02/18 EUR 50,000 72,316 56,034 0.00
Credit Agricole SA, 1.750%, 12/03/18 EUR 100,000 124,941 107,724 0.01
Credit Agricole SA, 5.875%, 11/06/19 EUR 100,000 140,560 119,948 0.01
Credit Agricole SA, 2.750%, 10/06/20 USD 250,000 249,942 250,887 0.01
Credit Agricole SA, 3.900%, 19/04/21 EUR 100,000 148,063 120,318 0.01
Credit Agricole SA, 0.875%, 19/01/22 EUR 200,000 235,431 215,732 0.01
Credit Agricole SA, 1.250%, 14/04/26 EUR 200,000 228,565 212,758 0.01
Credit Agricole SA, 1.875%, 20/12/26 EUR 100,000 105,884 105,819 0.01
Credit Mutuel - CIC Home Loan SFH SA, 1.125%, 06/02/19 EUR 100,000 139,292 108,496 0.01
Credit Mutuel - CIC Home Loan SFH SA, 1.375%, 22/04/20 EUR 100,000 130,872 110,850 0.01
Credit Mutuel - CIC Home Loan SFH SA, 0.500%, 21/01/22 EUR 200,000 218,350 215,855 0.01
Credit Mutuel - CIC Home Loan SFH SA, 4.125%, 16/01/23 EUR 100,000 157,214 130,648 0.01
Credit Mutuel - CIC Home Loan SFH SA, 1.750%, 19/06/24 EUR 200,000 274,813 232,771 0.01
Danone SA, 1.250%, 06/06/18 EUR 100,000 138,426 107,485 0.01
Danone SA, 0.167%, 03/11/20 EUR 100,000 108,595 105,869 0.01
Danone SA, 3.600%, 23/11/20 EUR 100,000 140,969 119,509 0.01
Danone SA, 0.424%, 03/11/22 EUR 100,000 108,595 105,086 0.00
Danone SA, 1.208%, 03/11/28 EUR 100,000 108,595 103,561 0.00
Dexia Credit Local SA, 2.250%, 30/01/19 USD 250,000 252,175 250,770 0.01
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Dexia Credit Local SA, 1.375%, 18/09/19 EUR 300,000 405,808 329,145 0.02
Dexia Credit Local SA, 2.000%, 22/01/21 EUR 200,000 281,584 227,472 0.01
Dexia Credit Local SA, 0.750%, 25/01/23 EUR 200,000 219,452 215,920 0.01
Dexia Credit Local SA, 2.125%, 12/02/25 GBP 200,000 302,341 253,570 0.01
Electricite de France SA, 5.000%, 05/02/18 EUR 50,000 72,075 55,615 0.00
Electricite de France SA, 2.150%, 22/01/19 USD 150,000 150,294 149,896 0.01
Electricite de France SA, 2.250%, 27/04/21 EUR 400,000 459,886 457,230 0.03
Electricite de France SA, 4.625%, 11/09/24 EUR 200,000 297,102 267,734 0.01
Electricite de France SA, 4.125%, 25/03/27 EUR 200,000 314,130 264,219 0.01
Electricite de France SA, 4.625%, 26/04/30 EUR 100,000 164,199 135,589 0.01
Electricite de France SA, 5.500%, 27/03/37 GBP 100,000 166,569 157,645 0.01
Electricite de France SA, 6.950%, 26/01/39 USD 150,000 192,869 186,949 0.01
Electricite de France SA, 5.600%, 27/01/40 USD 125,000 134,343 135,372 0.01
Electricite de France SA, 4.875%, 22/01/44 USD 200,000 211,924 198,796 0.01
Electricite de France SA, 5.250%, perpetual USD 150,000 147,292 141,933 0.01
Electricite de France SA, 5.875%, perpetual GBP 100,000 171,900 113,216 0.01
Electricite de France SA, 6.000%, 23/01/14 GBP 200,000 398,812 341,704 0.02
Engie Alliance GIE, 5.750%, 24/06/23 EUR 28,000 47,099 39,102 0.00
Engie SA, 2.250%, 01/06/18 EUR 100,000 139,326 108,888 0.01
Engie SA, 2.625%, 20/07/22 EUR 150,000 201,907 177,432 0.01
Engie SA, 3.500%, 18/10/22 EUR 100,000 136,684 124,416 0.01
Engie SA, 3.000%, 01/02/23 EUR 50,000 72,608 60,568 0.00
Engie SA, 1.500%, 13/03/35 EUR 200,000 218,615 205,086 0.01
Eutelsat SA, 2.625%, 13/01/20 EUR 100,000 140,809 112,008 0.01
Eutelsat SA, 3.125%, 10/10/22 EUR 100,000 141,252 118,355 0.01
Gecina SA, 4.750%, 11/04/19 EUR 100,000 139,348 116,441 0.01
Gecina SA, 2.000%, 17/06/24 EUR 100,000 110,389 113,525 0.01
Gecina SA, 1.000%, 30/01/29 EUR 100,000 111,211 98,329 0.00
Holding d'Infrastructures de Transport SAS, 4.875%, 27/10/21 EUR 50,000 78,008 64,157 0.00
HSBC SFH France SA, 0.375%, 11/03/22 EUR 100,000 110,603 107,364 0.01
HSBC SFH France SA, 2.000%, 16/10/23 EUR 100,000 140,129 117,961 0.01
ICADE, 1.875%, 14/09/22 EUR 100,000 111,621 111,605 0.01
JCDecaux SA, 1.000%, 01/06/23 EUR 100,000 111,308 107,286 0.01
Kering, 2.500%, 15/07/20 EUR 200,000 284,408 228,467 0.01
Klepierre, 1.000%, 17/04/23 EUR 100,000 107,369 107,710 0.01
La Banque Postale Home Loan SFH SA, 0.175%, 22/04/22 EUR 100,000 106,750 106,239 0.01
La Banque Postale SA, 2.750%, 19/11/27 EUR 200,000 213,141 216,608 0.01
La Poste SA, 4.375%, 26/06/23 EUR 59,000 93,277 77,675 0.00
La Poste SA, 1.125%, 04/06/25 EUR 200,000 217,122 216,361 0.01
Lafarge SA, 5.375%, 29/11/18 EUR 100,000 117,908 116,000 0.01
LVMH Moet Hennessy Louis Vuitton SE, 1.000%, 24/09/21 EUR 100,000 118,268 109,403 0.01
mFinance France SA, 1.398%, 26/09/20 EUR 60,000 66,840 63,543 0.00
Orange SA, 5.625%, 22/05/18 EUR 50,000 74,009 56,938 0.00
Orange SA, 4.125%, 23/01/19 EUR 100,000 138,587 114,486 0.01
Orange SA, 2.750%, 06/02/19 USD 100,000 99,965 101,305 0.00
Orange SA, 5.375%, 08/07/19 USD 50,000 53,380 53,866 0.00
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Orange SA, 1.875%, 02/10/19 EUR 200,000 224,894 221,765 0.01
Orange SA, 1.625%, 03/11/19 USD 150,000 149,793 147,801 0.01
Orange SA, 9.000%, 01/03/31 USD 25,000 35,429 37,375 0.00
Orange SA, 8.125%, 28/01/33 EUR 43,000 89,360 83,977 0.00
Orange SA, 5.375%, 13/01/42 USD 50,000 51,983 56,264 0.00
Orange SA, 4.250%, perpetual EUR 200,000 218,232 223,556 0.01
Orange SA, 5.250%, perpetual EUR 100,000 142,971 115,316 0.01
Orange SA, 5.875%, perpetual GBP 100,000 174,016 129,725 0.01
Orange SA, 5.375%, 22/11/50 GBP 100,000 202,772 177,698 0.01
Pernod Ricard SA, 5.750%, 07/04/21 USD 200,000 219,012 222,070 0.01
Pernod Ricard SA, 1.500%, 18/05/26 EUR 100,000 113,817 107,214 0.01
RCI Banque SA, 2.875%, 22/01/18 EUR 100,000 132,560 108,638 0.01
RCI Banque SA, 0.625%, 04/03/20 EUR 100,000 112,015 106,373 0.01
RCI Banque SA, 2.250%, 29/03/21 EUR 50,000 69,287 56,478 0.00
RCI Banque SA, 0.625%, 10/11/21 EUR 65,000 72,107 68,577 0.00
RCI Banque SA, 1.250%, 08/06/22 EUR 100,000 108,214 107,965 0.01
RTE Reseau de Transport d'Electricite SA, 2.750%, 20/06/29 EUR 200,000 277,855 240,624 0.01
RTE Reseau de Transport d'Electricite SA, 2.000%, 18/04/36 EUR 100,000 112,294 107,689 0.01
SA de Gestion de Stocks de Securite, 1.750%, 22/10/19 EUR 100,000 132,928 111,759 0.01
Sanofi, 1.875%, 04/09/20 EUR 200,000 281,739 223,904 0.01
Sanofi, 4.000%, 29/03/21 USD 100,000 104,632 106,204 0.01
Sanofi, 2.500%, 14/11/23 EUR 100,000 141,780 118,565 0.01
Sanofi, 1.125%, 05/04/28 EUR 100,000 110,944 103,708 0.00
Schneider Electric SE, 3.500%, 22/01/19 EUR 100,000 137,402 113,161 0.01
Schneider Electric SE, 0.875%, 11/03/25 EUR 100,000 109,615 105,938 0.01
SCOR SE, 5.250%, perpetual CHF 50,000 54,656 51,944 0.00
Societe Generale SA, 2.375%, 28/02/18 EUR 100,000 138,634 108,541 0.01
Societe Generale SA, 6.125%, 20/08/18 EUR 50,000 70,015 57,846 0.00
Societe Generale SA, 0.750%, 25/11/20 EUR 100,000 106,197 107,827 0.01
Societe Generale SA, 0.125%, 05/10/21 EUR 100,000 111,857 104,748 0.00
Societe Generale SA, 1.000%, 01/04/22 EUR 100,000 106,298 105,922 0.01
Societe Generale SA, 5.000%, 17/01/24 USD 200,000 197,905 203,454 0.01
Societe Generale SA, 2.625%, 27/02/25 EUR 100,000 105,584 108,208 0.01
Societe Generale SA, 4.250%,19/08/26 USD 100,000 101,420 96,635 0.00
Societe Generale SA, 5.625%, 24/11/45 USD 200,000 198,726 207,436 0.01
Societe Generale SCF SA, 5.000%, 27/03/19 EUR 100,000 143,321 117,865 0.01
Societe Generale SCF SA, 4.125%, 15/02/22 EUR 200,000 257,993 254,992 0.01
Societe Generale SCF SA, 4.250%, 03/02/23 EUR 100,000 159,156 131,707 0.01
Societe Generale SFH SA, 2.875%, 14/03/19 EUR 100,000 143,442 112,713 0.01
Societe Generale SFH SA, 0.125%, 27/02/20 EUR 200,000 226,593 213,026 0.01
Societe Generale SFH SA, 1.750%, 05/03/20 EUR 200,000 265,302 223,909 0.01
Suez, 6.250%, 08/04/19 EUR 100,000 146,280 120,670 0.01
Suez, 5.500%, 22/07/24 EUR 100,000 166,444 143,657 0.01
Total Capital International SA, 2.125%, 15/03/23 EUR 100,000 131,446 116,750 0.01
Total Capital International SA, 3.700%, 15/01/24 USD 100,000 101,952 104,315 0.00
Total Capital International SA, 0.750%, 12/07/28 EUR 200,000 224,503 202,204 0.01
The accompanying notes are an integral part of these financial statements. 149



State Street Global Advisors Luxembourg SICAV
SSGA Global Aggregate Bond Index Fund

Schedule of Investiments (continued)
asat 31 December 2016 (Expressed in US Dollar)

Nominal Market % of

Currency Value Cost Value Net Assets
Transferable securities admitted to an official stock exchange
listing or dealt in on another regulated market (continued)
Corporate Bonds - 26.18% (continued)
France (continued)
Total Capital SA, 3.875%, 14/12/18 GBP 150,000 254,765 196,813 0.01
Total Capital SA, 4.450%, 24/06/20 USD 100,000 106,088 107,494 0.01
Total Capital SA, 3.125%, 16/09/22 EUR 100,000 147,787 122,728 0.01
TOTAL SA, 2.625%, perpetual EUR 200,000 193,120 198,318 0.01
Unibail-Rodamco SE, 2.375%, 25/02/21 EUR 200,000 272,092 231,159 0.01
Unibail-Rodamco SE, 2.500%, 26/02/24 EUR 100,000 138,399 118,374 0.01
Veolia Environnement SA, 4.247%, 06/01/21 EUR 50,000 75,376 61,336 0.00
Veolia Environnement SA, 5.125%, 24/05/22 EUR 164,000 250,042 215,812 0.01
Vinci SA, 3.375%, 30/03/20 EUR 100,000 137,756 116,676 0.01
Vivendi SA, 0.750%, 26/05/21 EUR 100,000 111,453 107,135 0.01
Wendel SA, 1.000%, 20/04/23 EUR 100,000 110,272 103,432 0.00
Wendel SA, 2.500%, 09/02/27 EUR 100,000 102,584 107,864 0.01
Total France 32,037,187 28,757,880 1.68
Germany
Allianz SE, 3.375%, perpetual EUR 200,000 211,935 216,439 0.01
BASF SE, 1.375%, 22/01/19 EUR 200,000 276,840 216,785 0.01
BASF SE, 0.875%, 06/10/31 EUR 100,000 110,553 98,852 0.00
Bayer AG, 3.750%, 01/07/74 EUR 200,000 276,486 214,726 0.01
Bayer AG, 2.375%, 02/04/75 EUR 100,000 107,773 100,498 0.00
Bayerische Landesbodenkreditanstalt, 3.250%, 16/02/18 EUR 150,000 203,582 164,562 0.01
Berlin Hyp AG, 0.625%, 24/06/19 EUR 200,000 273,167 215,359 0.01
Berlin Hyp AG, 0.125%, 05/05/22 EUR 100,000 108,594 106,118 0.00
Commerzbank AG, 4.375%, 02/07/19 EUR 100,000 142,147 117,512 0.01
Commerzbank AG, 0.250%, 23/07/20 EUR 200,000 217,513 214,013 0.01
Commerzbank AG, 0.250%, 26/01/22 EUR 100,000 115,799 106,812 0.01
Commerzbank AG, 1.500%, 21/09/22 EUR 200,000 234,915 219,896 0.01
Continental AG, 3.000%, 16/07/18 EUR 100,000 143,716 110,348 0.01
Daimler AG, 2.125%, 27/06/18 EUR 60,000 84,073 65,208 0.00
Daimler AG, 2.375%, 16/07/18 GBP 100,000 166,835 126,540 0.01
Daimler AG, 2.000%, 25/06/21 EUR 200,000 275,042 227,084 0.01
Daimler AG, 2.375%, 08/03/23 EUR 100,000 132,273 117,666 0.01
Daimler AG, 0.750%, 11/05/23 EUR 100,000 114,947 107,173 0.01
Daimler AG, 1.500%, 09/03/26 EUR 100,000 107,937 111,309 0.01
Daimler AG, 1.375%, 11/05/28 EUR 100,000 114,731 108,091 0.01
Deutsche Bank AG, 2.500%, 13/02/19 USD 200,000 201,477 198,810 0.01
Deutsche Bank AG, 1.375%, 07/09/20 EUR 100,000 131,538 111,044 0.01
Deutsche Bank AG, 4.250%, 14/10/21 USD 100,000 100,753 100,115 0.00
Deutsche Bank AG, 2.375%, 11/01/23 EUR 200,000 282,284 222,045 0.01
Deutsche Bank AG, 1.125%, 17/03/25 EUR 100,000 107,499 100,116 0.00
Deutsche Boerse AG, 1.125%, 26/03/18 EUR 100,000 137,680 107,092 0.01
Deutsche Hypothekenbank AG, 0.875%, 24/01/18 EUR 100,000 131,638 106,734 0.01
Deutsche Hypothekenbank AG, 0.125%, 20/04/22 EUR 50,000 52,606 53,028 0.00
Deutsche Kreditbank AG, 0.500%, 19/03/27 EUR 100,000 105,140 103,612 0.00
Deutsche Pfandbriefbank AG, 1.250%, 04/02/19 EUR 200,000 229,867 214,692 0.01
Deutsche Pfandbriefbank AG, 4.000%, 22/10/19 EUR 100,000 141,496 117,768 0.01
The accompanying notes are an integral part of these financial statements. 150



State Street Global Advisors Luxembourg SICAV
SSGA Global Aggregate Bond Index Fund

Schedule of Investiments (continued)
asat 31 December 2016 (Expressed in US Dollar)

Nominal Market % of

Currency Value Cost Value Net Assets
Transferable securities admitted to an official stock exchange
listing or dealt in on another regulated market (continued)
Corporate Bonds - 26.18% (continued)
Germany (continued)
Deutsche Pfandbriefbank AG, 1.500%, 18/03/20 EUR 200,000 271,132 222 206 0.01
Deutsche Post AG, 2.750%, 09/10/23 EUR 50,000 71,134 60,569 0.00
Deutsche Postbank AG, 3.625%, 15/02/21 EUR 200,000 307,149 243,152 0.01
Dexia Kommunalbank Deutschland AG, 4.750%, 23/05/18 EUR 59,000 85,875 66,473 0.00
Dexia Kommunalbank Deutschland AG, 0.375%, 03/03/22 EUR 100,000 113,207 106,732 0.01
DVB Bank SE, 0.875%, 11/11/19 EUR 100,000 125,352 106,468 0.01
DVB Bank SE, 1.250%, 22/04/20 EUR 100,000 113,639 107,848 0.01
Erste Abwicklungsanstalt, 1.125%, 12/02/18 USD 200,000 199,623 199,196 0.01
Eurogrid GmbH, 1.625%, 03/11/23 EUR 100,000 110,471 111,702 0.01
Evonik Industries AG, 1.000%, 23/01/23 EUR 100,000 117,272 107,867 0.01
FMS Wertmanagement AoeR, 0.750%, 15/12/17 GBP 100,000 154,532 124,110 0.01
FMS Wertmanagement AoeR, 0.625%, 12/03/18 EUR 200,000 272,511 213,707 0.01
FMS Wertmanagement AoeR, zero coupon, 26/02/19 EUR 200,000 217,312 212,806 0.01
FMS Wertmanagement AoeR, 1.875%, 09/05/19 EUR 100,000 134,165 111,120 0.01
FMS Wertmanagement AoeR, 1.125%, 13/12/19 GBP 100,000 155,596 125,914 0.01
FMS Wertmanagement AoeR, 1.375%, 15/01/20 EUR 100,000 139,404 110,996 0.01
FMS Wertmanagement AoeR, 1.750%, 17/03/20 USD 300,000 300,081 299,433 0.02
FMS Wertmanagement AoeR, 3.375%, 17/06/21 EUR 100,000 142,417 122,396 0.01
HeidelbergCement AG, 2.250%, 03/06/24 EUR 100,000 110,434 112,546 0.01
HeidelbergCement AG, 1.500%, 07/02/25 EUR 30,000 31,290 31,911 0.00
HSH Nordbank AG, 0.250%, 19/11/20 EUR 200,000 214,631 212,199 0.01
Kreditanstalt fuer Wiederaufbau, 5.500%, 22/01/18 EUR 175,805 257,649 197,224 0.01
Kreditanstalt fuer Wiederaufbau, 1.000%, 26/01/18 USD 100,000 100,020 99,740 0.00
Kreditanstalt fuer Wiederaufbau, 1.375%, 14/05/18 USD 225,000 224,653 225,146 0.01
Kreditanstalt fuer Wiederaufbau, 1.000%, 11/06/18 USD 200,000 198,817 199,050 0.01
Kreditanstalt fuer Wiederaufbau, 3.125%, 15/06/18 EUR 100,000 143,592 111,171 0.01
Kreditanstalt fuer Wiederaufbau, 0.875%, 25/06/18 EUR 100,000 130,400 107,730 0.01
Kreditanstalt fuer Wiederaufbau, 4.375%, 04/07/18 EUR 250,000 352,606 283,406 0.02
Kreditanstalt fuer Wiederaufbau, 3.750%, 18/07/18 AUD 400,000 284,498 206,325 0.02
Kreditanstalt fuer Wiederaufbau, 1.000%, 07/09/18 USD 300,000 300,045 298,062 0.02
Kreditanstalt fuer Wiederaufbau, 2.750%, 11/10/18 CHF 150,000 166,188 156,811 0.01
Kreditanstalt fuer Wiederaufbau, 2.000%, 06/12/18 GBP 300,000 513,123 382,320 0.02
Kreditanstalt fuer Wiederaufbau, zero coupon, 07/12/18 EUR 500,000 543,588 533,071 0.03
Kreditanstalt fuer Wiederaufbau, 4.000%, 16/01/19 AUD 200,000 169,164 149,548 0.01
Kreditanstalt fuer Wiederaufbau, 1.500%, 06/02/19 USD 300,000 299,914 299,853 0.02
Kreditanstalt fuer Wiederaufbau, 0.875%, 18/03/19 EUR 300,000 417,121 326,354 0.02
Kreditanstalt fuer Wiederaufbau, 1.875%, 01/04/19 USD 500,000 502,582 503,410 0.03
Kreditanstalt fuer Wiederautbau, 4.875%, 17/06/19 USD 300,000 322,133 323,238 0.02
Kreditanstalt fuer Wiederaufbau, 1.750%, 15/10/19 USD 500,000 501,249 500,750 0.03
Kreditanstalt fuer Wiederaufbau, 1.250%, 17/10/19 EUR 500,000 660,641 553,295 0.03
Kreditanstalt fuer Wiederaufbau, 1.125%, 23/12/19 GBP 300,000 435,156 378,016 0.02
Kreditanstalt fuer Wiederaufbau, 1.125%, 15/01/20 EUR 200,000 263,917 221,232 0.01
Kreditanstalt fuer Wiederaufbau, 3.625%, 20/01/20 EUR 150,000 224,736 178,174 0.01
Kreditanstalt fuer Wiederaufbau, 4.000%, 27/01/20 USD 300,000 318,203 319,680 0.02
Kreditanstalt fuer Wiederaufbau, 1.375%, 28/01/20 CAD 472,000 338,107 351,498 0.02
Kreditanstalt fuer Wiederaufbau, 1.875%, 30/06/20 USD 300,000 299,969 299,520 0.02
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Kreditanstalt fuer Wiederaufbau, 2.400%, 02/07/20 AUD 400,000 276,804 287,201 0.02
Kreditanstalt fuer Wiederaufbau, 0.125%, 27/10/20 EUR 500,000 543,801 538,118 0.03
Kreditanstalt fuer Wiederaufbau, 1.625%, 15/01/21 EUR 200,000 282,457 228,178 0.01
Kreditanstalt fuer Wiederaufbau, 3.375%, 18/01/21 EUR 600,000 862,018 730,176 0.04
Kreditanstalt fuer Wiederaufbau, 1.625%, 15/03/21 USD 200,000 201,202 196,218 0.01
Kreditanstalt fuer Wiederaufbau, 5.550%, 07/06/21 GBP 200,000 354,437 299,030 0.02
Kreditanstalt fuer Wiederaufbau, 1.500%, 15/06/21 USD 300,000 301,440 201,765 0.02
Kreditanstalt fuer Wiederaufbau, 3.500%, 04/07/21 EUR 255,000 387,587 315,801 0.02
Kreditanstalt fuer Wiederaufbau, 2.625%, 25/01/22 USD 150,000 150,766 152,723 0.01
Kreditanstalt fuer Wiederaufbau, 0.625%, 04/07/22 EUR 300,000 324,667 329,987 0.02
Kreditanstalt fuer Wiederaufbau, zero coupon, 15/09/23 EUR 200,000 213,526 210,492 0.01
Kreditanstalt fuer Wiederaufbau, 1.500%, 11/06/24 EUR 200,000 274,670 232,925 0.01
Kreditanstalt fuer Wiederaufbau, 2.500%, 20/11/24 USD 300,000 317,396 298,890 0.02
Kreditanstalt fuer Wiederaufbau, 2.000%, 02/05/25 USD 500,000 489,175 477,715 0.03
Kreditanstalt fuer Wiederaufbau, 6.000%, 07/12/28 GBP 30,000 64,072 54,468 0.00
Kreditanstalt fuer Wiederaufbau, 0.375%, 23/04/30 EUR 100,000 111,930 99,783 0.00
Kreditanstalt fuer Wiederaufbau, zero coupon, 18/04/36 USD 100,000 51,969 53,428 0.00
Kreditanstalt fuer Wiederaufbau, 1.250%, 04/07/36 EUR 300,000 376,109 327,487 0.02
Landesbank Baden-Wuerttemberg, 0.050%, 11/11/21 EUR 200,000 215,381 211,783 0.01
Landesbank Baden-Wuerttemberg, 0.500%, 04/08/22 EUR 200,000 220,351 216,266 0.01
Landesbank Hessen-Thueringen Girozentrale, 1.000%, 26/06/18 EUR 100,000 110,344 107,442 0.01
Landesbank Hessen-Thueringen Girozentrale, 0.125%, 27/11/18 EUR 100,000 125,207 106,304 0.01
Landesbank Hessen-Thueringen Girozentrale, 2.000%, 26/04/19 EUR 100,000 134,541 110,973 0.01
Landesbank Hessen-Thueringen Girozentrale, 0.100%, 04/03/20 EUR 100,000 113,549 106,549 0.01
Landeskreditbank Baden-Wuerttemberg Foerderbank, 0.750%,
12/12/17 EUR 100,000 131,674 106,619 0.01
Landeskreditbank Baden-Wuerttemberg Foerderbank, 0.875%,
15/12/17 GBP 50,000 77,308 62,094 0.00
Landeskreditbank Baden-Wuerttemberg Foerderbank, 0.250%,
25/11/19 EUR 100,000 125,086 107,168 0.01
Landwirtschaftliche Rentenbank, 1.000%, 04/04/18 USD 150,000 149,347 149,420 0.01
Landwirtschaftliche Rentenbank, 2.000%, 20/02/19 EUR 100,000 134,755 110,905 0.01
Landwirtschaftliche Rentenbank, 2.700%, 20/01/20 AUD 200,000 139,852 145,501 0.01
Landwirtschaftliche Rentenbank, 2.875%, 30/08/21 EUR 100,000 119,512 120,867 0.01
Landwirtschaftliche Rentenbank, 5.500%, 29/03/22 AUD 100,000 99,631 81,146 0.00
Landwirtschaftliche Rentenbank, 1.250%, 20/05/22 EUR 200,000 272,197 227,048 0.01
Landwirtschaftliche Rentenbank, 2.000%, 13/01/25 USD 100,000 100,604 95,743 0.00
Landwirtschaftliche Rentenbank, 2.375%, 10/06/25 USD 300,000 296,684 294,564 0.02
Landwirtschaftliche Rentenbank, 1.750%, 27/07/26 USD 250,000 248,780 230,783 0.01
Landwirtschaftliche Rentenbank, 0.625%, 20/02/30 EUR 100,000 113,482 103,468 0.00
Landwirtschaftliche Rentenbank, 0.625%, 31/10/36 EUR 200,000 189,653 192,969 0.01
Linde AG, 2.000%, 18/04/23 EUR 50,000 69,007 58,127 0.00
Merck Financial Services GmbH, 4.500%, 24/03/20 EUR 200,000 245,022 241,747 0.01
Merck KGaA, 2.625%, 12/12/74 EUR 100,000 122,049 108,974 0.01
Muenchener Hypothekenbank eG, 0.500%, 22/04/26 EUR 100,000 114,347 105,573 0.00
Muenchener Hypothekenbank eG, 2.500%, 04/07/28 EUR 100,000 138,069 125,093 0.01
Muenchener Rueckversicherungs-Gesellschaft AG in Muenchen,
6.250%, 26/05/42 EUR 100,000 162,851 128,360 0.01
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Germany (continued)
Norddeutsche Landesbank Girozentrale, 1.500%, 05/12/19 EUR 100,000 132,837 110,760 0.01
NRW Bank, 0.750%, 05/02/18 EUR 400,000 437,692 427,144 0.02
NRW Bank, 1.375%, 20/08/18 USD 300,000 300,353 299,283 0.02
NRW Bank, 4.250%, 29/04/19 EUR 200,000 283,013 233,422 0.01
NRW Bank, 3.875%, 27/01/20 EUR 111,000 165,781 131,994 0.01
NRW Bank, 0.875%, 10/11/25 EUR 200,000 218,046 220,194 0.01
SAP SE, 1.000%, 01/04/25 EUR 100,000 109,209 109,430 0.01
Sparkasse KoelnBonn, 0.375%, 03/06/22 EUR 100,000 108,375 107,517 0.01
UniCredit Bank AG, 1.250%, 22/04/20 EUR 100,000 130,894 110,411 0.01
UniCredit Bank AG, 0.250%, 01/10/20 EUR 100,000 112,788 106,963 0.01
Vier Gas Transport GmbH, 2.875%, 12/06/25 EUR 100,000 142,133 123,725 0.01
Volkswagen Bank GmbH, 1.500%, 13/02/19 EUR 100,000 137,138 108,425 0.01
Volkswagen Leasing GmbH, 2.375%, 06/09/22 EUR 100,000 133,081 113,370 0.01
WL BANK AG Westfaelische Landschaft Bodenkreditbank,
0.500%, 29/07/22 EUR 100,000 109,552 108,256 0.01
WL BANK AG Westfaelische Landschaft Bodenkreditbank,
0.750%, 02/02/26 EUR 100,000 108,137 108,228 0.01
WL BANK AG Westfaelische Landschaft Bodenkreditbank,
0.875%,18/01/30 EUR 100,000 116,208 105,208 0.00
Total Germany 28,604,860 26,010,203 1.52
Guernsey
Credit Suisse Group Funding Guernsey Ltd, 3.125%, 10/12/20 USD 150,000 149,634 149,552 0.01
Credit Suisse Group Funding Guernsey Ltd, 1.250%, 14/04/22 EUR 100,000 107,304 105,593 0.01
Credit Suisse Group Funding Guernsey Ltd, 3.750%, 26/03/25 USD 150,000 149,704 146,630 0.01
Credit Suisse Group Funding Guernsey Ltd, 4.875%, 15/05/45 USD 50,000 49,668 51,669 0.00
Total Guernsey 456,310 453,444 0.03
Hong Kong
AIA Group Ltd, 4.875%, 11/03/44 USD 200,000 205,046 210,642 0.01
Bao-trans Enterprises Ltd, 3.750%, 12/12/18 USD 200,000 202,336 203,268 0.01
Beijing State-Owned Assets Management Hong Kong Co Ltd,
3.000%, 26/05/20 USD 200,000 199,113 198,378 0.01
CITIC Ltd, 6.375%, 10/04/20 USD 200,000 214,924 220,312 0.02
Total Hong Kong 821,419 832,600 0.05
Hungary
MFB Magyar Fejlesztesi Bank Zrt, 6.250%, 21/10/20 USD 200,000 221,472 220,500 0.01
Total Hungary 221,472 220,500 0.01
India
Axis Bank Ltd, 3.250%, 21/05/20 USD 200,000 199,563 200,498 0.01
Bharti Airtel Ltd, 4.375%, 10/06/25 USD 200,000 197,285 197,246 0.01
ICICI Bank Ltd, 4.800%, 22/05/19 USD 300,000 308,355 314,637 0.02
State Bank of India, 3.622%, 17/04/19 USD 200,000 198,766 204,664 0.01
Total India 003,969 917,045 0.05
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Indonesia
Pertamina Persero PT, 5.625%, 20/05/43 USD 100,000 86,856 92,250 0.01
Pertamina Persero PT, 6.450%, 30/05/44 USD 200,000 203,923 202,500 0.01
Total Indonesia 290,779 204,750 0.02
Ireland
AerCap Ireland Capital Ltd Via AerCap Global Aviation Trust,
3.750%, 15/05/19 USD 150,000 154,465 152,625 0.01
AerCap Ireland Capital Ltd Via AerCap Global Aviation Trust,
4.625%,30/10/20 USD 150,000 159,809 156,000 0.01
AerCap Ireland Capital Ltd Via AerCap Global Aviation Trust,
3.950%, 01/02/22 USD 200,000 209,012 201,250 0.01
AIB Mortgage Bank, 0.625%, 03/02/22 EUR 100,000 113,304 107,344 0.01
Aquarius & Investments PLC for Zurich Insurance Co Ltd, 4.250%,
02/10/43 EUR 100,000 131,648 116,142 0.01
Bank of Ireland Mortgage Bank, 0.500%, 20/01/20 EUR 100,000 117,716 107,032 0.01
Bank of Ireland Mortgage Bank, 0.625%, 19/02/21 EUR 200,000 217,201 215,245 0.01
CRH Finance DAC, 1.375%, 18/10/28 EUR 100,000 110,441 103,308 0.01
FCA Capital Ireland PLC, 2.875%, 26/01/18 EUR 100,000 137,869 108,530 0.01
FCA Capital Ireland PLC, 1.375%, 17/04/20 EUR 100,000 105,540 107,774 0.01
Freshwater Finance PLC, 5.182%, 20/04/35 GBP 100,000 183,485 162,799 0.01
GE Capital European Funding Unlimited Co, 5.375%, 16/01/18 EUR 65,000 94,828 72,486 0.00
GE Capital European Funding Unlimited Co, 6.000%, 15/01/19 EUR 50,000 75,086 59,288 0.00
GE Capital European Funding Unlimited Co, 2.875%, 18/06/19 EUR 100,000 139,802 113,087 0.01
GE Capital European Funding Unlimited Co, 5.375%, 23/01/20 EUR 100,000 145,504 122,821 0.01
GE Capital European Funding Unlimited Co, 2.250%, 20/07/20 EUR 50,000 70,257 56,884 0.00
GE Capital European Funding Unlimited Co, 2.625%, 15/03/23 EUR 50,000 71,370 59,812 0.00
GE Capital European Funding Unlimited Co, 6.025%, 01/03/38 EUR 100,000 202,932 182,730 0.01
GE Capital International Funding Co Unlimited Co, 2.342%,
15/11/20 USD 400,000 403,353 399,520 0.02
GE Capital International Funding Co Unlimited Co, 3.373%,
15/11/25 USD 200,000 201,966 203,304 0.01
GE Capital International Funding Co Unlimited Co, 4.418%,
15/11/35 USD 382,000 337,453 401,994 0.02
GE Capital UK Funding Unlimited Co, 4.375%, 31/07/19 GBP 50,000 88,349 67,375 0.00
GE Capital UK Funding Unlimited Co, 4.125%, 13/09/23 GBP 100,000 175,324 143,972 0.01
Johnson Controls International PLC, 5.700%, 01/03/41 USD 140,000 149,662 158,732 0.01
Perrigo Finance Unlimited Co, 4.900%, 15/12/44 USD 200,000 199,443 183,982 0.01
Ryanair Ltd, 1.125%, 10/03/23 EUR 100,000 111,331 105,756 0.01
Shire Acquisitions Investments Ireland DAC, 1.900%, 23/09/19 USD 200,000 200,037 197,382 0.01
Shire Acquisitions Investments Ireland DAC, 2.400%, 23/09/21 USD 100,000 99,898 96,535 0.01
Shire Acquisitions Investments Ireland DAC, 2.875%, 23/09/23 USD 100,000 99,0988 94,913 0.00
Shire Acquisitions Investments Ireland DAC, 3.200%, 23/09/26 USD 190,000 190,695 177,526 0.01
Willow No 2 Ireland PLC for Zurich Insurance Co Ltd, 4.250%,
01/10/45 USD 200,000 199,622 188,500 0.01
Total Ireland 4,898,290 4,624,648 0.27
Israel
Israel Electric Corp Ltd, 9.375%, 28/01/20 USD 300,000 341,742 353,250 0.02
Total Israel 341,742 353,250 0.02
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Ttaly
2i Rete Gas SpA, 1.125%, 02/01/20 EUR 100,000 123,756 108,109 0.01
A2A SpA, 4.375%,10/01/21 EUR 200,000 297,569 244,428 0.01
Assicurazioni Generali SpA, 5.125%, 16/09/24 EUR 50,000 79,032 67,685 0.00
Assicurazioni Generali SpA, 7.750%, 12/12/42 EUR 100,000 140,749 125,560 0.01
Assicurazioni Generali SpA, 5.500%, 27/10/47 EUR 200,000 226,806 219,574 0.01
Autostrade per 1'Italia SpA, 5.875%, 09/06/24 EUR 100,000 160,635 142,855 0.01
Autostrade per 1'Ttalia SpA, 1.875%, 04/11/25 EUR 100,000 109,282 110,621 0.01
Banca Monte dei Paschi di Siena SpA, 2.875%, 16/07/24 EUR 300,000 401,958 342,274 0.02
Enel SpA, 4.750%, 12/06/18 EUR 21,000 30,550 23,632 0.00
Enel SpA, 5.250%, 20/05/24 EUR 100,000 138,115 138,504 0.01
Enel SpA, 5.625%, 21/06/27 EUR 50,000 81,951 72,839 0.00
Eni SpA, 3.500%, 29/01/18 EUR 70,000 98,528 76,578 0.00
Eni SpA, 4.125%, 16/09/19 EUR 50,000 73,592 58,448 0.00
Eni SpA, 0.625%, 19/09/24 EUR 100,000 111,587 102,449 0.01
Eni SpA, 1.500%, 02/02/26 EUR 300,000 312,542 323,905 0.02
Eni SpA, 1.125%, 19/09/28 EUR 100,000 111,128 100,362 0.00
Intesa Sanpaolo SpA, 3.875%, 16/01/18 USD 200,000 202,988 202,744 0.01
Intesa Sanpaolo SpA, 3.875%, 15/01/19 USD 200,000 199,985 203,652 0.01
Intesa Sanpaolo SpA, 3.750%, 25/09/19 EUR 100,000 146,173 116,224 0.01
Intesa Sanpaolo SpA, 4.125%, 14/04/20 EUR 200,000 264,832 233,722 0.01
Intesa Sanpaolo SpA, 5.000%, 27/01/21 EUR 100,000 145,487 126,100 0.01
Intesa Sanpaolo SpA, 0.625%, 20/01/22 EUR 100,000 117,330 106,893 0.01
Intesa Sanpaolo SpA, 1.125%, 04/03/22 EUR 150,000 169,904 158,686 0.01
Mediobanca SpA, 1.375%, 10/11/25 EUR 100,000 109,072 108,565 0.01
Snam SpA, 3.500%, 13/02/20 EUR 100,000 145,352 116,392 0.01
Snam SpA, zero coupon, 25/10/20 EUR 100,000 109,431 104,569 0.01
Snam SpA, 0.875%, 25/10/26 EUR 100,000 111,029 100,786 0.00
Terna Rete Elettrica Nazionale SpA, 2.875%, 16/02/18 EUR 150,000 200,315 163,240 0.01
Terna Rete Elettrica Nazionale SpA, 4.900%, 28/10/24 EUR 50,000 80,181 68,901 0.00
UniCredit SpA, 3.375%, 11/01/18 EUR 100,000 132,027 108,802 0.01
UniCredit SpA, 4.375%, 29/01/20 EUR 30,000 44,259 35,403 0.00
UniCredit SpA, 2.625%, 31/10/20 EUR 100,000 143,167 115,393 0.01
UniCredit SpA, 3.250%, 14/01/21 EUR 200,000 282,176 229,087 0.01
UniCredit SpA, 2.000%, 04/03/23 EUR 100,000 108,516 108,473 0.01
UniCredit SpA, 3.000%, 31/01/24 EUR 100,000 143,252 122,374 0.01
UniCredit SpA, 0.375%, 31/10/26 EUR 200,000 199,016 195,462 0.01
Unione di Banche Italiane SpA, 1.000%, 27/01/23 EUR 100,000 108,589 108,638 0.01
Unione di Banche Italiane SpA, 1.250%, 07/02/25 EUR 200,000 249,430 218,441 0.01
Total Italy 5,910,201 5,310,460 0.31
Japan
Bank of Tokyo-Mitsubishi UFJ Ltd, 0.875%, 11/03/22 EUR 100,000 113,395 107,576 0.01
Bank of Tokyo-Mitsubishi UFJ Ltd, 3.750%, 10/03/24 USD 200,000 203,656 206,088 0.01
East Japan Railway Co, 5.250%, 22/04/33 GBP 100,000 196,093 169,834 0.01
Mitsubishi Corp, 3.375%, 23/07/24 USD 200,000 199,473 200,972 0.01
Mitsubishi UFJ Financial Group Inc, 2.950%, 01/03/21 USD 200,000 202,388 200,750 0.01
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Japan (continued)
Mitsubishi UFJ Financial Group Inc, 2.190%, 13/09/21 USD 200,000 200,000 194,084 0.01
Mitsubishi UFJ Financial Group Inc, 3.850%, 01/03/26 USD 200,000 199,744 205,310 0.01
Mitsubishi UFJ Financial Group Inc, 2.757%, 13/09/26 USD 100,000 100,066 93,907 0.00
Mitsubishi UFJ Lease & Finance Co Ltd, 2.500%, 09/03/20 USD 200,000 198,602 198,056 0.01
Mizuho Bank Litd, 2.450%, 16/04/19 USD 200,000 199,965 200,606 0.01
Mizuho Financial Group Inc, 2.273%, 13/09/21 USD 200,000 200,000 194,082 0.01
Mizuho Financial Group Inc, 2.839%, 13/09/26 USD 100,000 100,826 94,453 0.01
Nippon Life Insurance Co, 4.700%, 20/01/46 USD 200,000 200,097 200,072 0.01
Nomura Holdings Inc, 6.700%, 04/03/20 USD 100,000 110,314 111,739 0.01
Sumitomo Mitsui Banking Corp, 1.500%, 18/01/18 USD 100,000 99,608 99,601 0.01
Sumitomo Mitsui Banking Corp, 2.450%, 10/01/19 USD 250,000 250,972 251,070 0.01
Sumitomo Mitsui Banking Corp, 2.250%, 16/12/20 EUR 200,000 241,971 228,526 0.01
Sumitomo Mitsui Banking Corp, 1.000%, 19/01/22 EUR 100,000 117,437 108,556 0.01
Sumitomo Mitsui Banking Corp, 3.950%, 10/01/24 USD 250,000 249,440 260,948 0.01
Sumitomo Mitsui Financial Group Inc, 2.934%, 09/03/21 USD 100,000 100,000 100,334 0.01
Sumitomo Mitsui Financial Group Inc, 2.442%, 19/10/21 USD 100,000 100,261 98,202 0.01
Sumitomo Mitsui Financial Group Inc, 3.784%, 09/03/26 USD 100,000 100,000 102,200 0.01
Sumitomo Mitsui Financial Group Inc, 2.632%, 14/07/26 USD 200,000 197,038 185,610 0.01
Sumitomo Mitsui Financial Group Inc, 3.010%, 19/10/26 USD 100,000 99,982 95,710 0.01
Total Japan 3,981,418 3,908,286 0.23
Jersey
AA Bond Co Litd, 4.249%, 31/07/20 GBP 100,000 173,923 132,022 0.01
Gatwick Funding Ltd, 6.125%, 02/03/26 GBP 100,000 190,323 161,014 0.01
Heathrow Funding Ltd, 6.000%, 20/03/20 GBP 100,000 165,669 141,081 0.01
Heathrow Funding Ltd, 6.750%, 03/12/26 GBP 75,000 152,432 127,332 0.01
Heathrow Funding Ltd, 1.500%, 11/02/30 EUR 200,000 195,385 205,978 0.01
Heathrow Funding Ltd, 2.750%, 09/08/49 GBP 100,000 137,587 117,144 0.01
HSBC Bank Capital Funding Sterling 2 LP, 5.862%, perpetual GBP 50,000 77,979 65,305 0.00
IDB Trust Services Ltd, 1.831%, 12/03/20 USD 300,000 300,245 297,420 0.02
Swiss Re Admin Re Ltd, 1.375%, 27/05/23 EUR 100,000 111,871 107,864 0.01
UBS Group Funding Jersey Ltd, 2.950%, 24/09/20 USD 200,000 199,127 200,124 0.01
UBS Group Funding Jersey Ltd, 2.650%, 01/02/22 USD 100,000 100,089 97,160 0.00
Total Jersey 1,804,630 1,652,444 0.10
Kazakhstan
KazMunayGas National Co JSC, 6.375%, 09/04/21 USD 300,000 304,399 325,500 0.02
KazMunayGas National Co JSC, 5.750%, 30/04/43 USD 100,000 85,534 95,250 0.00
Total Kazakhstan 389,933 420,750 0.02
Korea
GS Caltex Corp, 3.000%, 18/06/19 USD 350,000 351,659 354,725 0.02
Hyundai Capital Services Inc, 2.625%, 29/09/20 USD 200,000 198,793 198,062 0.01
KEB Hana Bank, 2.500%, 12/06/19 USD 250,000 249,475 251,630 0.02
Korea Gas Corp, 3.875%, 12/02/24 USD 200,000 201,744 207,526 0.01
Korea National Oil Corp, 2.000%, 24/10/21 USD 100,000 99,486 95,955 0.01
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Korea (continued)
Korea National Oil Corp, 2.500%, 24/10/26 USD 200,000 188,595 185,298 0.01
Shinhan Bank, 2.250%, 15/04/20 USD 200,000 199,736 197,048 0.01
Total Korea 1,489,488 1,490,244 0.09
Luxembourg
Actavis Funding SCS, 2.350%, 12/03/18 USD 40,000 39,992 40,228 0.00
Actavis Funding SCS, 3.850%, 15/06/24 USD 200,000 199,810 201,966 0.01
Actavis Funding SCS, 3.800%, 15/03/25 USD 140,000 140,198 140,036 0.01
Actavis Funding SCS, 4.550%, 15/03/35 USD 170,000 175,148 167,110 0.01
Actavis Funding SCS, 4.750%, 15/03/45 USD 180,000 187,003 177,710 0.01
Ciba Specialty Chemicals Finance Luxembourg SA, 4.875%,
20/06/18 EUR 100,000 139,794 113,016 0.01
Covidien International Finance SA, 4.200%, 15/06/20 USD 200,000 208,628 212,296 0.01
DH Europe Finance SA, 1.000%, 08/07/19 EUR 100,000 109,988 107,968 0.01
European Financial Stability Facility, 0.875%, 16/04/18 EUR 700,000 919,842 751,312 0.04
European Financial Stability Facility, 1.250%, 22/01/19 EUR 450,000 624,451 491,293 0.03
European Financial Stability Facility, 2.625%, 02/05/19 EUR 100,000 115,315 113,105 0.01
European Financial Stability Facility, 0.125%, 04/11/19 EUR 500,000 561,187 535,444 0.03
European Financial Stability Facility, 1.500%, 22/01/20 EUR 100,000 138,859 111,587 0.01
European Financial Stability Facility, 1.750%, 29/10/20 EUR 200,000 244,878 227,858 0.01
European Financial Stability Facility, 1.375%, 07/06/21 EUR 700,000 939,000 791,817 0.04
European Financial Stability Facility, 3.375%, 05/07/21 EUR 100,000 141,819 122,953 0.01
European Financial Stability Facility, 0.500%, 20/01/23 EUR 400,000 442,030 435,751 0.02
European Financial Stability Facility, 1.875%, 23/05/23 EUR 100,000 139,489 118,302 0.01
European Financial Stability Facility, 2.125%, 19/02/24 EUR 300,000 416,603 362,402 0.02
European Financial Stability Facility, 0.200%, 28/04/25 EUR 200,000 210,126 208,927 0.01
European Financial Stability Facility, 2.750%, 03/12/29 EUR 100,000 144,402 132,506 0.01
European Financial Stability Facility, 3.875%, 30/03/32 EUR 200,000 300,612 304,825 0.02
European Financial Stability Facility, 3.000%, 04/09/34 EUR 150,000 219,678 212,837 0.01
European Financial Stability Facility, 2.350%, 29/07/44 EUR 100,000 141,456 131,594 0.01
European Financial Stability Facility, 1.200%, 17/02/45 EUR 200,000 201,283 200,744 0.01
Glencore Finance Europe SA, 2.625%, 03/12/18 CHF 50,000 53,858 51,188 0.00
Glencore Finance Europe SA, 6.500%, 27/02/19 GBP 100,000 164,236 135,524 0.01
Glencore Finance Europe SA, 1.250%, 17/03/21 EUR 100,000 108,231 105,728 0.01
Glencore Finance Europe SA, 1.750%, 17/03/25 EUR 100,000 107,809 100,717 0.00
Hannover Finance Luxembourg SA, 5.750%, 14/09/40 EUR 50,000 72,720 60,382 0.00
Holcim Finance Luxembourg SA, 1.375%, 26/05/23 EUR 100,000 111,954 108,145 0.01
Holcim Finance Luxembourg SA, 2.250%, 26/05/28 EUR 100,000 111,586 110,255 0.01
Holcim US Finance Sarl & Cie SCS, 5.150%, 12/09/23 USD 200,000 215,392 214,200 0.01
Nestle Finance International Ltd, 1.500%, 19/07/19 EUR 100,000 132,338 110,149 0.01
Nestle Finance International Ltd, 2.125%, 10/09/21 EUR 200,000 272,889 232,157 0.01
Novartis Finance SA, 0.750%, 09/11/21 EUR 100,000 124,502 109,194 0.01
Pentair Finance SA, 3.625%, 15/09/20 USD 100,000 99,919 101,708 0.00
Schlumberger Investment SA, 2.400%, 01/08/22 USD 200,000 196,844 196,132 0.01
Simon International Finance SCA, 1.375%, 18/11/22 EUR 100,000 106,710 109,579 0.01
Total Luxembourg 8,980,669 8,158,645 0.47
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Malaysia
Malaysia Sovereign Sukuk Bhd, 3.043%, 22/04/25 USD 200,000 198,379 192,466 0.01
Petronas Capital Ltd, 5.250%, 12/08/19 USD 200,000 210,670 213,952 0.01
Petronas Capital Ltd, 3.500%, 18/03/25 USD 200,000 201,826 201,152 0.01
Petronas Capital Ltd, 4.500%, 18/03/45 USD 100,000 97,042 101,288 0.01
Total Malaysia 707,917 708,858 0.04
Mexico
Alfa SAB de CV, 6.875%, 25/03/44 USD 200,000 213,968 193,294 0.01
America Movil SAB de CV, 1.000%, 04/06/18 EUR 200,000 273,038 213,633 0.01
America Movil SAB de CV, 4.125%, 25/10/19 EUR 150,000 209,084 175,097 0.01
America Movil SAB de CV, 3.125%, 16/07/22 USD 250,000 249,838 246,537 0.02
America Movil SAB de CV, 5.000%, 27/10/26 GBP 100,000 167,213 147,937 0.01
America Movil SAB de CV, 6.375%, 01/03/35 USD 25,000 29,000 29,214 0.00
America Movil SAB de CV, 6.125%, 30/03/40 USD 200,000 218,760 229,850 0.01
BBVA Bancomer SA, 4.375%, 10/04/24 USD 350,000 352,570 353,927 0.02
Coca-Cola Femsa SAB de CV, 2.375%, 26/11/18 USD 150,000 150,603 151,065 0.01
Comision Federal de Electricidad, 5.750%, 14/02/42 USD 250,000 277,335 233,735 0.01
Grupo Bimbo SAB de CV, 4.500%, 25/01/22 USD 200,000 206,558 209,376 0.01
Grupo Televisa SAB, 4.625%, 30/01/26 USD 200,000 201,564 201,548 0.01
Mexichem SAB de CV, 5.875%, 17/09/44 USD 200,000 169,084 180,002 0.01
Petroleos Mexicanos, 5.500%, 04/02/19 USD 60,000 60,000 62,458 0.00
Petroleos Mexicanos, 8.000%, 03/05/19 USD 75,000 82,831 82,369 0.01
Petroleos Mexicanos, 3.500%, 23/07/20 USD 150,000 150,366 147,304 0.01
Petroleos Mexicanos, 5.500%, 21/01/21 USD 200,000 211,716 207,220 0.01
Petroleos Mexicanos, 6.375%, 04/02/21 USD 100,000 100,000 106,607 0.01
Petroleos Mexicanos, 5.375%, 13/03/22 USD 50,000 49,726 51,353 0.00
Petroleos Mexicanos, 3.500%, 30/01/23 USD 250,000 243,057 228,062 0.01
Petroleos Mexicanos, 5.125%, 15/03/23 EUR 200,000 253,514 227,796 0.01
Petroleos Mexicanos, 4.625%, 21/09/23 USD 100,000 94,509 96,983 0.01
Petroleos Mexicanos, 2.460%, 15/12/25 USD 90,000 90,000 86,612 0.01
Petroleos Mexicanos, 3.750%, 16/04/26 EUR 200,000 283,751 204,244 0.01
Petroleos Mexicanos, 6.875%, 04/08/26 USD 100,000 99,831 106,042 0.01
Petroleos Mexicanos, 6.500%, 13/03/27 USD 35,000 34,685 36,384 0.00
Petroleos Mexicanos, 6.625%, 15/06/35 USD 250,000 278,918 247,680 0.02
Petroleos Mexicanos, 5.500%, 27/06/44 USD 64,000 62,096 53,465 0.00
Petroleos Mexicanos, 5.625%, 23/01/46 USD 150,000 150,704 125,143 0.01
Petroleos Mexicanos, 6.750%, 21/09/47 USD 127,000 131,087 120,264 0.01
Total Mexico 5,096,306 4,756,101 0.28
Morocco
OCP SA, 4.500%, 22/10/25 USD 200,000 196,640 190,500 0.01
Total Morocco 196,640 190,500 0.01
Netherlands
ABB Finance BV, 2.625%, 26/03/19 EUR 100,000 135,251 111,753 0.01
ABN AMRO Bank NV, 2.500%, 30/10/18 USD 200,000 199,884 201,676 0.01
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ABN AMRO Bank NV, 4.750%, 11/01/19 EUR 250,000 363,747 289,226 0.02
ABN AMRO Bank NV, 3.625%, 22/06/20 EUR 150,000 211,799 178,953 0.01
ABN AMRO Bank NV, 4.250%, 06/04/21 EUR 200,000 253,081 249,756 0.01
ABN AMRO Bank NV, 6.375%, 27/04/21 EUR 100,000 156,033 129,687 0.01
ABN AMRO Bank NV, 3.500%, 18/01/22 EUR 100,000 151,217 123,994 0.01
ABN AMRO Bank NV, 7.125%, 06/07/22 EUR 100,000 146,526 134,638 0.01
ABN AMRO Bank NV, 4.750%, 28/07/25 USD 200,000 201,066 203,422 0.01
ABN AMRO Bank NV, 0.875%, 14/01/26 EUR 200,000 221,463 217,681 0.01
ABN AMRO Bank NV, 1.000%, 13/04/31 EUR 100,000 112,194 105,037 0.01
ABN AMRO Bank NV, 3.375%, 15/08/31 CHF 200,000 283,518 283,465 0.02
Achmea Bank NV, 2.750%, 18/02/21 EUR 150,000 212,726 173,597 0.01
Achmea BV, 4.250%, perpetual EUR 200,000 199,783 198,597 0.01
Adecco International Financial Services BV, 1.500%, 22/11/22 EUR 100,000 113,585 110,757 0.01
Aegon NV, 1.000%, 08/12/23 EUR 100,000 105,284 106,263 0.01
Airbus Group Finance BV, 5.500%, 25/09/18 EUR 10,000 14,864 11,575 0.00
Airbus Group Finance BV, 0.875%, 13/05/26 EUR 100,000 113,208 105,026 0.01
Allianz Finance II BV, 1.375%, 13/03/18 EUR 100,000 132,207 107,426 0.01
Allianz Finance II BV, 3.500%, 14/02/22 EUR 100,000 140,072 122,670 0.01
Allianz Finance II BV, 5.750%, 08/07/41 EUR 100,000 146,871 122,656 0.01
ASR Nederland NV, 5.125%, 29/09/45 EUR 100,000 110,954 111,836 0.01
Bank Nederlandse Gemeenten NV, 0.750%, 21/05/18 EUR 100,000 137,273 107,220 0.01
Bank Nederlandse Gemeenten NV, 2.125%, 06/11/18 CHF 200,000 218,589 206,819 0.01
Bank Nederlandse Gemeenten NV, 1.000%, 19/03/19 EUR 300,000 332,773 325,994 0.02
Bank Nederlandse Gemeenten NV, 1.875%, 06/06/19 EUR 200,000 267,451 222,396 0.01
Bank Nederlandse Gemeenten NV, 1.875%, 11/06/19 USD 200,000 200,010 200,704 0.01
Bank Nederlandse Gemeenten NV, 3.750%, 14/01/20 EUR 100,000 149,372 118,511 0.01
Bank Nederlandse Gemeenten NV, 1.750%, 24/03/20 USD 300,000 208,956 208,338 0.02
Bank Nederlandse Gemeenten NV, 1.500%, 15/04/20 EUR 100,000 138,346 111,623 0.01
Bank Nederlandse Gemeenten NV, 1.875%, 14/01/21 EUR 300,000 419,317 342,726 0.02
Bank Nederlandse Gemeenten NV, 3.000%, 25/10/21 EUR 200,000 278,207 242,449 0.01
Bank Nederlandse Gemeenten NV, 2.500%, 23/01/23 USD 200,000 198,362 200,016 0.01
Bank Nederlandse Gemeenten NV, 0.875%, 24/10/36 EUR 300,000 302,067 204,908 0.02
BASF Finance Europe NV, 0.750%, 10/11/26 EUR 100,000 109,848 103,501 0.01
BMW Finance NV, 1.500%, 05/06/18 EUR 100,000 110,086 107,765 0.01
BMW Finance NV, 0.125%, 15/04/20 EUR 200,000 214,528 211,781 0.01
BMW Finance NV, 1.875%, 29/06/20 GBP 200,000 312,645 255,896 0.01
BMW Finance NV, 2.375%, 24/01/23 EUR 100,000 133,425 117,726 0.01
BMW Finance NV, 1.000%, 21/01/25 EUR 100,000 117,578 107,471 0.01
Coca-Cola HBC Finance BV, 1.875%, 11/11/24 EUR 100,000 108,994 111,286 0.01
Cooperatieve Rabobank UA, 4.750%, 15/01/18 EUR 37,000 53,001 40,994 0.00
Cooperatieve Rabobank UA, 3.500%, 17/10/18 EUR 400,000 466,641 449,146 0.03
Cooperatieve Rabobank UA, 2.000%, 06/02/19 CHF 150,000 163,243 154,671 0.01
Cooperatieve Rabobank UA, 1.375%, 09/08/19 USD 100,000 99,590 98,266 0.00
Cooperatieve Rabobank UA, 2.250%, 02/12/19 USD 300,000 300,025 300,144 0.02
Cooperatieve Rabobank UA, 2.250%, 14/01/20 USD 250,000 250,652 249,177 0.01
Cooperatieve Rabobank UA, 4.125%, 14/01/20 EUR 50,000 75,086 59,300 0.00
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Cooperatieve Rabobank UA, 3.750%, 09/11/20 EUR 100,000 136,081 118,680 0.01
Cooperatieve Rabobank UA, 4.125%, 12/01/21 EUR 50,000 75,635 61,234 0.00
Cooperatieve Rabobank UA, 4.625%, 13/01/21 GBP 50,000 82,055 70,080 0.00
Cooperatieve Rabobank UA, 4.375%, 07/06/21 EUR 23,000 35,262 28,791 0.00
Cooperatieve Rabobank UA, 4.000%, 11/01/22 EUR 150,000 199,771 187,286 0.01
Cooperatieve Rabobank UA, 3.875%, 08/02/22 USD 200,000 203,234 211,096 0.01
Cooperatieve Rabobank UA, 2.250%, 23/03/22 GBP 100,000 148,655 128,735 0.01
Cooperatieve Rabobank UA, 4.750%, 06/06/22 EUR 63,000 100,203 82,125 0.00
Cooperatieve Rabobank UA, 3.375%, 21/05/25 USD 250,000 249,565 253,620 0.01
Cooperatieve Rabobank UA, 4.125%, 14/07/25 EUR 150,000 216,735 200,750 0.01
Cooperatieve Rabobank UA, 1.250%, 23/03/26 EUR 100,000 110,573 107,852 0.01
Cooperatieve Rabobank UA, 3.750%, 21/07/26 USD 150,000 149,630 147,146 0.01
Cooperatieve Rabobank UA, 1.375%, 03/02/27 EUR 100,000 113,151 108,439 0.01
Cooperatieve Rabobank UA, 4.625%, 23/05/29 GBP 100,000 168,222 132,826 0.01
Cooperatieve Rabobank UA, 5.250%, 24/05/41 USD 150,000 181,592 174,768 0.01
CRH Funding BV, 1.875%, 09/01/24 EUR 200,000 220,423 224,440 0.01
Demeter Investments BV for Swiss Life AG, 4.375%, perpetual EUR 100,000 111,087 108,280 0.01
Deutsche Bahn Finance BV, 3.500%, 10/06/20 EUR 150,000 214,298 178,767 0.01
Deutsche Bahn Finance BV, 3.375%, 04/11/22 EUR 50,000 75,187 63,002 0.00
Deutsche Bahn Finance BV, 1.500%, 26/08/24 CHF 200,000 229,695 219,609 0.01
Deutsche Bahn Finance BV, 1.250%, 23/10/25 EUR 100,000 113,344 111,988 0.01
Deutsche Bahn Finance BV, 1.625%, 06/11/30 EUR 100,000 108,847 110,931 0.01
Deutsche Telekom International Finance BV, 6.625%, 29/03/18 EUR 28,000 41,866 31,992 0.00
Deutsche Telekom International Finance BV, 2.000%, 30/10/19 EUR 100,000 133,265 111,729 0.01
Deutsche Telekom International Finance BV, 0.250%, 19/04/21 EUR 100,000 113,221 105,721 0.01
Deutsche Telekom International Finance BV, 1.950%, 19/09/21 USD 100,000 100,305 96,268 0.00
Deutsche Telekom International Finance BV, 6.500%, 08/04/22 GBP 100,000 178,675 154,960 0.01
Deutsche Telekom International Finance BV, 2.750%, 24/10/24 EUR 200,000 240,470 243,565 0.01
Deutsche Telekom International Finance BV, 8.750%, 15/06/30 USD 200,000 266,055 291,750 0.02
Deutsche Telekom International Finance BV, 9.250%, 01/06/32 USD 15,000 22282 23,097 0.00
E.ON International Finance BV, 5.800%, 30/04/18 USD 150,000 157,406 157,129 0.01
E.ON International Finance BV, 6.750%, 27/01/39 GBP 200,000 414,741 384,776 0.02
EDP Finance BV, 4.125%, 15/01/20 USD 200,000 201,709 203,500 0.01
EDP Finance BV, 2.000%, 22/04/25 EUR 300,000 320,771 310,888 0.02
ELM BV for Swiss Life Insurance & Pension Group, 4.500%,
perpetual EUR 100,000 112,113 107,929 0.01
ELM BV for Swiss Reinsurance Co Ltd, 2.600%, perpetual EUR 100,000 107,851 101,223 0.01
EnBW International Finance BV, 6.875%, 20/11/18 EUR 100,000 145,945 119,242 0.01
EnBW International Finance BV, 4.875%, 16/01/25 EUR 12,000 19,514 16,682 0.00
Enel Finance International NV, 2.750%, 17/12/18 CHF 50,000 53,741 52,049 0.00
Enel Finance International NV, 5.125%, 07/10/19 USD 200,000 205,360 213,946 0.01
Enel Finance International NV, 5.000%, 14/09/22 EUR 75,000 117,535 99,081 0.00
Enel Finance International NV, 1.966%, 277/01/25 EUR 223,000 283,801 250,312 0.01
Enel Finance International NV, 5.750%, 14/09/40 GBP 50,000 86,576 81,552 0.00
Gas Natural Fenosa Finance BV, 1.250%, 19/04/26 EUR 100,000 113,281 105,796 0.01
General Motors Financial International BV, 1.168%, 18/05/20 EUR 100,000 114,330 107,189 0.01
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Heineken NV, 2.000%, 06/04/21 EUR 150,000 196,690 170,055 0.01
Heineken NV, 2.875%, 04/08/25 EUR 100,000 141,478 121,826 0.01
Iberdrola International BV, 4.250%, 11/10/18 EUR 100,000 137,298 113,358 0.01
Iberdrola International BV, 2.500%, 24/10/22 EUR 200,000 231,364 233,629 0.01
Iberdrola International BV, 6.750%, 15/07/36 USD 200,000 259,748 244,984 0.01
ING Bank NV, 3.375%, 11/01/18 EUR 100,000 135,720 109,471 0.01
ING Bank NV, 3.250%, 03/04/19 EUR 100,000 143,545 113,288 0.01
ING Bank NV, 2.450%, 16/03/20 USD 200,000 201,380 199,772 0.01
ING Bank NV, 2.000%, 28/08/20 EUR 100,000 135,615 113,721 0.01
ING Bank NV, 0.750%, 22/02/21 EUR 100,000 111,246 107,772 0.01
ING Bank NV, 3.625%, 31/08/21 EUR 100,000 150,312 123,488 0.01
ING Bank NV, 3.375%, 10/01/22 EUR 150,000 226,596 185,031 0.01
ING Bank NV, 4.500%, 21/02/22 EUR 100,000 144,097 127,766 0.01
ING Bank NV, 2.625%, 05/12/22 USD 300,000 208,814 297,519 0.02
ING Bank NV, 5.800%, 25/09/23 USD 200,000 213,397 220,152 0.01
ING Bank NV, 3.625%, 25/02/26 EUR 200,000 231,353 229,587 0.01
innogy Finance BV, 6.625%, 31/01/19 EUR 100,000 146,200 119,854 0.01
innogy Finance BV, 1.875%, 30/01/20 EUR 100,000 110,638 110,962 0.01
innogy Finance BV, 6.500%, 10/08/21 EUR 50,000 82,924 67,633 0.00
innogy Finance BV, 4.750%, 31/01/34 GBP 100,000 158,977 148,892 0.01
innogy Finance BV, 6.125%, 06/07/39 GBP 50,000 08,188 88,880 0.00
JAB Holdings BV, 1.625%, 30/04/25 EUR 200,000 200,405 213,448 0.01
Koninklijke DSM NV, 2.375%, 03/04/24 EUR 100,000 139,596 118,530 0.01
Koninklijke KPN NV, 3.250%, 01/02/21 EUR 100,000 133,980 117,907 0.01
Koninklijke KPN NV, 5.000%, 18/11/26 GBP 100,000 161,984 146,740 0.01
Koninklijke KPN NV, 8.375%, 01/10/30 USD 15,000 20,017 20,086 0.00
Koninklijke Philips NV, 5.750%, 11/03/18 USD 235,000 244,447 246,823 0.01
Koninklijke Philips NV, 6.875%, 11/03/38 USD 15,000 19,204 18,567 0.00
LeasePlan Corp NV, 2.500%, 16/05/18 USD 200,000 200,167 200,300 0.01
LeasePlan Corp NV, 1.000%, 08/04/20 EUR 100,000 113,444 107,192 0.01
Linde Finance BV, 3.875%, 01/06/21 EUR 100,000 143,109 123,022 0.01
Lukoil International Finance BV, 6.125%, 09/11/20 USD 200,000 209,000 215,750 0.01
LYB International Finance BV, 5.250%, 15/07/43 USD 100,000 107,804 108,067 0.01
LyondellBasell Industries NV, 5.000%, 15/04/19 USD 200,000 210,200 211,254 0.01
Majapahit Holding BV, 8.000%, 07/08/19 USD 300,000 327,523 336,375 0.02
MDC-GMTN BV, 3.250%, 28/04/22 USD 200,000 198,835 200,644 0.01
METRO Finance BV, 2.250%, 11/05/18 EUR 150,000 199,256 162,411 0.01
Mondelez International Holdings Netherlands BV, 1.625%,
28/10/19 USD 100,000 99,674 98,071 0.00
Mondelez International Holdings Netherlands BV, 2.000%,
28/10/21 USD 100,000 99,367 95,789 0.00
Nederlandse Gasunie NV, 1.000%, 11/05/26 EUR 200,000 216,074 214,118 0.01
Nederlandse Waterschapsbank NV, 4.375%, 22/01/18 EUR 100,000 143,539 110,857 0.01
Nederlandse Waterschapsbank NV, 1.125%, 28/01/19 EUR 200,000 275,811 217,390 0.01
Nederlandse Waterschapsbank NV, 1.750%, 09/07/20 EUR 150,000 209,956 169,257 0.01
Nederlandse Waterschapsbank NV, 1.875%, 14/04/22 USD 200,000 201,235 194,416 0.01
Nederlandse Waterschapsbank NV, 0.500%, 27/10/22 EUR 100,000 112,629 108,190 0.01
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Nederlandse Waterschapsbank NV, 0.500%, 19/01/23 EUR 100,000 107,928 108,109 0.01
Nederlandse Waterschapsbank NV, 2.375%, 24/03/26 USD 200,000 201,807 192,974 0.01
Nederlandse Waterschapsbank NV, 0.500%, 29/04/30 EUR 200,000 212,348 199,147 0.01
NIBC Bank NV, 0.250%, 22/04/22 EUR 100,000 106,685 105,845 0.01
NIBC Bank NV, 0.625%, 01/06/26 EUR 100,000 110,514 104,381 0.01
NN Group NV, 4.625%, 08/04/44 EUR 200,000 279,364 220,620 0.01
Nomura Europe Finance NV, 1.875%, 29/05/18 EUR 200,000 228,592 216,422 0.01
Nomura Europe Finance NV, 1.500%, 12/05/21 EUR 100,000 124,444 109,417 0.01
Repsol International Finance BV, 4.875%, 19/02/19 EUR 200,000 285,920 232,456 0.01
Repsol International Finance BV, 2.250%, 10/12/26 EUR 100,000 124,977 111,593 0.01
Roche Finance Europe BV, 0.875%, 25/02/25 EUR 100,000 113,376 108,216 0.01
Shell International Finance BV, 1.375%, 10/05/19 USD 50,000 49,913 49,472 0.00
Shell International Finance BV, 1.375%, 12/09/19 USD 50,000 49,987 49,296 0.00
Shell International Finance BV, 4.300%, 22/09/19 USD 100,000 105,539 106,034 0.01
Shell International Finance BV, 4.375%, 25/03/20 USD 50,000 52,996 53,331 0.00
Shell International Finance BV, 2.125%, 11/05/20 USD 100,000 99,858 99,760 0.00
Shell International Finance BV, 2.250%, 10/11/20 USD 200,000 199,767 199,450 0.01
Shell International Finance BV, 1.875%, 10/05/21 USD 50,000 49,763 48,846 0.00
Shell International Finance BV, 1.750%, 12/09/21 USD 50,000 49,837 48,437 0.00
Shell International Finance BV, 1.000%, 06/04/22 EUR 100,000 124,663 109,291 0.01
Shell International Finance BV, 0.375%, 15/02/25 EUR 100,000 111,461 101,756 0.01
Shell International Finance BV, 3.250%, 11/05/25 USD 100,000 99,745 100,039 0.00
Shell International Finance BV, 1.875%, 15/09/25 EUR 100,000 111,880 114,094 0.01
Shell International Finance BV, 2.875%, 10/05/26 USD 150,000 151,358 145,079 0.01
Shell International Finance BV, 2.500%, 12/09/26 USD 50,000 49,508 46,836 0.00
Shell International Finance BV, 1.625%, 20/01/27 EUR 100,000 123,819 111,366 0.01
Shell International Finance BV, 1.250%, 12/05/28 EUR 200,000 236,195 211,551 0.01
Shell International Finance BV, 0.750%, 15/08/28 EUR 100,000 111,222 99,399 0.00
Shell International Finance BV, 4.125%, 11/05/35 USD 63,000 62,518 63,935 0.00
Shell International Finance BV, 3.625%, 21/08/42 USD 100,000 91,409 90,560 0.00
Shell International Finance BV, 4.550%, 12/08/43 USD 150,000 151,098 155,315 0.01
Shell International Finance BV, 4.375%, 11/05/45 USD 150,000 153,353 152,058 0.01
Shell International Finance BV, 4.000%, 10/05/46 USD 150,000 150,475 144,024 0.01
Shell International Finance BV, 3.750%, 12/09/46 USD 50,000 49,770 46,134 0.00
Siemens Financieringsmaatschappij NV, 5.625%, 11/06/18 EUR 32,000 47,183 36,637 0.00
Siemens Financieringsmaatschappij NV, 2.150%, 27/05/20 USD 150,000 149,689 149,030 0.01
Siemens Financieringsmaatschappij NV, 1.750%, 12/03/21 EUR 110,000 152,596 124,941 0.01
Siemens Financieringsmaatschappij NV, 1.700%, 15/09/21 USD 100,000 99,507 96,079 0.00
Siemens Financieringsmaatschappij NV, 2.900%, 27/05/22 USD 150,000 150,842 151,070 0.01
Siemens Financieringsmaatschappij NV, 2.750%, 10/09/25 GBP 100,000 149,264 134,096 0.01
Siemens Financieringsmaatschappij NV, 2.350%, 15/10/26 USD 100,000 99,298 92,425 0.00
Siemens Financieringsmaatschappij NV, 3.300%, 15/09/46 USD 100,000 98,236 86,970 0.00
Syngenta Finance NV, 1.250%, 10/09/27 EUR 100,000 111,177 101,641 0.01
Telefonica Europe BV, 8.250%, 15/09/30 USD 25,000 32,356 32,731 0.00
Telefonica Europe BV, 5.875%, 14/02/33 EUR 22,000 37,243 33,823 0.00
TenneT Holding BV, 4.625%, 21/02/23 EUR 100,000 148,109 132,882 0.01
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TenneT Holding BV, 1.250%, 24/10/33 EUR 100,000 109,936 98,872 0.00
Teva Pharmaceutical Finance Netherlands II BV, 1.250%,
31/03/23 EUR 100,000 103,901 105,156 0.01
Teva Pharmaceutical Finance Netherlands II BV, 1.125%, 15/10/24 EUR 100,000 109,293 101,769 0.01
Teva Pharmaceutical Finance Netherlands III BV, 1.700%,
19/07/19 USD 40,000 39,997 39,323 0.00
Teva Pharmaceutical Finance Netherlands III BV, 2.200%,
21/07/21 USD 50,000 49,925 47,775 0.00
Teva Pharmaceutical Finance Netherlands III BV, 2.800%,
21/07/23 USD 65,000 64,797 61,179 0.00
Teva Pharmaceutical Finance Netherlands III BV, 3.150%,
01/10/26 USD 35,000 34,911 32,297 0.00
Teva Pharmaceutical Finance Netherlands III BV, 4.100%,
01/10/46 USD 25,000 24,795 21,386 0.00
Unilever NV, zero coupon, 29/04/20 EUR 100,000 112,381 105,863 0.01
Urenco Finance NV, 2.375%, 02/12/24 EUR 100,000 123,832 113,324 0.01
Volkswagen Financial Services NV, 2.750%, 02/10/20 GBP 100,000 167,471 129,260 0.01
Volkswagen International Finance NV, 5.375%, 22/05/18 EUR 123,000 174,119 139,153 0.01
Volkswagen International Finance NV, 0.875%, 16/01/23 EUR 300,000 300,325 316,545 0.02
Volkswagen International Finance NV, 2.500%, perpetual EUR 100,000 105,253 100,102 0.01
Volkswagen International Finance NV, 3.500%, perpetual EUR 100,000 104,612 93,257 0.00
Vonovia Finance BV, 3.125%, 25/07/19 EUR 100,000 141,964 113,401 0.01
Vonovia Finance BV, 0.875%, 30/03/20 EUR 200,000 214,555 214,507 0.01
Vonovia Finance BV, 2.250%, 15/12/23 EUR 200,000 217,277 226,505 0.01
Wolters Kluwer NV, 2.875%, 21/03/23 EUR 200,000 285,140 240,839 0.01
Wuerth Finance International BV, 1.000%, 19/05/22 EUR 100,000 111,290 109,163 0.01
Total Netherlands 31,722,555 20,479,428 1.72
New Zealand
ANZ New Zealand Int'l Ltd, 0.625%, 01/06/21 EUR 100,000 111,373 107,353 0.01
ANZ New Zealand Int'l Ltd, 0.625%, 277/01/22 EUR 200,000 235,322 215,131 0.01
ASB Finance Ltd, 0.250%, 14/04/21 EUR 100,000 113,517 105,915 0.00
Westpac Securities NZ Ltd, 0.500%, 29/09/20 EUR 100,000 111,027 107,129 0.01
Total New Zealand 571,239 535,528 0.03
Norway
DNB Bank ASA, 4.250%, 27/01/20 GBP 100,000 155,566 136,052 0.01
DNB Bank ASA, 4.250%, 18/01/22 EUR 200,000 206,825 253,264 0.01
DNB Boligkreditt AS, 1.450%, 21/03/18 USD 250,000 248,650 249,517 0.01
DNB Boligkreditt AS, 1.125%, 12/11/18 EUR 100,000 138,231 108,115 0.01
DNB Boligkreditt AS, 0.375%, 20/10/20 EUR 300,000 341,111 321,754 0.02
DNB Boligkreditt AS, 0.375%, 14/01/21 EUR 100,000 108,141 107,196 0.01
DNB Boligkreditt AS, 1.875%, 21/11/22 EUR 100,000 130,854 115,875 0.01
Eika Boligkreditt AS, 2.125%, 30/01/23 EUR 100,000 131,656 117,122 0.01
SpareBank 1 Boligkreditt AS, 1.250%, 28/02/18 EUR 200,000 264,324 214,635 0.01
SpareBank 1 Boligkreditt AS, 1.250%, 02/05/18 USD 300,000 297,939 298,443 0.02
SpareBank 1 Boligkreditt AS, 1.500%, 20/01/20 EUR 100,000 138,567 110,676 0.01
SpareBank 1 Boligkreditt AS, 0.375%, 09/03/23 EUR 100,000 107,775 106,327 0.00
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SpareBank 1 SR-Bank ASA, 2.125%, 14/04/21 EUR 100,000 138,293 113,741 0.01
SR-Boligkreditt AS, 0.750%, 18/01/23 EUR 100,000 108,877 108,283 0.01
Statkraft AS, 1.500%, 26/03/30 EUR 100,000 104,936 104,563 0.00
Statoil ASA, 5.250%, 15/04/19 USD 350,000 374,029 375,938 0.02
Statoil ASA, 3.700%, 01/03/24 USD 175,000 179,234 182,679 0.01
Statoil ASA, 2.875%, 10/09/25 EUR 100,000 137,215 123,212 0.01
Statoil ASA, 1.250%, 17/02/27 EUR 100,000 113,122 106,450 0.00
Statoil ASA, 4.250%, 10/04/41 GBP 100,000 168,875 151,870 0.01
Statoil ASA, 4.250%, 23/11/41 USD 150,000 144,777 150,161 0.01
Telenor ASA, 2.500%, 22/05/25 EUR 200,000 260,373 240,742 0.01
Total Norway 4,089,370 3,796,615 0.22
Panama
Carnival Corp, 1.875%, 07/11/22 EUR 100,000 110,189 111,614 0.01
Total Panama 110,189 111,614 0.01
Peru
Banco de Credito del Peru, 6.125%, 24/04/27 USD 200,000 212,381 216,366 0.01
Total Peru 212,381 216,366 0.01
Philippines
Power Sector Assets & Liabilities Management Corp, 7.250%,
27/05/19 USD 300,000 329,386 333,363 0.02
Total Philippines 320,386 333,363 0.02
Portugal
Brisa Concessao Rodoviaria SA, 1.875%, 30/04/25 EUR 100,000 106,729 103,619 0.00
Caixa Geral de Depositos SA, 3.750%, 18/01/18 EUR 100,000 132,362 109,532 0.01
Total Portugal 239,001 213,151 0.01
Qatar
Qatari Diar Finance Co, 5.000%, 21/07/20 USD 250,000 272,647 268,320 0.01
Ras Laffan Liquefied Natural Gas Co Ltd II, 5.298%, 30/09/20 USD 106,800 112,527 112,288 0.01
Total Qatar 385,174 380,608 0.02
Singapore
BOC Aviation Ltd, 4.375%, 02/05/23 USD 200,000 204,737 207,510 0.01
Flex Ltd, 4.750%, 15/06/25 USD 75,000 74,502 78,907 0.01
Global Logistic Properties Ltd, 3.875%, 04/06/25 USD 200,000 196,027 195,066 0.01
Oversea-Chinese Banking Corp Ltd, 4.250%, 19/06/24 USD 150,000 149,915 151,914 0.01
SingTel Group Treasury Pte Ltd, 3.250%, 30/06/25 USD 200,000 197,910 200,066 0.01
SP PowerAssets Ltd, 3.250%, 24/11/25 USD 200,000 202,051 200,024 0.01
Temasek Financial I Ltd, 2.375%, 23/01/23 USD 250,000 237,743 243,732 0.01
Total Singapore 1,262,885 1,277,219 0.07
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Spain
Ayt Cedulas Cajas Global, 3.750%, 14/12/22 EUR 200,000 236,621 249,431 0.01
Ayt Cedulas Cajas Global, 4.250%, 25/10/23 EUR 200,000 241,433 250,146 0.01
AyT Cedulas Cajas IX FTA, 4.000%, 31/03/20 EUR 200,000 289,516 236,557 0.01
Banco Bilbao Vizcaya Argentaria SA, 3.500%, 05/12/17 EUR 200,000 285,254 218,061 0.01
Banco Bilbao Vizcaya Argentaria SA, 0.750%, 20/01/22 EUR 100,000 118,167 107,909 0.01
Banco Bilbao Vizcaya Argentaria SA, 3.875%, 30/01/23 EUR 200,000 270,763 254,629 0.01
Banco Bilbao Vizcaya Argentaria SA, 4.000%, 25/02/25 EUR 100,000 154,272 132,444 0.01
Banco de Sabadell SA, 0.625%, 03/11/20 EUR 100,000 110,126 107,008 0.01
Banco Popular Espanol SA, 1.000%, 07/04/25 EUR 300,000 311,179 313,577 0.02
Banco Santander SA, 4.000%, 07/04/20 EUR 100,000 136,723 118,985 0.01
Banco Santander SA, 1.125%, 27/11/24 EUR 100,000 123,689 108,481 0.01
Banco Santander SA, 3.875%, 06/02/26 EUR 100,000 133,838 132,683 0.01
Banco Santander SA, 2.000%, 27/11/34 EUR 100,000 124,014 110,802 0.01
Bankia SA, 4.250%, 25/05/18 EUR 250,000 359,842 279,242 0.02
Bankia SA, 4.500%, 26/04/22 EUR 100,000 141,208 128,108 0.01
Bankia SA, 1.000%, 14/03/23 EUR 100,000 109,041 107,845 0.01
Bankia SA, 4.000%, 03/02/25 EUR 100,000 145,734 130,647 0.01
BBVA Subordinated Capital SAU, 3.500%, 11/04/24 EUR 100,000 139,432 110,004 0.01
CaixaBank SA, 0.625%, 12/11/20 EUR 200,000 216,140 214,494 0.01
CaixaBank SA, 3.625%, 18/01/21 EUR 200,000 266,705 239,770 0.01
CaixaBank SA, 3.875%, 17/02/25 EUR 100,000 150,992 129,978 0.01
CaixaBank SA, 0.625%, 27/03/25 EUR 100,000 105,716 102,675 0.00
Cajamar Caja Rural SCC, 1.250%, 26/01/22 EUR 100,000 115,258 108,457 0.01
Cedulas TDA 5 Fondo de Titulizacion de Activos, 4.125%, 29/11/19 EUR 200,000 251,316 235,315 0.01
Cedulas TDA 6 Fondo de Titulizacion de Activos, 3.875%,
23/05/25 EUR 200,000 227,453 258,806 0.01
Deutsche Bank SA Espanola, 0.625%, 25/11/20 EUR 200,000 212,802 213,277 0.01
Enagas Financiaciones SAU, 0.750%, 27/10/26 EUR 200,000 218,051 202,381 0.01
Ferrovial Emisiones SA, 3.375%, 30/01/18 EUR 100,000 115,954 109,190 0.01
Gas Natural Capital Markets SA, 4.125%, 26/01/18 EUR 50,000 70,834 55,015 0.00
Gas Natural Capital Markets SA, 4.500%, 27/01/20 EUR 150,000 205,377 179,340 0.01
Iberdrola Finanzas SA, 4.125%, 23/03/20 EUR 100,000 136,491 118,945 0.01
IM Cedulas 10 Fondo de Titulazion de Activos, 4.500%, 21/02/22 EUR 100,000 125,743 126,526 0.01
Programa Cedulas TDA Fondo de Titulizacion de Activos, 4.250%,
10/04/31 EUR 100,000 141,141 136,176 0.01
Red Electrica Financiaciones SAU, 1.125%, 24/04/25 EUR 100,000 105,846 107,612 0.01
Santander Consumer Finance SA, 0.900%, 18/02/20 EUR 200,000 224,747 214,114 0.01
Santander International Debt SAU, 4.000%, 24/01/20 EUR 100,000 132,483 117,497 0.01
Santander Issuances SAU, 2.500%, 18/03/25 EUR 300,000 329,431 310,812 0.02
Telefonica Emisiones SAU, 4.797%, 21/02/18 EUR 200,000 288,809 222 251 0.01
Telefonica Emisiones SAU, 5.597%, 12/03/20 GBP 100,000 160,073 138,945 0.01
Telefonica Emisiones SAU, 5.134%, 27/04/20 USD 200,000 204,251 214,032 0.01
Telefonica Emisiones SAU, 0.318%, 17/10/20 EUR 100,000 111,570 104,891 0.00
Telefonica Emisiones SAU, 5.462%, 16/02/21 USD 100,000 107,552 108,888 0.01
Telefonica Emisiones SAU, 1.477%, 14/09/21 EUR 300,000 325,803 328,300 0.02
Telefonica Emisiones SAU, 1.930%, 17/10/31 EUR 100,000 111,570 99,020 0.00
Total Spain 8,092,960 7,502,266 0.44
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African Development Bank, 0.875%, 15/03/18 USD 150,000 149,196 149,266 0.01
African Development Bank, 1.125%, 20/09/19 USD 100,000 100,056 98,510 0.01
African Development Bank, 1.375%, 12/02/20 USD 150,000 148,913 148,116 0.01
African Development Bank, 2.375%, 23/09/21 USD 250,000 254,580 251,910 0.01
Asian Development Bank, 6.000%, 22/02/18 AUD 100,000 98,062 75,540 0.00
Asian Development Bank, 0.875%, 26/04/18 USD 200,000 199,659 198,930 0.01
Asian Development Bank, 1.125%, 05/06/18 USD 300,000 299,513 299,229 0.02
Asian Development Bank, 1.000%, 16/08/19 USD 300,000 299,319 205,266 0.02
Asian Development Bank, 1.500%, 22/01/20 USD 300,000 208,525 298,155 0.02
Asian Development Bank, 1.875%, 18/02/22 USD 200,000 199,039 196,676 0.01
Asian Development Bank, 1.750%, 14/08/26 USD 300,000 300,423 277,884 0.02
Corp Andina de Fomento, 4.375%, 15/06/22 USD 300,000 317,571 318,735 0.02
Council Of Europe Development Bank, 1.125%, 31/05/18 USD 100,000 99,511 99,602 0.01
Council Of Europe Development Bank, 1.750%, 14/11/19 USD 100,000 100,082 99,991 0.01
Council Of Europe Development Bank, 2.875%, 31/08/21 EUR 100,000 147,405 120,543 0.01
Council Of Europe Development Bank, 0.375%, 27/10/22 EUR 200,000 225,781 216,087 0.01
EUROFIMA, 4.375%, 21/10/19 EUR 34,000 51,036 40,402 0.00
EUROFIMA, 0.250%, 25/04/23 EUR 100,000 113,970 105,404 0.01
EUROFIMA, 3.000%, 15/05/26 CHF 150,000 177,843 187,288 0.01
European Bank for Reconstruction & Development, 1.000%,
17/09/18 USD 150,000 148,697 149,071 0.01
European Bank for Reconstruction & Development, 1.125%,
24/08/20 USD 300,000 299,169 292,287 0.02
European Bank for Reconstruction & Development, 1.875%,
23/02/22 USD 150,000 149,332 147,263 0.01
European Bank for Reconstruction & Development, 5.625%,
07/12/28 GBP 100,000 197,717 173,769 0.01
European Investment Bank, 4.125%, 07/12/17 GBP 140,000 242,441 179,142 0.01
European Investment Bank, 3.250%, 30/05/18 AUD 500,000 466,180 366,988 0.02
European Investment Bank, 1.000%, 15/06/18 USD 250,000 248,441 248,702 0.01
European Investment Bank, 1.000%, 13/07/18 EUR 300,000 389,200 323,722 0.02
European Investment Bank, 1.625%, 18/12/18 USD 250,000 250,056 250,775 0.01
European Investment Bank, 1.500%, 01/02/19 GBP 100,000 154,831 126,283 0.01
European Investment Bank, 2.500%, 08/02/19 CHF 100,000 110,498 105,279 0.01
European Investment Bank, 1.875%, 15/03/19 USD 200,000 200,022 201,318 0.01
European Investment Bank, 1.250%, 15/05/19 USD 300,000 300,370 297,435 0.02
European Investment Bank, 1.750%, 17/06/19 USD 500,000 498,151 501,220 0.03
European Investment Bank, 2.500%, 16/09/19 EUR 200,000 272 815 227,877 0.01
European Investment Bank, 1.375%, 15/11/19 EUR 500,000 601,284 554,730 0.03
European Investment Bank, 1.250%, 16/12/19 USD 1,000,000 989,885 984,400 0.06
European Investment Bank, 2.250%, 07/03/20 GBP 500,000 748,936 649,204 0.04
European Investment Bank, 1.625%, 16/03/20 USD 150,000 150,883 148,925 0.01
European Investment Bank, 4.625%, 15/04/20 EUR 211,000 326,550 259,478 0.01
European Investment Bank, 0.125%, 15/06/20 EUR 1,000,000 1,088,761 1,073,461 0.06
European Investment Bank, 1.375%, 15/09/20 EUR 100,000 139,044 112,212 0.01
European Investment Bank, 2.875%, 15/09/20 USD 200,000 204,761 206,424 0.01
European Investment Bank, 0.250%, 15/10/20 EUR 200,000 212,327 215,772 0.01
European Investment Bank, 1.500%, 15/04/21 EUR 250,000 348,184 283,886 0.02
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European Investment Bank, 2.500%, 15/04/21 USD 350,000 354,267 354,662 0.02
European Investment Bank, 6.250%, 08/06/21 AUD 200,000 202,923 164,096 0.01
European Investment Bank, 1.375%, 15/09/21 USD 300,000 298,100 288,876 0.02
European Investment Bank, 2.750%, 15/09/21 EUR 100,000 146,576 120,381 0.01
European Investment Bank, 0.375%, 15/03/22 EUR 300,000 327,463 325,098 0.02
European Investment Bank, 2.250%, 14/10/22 EUR 700,000 965,168 839,350 0.05
European Investment Bank, 2.500%, 31/10/22 GBP 200,000 321,279 266,166 0.02
European Investment Bank, zero coupon, 16/10/23 EUR 300,000 341,290 314,723 0.02
European Investment Bank, 0.500%, 15/11/23 EUR 800,000 868,381 870,143 0.05
European Investment Bank, 2.500%, 15/10/24 USD 200,000 207,577 199,178 0.01
European Investment Bank, 1.875%, 10/02/25 USD 100,000 96,431 94,547 0.01
European Investment Bank, 5.500%, 15/04/25 GBP 90,000 176,010 146,191 0.01
European Investment Bank, 2.750%, 15/09/25 EUR 100,000 146,575 127,707 0.01
European Investment Bank, 4.500%, 15/10/25 EUR 200,000 338,468 288,573 0.02
European Investment Bank, 0.375%, 14/04/26 EUR 500,000 532,729 524,327 0.03
European Investment Bank, 3.500%, 15/04/27 EUR 100,000 155,350 137,837 0.01
European Investment Bank, 3.750%, 07/12/27 GBP 200,000 323,364 295,155 0.02
European Investment Bank, 4.000%, 15/04/30 EUR 370,000 569,364 552,004 0.03
European Investment Bank, 2.750%, 13/09/30 EUR 300,000 447,675 399,604 0.02
European Investment Bank, 5.625%, 07/06/32 GBP 100,000 196,889 183,782 0.01
European Investment Bank, 2.625%, 15/03/35 EUR 100,000 139,227 132,766 0.01
European Investment Bank, 4.875%, 15/02/36 USD 200,000 227,348 248,730 0.01
European Investment Bank, 4.000%, 15/10/37 EUR 146,000 247,566 239,845 0.01
European Investment Bank, 0.500%, 13/11/37 EUR 100,000 109,608 93,468 0.00
European Investment Bank, 3.625%, 14/03/42 EUR 300,000 451,295 481,532 0.03
European Investment Bank, 4.500%, 07/03/44 GBP 100,000 191,940 183,559 0.01
European Investment Bank, 4.625%, 12/10/54 GBP 50,000 99,965 104,518 0.01
European Stability Mechanism, 1.250%, 15/10/18 EUR 200,000 248,138 217,677 0.01
European Stability Mechanism, 0.050%, 17/12/18 EUR 400,000 435,162 426,389 0.02
European Stability Mechanism, 0.875%, 15/10/19 EUR 240,000 329,679 262,724 0.01
European Stability Mechanism, 0.100%, 03/11/20 EUR 300,000 340,982 322,228 0.02
European Stability Mechanism, 1.375%, 04/03/21 EUR 300,000 412,656 339,173 0.02
European Stability Mechanism, 1.125%, 03/05/32 EUR 300,000 351,097 323,257 0.02
European Stability Mechanism, 1.750%, 20/10/45 EUR 300,000 416,647 342,853 0.02
European Stability Mechanism, 1.850%, 01/12/55 EUR 500,000 530,143 571,189 0.03
European Union, 3.250%, 04/04/18 EUR 300,000 412,605 331,262 0.02
European Union, 2.375%, 04/10/18 EUR 200,000 282,776 221,479 0.01
European Union, 3.500%, 04/06/21 EUR 300,000 456,567 369,141 0.02
European Union, 2.750%, 04/04/22 EUR 450,000 649,667 549,260 0.03
European Union, 1.875%, 04/04/24 EUR 200,000 277,068 239,536 0.01
European Union, 2.875%, 04/04/28 EUR 400,000 547,626 531,147 0.03
European Union, 1.375%, 04/10/29 EUR 50,000 62,732 57,400 0.00
European Union, 3.375%, 04/04/32 EUR 100,000 156,288 144,055 0.01
Inter-American Development Bank, 1.000%, 13/05/19 USD 500,000 497,929 493,650 0.03
Inter-American Development Bank, 1.750%, 15/10/19 USD 300,000 208,623 300,705 0.02
Inter-American Development Bank, 3.250%, 07/02/20 AUD 300,000 213,357 221,896 0.01
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Inter-American Development Bank, 3.875%, 14/02/20 USD 200,000 212,192 212,790 0.01
Inter-American Development Bank, 1.875%, 16/06/20 USD 300,000 300,050 300,489 0.02
Inter-American Development Bank, 1.875%, 15/03/21 USD 200,000 199,746 198,694 0.01
Inter-American Development Bank, 1.250%, 14/09/21 USD 100,000 99,718 96,197 0.01
Inter-American Development Bank, 1.750%, 14/04/22 USD 250,000 247,785 243,885 0.01
Inter-American Development Bank, 3.000%, 21/02/24 USD 200,000 214,455 206,934 0.01
Inter-American Development Bank, 4.750%, 27/08/24 AUD 300,000 231,833 230,492 0.01
International Bank for Reconstruction & Development, 1.000%,
15/06/18 USD 200,000 199,267 199,146 0.01
International Bank for Reconstruction & Development, 3.750%,
23/01/19 AUD 200,000 143,238 149,053 0.01
International Bank for Reconstruction & Development, 3.875%,
20/05/19 EUR 50,000 70,671 58,100 0.00
International Bank for Reconstruction & Development, 3.875%,
20/05/19 EUR 50,000 74,556 58,100 0.00
International Bank for Reconstruction & Development, 0.875%,
15/08/19 USD 500,000 499,203 491,060 0.03
International Bank for Reconstruction & Development, 5.750%,
21/10/19 AUD 100,000 99,824 78,909 0.00
International Bank for Reconstruction & Development, 2.500%,
12/03/20 AUD 300,000 208,893 217,091 0.01
International Bank for Reconstruction & Development, 1.125%,
10/08/20 USD 300,000 296,386 202,788 0.02
International Bank for Reconstruction & Development, 2.125%,
01/11/20 USD 250,000 249,661 252,367 0.01
International Bank for Reconstruction & Development, 1.625%,
09/03/21 USD 200,000 200,312 196,900 0.01
International Bank for Reconstruction & Development, 2.250%,
24/06/21 USD 250,000 250,278 251,835 0.01
International Bank for Reconstruction & Development, 1.375%,
20/09/21 USD 100,000 100,287 96,814 0.01
International Bank for Reconstruction & Development, 1.625%,
10/02/22 USD 150,000 147,837 146,051 0.01
International Bank for Reconstruction & Development, 7.625%,
19/01/23 USD 75,000 95,081 97,186 0.01
International Bank for Reconstruction & Development, 2.125%,
13/02/23 USD 200,000 197,434 197,344 0.01
International Bank for Reconstruction & Development, 2.500%,
25/11/24 USD 450,000 450,762 449,626 0.03
International Bank for Reconstruction & Development, 2.500%,
29/07/25 USD 300,000 303,621 297,507 0.02
International Bank for Reconstruction & Development, 0.500%,
16/04/30 EUR 200,000 221,247 202,029 0.01
International Bank for Reconstruction & Development, 0.625%,
12/01/33 EUR 200,000 196,197 199,658 0.01
International Finance Corp, 0.875%, 15/06/18 USD 450,000 447,276 447,277 0.03
International Finance Corp, 1.250%, 16/07/18 USD 300,000 299,611 299,652 0.02
International Finance Corp, 5.750%, 28/07/20 AUD 100,000 100,557 80,151 0.00
International Finance Corp, 2.700%, 05/02/21 AUD 300,000 209,118 216,969 0.01
Nordic Investment Bank, 5.250%, 26/11/19 GBP 100,000 171,038 140,939 0.01
Nordic Investment Bank, 1.500%, 29/09/20 USD 300,000 297,454 296,124 0.02
Nordic Investment Bank, 1.250%, 02/08/21 USD 300,000 298,580 288,777 0.02
Total Supranationals 35,056,657 32,998,930 1.92
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Sweden
Akzo Nobel Sweden Finance AB, 2.625%, 27/07/22 EUR 200,000 269,389 236,521 0.01
Investor AB, 4.875%, 18/11/21 EUR 100,000 152,883 129,287 0.01
Lansforsakringar Hypotek AB, 0.250%, 12/04/23 EUR 100,000 113,062 105,073 0.01
Molnlycke Holding AB, 1.750%, 28/02/24 EUR 100,000 109,615 108,062 0.01
Nordea Bank AB, 0.875%, 25/09/18 CHF 300,000 341,857 301,373 0.02
Nordea Bank AB, 2.375%, 04/04/19 USD 250,000 251,609 251,402 0.01
Nordea Bank AB, 4.500%, 26/03/20 EUR 50,000 74,193 59,543 0.00
Nordea Bank AB, 2.375%, 02/06/22 GBP 200,000 258,728 259,899 0.01
Nordea Bank AB, 3.250%, 05/07/22 EUR 100,000 137,807 121,846 0.01
Nordea Bank AB, 4.250%, 21/09/22 USD 300,000 302,095 311,859 0.02
Nordea Bank AB, 1.000%, 22/02/23 EUR 200,000 221,671 217,373 0.01
Nordea Bank AB, 1.000%, 07/09/26 EUR 200,000 222 848 209,013 0.01
Nordea Hypotek AB, 1.000%, 08/04/22 SEK 6,000,000 696,030 668,067 0.04
SBAB Bank AB, 2.375%, 04/09/20 EUR 200,000 280,646 228,704 0.01
SCA Hygiene AB, 1.125%, 05/03/25 EUR 100,000 111,920 104,976 0.01
Skandinaviska Enskilda Banken AB, 4.250%, 21/02/18 EUR 100,000 136,999 110,621 0.01
Skandinaviska Enskilda Banken AB, 2.375%, 25/03/19 USD 200,000 199,720 200,784 0.01
Skandinaviska Enskilda Banken AB, 3.000%, 19/06/19 SEK 7,000,000 868,427 829,072 0.05
Skandinaviska Enskilda Banken AB, 1.500%, 13/09/19 USD 100,000 99,782 98,148 0.00
Skandinaviska Enskilda Banken AB, 2.450%, 27/05/20 USD 200,000 200,811 199,584 0.01
Skandinaviska Enskilda Banken AB, 3.000%, 18/12/20 GBP 100,000 168,246 133,193 0.01
Skandinaviska Enskilda Banken AB, 0.150%, 11/02/21 EUR 100,000 111,449 106,270 0.01
Skandinaviska Enskilda Banken AB, 1.875%, 13/09/21 USD 100,000 99,536 96,587 0.00
Skandinaviska Enskilda Banken AB, 0.625%, 30/01/23 EUR 100,000 107,940 108,228 0.01
SKF AB, 1.625%, 02/12/22 EUR 100,000 106,019 108,666 0.01
Stadshypotek AB, 3.000%, 21/03/18 SEK 10,000,000 1,538,893 1,146,985 0.07
Stadshypotek AB, 1.000%, 01/04/19 EUR 100,000 136,801 108,415 0.01
Stadshypotek AB, 1.875%, 02/10/19 USD 250,000 248,156 248,758 0.01
Stadshypotek AB, 0.125%, 05/10/26 EUR 200,000 202,566 199,599 0.01
Svensk Exportkredit AB, 3.000%, 27/02/18 CHF 200,000 231,166 205,146 0.01
Svensk Exportkredit AB, 1.125%, 05/04/18 USD 200,000 199,038 199,256 0.01
Svensk Exportkredit AB, 1.125%, 28/08/19 USD 200,000 197,534 196,612 0.01
Svenska Handelsbanken AB, 2.250%, 14/06/18 EUR 100,000 134,357 109,046 0.01
Svenska Handelsbanken AB, 1.875%, 07/09/21 USD 250,000 249,089 241,575 0.01
Svenska Handelsbanken AB, 1.125%, 14/12/22 EUR 200,000 215,529 219,219 0.01
Svenska Handelsbanken AB, 2.656%, 15/01/24 EUR 100,000 112,986 109,956 0.01
Sveriges Sakerstallda Obligationer AB, 0.375%, 05/10/20 EUR 100,000 108,682 107,244 0.01
Swedbank AB, 2.650%, 10/03/21 USD 250,000 251,685 250,235 0.01
Swedbank AB, 1.000%, 01/06/22 EUR 135,000 149,455 147,859 0.01
Swedbank AB, 2.375%, 26/02/24 EUR 100,000 135,472 109,517 0.01
Swedbank Hypotek AB, 3.750%, 20/12/17 SEK 8,000,000 970,390 916,566 0.05
Swedbank Hypotek AB, 1.125%, 07/05/20 EUR 100,000 135,128 109,864 0.01
Swedbank Hypotek AB, 1.000%, 16/12/20 SEK 1,500,000 174,711 169,140 0.01
Swedbank Hypotek AB, 1.125%, 21/05/21 EUR 100,000 134,442 110,769 0.01
Swedbank Hypotek AB, 0.375%, 11/03/22 EUR 100,000 110,539 107,170 0.01
Telia Co AB, 3.875%, 01/10/25 EUR 100,000 151,416 131,840 0.01
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Telia Co AB, 3.000%, 07/09/27 EUR 100,000 133,349 123,755 0.01
Vattenfall AB, 5.000%, 18/06/18 EUR 7,000 10,203 7,929 0.00
Vattenfall AB, 6.250%, 17/03/21 EUR 200,000 309,123 263,896 0.01
Vattenfall AB, 5.375%, 29/04/24 EUR 22,000 36,593 31,026 0.00
Vattenfall AB, 6.875%, 15/04/39 GBP 50,000 102,992 98,339 0.00
Total Sweden 12,024,477 10,973,867 0.64
Switzerland
Basellandschaftliche Kantonalbank, 1.750%, 25/06/19 CHF 100,000 109,007 103,508 0.01
Credit Suisse AG, 4.875%, 14/03/18 CHF 50,000 55,132 51,990 0.00
Credit Suisse AG, 1.700%, 27/04/18 USD 150,000 149,927 149,833 0.01
Credit Suisse AG, 0.625%, 20/11/18 EUR 100,000 124,644 106,646 0.01
Credit Suisse AG, 4.750%, 05/08/19 EUR 100,000 142,473 118,125 0.01
Credit Suisse AG, 5.300%, 13/08/19 USD 300,000 320,072 323,244 0.02
Credit Suisse AG, 4.375%, 05/08/20 USD 100,000 104,907 105,713 0.01
Credit Suisse AG, 1.125%, 15/09/20 EUR 300,000 335,300 326,500 0.02
Credit Suisse AG, 1.750%, 15/01/21 EUR 200,000 281,949 225,257 0.01
Credit Suisse AG, 1.500%, 10/04/26 EUR 200,000 225,099 216,513 0.01
Flughafen Zurich AG, 1.500%, 17/04/23 CHF 50,000 53,277 52,565 0.00
LafargeHolcim Ltd, 3.000%, 22/11/22 CHF 100,000 112,190 112,756 0.01
Pfandbriefbank schweizerischer Hypothekarinstitute AG, 0.125%,
25/01/19 CHF 200,000 202,741 199,400 0.01
Pfandbriefbank schweizerischer Hypothekarinstitute AG, 2.375%,
30/10/19 CHF 400,000 444,481 424,381 0.02
Pfandbriefbank schweizerischer Hypothekarinstitute AG, 1.000%,
13/08/21 CHF 200,000 226,026 208,039 0.01
Pfandbriefbank schweizerischer Hypothekarinstitute AG, 1.375%,
13/08/27 CHF 300,000 312,209 330,034 0.02
Pfandbriefbank schweizerischer Hypothekarinstitute AG, 1.375%,
20/09/29 CHF 200,000 217,084 221,774 0.01
Pfandbriefbank schweizerischer Hypothekarinstitute AG, 1.000%,
12/05/32 CHF 500,000 532,349 530,329 0.03
Pfandbriefbank schweizerischer Hypothekarinstitute AG, 1.500%,
14/02/40 CHF 100,000 103,349 116,849 0.01
Pfandbriefzentrale der schweizerischen Kantonalbanken AG,
3.000%, 15/02/18 CHF 200,000 218,999 204,831 0.01
Pfandbriefzentrale der schweizerischen Kantonalbanken AG,
0.500%, 06/04/20 CHF 300,000 330,947 303,380 0.02
Pfandbriefzentrale der schweizerischen Kantonalbanken AG,
1.125%, 12/06/20 CHF 200,000 227,026 206,799 0.01
Pfandbriefzentrale der schweizerischen Kantonalbanken AG,
1.000%, 17/02/21 CHF 300,000 339,799 313,563 0.02
Pfandbriefzentrale der schweizerischen Kantonalbanken AG,
1.375%,19/03/27 CHF 200,000 208,614 219,905 0.01
Roche Kapitalmarkt AG, 1.000%, 21/09/18 CHF 100,000 107,173 100,851 0.01
Swisscom AG, 2.625%, 31/08/22 CHF 200,000 227,499 226,202 0.01
UBS AG, 6.625%, 11/04/18 GBP 100,000 182,037 132,784 0.01
UBS AG, 6.000%, 18/04/18 EUR 100,000 140,814 113,663 0.01
UBS AG, 0.500%, 15/05/18 EUR 100,000 108,769 106,309 0.01
UBS AG, 2.375%, 14/08/19 USD 200,000 200,284 200,958 0.01
UBS AG, 3.875%, 02/12/19 EUR 50,000 74,603 58,829 0.00
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UBS AG, 1.125%, 30/06/20 EUR 100,000 111,972 109,315 0.01
Zuercher Kantonalbank, 2.125%, 05/02/18 CHF 200,000 216,680 202,391 0.01
Zurich Insurance Co Ltd, 1.500%, 25/06/19 CHF 50,000 53,807 51,188 0.00
Zurich Insurance Co Ltd, 4.625%, perpetual CHF 50,000 56,008 51,302 0.00
Total Switzerland 6,859,047 6,525,726 0.38
Thailand
Bangkok Bank PCL, 2.750%, 27/03/18 USD 200,000 201,372 201,424 0.01
PTT Exploration & Production PCL, 4.875%, perpetual USD 150,000 151,347 151,574 0.01
Total Thailand 352,719 352,998 0.02
United Arab Emirates
Abu Dhabi National Energy Co PJSC, 6.250%, 16/09/19 USD 250,000 273,251 274,455 0.02
Abu Dhabi National Energy Co PJSC, 3.625%, 12/01/23 USD 200,000 194,655 198,770 0.01
Dubai Electricity & Water Authority, 7.375%, 21/10/20 USD 200,000 225,810 231,356 0.01
Emirates NBD PJSC, 3.250%, 19/11/19 USD 200,000 200,276 201,784 0.01
Emirates Telecommunications Group Co PJSC, 1.750%, 18/06/21 EUR 200,000 227,689 218,833 0.01
First Gulf Bank PJSC, 2.625%, 24/02/20 USD 250,000 249,984 248,730 0.02
Glencore Finance Dubai Ltd, 2.625%, 19/11/18 EUR 100,000 132,426 109,505 0.01
National Bank of Abu Dhabi PJSC, 2.250%, 11/02/20 USD 200,000 199,824 197,584 0.01
Total United Arab Emirates 1,703,915 1,681,017 0.10
United Kingdom
Anglian Water Services Financing PLC, 4.500%, 05/10/27 GBP 100,000 173,382 150,655 0.01
Annington Finance No 4 PLC, zero coupon, 07/12/22 GBP 200,000 274,905 218,848 0.01
Aon PLC, 4.750%, 15/05/45 USD 200,000 204,001 203,556 0.01
Arqiva Financing PLC, 4.040%, 30/06/20 GBP 100,000 157,414 131,414 0.01
Aspire Defence Finance PLC, 4.674%, 31/03/40 GBP 47,959 75,811 71,743 0.00
AstraZeneca PLC, 1.950%, 18/09/19 USD 100,000 99,233 99,878 0.00
AstraZeneca PLC, 2.375%, 16/11/20 USD 50,000 49,839 49,815 0.00
AstraZeneca PLC, 0.750%, 12/05/24 EUR 100,000 113,259 105,313 0.01
AstraZeneca PLC, 3.375%, 16/11/25 USD 50,000 49,587 49,704 0.00
AstraZeneca PLC, 6.450%, 15/09/37 USD 200,000 240,675 259,320 0.01
AstraZeneca PLC, 4.375%, 16/11/45 USD 25,000 24,664 25,057 0.00
Aviva PLC, 6.875%, 22/05/38 EUR 100,000 144,278 113,438 0.01
Aviva PLC, 6.625%, 03/06/41 GBP 100,000 187,901 136,916 0.01
Aviva PLC, 3.375%, 04/12/45 EUR 100,000 108,204 103,682 0.01
Aviva PLC, 5.902%, perpetual GBP 50,000 74,819 63,182 0.00
Bank of Scotland PLC, 4.625%, 08/06/17 EUR 59,000 82,855 63,525 0.00
Barclays Bank PLC, 6.000%, 23/01/18 EUR 50,000 72,174 55,904 0.00
Barclays Bank PLC, 4.875%, 13/08/19 EUR 100,000 145,419 119,215 0.01
Barclays Bank PLC, 4.000%, 07/10/19 EUR 150,000 213,059 176,147 0.01
Barclays Bank PLC, 10.000%, 21/05/21 GBP 100,000 181,869 157,469 0.01
Barclays Bank PLC, 6.625%, 30/03/22 EUR 100,000 146,686 129,212 0.01
Barclays PLC, 2.875%, 08/06/20 USD 200,000 198,533 198,528 0.01
Barclays PLC, 3.250%, 12/01/21 USD 300,000 300,428 300,621 0.02
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Barclays PLC, 3.200%, 10/08/21 USD 100,000 100,704 99,110 0.00
Barclays PLC, 1.500%, 01/04/22 EUR 200,000 254,060 213,682 0.01
Barclays PLC, 1.875%, 08/12/23 EUR 100,000 105,761 107,077 0.01
Barclays PLC, 3.650%, 16/03/25 USD 200,000 200,380 194,482 0.01
Barclays PLC, 2.625%, 11/11/25 EUR 200,000 216,212 209,368 0.01
Barclays PLC, 4.375%, 12/01/26 USD 100,000 99,559 101,746 0.01
BAT International Finance PLC, 2.750%, 15/06/20 USD 200,000 200,622 200,806 0.01
BAT International Finance PLC, 4.000%, 07/07/20 EUR 150,000 216,401 179,389 0.01
BAT International Finance PLC, 3.950%, 15/06/25 USD 100,000 100,604 103,474 0.01
BAT International Finance PLC, 4.000%, 04/09/26 GBP 100,000 172,457 140,523 0.01
BAT International Finance PLC, 1.250%, 13/03/27 EUR 100,000 105,891 104,142 0.01
BAT International Finance PLC, 5.750%, 05/07/40 GBP 60,000 111,040 106,493 0.01
BG Energy Capital PLC, 3.625%, 16/07/19 EUR 50,000 72,456 57,574 0.00
BG Energy Capital PLC, 4.000%, 15/10/21 USD 200,000 207,605 212,168 0.01
BG Energy Capital PLC, 5.125%, 01/12/25 GBP 70,000 119,828 108,009 0.01
BL Superstores Finance PLC, 4.482%, 04/10/25 GBP 33,866 56,909 47,564 0.00
BP Capital Markets PLC, 2.237%, 10/05/19 USD 100,000 100,000 100,486 0.01
BP Capital Markets PLC, 4.500%, 01/10/20 USD 170,000 180,008 182,259 0.01
BP Capital Markets PLC, 2.177%, 28/09/21 EUR 100,000 138,302 114,880 0.01
BP Capital Markets PLC, 3.561%, 01/11/21 USD 225,000 229,332 234,601 0.01
BP Capital Markets PLC, 3.062%, 17/03/22 USD 200,000 202,188 202,060 0.01
BP Capital Markets PLC, 1.109%, 16/02/23 EUR 100,000 113,045 108,084 0.01
BP Capital Markets PLC, 2.750%, 10/05/23 USD 50,000 47,930 49,079 0.00
BP Capital Markets PLC, 1.177%, 12/08/23 GBP 100,000 129,915 120,274 0.01
BP Capital Markets PLC, 3.994%, 26/09/23 USD 200,000 209,866 210,076 0.01
BP Capital Markets PLC, 3.814%, 10/02/24 USD 200,000 204,940 207,386 0.01
BP Capital Markets PLC, 0.830%, 19/09/24 EUR 100,000 112,480 104,378 0.01
BP Capital Markets PLC, 1.953%, 03/03/25 EUR 200,000 238,165 225,387 0.01
BP Capital Markets PLC, 3.017%, 16/01/27 USD 100,000 101,485 96,423 0.00
BP Capital Markets PLC, 1.573%, 16/02/27 EUR 100,000 113,045 108,253 0.01
British Telecommunications PLC, 0.625%, 10/03/21 EUR 100,000 108,886 106,530 0.01
British Telecommunications PLC, 9.125%, 15/12/30 USD 125,000 180,617 190,012 0.01
British Telecommunications PLC, 6.375%, 23/06/37 GBP 100,000 212,128 189,661 0.01
Broadgate Financing PLC, 4.999%, 05/10/31 GBP 100,000 172,430 150,679 0.01
BUPA Finance PLC, 5.000%, 25/04/23 GBP 100,000 152,505 133,603 0.01
Centrica PLC, 4.375%, 13/03/29 GBP 150,000 241,263 220,341 0.01
Centrica PLC, 3.000%, 10/04/76 EUR 100,000 107,580 103,287 0.01
Community Finance Co 1 PLC, 5.017%, 31/07/34 GBP 100,000 174,825 167,085 0.01
CTRL Section 1 Finance PLC, 5.234%, 02/05/35 GBP 86,462 166,861 135,527 0.01
Diageo Capital PLC, 4.828%, 15/07/20 USD 200,000 214,060 216,574 0.01
Diageo Capital PLC, 5.875%, 30/09/36 USD 35,000 40,898 42,755 0.00
Diageo Finance PLC, 1.125%, 20/05/19 EUR 100,000 110,307 108,321 0.01
easyJet PLC, 1.125%, 18/10/23 EUR 200,000 217,695 206,526 0.01
ENW Finance PLC, 6.125%, 21/07/21 GBP 100,000 188,741 149,897 0.01
FCE Bank PLC, 2.759%, 13/11/19 GBP 100,000 159,025 128,382 0.01
FCE Bank PLC, 1.134%, 10/02/22 EUR 100,000 114,485 106,461 0.01
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FCE Bank PLC, 1.615%, 11/05/23 EUR 100,000 114,925 108,153 0.01
Firstgroup PLC, 5.250%, 29/11/22 GBP 100,000 159,541 142,789 0.01
G4S PLC, 7.750%, 13/05/19 GBP 50,000 84,611 70,209 0.00
GKN Holdings PLC, 5.375%, 19/09/22 GBP 100,000 173,191 141,904 0.01
GlaxoSmithKline Capital PLC, 5.625%, 13/12/17 EUR 150,000 212,591 166,952 0.01
GlaxoSmithKline Capital PLC, 0.625%, 02/12/19 EUR 100,000 124,463 107,444 0.01
GlaxoSmithKline Capital PLC, 4.000%, 16/06/25 EUR 18,000 27,967 23,092 0.00
GlaxoSmithKline Capital PLC, 4.250%, 18/12/45 GBP 150,000 228,420 243,758 0.01
Great Rolling Stock Co Ltd, 6.250%, 27/07/20 GBP 50,000 84,989 71,865 0.00
Hammerson PLC, 2.750%, 26/09/19 EUR 200,000 282,228 224,293 0.01
HSBC Holdings PLC, 6.250%, 19/03/18 EUR 150,000 213,002 169,658 0.01
HSBC Holdings PLC, 5.100%, 05/04/21 USD 75,000 80,285 81,271 0.00
HSBC Holdings PLC, 2.950%, 25/05/21 USD 200,000 199,780 199,712 0.01
HSBC Holdings PLC, 2.650%, 05/01/22 USD 200,000 199,821 195,284 0.01
HSBC Holdings PLC, 4.875%, 14/01/22 USD 130,000 139,004 140,053 0.01
HSBC Holdings PLC, 4.000%, 30/03/22 USD 50,000 51,329 51,859 0.00
HSBC Holdings PLC, 0.875%, 06/09/24 EUR 200,000 222,083 206,933 0.01
HSBC Holdings PLC, 3.000%, 30/06/25 EUR 200,000 220,131 224,497 0.01
HSBC Holdings PLC, 4.300%, 08/03/26 USD 200,000 199,734 207,194 0.01
HSBC Holdings PLC, 3.900%, 25/05/26 USD 200,000 199,337 200,476 0.01
HSBC Holdings PLC, 6.750%, 11/09/28 GBP 150,000 277,392 228,161 0.01
HSBC Holdings PLC, 6.500%, 02/05/36 USD 200,000 231,256 246,530 0.01
HSBC Holdings PLC, 6.000%, 29/03/40 GBP 100,000 167,196 149,119 0.01
Imperial Brands Finance PLC, 7.750%, 24/06/19 GBP 50,000 95,0908 71,883 0.00
Imperial Brands Finance PLC, 2.250%, 26/02/21 EUR 200,000 228,892 226,495 0.01
Imperial Brands Finance PLC, 9.000%, 17/02/22 GBP 100,000 192,226 166,886 0.01
Imperial Brands Finance PLC, 4.250%, 21/07/25 USD 200,000 198,855 206,178 0.01
Invesco Finance PLC, 3.750%, 15/01/26 USD 100,000 99,773 101,358 0.01
Land Securities Capital Markets PLC, 4.875%, 29/09/25 GBP 100,000 173,280 147,913 0.01
LCR Finance PLC, 4.500%, 07/12/28 GBP 50,000 93,443 79,419 0.00
LCR Finance PLC, 5.100%, 07/03/51 GBP 150,000 324,097 318,738 0.02
Leeds Building Society, 4.250%, 17/12/18 GBP 100,000 162,503 132,500 0.01
Legal & General Group PLC, 5.375%, 27/10/45 GBP 100,000 154,634 127,989 0.01
Legal & General Group PLC, 5.875%, perpetual GBP 50,000 80,436 63,420 0.00
Lloyds Bank PLC, 5.375%, 03/09/19 EUR 100,000 144,228 120,751 0.01
Lloyds Bank PLC, 6.500%, 24/03/20 EUR 200,000 252,076 247,875 0.01
Lloyds Bank PLC, 0.625%, 20/04/20 EUR 100,000 105,684 107,267 0.01
Lloyds Bank PLC, 0.500%, 22/07/20 EUR 200,000 218,863 214,715 0.01
Lloyds Bank PLC, 2.700%, 17/08/20 USD 200,000 199,919 201,242 0.01
Lloyds Bank PLC, 6.500%, 14/09/20 USD 100,000 110,156 110,519 0.01
Lloyds Bank PLC, 4.000%, 29/09/20 EUR 100,000 152,106 121,212 0.01
Lloyds Bank PLC, 1.000%, 19/11/21 EUR 100,000 124,045 108,926 0.01
Lloyds Bank PLC, 1.750%, 31/03/22 GBP 100,000 148,168 126,501 0.01
Lloyds Bank PLC, 4.875%, 13/01/23 EUR 100,000 154,828 133,992 0.01
Lloyds Bank PLC, 0.500%, 11/04/23 EUR 100,000 113,750 106,508 0.01
Lloyds Bank PLC, 6.000%, 08/02/29 GBP 100,000 210,248 174,561 0.01
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Lloyds Bank PLC, 6.500%, 17/09/40 GBP 100,000 186,714 195,215 0.01
Lloyds Banking Group PLC, 4.582%, 10/12/25 USD 200,000 199,996 201,430 0.01
Lloyds Banking Group PLC, 4.650%, 24/03/26 USD 200,000 199,576 202,778 0.01
London & Quadrant Housing Trust, 2.625%, 05/05/26 GBP 200,000 290,264 258,775 0.01
Longstone Finance PLC, 4.791%, 19/04/30 GBP 33,904 58,532 48,365 0.00
Marks & Spencer PLC, 6.125%, 02/12/19 GBP 50,000 91,510 69,796 0.00
Mitchells & Butlers Finance PLC, 5.574%, 15/12/30 GBP 24,676 42,130 35,143 0.00
Motability Operations Group PLC, 1.625%, 09/06/23 EUR 100,000 111,832 112,123 0.01
Motability Operations Group PLC, 4.375%, 08/02/27 GBP 100,000 162,466 148,547 0.01
National Grid Gas Finance PLC, 1.125%, 22/09/21 GBP 100,000 130,987 122,973 0.01
National Grid Gas Finance PLC, 2.125%, 22/09/28 GBP 100,000 131,355 120,866 0.01
National Grid PLC, 5.000%, 02/07/18 EUR 30,000 43,729 34,002 0.00
Nationwide Building Society, 6.750%, 22/07/20 EUR 50,000 70,575 63,397 0.00
Nationwide Building Society, 0.375%, 30/07/20 EUR 100,000 109,315 106,923 0.01
Nationwide Building Society, 4.625%, 08/02/21 EUR 150,000 236,126 187,729 0.01
Nationwide Building Society, 2.250%, 29/04/22 GBP 200,000 201,308 256,466 0.01
Nationwide Building Society, 1.250%, 03/03/25 EUR 200,000 231,741 214,121 0.01
Nationwide Building Society, 4.000%, 14/09/26 USD 100,000 100,740 95,2901 0.00
Nationwide Building Society, 0.625%, 25/03/27 EUR 100,000 105,260 103,003 0.01
Network Rail Infrastructure Finance PLC, 1.750%, 24/01/19 USD 350,000 351,239 350,812 0.02
Network Rail Infrastructure Finance PLC, 4.625%, 21/07/20 GBP 100,000 182,589 141,168 0.01
Network Rail Infrastructure Finance PLC, 3.000%, 07/09/23 GBP 100,000 166,585 139,203 0.01
Network Rail Infrastructure Finance PLC, 4.750%, 22/01/24 GBP 70,000 122,859 107,366 0.01
NGG Finance PLC, 5.625%, 18/06/73 GBP 100,000 169,845 134,004 0.01
Northumbrian Water Finance PLC, 5.125%, 23/01/42 GBP 100,000 185,915 175,851 0.01
Prudential PLC, 5.700%, 19/12/63 GBP 100,000 175,561 125,507 0.01
Rio Tinto Finance USA PLC, 4.125%, 21/08/42 USD 100,000 89,744 98,821 0.00
Rl Finance Bonds No 3 PLC, 6.125%, 13/11/28 GBP 100,000 153,860 129,994 0.01
Rolls-Royce PLC, 3.375%, 18/06/26 GBP 100,000 160,289 134,315 0.01
Royal Bank of Scotland Group PLC, 3.875%, 12/09/23 USD 200,000 199,943 191,500 0.01
Royal Bank of Scotland PLC, 6.625%, 17/09/18 GBP 100,000 181,106 135,278 0.01
Royal Bank of Scotland PLC, 5.500%, 23/03/20 EUR 150,000 221,942 183,789 0.01
Royal Bank of Scotland PLC, 3.875%, 19/10/20 EUR 100,000 144,329 120,789 0.01
Sanctuary Capital PLC, 5.000%, 26/04/47 GBP 100,000 196,655 174,395 0.01
Santander UK Group Holdings PLC, 3.125%, 08/01/21 USD 150,000 149,878 150,061 0.01
Santander UK Group Holdings PLC, 2.875%, 05/08/21 USD 200,000 199,397 196,898 0.01
Santander UK Group Holdings PLC, 1.125%, 08/09/23 EUR 200,000 226,107 209,640 0.01
Santander UK Group Holdings PLC, 3.625%, 14/01/26 GBP 100,000 145,120 126,660 0.01
Santander UK PLC, 4.375%, 24/01/18 EUR 200,000 274,842 221,076 0.01
Santander UK PLC, 3.050%, 23/08/18 USD 200,000 203,401 203,094 0.01
Santander UK PLC, 2.000%, 24/08/18 USD 33,000 32,947 32,897 0.00
Santander UK PLC, 2.000%, 14/01/19 EUR 100,000 140,404 109,564 0.01
Santander UK PLC, 2.500%, 14/03/19 USD 200,000 201,034 200,920 0.01
Santander UK PLC, 0.250%, 09/08/21 EUR 100,000 108,372 106,087 0.01
Santander UK PLC, 0.250%, 21/04/22 EUR 100,000 106,425 105,634 0.01
Santander UK PLC, 4.000%, 13/03/24 USD 100,000 99,520 103,978 0.01
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Santander UK PLC, 5.250%, 16/02/29 GBP 100,000 185,839 165,140 0.01
Scottish Widows Litd, 5.500%, 16/06/23 GBP 100,000 153,904 133,040 0.01
Segro PLC, 6.750%, 23/02/24 GBP 100,000 179,947 161,900 0.01
Severn Trent Utilities Finance PLC, 3.625%, 16/01/26 GBP 100,000 154,654 137,927 0.01
Sky PLC, 3.125%, 26/11/22 USD 200,000 193,588 198,468 0.01
Sky PLC, 1.875%, 24/11/23 EUR 100,000 124,411 110,682 0.01
Sky PLC, 2.250%, 17/11/25 EUR 100,000 107,063 112,279 0.01
Society of Lloyd's, 4.750%, 30/10/24 GBP 100,000 159,330 132,034 0.01
South Eastern Power Networks PLC, 6.375%, 12/11/31 GBP 50,000 101,131 90,900 0.00
Southern Gas Networks PLC, 4.875%, 05/10/23 GBP 100,000 169,131 148,069 0.01
SSE PLC, 4.250%, 14/09/21 GBP 100,000 163,244 140,406 0.01
SSE PLC, 2.375%, 10/02/22 EUR 100,000 139,079 115,871 0.01
Standard Chartered PLC, 1.625%, 20/11/18 EUR 100,000 135,638 108,489 0.01
Standard Chartered PLC, 2.100%, 19/08/19 USD 100,000 100,279 08,832 0.00
Standard Chartered PLC, 2.400%, 08/09/19 USD 500,000 498,053 497,275 0.03
Standard Chartered PLC, 5.200%, 26/01/24 USD 200,000 202,461 206,712 0.01
Standard Chartered PLC, 4.300%, 19/02/27 USD 100,000 101,057 95,322 0.00
Standard Chartered PLC, 5.125%, 06/06/34 GBP 100,000 167,415 123,205 0.01
Standard Life PLC, 6.546%, perpetual GBP 50,000 82,543 64,258 0.00
Telereal Securitisation PLC, 5.389%, 10/12/31 GBP 68,641 123,620 99,769 0.00
Telereal Securitisation PLC, 5.948%, 10/12/31 GBP 42,843 84,661 64,384 0.00
THFC Funding No 3 PLC, 5.200%, 11/10/43 GBP 100,000 185,974 169,388 0.01
Transport for London, 3.625%, 15/05/45 GBP 100,000 146,618 152,773 0.01
Unilever PLC, 2.000%, 19/12/18 GBP 100,000 169,145 127,302 0.01
United Utilities Water Ltd, 5.750%, 25/03/22 GBP 100,000 187,274 150,570 0.01
Vodafone Group PLC, 5.375%, 05/12/17 GBP 50,000 80,190 64,399 0.00
Vodafone Group PLC, 1.500%, 19/02/18 USD 200,000 199,112 199,250 0.01
Vodafone Group PLC, 5.000%, 04/06/18 EUR 21,000 30,589 23,733 0.00
Vodafone Group PLC, 1.000%, 11/09/20 EUR 200,000 228,570 216,192 0.01
Vodafone Group PLC, 1.750%, 25/08/23 EUR 100,000 110,130 110,859 0.01
Vodafone Group PLC, 1.875%, 11/09/25 EUR 200,000 237,182 222219 0.01
Vodafone Group PLC, 2.200%, 25/08/26 EUR 100,000 109,272 111,450 0.01
Vodafone Group PLC, 7.875%, 15/02/30 USD 15,000 19,589 19,636 0.00
Vodafone Group PLC, 6.150%, 27/02/37 USD 225,000 261,507 253,296 0.01
Vodafone Group PLC, 4.375%, 19/02/43 USD 200,000 185,372 177,612 0.01
Vodafone Group PLC, 3.000%, 12/08/56 GBP 100,000 125,347 104,101 0.01
Wellcome Trust Ltd, 1.125%, 21/01/27 EUR 100,000 116,557 108,287 0.01
Wellcome Trust Ltd, 4.000%, 09/05/59 GBP 100,000 223,036 189,519 0.01
Western Power Distribution East Midlands PLC, 5.250%, 17/01/23 GBP 100,000 171,260 147,585 0.01
Western Power Distribution PLC, 3.625%, 06/11/23 GBP 100,000 146,684 133,519 0.01
Wm Morrison Supermarkets PLC, 3.500%, 27/07/26 GBP 100,000 157,656 128,505 0.01
WPP Finance 2010, 3.625%, 07/09/22 USD 100,000 99,033 102,032 0.01
WPP Finance 2013, 3.000%, 20/11/23 EUR 100,000 140,979 121,382 0.01
Yorkshire Building Society, 4.750%, 12/04/18 GBP 100,000 160,753 130,103 0.01
Yorkshire Building Society, 0.500%, 19/06/20 EUR 100,000 112,033 107,118 0.01
Total United Kingdom 32,289,849 29,569,006 1.72
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21st Century Fox America Inc, 3.000%, 15/09/22 USD 150,000 147,426 149,626 0.01
21st Century Fox America Inc, 3.375%, 15/11/26 USD 100,000 99,992 98,168 0.01
21st Century Fox America Inc, 6.200%, 15/12/34 USD 200,000 256,385 235,648 0.01
21st Century Fox America Inc, 6.150%, 01/03/37 USD 35,000 40,898 40,876 0.00
21st Century Fox America Inc, 6.150%, 15/02/41 USD 220,000 245,048 259,545 0.02
21st Century Fox America Inc, 4.750%, 15/11/46 USD 200,000 202,429 200,838 0.01
3M Co, 0.950%, 15/05/23 EUR 100,000 112,225 109,154 0.01
3M Co, 1.500%, 09/11/26 EUR 100,000 123,128 112,106 0.01
3M Co, 5.700%, 15/03/37 USD 215,000 254,213 271,003 0.02
ABB Finance USA Inc, 2.875%, 08/05/22 USD 110,000 109,094 110,713 0.01
Abbott Laboratories, 2.350%, 22/11/19 USD 70,000 69,934 70,081 0.00
Abbott Laboratories, 2.900%, 30/11/21 USD 100,000 99,827 99,643 0.01
Abbott Laboratories, 3.400%, 30/11/23 USD 100,000 99,536 99,302 0.01
Abbott Laboratories, 2.950%, 15/03/25 USD 150,000 151,513 144,444 0.01
Abbott Laboratories, 3.750%, 30/11/26 USD 150,000 148,896 149,194 0.01
Abbott Laboratories, 4.750%, 30/11/36 USD 200,000 200,259 203,366 0.01
Abbott Laboratories, 6.150%, 30/11/37 USD 17,000 21,111 20,269 0.00
Abbott Laboratories, 5.300%, 27/05/40 USD 100,000 113,632 107,307 0.01
Abbott Laboratories, 4.900%, 30/11/46 USD 200,000 200,015 204,868 0.01
AbbVie Inc, 1.800%, 14/05/18 USD 95,000 94,956 95,048 0.01
AbbVie Inc, 2.300%, 14/05/21 USD 100,000 99,848 97,952 0.01
AbbVie Inc, 2.900%, 06/11/22 USD 300,000 203,322 205,404 0.02
AbbVie Inc, 3.200%, 06/11/22 USD 70,000 69,892 69,994 0.00
AbbVie Inc, 2.850%, 14/05/23 USD 50,000 49,994 48,572 0.00
AbbVie Inc, 3.600%, 14/05/25 USD 175,000 174,945 173,106 0.01
AbbVie Inc, 3.200%, 14/05/26 USD 100,000 99,642 95,118 0.01
AbbVie Inc, 4.500%, 14/05/35 USD 60,000 59,619 59,157 0.00
AbbVie Inc, 4.300%, 14/05/36 USD 50,000 49,736 47,830 0.00
AbbVie Inc, 4.400%, 06/11/42 USD 250,000 242,957 236,347 0.01
AbbVie Inc, 4.450%, 14/05/46 USD 100,000 99,342 95,612 0.01
Actavis Inc, 6.125%, 15/08/19 USD 200,000 213,663 218,454 0.01
Activision Blizzard Inc, 2.300%, 15/09/21 USD 30,000 20,965 29,225 0.00
Activision Blizzard Inc, 3.400%, 15/09/26 USD 50,000 49,813 47,434 0.00
Adobe Systems Inc, 3.250%, 01/02/25 USD 60,000 59,481 59,984 0.00
Aetna Inc, 1.700%, 07/06/18 USD 55,000 54,968 54,947 0.00
Aetna Inc, 1.900%, 07/06/19 USD 70,000 69,957 69,822 0.00
Aetna Inc, 2.400%, 15/06/21 USD 55,000 54,995 54,696 0.00
Aetna Inc, 2.750%, 15/11/22 USD 150,000 145,583 147,502 0.01
Aetna Inc, 2.800%, 15/06/23 USD 55,000 54,926 54,127 0.00
Aetna Inc, 3.200%, 15/06/26 USD 80,000 79,718 79,089 0.00
Aetna Inc, 4.250%, 15/06/36 USD 40,000 39,839 40,140 0.00
Aetna Inc, 6.750%, 15/12/37 USD 15,000 18,849 19,561 0.00
Aetna Inc, 4.375%, 15/06/46 USD 55,000 54,946 55,451 0.00
Affiliated Managers Group Inc, 3.500%, 01/08/25 USD 50,000 49,688 47,382 0.00
Aflac Inc, 4.000%, 15/02/22 USD 200,000 205,149 212,010 0.01
Agilent Technologies Inc, 5.000%, 15/07/20 USD 200,000 210,806 215,196 0.01
The accompanying notes are an integral part of these financial statements. 176



State Street Global Advisors Luxembourg SICAV
SSGA Global Aggregate Bond Index Fund

Schedule of Investiments (continued)
asat 31 December 2016 (Expressed in US Dollar)

Nominal Market % of

Currency Value Cost Value Net Assets
Transferable securities admitted to an official stock exchange
listing or dealt in on another regulated market (continued)
Corporate Bonds - 26.18% (continued)
United States (continued)
Air Lease Corp, 2.625%, 04/09/18 USD 200,000 199,451 201,108 0.01
Air Lease Corp, 3.875%, 01/04/21 USD 50,000 49,940 51,544 0.00
Air Products & Chemicals Inc, 3.350%, 31/07/24 USD 100,000 99,751 102,271 0.01
Alabama Power Co, 3.850%, 01/12/42 USD 50,000 45,966 48,142 0.00
Albemarle Corp, 4.150%, 01/12/24 USD 100,000 103,845 103,073 0.01
Alexandria Real Estate Equities Inc, 2.750%, 15/01/20 USD 200,000 199,719 198,934 0.01
Alleghany Corp, 4.900%, 15/09/44 USD 95,000 94,399 90,736 0.01
Allergan Inc, 2.800%, 15/03/23 USD 250,000 240,194 239,890 0.01
Allstate Corp, 7.450%, 16/05/19 USD 250,000 279,489 279,087 0.02
Allstate Corp, 5.550%, 09/05/35 USD 15,000 17,071 17,727 0.00
Alphabet Inc, 3.625%, 19/05/21 USD 200,000 207,942 212,290 0.01
Altria Group Inc, 9.700%, 10/11/18 USD 26,000 29,408 29,695 0.00
Altria Group Inc, 9.250%, 06/08/19 USD 100,000 116,177 117,874 0.01
Altria Group Inc, 2.850%, 09/08/22 USD 250,000 242,356 250,055 0.01
Altria Group Inc, 2.950%, 02/05/23 USD 200,000 192,163 199,592 0.01
Altria Group Inc, 3.875%, 16/09/46 USD 100,000 104,280 92,797 0.01
Amazon.com Inc, 2.500%, 29/11/22 USD 50,000 47,696 49,364 0.00
Amazon.com Inc, 4.800%, 05/12/34 USD 200,000 209,034 220,410 0.01
American Airlines 2015-1 Class A Pass Through Trust, 3.375%,
o1/05/27 USD 232,307 232,307 228,267 0.01
American Airlines 2016-1 Class AA Pass Through Trust, 3.575%,
15/01/28 USsDh 99,755 99,755 99,653 0.01
American Campus Communities Operating Partnership LP,
4.125%,01/07/24 USD 50,000 49,048 50,972 0.00
American Express Co, 7.000%, 19/03/18 USD 100,000 105,978 106,183 0.01
American Express Co, 8.125%, 20/05/19 USD 250,000 280,766 284,007 0.02
American Express Co, 4.050%, 03/12/42 USD 50,000 46,892 48,359 0.00
American Express Credit Corp, 1.875%, 05/11/18 USD 105,000 104,994 105,167 0.01
American Express Credit Corp, 2.250%, 15/08/19 USD 150,000 149,952 150,603 0.01
American Express Credit Corp, 2.375%, 26/05/20 USD 100,000 100,283 100,054 0.01
American Express Credit Corp, 2.600%, 14/09/20 USD 50,000 49,971 50,391 0.00
American Express Credit Corp, 2.250%, 05/05/21 USD 100,000 99,947 98,795 0.01
American Honda Finance Corp, 1.600%, 13/07/18 USD 100,000 99,963 100,084 0.01
American Honda Finance Corp, 2.125%, 10/10/18 USD 250,000 249,658 251,947 0.01
American Honda Finance Corp, 1.650%, 12/07/21 USD 100,000 99,970 96,214 0.01
American Honda Finance Corp, 1.700%, 09/09/21 USD 100,000 99,638 96,293 0.01
American Honda Finance Corp, 1.375%, 10/11/22 EUR 100,000 110,497 110,691 0.01
American International Group Inc, 5.850%, 16/01/18 USD 225,000 232,174 234,472 0.01
American International Group Inc, 3.300%, 01/03/21 USD 55,000 54,958 56,274 0.00
American International Group Inc, 4.875%, 01/06/22 USD 200,000 211,567 218,332 0.01
American International Group Inc, 3.900%, 01/04/26 USD 200,000 200,316 203,204 0.01
American Tower Corp, 3.400%, 15/02/19 USD 200,000 203,826 204,284 0.01
American Tower Corp, 5.050%, 01/09/20 USD 200,000 208,579 214,198 0.01
American Tower Corp, 4.700%, 15/03/22 USD 150,000 156,027 159,795 0.01
American Water Capital Corp, 3.850%, 01/03/24 USD 100,000 99,722 105,143 0.01
American Water Capital Corp, 4.000%, 01/12/46 USD 200,000 201,620 200,736 0.01
Ameriprise Financial Inc, 3.700%, 15/10/24 USD 150,000 149,601 153,176 0.01
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AmerisourceBergen Corp, 3.400%, 15/05/24 USD 100,000 100,797 100,769 0.01
Amgen Inc, 6.150%, 01/06/18 USD 25,000 26,412 26,507 0.00
Amgen Inc, 5.700%, 01/02/19 USD 200,000 212,886 214,934 0.01
Amgen Inc, 2.200%, 22/05/19 USD 100,000 99,908 100,750 0.01
Amgen Inc, 2.125%, 13/09/19 EUR 100,000 140,125 111,314 0.01
Amgen Inc, 3.875%, 15/11/21 USD 150,000 155,109 156,877 0.01
Amgen Inc, 1.250%, 25/02/22 EUR 100,000 110,967 109,029 0.01
Amgen Inc, 3.625%, 22/05/24 USD 200,000 203,206 203,400 0.01
Amgen Inc, 2.000%, 25/02/26 EUR 100,000 110,814 112,440 0.01
Amgen Inc, 6.375%, 01/06/37 USD 15,000 18,026 18,102 0.00
Amgen Inc, 6.400%, 01/02/39 USD 200,000 231,563 242,366 0.01
Anadarko Petroleum Corp, 7.950%, 15/06/39 USD 200,000 262,973 261,180 0.02
Anheuser-Busch Cos LLC, 6.450%, 01/09/37 USD 25,000 31,354 31,805 0.00
Anheuser-Busch InBev Finance Inc, 1.900%, 01/02/19 USD 65,000 64,878 65,109 0.00
Anheuser-Busch InBev Finance Inc, 2.150%, 01/02/19 USD 150,000 150,272 150,858 0.01
Anheuser-Busch InBev Finance Inc, 2.650%, 01/02/21 USD 400,000 403,215 401,504 0.02
Anheuser-Busch InBev Finance Inc, 3.300%, 01/02/23 USD 200,000 200,319 203,344 0.01
Anheuser-Busch InBev Finance Inc, 3.700%, 01/02/24 USD 100,000 101,751 103,477 0.01
Anheuser-Busch InBev Finance Inc, 3.650%, 01/02/26 USD 200,000 205,218 202,852 0.01
Anheuser-Busch InBev Finance Inc, 4.900%, 01/02/46 USD 185,000 186,886 199,180 0.01
Anheuser-Busch InBev Worldwide Inc, 5.375%, 15/01/20 USD 75,000 80,905 81,725 0.00
Anheuser-Busch InBev Worldwide Inc, 5.000%, 15/04/20 USD 200,000 214,266 216,160 0.01
Anheuser-Busch InBev Worldwide Inc, 3.750%, 15/01/22 USD 250,000 256,517 261,210 0.02
Anheuser-Busch InBev Worldwide Inc, 8.200%, 15/01/39 USD 200,000 284,399 300,796 0.02
Anheuser-Busch InBev Worldwide Inc, 4.950%, 15/01/42 USD 200,000 205,889 218,302 0.01
Anheuser-Busch InBev Worldwide Inc, 3.750%, 15/07/42 USD 300,000 271,080 274,335 0.02
Anthem Inc, 1.875%, 15/01/18 USD 200,000 199,906 200,104 0.01
Anthem Inc, 3.300%, 15/01/23 USD 100,000 98,854 99,827 0.01
Anthem Inc, 5.850%, 15/01/36 USD 15,000 17,203 16,924 0.00
Anthem Inc, 6.375%, 15/06/37 USD 135,000 159,877 162,263 0.01
Anthem Inc, 4.650%, 15/08/44 USD 100,000 99,808 101,461 0.01
Apache Corp, 6.000%, 15/01/37 USD 15,000 17,574 17,197 0.00
Apache Corp, 5.250%, 01/02/42 USD 200,000 220,659 211,764 0.01
Apache Corp, 4.750%, 15/04/43 USD 150,000 148,980 155,655 0.01
Apple Inc, 1.000%, 03/05/18 USD 350,000 347,058 348,582 0.02
Apple Inc, 1.100%, 02/08/19 USD 100,000 99,914 98,462 0.01
Apple Inc, 1.550%, 07/02/20 USD 100,000 99,288 98,852 0.01
Apple Inc, 2.000%, 06/05/20 USD 150,000 150,556 150,036 0.01
Apple Inc, 2.250%, 23/02/21 USD 200,000 202,072 199,802 0.01
Apple Inc, 2.850%, 06/05/21 USD 200,000 200,791 204,414 0.01
Apple Inc, 1.550%, 04/08/21 USD 100,000 99,872 96,575 0.01
Apple Inc, 1.000%, 10/11/22 EUR 100,000 125,116 109,508 0.01
Apple Inc, 2.400%, 03/05/23 USD 150,000 141,587 146,260 0.01
Apple Inc, 0.375%, 25/11/24 CHF 100,000 108,812 100,261 0.01
Apple Inc, 3.200%, 13/05/25 USD 200,000 201,643 201,520 0.01
Apple Inc, 2.450%, 04/08/26 USD 100,000 99,738 93,878 0.01
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Apple Inc, 1.625%, 10/11/26 EUR 200,000 250,381 225,025 0.01
Apple Inc, 2.000%, 17/09/27 EUR 100,000 111,802 114,337 0.01
Apple Inc, 3.450%, 09/02/45 USD 150,000 142,681 133,477 0.01
Apple Inc, 4.650%, 23/02/46 USD 100,000 104,254 108,185 0.01
Apple Inc, 3.850%, 04/08/46 USD 235,000 240,652 225,109 0.01
Applied Materials Inc, 5.850%, 15/06/41 USD 200,000 219,212 240,162 0.01
Archer-Daniels-Midland Co, 5.450%, 15/03/18 USD 180,000 187,876 188,327 0.01
Archer-Daniels-Midland Co, 4.016%, 16/04/43 USD 75,000 68,184 73,688 0.00
Ares Capital Corp, 3.875%, 15/01/20 USD 60,000 59,859 60,682 0.00
Arizona Public Service Co, 3.150%, 15/05/25 USD 100,000 99,559 100,171 0.01
Arrow Electronics Inc, 3.500%, 01/04/22 USD 100,000 99,438 99,084 0.01
Assured Guaranty US Holdings Inc, 5.000%, 01/07/24 USD 200,000 200,298 211,106 0.01
AT&T Inc, 5.500%, 01/02/18 USD 300,000 311,739 311,799 0.02
AT&T Inc, 5.800%, 15/02/19 USD 225,000 240,992 241,540 0.01
AT&T Inc, 5.875%, 01/10/19 USD 50,000 54,117 54,582 0.00
AT&T Inc, 5.200%, 15/03/20 USD 200,000 211,786 215,100 0.01
AT&T Inc, 3.825%, 25/11/20 CAD 500,000 373,580 391,615 0.02
AT&T Inc, 3.800%, 15/03/22 USD 50,000 50,735 51,100 0.00
AT&T Inc, 1.450%, 01/06/22 EUR 100,000 125,135 109,497 0.01
AT&T Inc, 2.625%, 01/12/22 USD 100,000 96,001 95,981 0.01
AT&T Inc, 2.750%, 19/05/23 EUR 100,000 117,536 116,084 0.01
AT&T Inc, 4.450%, 01/04/24 USD 100,000 101,639 104,265 0.01
AT&T Inc, 3.400%, 15/05/25 USD 150,000 146,450 144,526 0.01
AT&T Inc, 4.125%, 17/02/26 USD 100,000 102,633 101,309 0.01
AT&T Inc, 2.600%, 17/12/29 EUR 200,000 212,815 221,495 0.01
AT&T Inc, 4.500%, 15/05/35 USD 195,000 183,927 188,641 0.01
AT&T Inc, 6.500%, 01/09/37 USD 200,000 233,009 233,870 0.01
AT&T Inc, 6.300%, 15/01/38 USD 225,000 255,643 256,556 0.01
AT&T Inc, 7.000%, 30/04/40 GBP 50,000 109,519 92,403 0.01
AT&T Inc, 6.375%, 01/03/41 USD 200,000 215,528 230,480 0.01
AT&T Inc, 5.550%, 15/08/41 USD 200,000 213,893 209,780 0.01
AT&T Inc, 4.250%, 01/06/43 GBP 150,000 220,140 199,521 0.01
AT&T Inc, 4.800%, 15/06/44 USD 250,000 244,457 236,352 0.01
AT&T Inc, 4.350%, 15/06/45 USD 126,000 116,061 112,609 0.01
AT&T Inc, 4.750%, 15/05/46 USD 185,000 171,827 175,728 0.01
AT&T Inc, 5.650%, 15/02/47 USD 100,000 101,503 107,756 0.01
AT&T Inc, 4.500%, 09/03/48 USD 168,000 163,480 152,282 0.01
AT&T Inc, 4.550%, 09/03/49 USD 100,000 101,578 90,846 0.01
Atmos Energy Corp, 5.500%, 15/06/41 USD 120,000 134,594 139,453 0.01
Autodesk Inc, 3.125%, 15/06/20 USD 100,000 100,184 101,036 0.01
Automatic Data Processing Inc, 2.250%, 15/09/20 USD 50,000 49,967 50,184 0.00
Automatic Data Processing Inc, 3.375%, 15/09/25 USD 25,000 24,976 25,554 0.00
AutoZone Inc, 3.700%, 15/04/22 USD 200,000 200,575 206,596 0.01
AvalonBay Communities Inc, 3.500%, 15/11/24 USD 100,000 99,410 100,443 0.01
BAE Systems Holdings Inc, 3.850%, 15/12/25 USD 200,000 199,024 202,662 0.01
Baker Hughes Inc, 7.500%, 15/11/18 USD 35,000 38,397 38,530 0.00
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Baker Hughes Inc, 5.125%, 15/09/40 USD 250,000 269,992 274,468 0.02
Bank of America Corp, 6.875%, 25/04/18 USD 130,000 137,742 138,139 0.01
Bank of America Corp, 5.650%, 01/05/18 USD 100,000 104,437 104,758 0.01
Bank of America Corp, 4.625%, 14/09/18 EUR 50,000 72,277 56,728 0.00
Bank of America Corp, 2.600%, 15/01/19 USD 264,000 264,528 266,453 0.02
Bank of America Corp, 2.650%, 01/04/19 USD 200,000 200,369 202,078 0.01
Bank of America Corp, 7.625%, 01/06/19 USD 50,000 55,453 56,108 0.00
Bank of America Corp, 2.250%, 21/04/20 USD 150,000 149,791 148,867 0.01
Bank of America Corp, 2.625%, 19/10/20 USD 200,000 199,103 199,864 0.01
Bank of America Corp, 2.151%, 09/11/20 USD 200,000 198,827 197,236 0.01
Bank of America Corp, 5.875%, 05/01/21 USD 200,000 216,340 222,504 0.01
Bank of America Corp, 6.125%, 15/09/21 GBP 250,000 459,564 370,071 0.02
Bank of America Corp, 1.625%, 14/09/22 EUR 200,000 217,681 220,652 0.01
Bank of America Corp, 2.503%, 21/10/22 USD 150,000 150,000 145,245 0.01
Bank of America Corp, 3.300%, 11/01/23 USD 200,000 197,118 200,684 0.01
Bank of America Corp, 4.100%, 24/07/23 USD 200,000 205,771 208,436 0.01
Bank of America Corp, 4.000%, 01/04/24 USD 200,000 202,050 206,186 0.01
Bank of America Corp, 1.375%, 26/03/25 EUR 100,000 108,983 106,821 0.01
Bank of America Corp, 3.875%, 01/08/25 USD 100,000 101,578 101,574 0.01
Bank of America Corp, 4.450%, 03/03/26 USD 100,000 102,665 102,961 0.01
Bank of America Corp, 3.248%, 21/10/27 USD 150,000 150,000 143,182 0.01
Bank of America Corp, 6.110%, 29/01/37 USD 200,000 206,285 234,134 0.01
Bank of America Corp, 5.875%, 07/02/42 USD 130,000 150,710 157,563 0.01
Bank of America Corp, 4.875%, 01/04/44 USD 200,000 207,586 217,820 0.01
Bank of America NA, 1.750%, 05/06/18 USD 150,000 149,844 150,027 0.01
Bank of New York Mellon Corp, 1.350%, 06/03/18 USD 200,000 199,336 199,482 0.01
Bank of New York Mellon Corp, 2.200%, 04/03/19 USD 300,000 301,252 301,614 0.02
Bank of New York Mellon Corp, 2.500%, 15/04/21 USD 60,000 59,951 59,972 0.00
Bank of New York Mellon Corp, 3.550%, 23/09/21 USD 100,000 102,645 104,450 0.01
Bank of New York Mellon Corp, 3.000%, 24/02/25 USD 100,000 100,685 98,326 0.01
Bank One Corp, 7.625%, 15/10/26 USD 15,000 18,591 19,143 0.00
Barrick North America Finance LLC, 4.400%, 30/05/21 USD 61,000 56,655 64,375 0.00
Baxalta Inc, 2.000%, 22/06/18 USD 100,000 99,921 99,919 0.01
Bayer US Finance LLC, 3.375%, 08/10/24 USD 200,000 198,742 198,460 0.01
BB&T Corp, 5.250%, 01/11/19 USD 115,000 122,621 124,062 0.01
BB&T Corp, 2.450%, 15/01/20 USD 200,000 201,963 201,258 0.01
Bear Stearns Cos LLC, 7.250%, 01/02/18 USD 100,000 105,563 105,754 0.01
Becton Dickinson and Co, 1.000%, 15/12/22 EUR 100,000 105,817 107,174 0.01
Becton Dickinson and Co, 1.900%, 15/12/26 EUR 100,000 105,782 108,776 0.01
Becton Dickinson and Co, 5.000%, 12/11/40 USD 75,000 77,902 78,671 0.00
Bed Bath & Beyond Inc, 4.915%, 01/08/34 USD 20,000 20,000 19,760 0.00
Berkshire Hathaway Energy Co, 5.750%, 01/04/18 USD 100,000 104,491 105,058 0.01
Berkshire Hathaway Energy Co, 6.125%, 01/04/36 USD 35,000 41,771 43,849 0.00
Berkshire Hathaway Energy Co, 5.950%, 15/05/37 USD 200,000 239,648 244,814 0.01
Berkshire Hathaway Energy Co, 4.500%, 01/02/45 USD 100,000 96,803 104,410 0.01
Berkshire Hathaway Finance Corp, 1.700%, 15/03/19 USD 60,000 59,967 59,912 0.00
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Berkshire Hathaway Finance Corp, 1.300%, 15/08/19 USD 100,000 100,005 98,724 0.01
Berkshire Hathaway Finance Corp, 3.000%, 15/05/22 USD 100,000 99,237 101,844 0.01
Berkshire Hathaway Inc, 1.550%, 09/02/18 USD 200,000 199,841 200,342 0.01
Berkshire Hathaway Inc, 2.200%, 15/03/21 USD 235,000 237,621 234,170 0.01
Berkshire Hathaway Inc, 0.750%, 16/03/23 EUR 100,000 109,965 106,304 0.01
Berkshire Hathaway Inc, 3.125%, 15/03/26 USD 70,000 69,939 69,499 0.00
Berkshire Hathaway Inc, 1.125%, 16/03/27 EUR 100,000 109,100 103,434 0.01
Berkshire Hathaway Inc, 1.625%, 16/03/35 EUR 100,000 109,905 98,191 0.01
Berkshire Hathaway Inc, 4.500%, 11/02/43 USD 100,000 101,005 106,607 0.01
Biogen Inc, 2.900%, 15/09/20 USD 50,000 49,923 50,577 0.00
Biogen Inc, 3.625%, 15/09/22 USD 30,000 29,980 30,752 0.00
Biogen Inc, 4.050%, 15/09/25 USD 30,000 29,938 30,881 0.00
Biogen Inc, 5.200%, 15/09/45 USD 30,000 29,797 32,262 0.00
BlackRock Inc, 3.500%, 18/03/24 USD 150,000 149,639 154,771 0.01
Blackstone Holdings Finance Co LLC, 5.000%, 15/06/44 USD 100,000 101,700 99,254 0.01
Board of Trustees of The Leland Stanford Junior University,
4.750%, 01/05/19 USD 200,000 212,809 212,998 0.01
Boardwalk Pipelines LP, 5.950%, 01/06/26 USD 100,000 98,931 108,872 0.01
Boeing Co, 4.875%, 15/02/20 USD 30,000 32,109 32,545 0.00
Boeing Co, 6.875%, 15/03/39 USD 200,000 271,615 281,774 0.02
Boston Properties LP, 3.700%, 15/11/18 USD 200,000 205,224 205,982 0.01
Boston Properties LP, 3.850%, 01/02/23 USD 100,000 101,080 102,545 0.01
Boston Properties LP, 2.750%, 01/10/26 USD 100,000 99,297 91,377 0.01
Boston Scientific Corp, 3.375%, 15/05/22 USD 150,000 149,514 152,257 0.01
Brandywine Operating Partnership LP, 4.950%, 15/04/18 USD 200,000 204,666 206,668 0.01
Bristol-Myers Squibb Co, 3.250%, 01/11/23 USD 50,000 49,403 51,513 0.00
Bristol-Myers Squibb Co, 5.875%, 15/11/36 USD 111,000 129,695 138,615 0.01
Brixmor Operating Partnership LP, 3.875%, 15/08/22 USD 30,000 29,813 30,506 0.00
Brixmor Operating Partnership LP, 4.125%, 15/06/26 USD 25,000 24,841 24,905 0.00
Buckeye Partners LP, 5.850%, 15/11/43 USD 100,000 99,096 104,048 0.01
Bunge Ltd Finance Corp, 3.500%, 24/11/20 USD 125,000 125,425 126,855 0.01
Burlington Northern Santa Fe LLC, 3.750%, 01/04/24 USD 100,000 99,765 105,147 0.01
Burlington Northern Santa Fe LLC, 3.400%, 01/09/24 USD 100,000 99,825 102,848 0.01
Burlington Northern Santa Fe LLC, 3.650%, 01/09/25 USD 50,000 49,906 52,187 0.00
Burlington Northern Santa Fe LLC, 6.200%, 15/08/36 USD 200,000 232,036 255,450 0.01
Burlington Northern Santa Fe LLC, 6.150%, 01/05/37 USD 25,000 20,761 31,898 0.00
Burlington Northern Santa Fe LLC, 5.750%, 01/05/40 USD 100,000 115,619 121,760 0.01
Burlington Northern Santa Fe LLC, 4.400%, 15/03/42 USD 200,000 194,648 207,060 0.01
Burlington Northern Santa Fe LLC, 4.550%, 01/09/44 USD 55,000 54,719 58,937 0.00
Burlington Northern Santa Fe LLC, 4.700%, 01/09/45 USD 50,000 49,726 54,922 0.00
CAInc, 3.600%, 01/08/20 USD 50,000 49,965 51,169 0.00
Capital One Financial Corp, 2.450%, 24/04/19 USD 250,000 250,163 251,335 0.01
Capital One Financial Corp, 4.750%, 15/07/21 USD 100,000 106,457 107,876 0.01
Capital One Financial Corp, 3.200%, 05/02/25 USD 150,000 149,701 145,432 0.01
Capital One Financial Corp, 3.750%, 28/07/26 USD 200,000 199,777 193,642 0.01
Capital One NA Via Mclean VA, 1.850%, 13/09/19 USD 100,000 100,163 98,786 0.01
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Cardinal Health Inc, 4.600%, 15/03/43 USD 200,000 205,393 198,882 0.01
Cargill Inc, 3.250%, 15/11/21 USD 250,000 251,699 255,677 0.01
Caterpillar Financial Services Corp, 1.931%, 01/10/21 USD 92,000 101,801 88,602 0.01
Caterpillar Financial Services Corp, 2.625%, 01/03/23 USD 200,000 196,136 196,620 0.01
Caterpillar Inc, 3.900%, 27/05/21 USD 100,000 104,541 105,329 0.01
Caterpillar Inc, 2.600%, 26/06/22 USD 200,000 196,050 198,674 0.01
Caterpillar Inc, 3.803%, 15/08/42 USD 325,000 296,624 314,031 0.02
CBRE Services Inc, 5.250%, 15/03/25 USD 200,000 207,549 206,176 0.01
CBS Corp, 3.375%, 01/03/22 USD 250,000 251,699 254,225 0.01
CBS Corp, 7.875%, 30/07/30 USD 30,000 38,304 40,641 0.00
CBS Corp, 4.850%, 01/07/42 USD 75,000 71,761 74,452 0.00
Celanese US Holdings LLC, 5.875%, 15/06/21 USD 20,000 22,585 22,177 0.00
Celanese US Holdings LLC, 4.625%, 15/11/22 USD 30,000 32,277 31,499 0.00
Celgene Corp, 2.125%, 15/08/18 USD 55,000 54,998 55,230 0.00
Celgene Corp, 2.875%, 15/08/20 USD 100,000 99,869 101,051 0.01
Celgene Corp, 3.250%, 15/08/22 USD 100,000 98,938 100,993 0.01
Celgene Corp, 3.550%, 15/08/22 USD 100,000 99,783 102,485 0.01
Celgene Corp, 3.625%, 15/05/24 USD 100,000 99,749 100,360 0.01
Celgene Corp, 3.875%, 15/08/25 USD 100,000 99,168 101,586 0.01
Celgene Corp, 5.000%, 15/08/45 USD 55,000 54,838 57,227 0.00
CF Industries Inc, 4.500%, 01/12/26 USD 100,000 99,549 98,321 0.01
Charles Schwab Corp, 3.000%, 10/03/25 USD 100,000 99,656 97,087 0.01
Charter Communications Operating LLC Via Charter
Communications Operating Capital, 3.579%, 23/07/20 USD 55,000 55,000 56,031 0.00
Charter Communications Operating LLC Via Charter
Communications Operating Capital, 4.464%, 23/07/22 USD 100,000 100,000 104,250 0.01
Charter Communications Operating LLC Via Charter
Communications Operating Capital, 4.908%, 23/07/25 USD 225,000 224,522 236,531 0.01
Charter Communications Operating LLC Via Charter
Communications Operating Capital, 6.384%, 23/10/35 USD 50,000 50,000 56,500 0.00
Charter Communications Operating LLC Via Charter
Communications Operating Capital, 6.484%, 23/10/45 USD 195,000 198,023 224,494 0.01
Charter Communications Operating LLC Via Charter
Communications Operating Capital, 6.834%, 23/10/55 USD 35,000 35,000 40,469 0.00
Chevron Corp, 1.790%, 16/11/18 USD 150,000 149,973 150,547 0.01
Chevron Corp, 4.950%, 03/03/19 USD 200,000 212,131 213,284 0.01
Chevron Corp, 2.419%, 17/11/20 USD 50,000 50,000 50,268 0.00
Chevron Corp, 2.100%, 16/05/21 USD 50,000 50,000 49,518 0.00
Chevron Corp, 2.355%, 05/12/22 USD 200,000 195,095 196,212 0.01
Chevron Corp, 2.566%, 16/05/23 USD 50,000 50,000 49,280 0.00
Chevron Corp, 2.954%, 16/05/26 USD 150,000 152,790 147,606 0.01
Chevron Phillips Chemical Co LLC Via Chevron Phillips Chemical
CoLP, 1.700%, 01/05/18 USD 200,000 198,932 200,036 0.01
Chubb Corp, 5.750%, 15/05/18 USD 25,000 26,246 26,368 0.00
Chubb INA Holdings Inc, 2.300%, 03/11/20 USD 250,000 249,681 249,565 0.01
Chubb INA Holdings Inc, 3.150%, 15/03/25 USD 200,000 199,972 199,340 0.01
Cigna Corp, 3.250%, 15/04/25 USD 250,000 241,709 243,685 0.01
Cisco Systems Inc, 1.650%, 15/06/18 USD 100,000 99,992 100,274 0.01
Cisco Systems Inc, 4.950%, 15/02/19 USD 100,000 105,361 106,696 0.01
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Cisco Systems Inc, 4.450%, 15/01/20 USD 200,000 214,290 213,962 0.01
Cisco Systems Inc, 2.900%, 04/03/21 USD 100,000 100,602 102,323 0.01
Cisco Systems Inc, 1.850%, 20/09/21 USD 100,000 100,639 97,558 0.01
Cisco Systems Inc, 3.000%, 15/06/22 USD 100,000 100,083 102,092 0.01
Cisco Systems Inc, 3.500%, 15/06/25 USD 45,000 44,898 46,712 0.00
Cisco Systems Inc, 2.500%, 20/09/26 USD 100,000 101,409 95,148 0.01
Cisco Systems Inc, 5.900%, 15/02/39 USD 200,000 232,095 254,552 0.01
Citigroup Inc, 1.750%, 29/01/18 EUR 250,000 337,134 268,811 0.02
Citigroup Inc, 1.800%, 05/02/18 USD 200,000 199,615 199,914 0.01
Citigroup Inc, 1.750%, 01/05/18 USD 200,000 199,217 199,486 0.01
Citigroup Inc, 2.050%, 07/12/18 USD 100,000 99,991 99,956 0.01
Citigroup Inc, 2.550%, 08/04/19 USD 200,000 200,637 201,606 0.01
Citigroup Inc, 2.500%, 29/07/19 USD 200,000 200,225 201,222 0.01
Citigroup Inc, 5.000%, 02/08/19 EUR 72,000 107,948 85,724 0.00
Citigroup Inc, 2.400%, 18/02/20 USD 100,000 99,862 99,765 0.01
Citigroup Inc, 2.700%, 30/03/21 USD 150,000 150,279 149,506 0.01
Citigroup Inc, 2.900%, 08/12/21 USD 100,000 99,831 99,854 0.01
Citigroup Inc, 4.500%, 14/01/22 USD 160,000 166,583 170,738 0.01
Citigroup Inc, 3.375%, 01/03/23 USD 150,000 148,204 150,340 0.01
Citigroup Inc, 3.500%, 15/05/23 USD 300,000 293,775 298,557 0.02
Citigroup Inc, 0.750%, 26/10/23 EUR 100,000 109,284 103,460 0.01
Citigroup Inc, 3.875%, 26/03/25 USD 200,000 192,808 198,912 0.01
Citigroup Inc, 3.200%, 21/10/26 USD 100,000 99,942 95,483 0.01
Citigroup Inc, 4.450%, 29/09/27 USD 100,000 100,270 102,032 0.01
Citigroup Inc, 1.500%, 26/10/28 EUR 100,000 109,510 101,942 0.01
Citigroup Inc, 6.000%, 31/10/33 USD 200,000 204,920 226,098 0.01
Citigroup Inc, 6.800%, 25/06/38 GBP 100,000 222,423 194,300 0.01
Citigroup Inc, 6.675%, 13/09/43 USD 150,000 178,693 191,047 0.01
Citizens Financial Group Inc, 2.375%, 28/07/21 USD 30,000 29,986 29,351 0.00
Citizens Financial Group Inc, 4.300%, 03/12/25 USD 100,000 99,906 101,483 0.01
Clorox Co, 3.050%, 15/09/22 USD 200,000 196,461 202,446 0.01
CME Group Inc, 3.000%, 15/09/22 USD 100,000 99,628 102,040 0.01
CNA Financial Corp, 4.500%, 01/03/26 USD 50,000 49,989 52,343 0.00
Coca-Cola Bottling Co Consolidated, 3.800%, 25/11/25 USD 200,000 201,653 200,630 0.01
Coca-Cola Co, 1.650%, 14/03/18 USD 50,000 49,961 50,186 0.00
Coca-Cola Co, 1.375%, 30/05/19 USD 50,000 49,972 49,675 0.00
Coca-Cola Co, 1.875%, 27/10/20 USD 100,000 99,847 99,207 0.01
Coca-Cola Co, 1.550%, 01/09/21 USD 50,000 49,949 48,527 0.00
Coca-Cola Co, 0.750%, 09/03/23 EUR 100,000 111,940 107,610 0.01
Coca-Cola Co, 2.500%, 01/04/23 USD 100,000 96,514 98,678 0.01
Coca-Cola Co, 2.875%, 27/10/25 USD 200,000 198,605 197,314 0.01
Coca-Cola Co, 2.250%, 01/09/26 USD 50,000 49,944 46,867 0.00
Coca-Cola Co, 1.125%, 09/03/27 EUR 100,000 111,203 106,603 0.01
Coca-Cola Co, 1.625%, 09/03/35 EUR 100,000 111,721 105,582 0.01
Coca-Cola European Partners US LLC, 1.875%, 18/03/30 EUR 100,000 104,883 105,551 0.01
Colgate-Palmolive Co, 1.500%, 01/11/18 USD 100,000 99,781 100,131 0.01
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Colgate-Palmolive Co, 2.300%, 03/05/22 USD 250,000 244,213 248,540 0.01
Columbia Pipeline Group Inc, 5.800%, 01/06/45 USD 150,000 154,658 173,076 0.01
Comecast Cable Communications Holdings Inc, 9.455%, 15/11/22 USD 235,000 303,680 317,805 0.02
Comcast Corp, 5.700%, 15/05/18 USD 50,000 52,664 52,768 0.00
Comcast Corp, 3.125%, 15/07/22 USD 50,000 50,121 50,989 0.00
Comcast Corp, 3.600%, 01/03/24 USD 50,000 50,099 51,558 0.00
Comcast Corp, 5.650%, 15/06/35 USD 35,000 39,946 41,631 0.00
Comcast Corp, 6.500%, 15/11/35 USD 300,000 366,923 387,462 0.02
Comcast Corp, 6.450%, 15/03/37 USD 35,000 42,892 45,302 0.00
Comcast Corp, 6.400%, 15/05/38 USD 150,000 186,147 193,387 0.01
Comcast Corp, 6.550%, 01/07/39 UsSDh 50,000 63,203 66,062 0.00
Comcast Corp, 4.500%, 15/01/43 USD 200,000 201,808 206,092 0.01
Comerica Inc, 2.125%, 23/05/19 USD 100,000 100,000 99,820 0.01
Commonwealth Edison Co, 5.800%, 15/03/18 USD 35,000 36,602 36,723 0.00
Commonwealth Edison Co, 2.150%, 15/01/19 USD 200,000 201,087 200,756 0.01
Commonwealth Edison Co, 5.900%, 15/03/36 USD 200,000 235,068 245,666 0.01
Commonwealth Edison Co, 4.350%, 15/11/45 USD 50,000 49,626 52,230 0.00
Commonwealth Edison Co, 3.650%, 15/06/46 USD 50,000 49,681 46,802 0.00
Conagra Brands Inc, 3.200%, 25/01/23 USD 157,000 153,692 156,595 0.01
ConocoPhillips, 5.200%, 15/05/18 USD 35,000 36,502 36,542 0.00
ConocoPhillips, 5.900%, 15/10/32 USD 15,000 17,858 17,471 0.00
ConocoPhillips, 6.500%, 01/02/39 USD 200,000 248,676 253,306 0.01
ConocoPhillips Co, 4.200%, 15/03/21 USD 50,000 49,979 52,972 0.00
ConocoPhillips Co, 2.400%, 15/12/22 USD 200,000 197,233 193,358 0.01
ConocoPhillips Co, 4.950%, 15/03/26 USD 50,000 49,982 55,153 0.00
ConocoPhillips Holding Co, 6.950%, 15/04/29 USD 50,000 63,495 62,882 0.00
Consolidated Edison Co of New York Inc, 5.850%, 01/04/18 USD 35,000 36,548 36,759 0.00
Consolidated Edison Co of New York Inc, 6.650%, 01/04/19 USD 100,000 109,586 110,040 0.01
Consolidated Edison Co of New York Inc, 6.750%, 01/04/38 USD 15,000 19,227 20,290 0.00
Consolidated Edison Co of New York Inc, 5.700%, 15/06/40 USD 200,000 238,702 242,204 0.01
Consolidated Edison Co of New York Inc, 4.450%, 15/03/44 USD 100,000 99,924 104,821 0.01
Consolidated Edison Co of New York Inc, 4.300%, 01/12/56 USD 200,000 200,070 199,666 0.01
Constellation Brands Inc, 3.875%, 15/11/19 USD 15,000 15,640 15,525 0.00
Constellation Brands Inc, 3.750%, 01/05/21 USD 20,000 20,785 20,675 0.00
Constellation Brands Inc, 6.000%, 01/05/22 USD 25,000 28,385 28,219 0.00
Constellation Brands Inc, 4.250%, 01/05/23 USD 75,000 78,278 77,531 0.00
Consumers Energy Co, 3.375%, 15/08/23 USD 75,000 75,565 77,281 0.00
Consumers Energy Co, 3.250%, 15/08/46 USD 100,000 99,232 88,674 0.01
Continental Airlines 2012-2 Class A Pass Through Trust, 4.000%,
29/10/24 USD 101,664 102,125 104,281 0.01
Corning Inc, 4.750%, 15/03/42 USD 100,000 105,016 97,586 0.01
Costco Wholesale Corp, 1.700%, 15/12/19 USD 225,000 222,318 224,660 0.01
Coventry Health Care Inc, 5.450%, 15/06/21 USD 100,000 107,659 110,588 0.01
Cox Communications Inc, 2.950%, 30/06/23 USD 200,000 191,054 187,896 0.01
Cox Communications Inc, 3.350%, 15/09/26 USD 100,000 101,311 95,294 0.01
Cox Communications Inc, 4.700%, 15/12/42 USD 100,000 94,041 87,046 0.00
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CR Bard Inc, 3.000%, 15/05/26 USD 50,000 49,992 47,726 0.00
CRH America Inc, 8.125%, 15/07/18 USD 35,000 37,961 38,161 0.00
Crown Castle International Corp, 2.250%, 01/09/21 USD 110,000 109,971 106,058 0.01
Crown Castle International Corp, 3.700%, 15/06/26 USD 85,000 84,758 83,262 0.00
CSX Corp, 2.600%, 01/11/26 USD 200,000 190,168 187,472 0.01
CSX Corp, 6.150%, 01/05/37 USD 25,000 29,797 30,448 0.00
CSX Corp, 4.100%, 15/03/44 USD 216,000 199,241 209,490 0.01
CSX Corp, 4.500%, 01/08/54 USD 150,000 149,657 147,003 0.01
CVS Health Corp, 2.800%, 20/07/20 USD 160,000 159,916 162,328 0.01
CVS Health Corp, 2.125%, 01/06/21 USD 50,000 49,877 49,040 0.00
CVS Health Corp, 3.500%, 20/07/22 USD 200,000 205,003 205,260 0.01
CVS Health Corp, 2.750%, 01/12/22 USD 100,000 97,003 98,389 0.01
CVS Health Corp, 3.875%, 20/07/25 USD 160,000 158,624 165,048 0.01
CVS Health Corp, 2.875%, 01/06/26 USD 100,000 99,101 95,235 0.01
CVS Health Corp, 5.300%, 05/12/43 USD 150,000 156,947 169,962 0.01
CVS Health Corp, 5.125%, 20/07/45 USD 185,000 190,369 206,373 0.01
Daimler Finance North America LLC, 1.875%, 11/01/18 USD 150,000 150,059 150,156 0.01
Daimler Finance North America LLC, 2.375%, 01/08/18 USD 150,000 150,760 151,076 0.01
Daimler Finance North America LLC, 1.750%, 30/10/19 USD 200,000 198,181 197,278 0.01
Daimler Finance North America LLC, 2.450%, 18/05/20 USD 150,000 149,266 149,806 0.01
Daimler Finance North America LLC, 2.200%, 30/10/21 USD 200,000 197,100 194,962 0.01
Danaher Corp, 1.650%, 15/09/18 USD 20,000 19,985 20,011 0.00
DDR Corp, 3.625%, 01/02/25 USD 100,000 99,403 96,111 0.01
Delphi Corp, 4.150%, 15/03/24 USD 140,000 140,631 144,234 0.01
Delta Air Lines 2007-1 Class A Pass Through Trust, 6.821%,
10/08/22 USD 21,096 23,897 24,133 0.00
Devon Energy Corp, 3.250%, 15/05/22 USD 150,000 149,741 148,875 0.01
Devon Energy Corp, 7.950%, 15/04/32 USD 200,000 255,801 252,500 0.01
Diamond 1 Finance Corp Via Diamond 2 Finance Corp, 3.480%,
01/06/19 USD 65,000 64,987 66,311 0.00
Diamond 1 Finance Corp Via Diamond 2 Finance Corp, 4.420%,
15/06/21 USD 100,000 99,974 103,548 0.01
Diamond 1 Finance Corp Via Diamond 2 Finance Corp, 5.450%,
15/06/23 USD 115,000 114,955 122,031 0.01
Diamond 1 Finance Corp Via Diamond 2 Finance Corp, 6.020%,
15/06/26 USD 85,000 84,962 92,114 0.01
Diamond 1 Finance Corp Via Diamond 2 Finance Corp, 8.100%,
15/07/36 USD 35,000 34,975 41,833 0.00
Diamond 1 Finance Corp Via Diamond 2 Finance Corp, 8.350%,
15/07/46 USD 65,000 65,626 80,638 0.00
Digital Realty Trust LP, 3.625%, 01/10/22 USD 250,000 244,203 251,768 0.01
Dignity Health, 4.500%, 01/11/42 USD 120,000 115,890 109,204 0.01
Discover Bank, 7.000%, 15/04/20 USD 200,000 218,584 220,250 0.01
Discover Bank, 3.100%, 04/06/20 USD 250,000 249,794 252,610 0.01
Discover Bank, 3.450%, 27/07/26 USD 250,000 249,878 241,950 0.01
Discovery Communications LLC, 5.050%, 01/06/20 USD 100,000 106,779 107,178 0.01
Discovery Communications LLC, 6.350%, 01/06/40 USD 200,000 197,088 213,274 0.01
Discovery Communications LLC, 4.950%, 15/05/42 USD 150,000 148,613 138,873 0.01
Dollar General Corp, 4.150%, 01/11/25 USD 50,000 49,931 51,343 0.00
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Dominion Gas Holdings LLC, 2.500%, 15/12/19 USD 200,000 200,731 201,994 0.01
Dominion Resources Inc, 1.600%, 15/08/19 USD 100,000 100,004 98,427 0.01
Dominion Resources Inc, 5.200%, 15/08/19 USD 40,000 42,682 42,972 0.00
Dominion Resources Inc, 2.000%, 15/08/21 USD 100,000 100,168 96,885 0.01
Dominion Resources Inc, 3.625%, 01/12/24 USD 150,000 152,054 151,018 0.01
Dominion Resources Inc, 2.850%, 15/08/26 USD 100,000 100,237 93,643 0.01
Dominion Resources Inc, 5.250%, 01/08/33 USD 10,000 10,955 10,823 0.00
Dominion Resources Inc, 4.900%, 01/08/41 USD 50,000 51,589 52,535 0.00
Dover Corp, 1.250%, 09/11/26 EUR 100,000 110,100 103,750 0.01
Dow Chemical Co, 4.250%, 15/11/20 USD 50,000 52,239 52,880 0.00
Dow Chemical Co, 4.125%, 15/11/21 USD 150,000 155,729 158,699 0.01
Dow Chemical Co, 7.375%, 01/11/29 USD 255,000 315,799 335,055 0.02
Dow Chemical Co, 4.375%, 15/11/42 USD 200,000 184,688 194,704 0.01
DR Horton Inc, 3.750%, 01/03/19 USD 35,000 36,299 35,700 0.00
DR Horton Inc, 4.000%, 15/02/20 USD 45,000 47,376 46,238 0.00
DTE Electric Co, 4.300%, 01/07/44 USD 100,000 99,862 105,459 0.01
DTE Energy Co, 3.850%, 01/12/23 USD 75,000 76,095 77,519 0.00
Duke Energy Carolinas LLC, 6.000%, 15/01/38 USD 25,000 30,499 31,030 0.00
Duke Energy Carolinas LLC, 3.750%, 01/06/45 USD 100,000 99,216 94,875 0.01
Duke Energy Corp, 1.800%, 01/09/21 USD 100,000 99,667 96,143 0.01
Duke Energy Corp, 3.950%, 15/10/23 USD 200,000 204,243 209,214 0.01
Duke Energy Corp, 2.650%, 01/09/26 USD 100,000 99,636 93,355 0.01
Duke Energy Corp, 3.750%, 01/09/46 USD 100,000 100,755 89,743 0.01
Duke Energy Florida LLC, 6.400%, 15/06/38 USD 25,000 31,814 32,881 0.00
Duke Energy Indiana LLC, 3.750%, 15/05/46 USD 50,000 49,868 47,254 0.00
Duke Energy Ohio Inc, 3.800%, 01/09/23 USD 150,000 152,288 157,002 0.01
Duke Energy Progress LLC, 3.000%, 15/09/21 USD 100,000 100,666 102,308 0.01
Duke Energy Progress LLC, 4.150%, 01/12/44 USD 105,000 104,666 105,638 0.01
Duke Energy Progress LLC, 3.700%, 15/10/46 USD 100,000 104,887 94,839 0.01
Duke Realty LP, 3.750%, 01/12/24 USD 100,000 99,050 100,851 0.01
Dun & Bradstreet Corp, 4.000%, 15/06/20 USD 50,000 49,865 51,047 0.00
Eastman Chemical Co, 3.600%, 15/08/22 USD 200,000 199,183 204,570 0.01
Eaton Corp, 4.150%, 02/11/42 USD 200,000 190,953 196,252 0.01
eBay Inc, 3.250%, 15/10/20 USD 200,000 204,305 204,550 0.01
Ecolab Inc, 2.250%, 12/01/20 USD 100,000 99,971 99,882 0.01
Ecolab Inc, 4.350%, 08/12/21 USD 100,000 105,692 107,847 0.01
Ecolab Inc, 1.000%, 15/01/24 EUR 100,000 105,264 105,886 0.01
EI du Pont de Nemours & Co, 6.000%, 15/07/18 USD 35,000 37,185 37,145 0.00
EI du Pont de Nemours & Co, 4.625%, 15/01/20 USD 300,000 318,561 319,635 0.02
Electronic Arts Inc, 3.700%, 01/03/21 USD 50,000 49,938 51,685 0.00
Electronic Arts Inc, 4.800%, 01/03/26 USD 50,000 49,849 52,805 0.00
Eli Lilly & Co, 2.750%, 01/06/25 USD 100,000 96,709 98,288 0.01
Eli Lilly & Co, 1.625%, 02/06/26 EUR 100,000 108,548 111,536 0.01
Eli Lilly & Co, 5.550%, 15/03/37 USD 35,000 40,440 41,791 0.00
EMD Finance LLC, 2.950%, 19/03/22 USD 100,000 101,044 99,506 0.01
EMD Finance LLC, 3.250%, 19/03/25 USD 100,000 101,364 97,856 0.01
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Emera US Finance LP, 2.150%, 15/06/19 USD 20,000 19,994 19,949 0.00
Emera US Finance LP, 3.550%, 15/06/26 USD 35,000 34,909 34,437 0.00
Emera US Finance LP, 4.750%, 15/06/46 USD 35,000 34,755 35,190 0.00
Emerson Electric Co, 3.150%, 01/06/25 USD 150,000 151,058 152,085 0.01
Enbridge Energy Partners LP, 6.500%, 15/04/18 USD 200,000 209,025 210,654 0.01
Energy Transfer Partners LP, 6.700%, 01/07/18 USD 200,000 211,281 212,692 0.01
Energy Transfer Partners LP, 4.150%, 01/10/20 USD 50,000 51,106 51,733 0.00
Energy Transfer Partners LP, 3.600%, 01/02/23 USD 150,000 137,654 147,429 0.01
Energy Transfer Partners LP, 4.050%, 15/03/25 USD 150,000 144,425 148,143 0.01
Energy Transfer Partners LP, 4.750%, 15/01/26 USD 151,000 138,292 155,613 0.01
Energy Transfer Partners LP, 7.500%, 01/07/38 USD 5,000 6,261 5,853 0.00
Energy Transfer Partners LP, 6.050%, 01/06/41 USD 200,000 208,006 205,724 0.01
Energy Transfer Partners LP, 6.125%, 15/12/45 USD 50,000 49,819 53,388 0.00
EnLink Midstream Partners LP, 4.850%, 15/07/26 USD 30,000 29,960 30,188 0.00
Entergy Corp, 2.950%, 01/09/26 USD 30,000 29,935 28,129 0.00
Entergy Texas Inc, 7.125%, 01/02/19 USD 200,000 215,713 219,470 0.01
Enterprise Products Operating LLC, 6.500%, 31/01/19 USD 200,000 216,139 217,528 0.01
Enterprise Products Operating LLC, 5.200%, 01/09/20 USD 200,000 217,021 218,310 0.01
Enterprise Products Operating LLC, 3.350%, 15/03/23 USD 50,000 49,272 50,569 0.00
Enterprise Products Operating LLC, 6.125%, 15/10/39 USD 25,000 20,072 28,687 0.00
Enterprise Products Operating LLC, 5.950%, 01/02/41 USD 130,000 142,209 146,492 0.01
Enterprise Products Operating LLC, 4.850%, 15/08/42 USD 250,000 256,787 250,620 0.01
Enterprise Products Operating LLC, 4.900%, 15/05/46 USD 150,000 150,848 154,629 0.01
EOG Resources Inc, 5.625%, 01/06/19 USD 25,000 26,937 27,014 0.00
EOG Resources Inc, 2.625%, 15/03/23 USD 100,000 96,226 96,964 0.01
EQT Corp, 6.500%, 01/04/18 USD 15,000 15,585 15,778 0.00
ERAC USA Finance LLC, 2.800%, 01/11/18 USD 300,000 304,304 303,636 0.02
ERAC USA Finance LLC, 2.350%, 15/10/19 USD 200,000 198,987 199,834 0.01
ERP Operating LP, 4.625%, 15/12/21 USD 60,000 63,571 64,964 0.00
ERP Operating LP, 2.850%, 01/11/26 USD 105,000 104,323 98,638 0.01
Essex Portfolio LP, 3.875%, 01/05/24 USD 50,000 49,721 50,769 0.00
Estee Lauder Cos Inc, 4.375%, 15/06/45 USD 50,000 49,052 51,871 0.00
Exelon Corp, 2.450%, 15/04/21 USD 35,000 34,993 34,442 0.00
Exelon Corp, 3.400%, 15/04/26 USD 50,000 49,972 48,888 0.00
Exelon Corp, 5.625%, 15/06/35 USD 25,000 27,159 27,756 0.00
Exelon Corp, 4.450%, 15/04/46 USD 50,000 49,751 49,032 0.00
Exelon Generation Co LLC, 5.600%, 15/06/42 USD 50,000 52,927 46,369 0.00
Express Scripts Holding Co, 2.250%, 15/06/19 USD 200,000 199,694 200,052 0.01
Express Scripts Holding Co, 4.750%, 15/11/21 USD 100,000 106,561 107,425 0.01
Express Scripts Holding Co, 3.900%, 15/02/22 USD 225,000 230,699 233,055 0.01
Express Scripts Holding Co, 3.400%, 01/03/27 USD 20,000 19,992 18,790 0.00
Express Scripts Holding Co, 6.125%, 15/11/41 USD 50,000 59,102 57,434 0.00
Express Scripts Holding Co, 4.800%, 15/07/46 USD 15,000 14,974 14,407 0.00
Exxon Mobil Corp, 1.439%, 01/03/18 USD 55,000 55,000 55,052 0.00
Exxon Mobil Corp, 1.708%, 01/03/19 USD 100,000 100,000 100,086 0.01
Exxon Mobil Corp, 1.912%, 06/03/20 USD 200,000 201,157 199,574 0.01
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Exxon Mobil Corp, 2.222%, 01/03/21 USD 190,000 193,255 190,255 0.01
Exxon Mobil Corp, 2.726%, 01/03/23 USD 70,000 70,000 70,029 0.00
Exxon Mobil Corp, 3.043%, 01/03/26 USD 100,000 100,000 99,733 0.01
Exxon Mobil Corp, 4.114%, 01/03/46 USD 165,000 176,049 169,272 0.01
FedEx Corp, 1.000%, 11/01/23 EUR 100,000 113,512 106,868 0.01
FedEx Corp, 4.000%, 15/01/24 USD 50,000 50,829 52,866 0.00
FedEx Corp, 1.625%, 11/01/27 EUR 100,000 113,154 107,053 0.01
FedEx Corp, 4.750%, 15/11/45 USD 150,000 150,879 155,839 0.01
Fidelity National Information Services Inc, 2.250%, 15/08/21 USD 30,000 29,996 29,240 0.00
Fidelity National Information Services Inc, 3.500%, 15/04/23 USD 100,000 97,498 101,198 0.01
Fidelity National Information Services Inc, 3.000%, 15/08/26 USD 50,000 49,466 46,998 0.00
Fifth Third Bancorp, 4.500%, 01/06/18 USD 200,000 204,881 206,478 0.01
Fifth Third Bancorp, 8.250%, 01/03/38 USD 200,000 259,761 282,606 0.02
First Tennessee Bank NA, 2.950%, 01/12/19 USD 250,000 250,355 250,255 0.01
FirstEnergy Corp, 2.750%, 15/03/18 USD 200,000 201,992 201,500 0.01
FirstEnergy Corp, 4.250%, 15/03/23 USD 100,000 104,586 102,875 0.01
FirstEnergy Corp, 7.375%, 15/11/31 USD 200,000 254,909 256,500 0.01
Fiserv Inc, 3.500%, 01/10/22 USD 200,000 199,965 203,980 0.01
Five Corners Funding Trust, 4.419%, 15/11/23 USD 150,000 156,832 158,536 0.01
Florida Power & Light Co, 3.250%, 01/06/24 USD 100,000 101,011 102,225 0.01
Florida Power & Light Co, 5.950%, 01/02/38 USD 175,000 210,719 220,747 0.01
Flowserve Corp, 4.000%, 15/11/23 USD 21,000 20,933 21,505 0.00
FMC Technologies Inc, 3.450%, 01/10/22 USD 100,000 97,950 99,461 0.01
Ford Motor Co, 6.625%, 01/10/28 USD 200,000 221,228 235,044 0.01
Ford Motor Co, 7.450%, 16/07/31 USD 100,000 118,446 125,661 0.01
Ford Motor Credit Co LLC, 5.000%, 15/05/18 USD 200,000 207,553 207,592 0.01
Ford Motor Credit Co LLC, 2.459%, 27/03/20 USD 200,000 197,619 197,320 0.01
Ford Motor Credit Co LLC, 3.200%, 15/01/21 USD 200,000 199,886 200,220 0.01
Ford Motor Credit Co LLC, 5.875%, 02/08/21 USD 200,000 221,507 220,788 0.01
Ford Motor Credit Co LLC, 4.389%, 08/01/26 USD 200,000 200,608 202,880 0.01
Franklin Resources Inc, 2.850%, 30/03/25 USD 100,000 99,857 97,082 0.01
GATX Corp, 3.250%, 15/09/26 USD 100,000 99,336 94,360 0.01
General Dynamics Corp, 2.250%, 15/11/22 USD 200,000 191,522 196,722 0.01
General Electric Co, 5.625%, 01/05/18 USD 50,000 52,345 52,604 0.00
General Electric Co, 3.150%, 07/09/22 USD 150,000 149,899 153,187 0.01
General Electric Co, 2.700%, 09/10/22 USD 250,000 248,871 250,005 0.01
General Electric Co, 3.100%, 09/01/23 USD 100,000 97,699 101,444 0.01
General Electric Co, 6.750%, 15/03/32 USD 69,000 82,307 92,238 0.01
General Electric Co, 4.125%, 19/09/35 EUR 100,000 134,700 145,662 0.01
General Electric Co, 4.875%, 18/09/37 GBP 50,000 76,111 81,856 0.00
General Electric Co, 5.875%, 14/01/38 USD 308,000 367,642 387,954 0.02
General Electric Co, 6.875%, 10/01/39 USD 58,000 70,589 82,053 0.00
General Mills Inc, 2.200%, 21/10/19 USD 200,000 199,778 200,640 0.01
General Mills Inc, 3.150%, 15/12/21 USD 100,000 101,217 102,030 0.01
General Motors Co, 6.600%, 01/04/36 USD 70,000 69,946 79,450 0.00
General Motors Co, 5.200%, 01/04/45 USD 150,000 147,511 144,000 0.01
The accompanying notes are an integral part of these financial statements. 188



State Street Global Advisors Luxembourg SICAV
SSGA Global Aggregate Bond Index Fund

Schedule of Investiments (continued)

asat 31 December 2016 (Expressed in US Dollar)

Nominal Market % of

Currency Value Cost Value Net Assets
Transferable securities admitted to an official stock exchange
listing or dealt in on another regulated market (continued)
Corporate Bonds - 26.18% (continued)
United States (continued)
General Motors Co, 6.750%, 01/04/46 USD 50,000 49,956 58,437 0.00
General Motors Financial Co Inc, 2.400%, 10/04/18 USD 150,000 150,232 150,187 0.01
General Motors Financial Co Inc, 2.400%, 09/05/19 USD 65,000 64,947 64,512 0.00
General Motors Financial Co Inc, 2.350%, 04/10/19 USD 50,000 49,987 49,375 0.00
General Motors Financial Co Inc, 3.200%, 13/07/20 USD 100,000 99,152 100,125 0.01
General Motors Financial Co Inc, 3.450%, 10/04/22 USD 150,000 147,646 147,937 0.01
General Motors Financial Co Inc, 3.700%, 09/05/23 USD 70,000 69,837 68,862 0.00
General Motors Financial Co Inc, 4.000%, 15/01/25 USD 200,000 197,099 194,750 0.01
General Motors Financial Co Inc, 4.000%, 06/10/26 USD 50,000 49,932 48,000 0.00
George Washington University, 4.300%, 15/09/44 USD 50,000 50,000 48,858 0.00
Georgia Power Co, 4.750%, 01/09/40 USD 100,000 104,863 105,174 0.01
Georgia-Pacific LLC, 5.400%, 01/11/20 USD 250,000 273,637 274,610 0.02
Gilead Sciences Inc, 1.850%, 04/09/18 USD 40,000 39,998 40,132 0.00
Gilead Sciences Inc, 2.550%, 01/09/20 USD 100,000 99,867 100,942 0.01
Gilead Sciences Inc, 4.400%, 01/12/21 USD 300,000 317,023 322,308 0.02
Gilead Sciences Inc, 1.950%, 01/03/22 USD 30,000 29,934 28,962 0.00
Gilead Sciences Inc, 3.250%, 01/09/22 USD 40,000 39,954 40,772 0.00
Gilead Sciences Inc, 3.650%, 01/03/26 USD 100,000 99,646 101,401 0.01
Gilead Sciences Inc, 2.950%, 01/03/27 USD 100,000 99,975 95,627 0.01
Gilead Sciences Inc, 4.600%, 01/09/35 USD 100,000 102,260 103,908 0.01
Gilead Sciences Inc, 4.800%, 01/04/44 USD 200,000 209,572 209,130 0.01
Gilead Sciences Inc, 4.750%, 01/03/46 USD 50,000 49,802 52,213 0.00
Gilead Sciences Inc, 4.150%, 01/03/47 USD 75,000 74,467 71,260 0.00
GlaxoSmithKline Capital Inc, 5.650%, 15/05/18 USD 150,000 157,628 158,022 0.01
GlaxoSmithKline Capital Inc, 2.800%, 18/03/23 USD 100,000 97,708 99,963 0.01
GlaxoSmithKline Capital Inc, 5.375%, 15/04/34 USD 210,000 229,557 246,271 0.01
Glencore Funding LLC, 4.125%, 30/05/23 USD 100,000 96,433 100,962 0.01
Glencore Funding LLC, 4.625%, 29/04/24 USD 125,000 124,630 127,931 0.01
Goldman Sachs Group Inc, 5.950%, 18/01/18 USD 90,000 93,447 93,819 0.01
Goldman Sachs Group Inc, 6.150%, 01/04/18 USD 250,000 262,295 262,950 0.02
Goldman Sachs Group Inc, 6.375%, 02/05/18 EUR 23,000 33,894 26,308 0.00
Goldman Sachs Group Inc, 2.900%, 19/07/18 USD 100,000 100,957 101,382 0.01
Goldman Sachs Group Inc, 7.500%, 15/02/19 USD 200,000 217,052 221,570 0.01
Goldman Sachs Group Inc, 2.550%, 23/10/19 USD 150,000 149,827 150,838 0.01
Goldman Sachs Group Inc, 5.125%, 23/10/19 EUR 100,000 142,272 120,267 0.01
Goldman Sachs Group Inc, 2.300%, 13/12/19 USD 170,000 169,875 170,127 0.01
Goldman Sachs Group Inc, 5.375%, 15/03/20 USD 100,000 106,776 108,435 0.01
Goldman Sachs Group Inc, 2.625%, 19/08/20 EUR 200,000 228,791 228,098 0.01
Goldman Sachs Group Inc, 5.250%, 27/07/21 USD 100,000 106,171 109,628 0.01
Goldman Sachs Group Inc, 4.700%, 08/09/21 AUD 300,000 252,232 225,202 0.01
Goldman Sachs Group Inc, 4.750%, 12/10/21 EUR 37,000 54,953 45,825 0.00
Goldman Sachs Group Inc, 2.350%, 15/11/21 USD 170,000 169,948 165,298 0.01
Goldman Sachs Group Inc, 5.750%, 24/01/22 USD 100,000 109,367 112,371 0.01
Goldman Sachs Group Inc, 1.375%, 26/07/22 EUR 100,000 108,129 108,852 0.01
Goldman Sachs Group Inc, 2.000%, 27/07/23 EUR 100,000 108,329 111,430 0.01
Goldman Sachs Group Inc, 4.000%, 03/03/24 USD 185,000 188,444 191,473 0.01
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Goldman Sachs Group Inc, 3.500%, 23/01/25 USD 200,000 197,739 197,616 0.01
Goldman Sachs Group Inc, 4.250%, 21/10/25 USD 200,000 199,128 203,660 0.01
Goldman Sachs Group Inc, 3.500%, 16/11/26 USD 150,000 148,029 146,892 0.01
Goldman Sachs Group Inc, 5.950%, 15/01/27 USD 300,000 339,716 340,980 0.02
Goldman Sachs Group Inc, 6.125%, 15/02/33 USD 195,000 216,121 236,582 0.01
Goldman Sachs Group Inc, 6.450%, 01/05/36 USD 80,000 89,240 94,769 0.01
Goldman Sachs Group Inc, 6.750%, 01/10/37 USD 200,000 209,269 247,024 0.01
Goldman Sachs Group Inc, 6.875%, 18/01/38 GBP 50,000 89,373 84,777 0.00
Goldman Sachs Group Inc, 6.250%, 01/02/41 USD 150,000 178,537 185,818 0.01
Goldman Sachs Group Inc, 4.750%, 21/10/45 USD 50,000 49,560 52,758 0.00
Guardian Life Insurance Co of America, 4.875%, 19/06/64 USD 300,000 301,491 293,709 0.02
Halliburton Co, 6.700%, 15/09/38 USD 100,000 128,487 124,095 0.01
Halliburton Co, 7.450%, 15/09/39 USD 200,000 271,636 269,710 0.02
Harley-Davidson Financial Services Inc, 2.850%, 15/01/21 USD 200,000 201,012 201,322 0.01
Harris Corp, 1.999%, 27/04/18 USD 100,000 100,261 100,048 0.01
Harris Corp, 3.832%, 27/04/25 USD 50,000 50,000 50,715 0.00
Harris Corp, 5.054%, 27/04/45 USD 70,000 70,000 74,299 0.00
Hartford Financial Services Group Inc, 5.125%, 15/04/22 USD 180,000 193,068 198,920 0.01
Hartford Financial Services Group Inc, 6.100%, 01/10/41 USD 150,000 170,407 175,030 0.01
HCP Inc, 5.375%, 01/02/21 USD 250,000 269,333 272,267 0.02
HCP Inc, 4.250%, 15/11/23 USD 100,000 99,882 102,469 0.01
Healthcare Trust of America Holdings LP, 3.375%, 15/07/21 USD 50,000 49,744 50,177 0.00
Hess Corp, 4.300%, 01/04/27 USD 50,000 49,898 49,438 0.00
Hess Corp, 7.300%, 15/08/31 USD 15,000 18,987 17,156 0.00
Hess Corp, 7.125%, 15/03/33 USD 25,000 31,603 28,688 0.00
Hess Corp, 5.600%, 15/02/41 USD 50,000 55,337 50,188 0.00
Hess Corp, 5.800%, 01/04/47 USD 50,000 49,859 51,813 0.00
Hewlett Packard Enterprise Co, 2.850%, 05/10/18 USD 200,000 200,221 202,000 0.01
Hewlett Packard Enterprise Co, 3.600%, 15/10/20 USD 50,000 49,989 50,935 0.00
Hewlett Packard Enterprise Co, 4.400%, 15/10/22 USD 150,000 150,976 156,919 0.01
Hewlett Packard Enterprise Co, 4.900%, 15/10/25 USD 150,000 149,638 154,362 0.01
Hewlett Packard Enterprise Co, 6.200%, 15/10/35 USD 50,000 49,973 51,327 0.00
Hewlett Packard Enterprise Co, 6.350%, 15/10/45 USD 50,000 49,967 50,850 0.00
Home Depot Inc, 2.250%, 10/09/18 USD 150,000 151,246 151,945 0.01
Home Depot Inc, 3.950%, 15/09/20 USD 200,000 208,253 212,180 0.01
Home Depot Inc, 3.750%, 15/02/24 USD 200,000 212,699 210,676 0.01
Home Depot Inc, 3.350%, 15/09/25 USD 20,000 19,975 20,497 0.00
Home Depot Inc, 3.000%, 01/04/26 USD 100,000 102,569 99,640 0.01
Home Depot Inc, 5.875%, 16/12/36 USD 200,000 233,667 252,924 0.01
Home Depot Inc, 5.400%, 15/09/40 USD 100,000 112,448 119,160 0.01
Home Depot Inc, 3.500%, 15/09/56 USD 100,000 98,837 88,169 0.01
Honeywell International Inc, 1.400%, 30/10/19 USD 100,000 99,892 99,099 0.01
Honeywell International Inc, 1.850%, 01/11/21 USD 100,000 99,825 97,712 0.01
Honeywell International Inc, 1.300%, 22/02/23 EUR 100,000 111,334 109,678 0.01
Honeywell International Inc, 2.250%, 22/02/28 EUR 100,000 111,401 116,306 0.01
Honeywell International Inc, 5.700%, 15/03/36 USD 10,000 11,760 12,202 0.00
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Honeywell International Inc, 5.700%, 15/03/37 USD 25,000 29,546 31,058 0.00
Hospitality Properties Trust, 5.000%, 15/08/22 USD 250,000 256,703 263,177 0.02
Host Hotels & Resorts LP, 3.750%, 15/10/23 USD 200,000 194,184 195,792 0.01
Howard Hughes Medical Institute, 3.500%, 01/09/23 USD 250,000 248,281 260,517 0.02
HP Inc, 6.000%, 15/09/41 USD 100,000 112,492 102,538 0.01
HSBC Bank USA NA, 4.875%, 24/08/20 USD 200,000 209,093 212,142 0.01
HSBC Finance Corp, 6.676%, 15/01/21 USD 200,000 217,227 224,922 0.01
HSBC USA Inc, 2.750%, 07/08/20 USD 150,000 150,357 150,097 0.01
Humana Inc, 7.200%, 15/06/18 USD 35,000 37,368 37,615 0.00
Huntington Bancshares Inc, 2.300%, 14/01/22 USD 100,000 99,723 96,974 0.01
Huntington National Bank, 2.400%, 01/04/20 USD 250,000 249,799 248,622 0.01
Hyundai Capital America, 2.550%, 06/02/19 USD 200,000 199,750 200,788 0.01
Ilinois Tool Works Inc, 1.250%, 22/05/23 EUR 100,000 110,598 109,612 0.01
Ilinois Tool Works Inc, 2.650%, 15/11/26 USD 200,000 194,599 190,896 0.01
Illinois Tool Works Inc, 3.900%, 01/09/42 USD 300,000 278,796 301,215 0.02
Ingersoll-Rand Global Holding Co Ltd, 6.875%, 15/08/18 USD 200,000 211,728 216,146 0.01
Ingredion Inc, 3.200%, 01/10/26 USD 50,000 49,979 48,812 0.00
Intel Corp, 2.450%, 29/07/20 USD 85,000 84,943 86,070 0.00
Intel Corp, 3.300%, 01/10/21 USD 200,000 206,000 207,948 0.01
Intel Corp, 2.700%, 15/12/22 USD 200,000 193,871 200,568 0.01
Intel Corp, 3.700%, 29/07/25 USD 145,000 145,336 152,476 0.01
Intel Corp, 4.900%, 29/07/45 USD 90,000 94,563 101,488 0.01
Intercontinental Exchange Inc, 4.000%, 15/10/23 USD 250,000 258,709 261,222 0.02
International Business Machines Corp, 1.125%, 06/02/18 USD 200,000 199,517 199,538 0.01
International Business Machines Corp, 1.800%, 17/05/19 USD 100,000 99,970 100,108 0.01
International Business Machines Corp, 1.375%, 19/11/19 EUR 100,000 131,014 109,928 0.01
International Business Machines Corp, 1.875%, 01/08/22 USD 100,000 94,249 95,676 0.01
International Business Machines Corp, 2.625%, 05/08/22 GBP 200,000 295,561 262,912 0.02
International Business Machines Corp, 3.450%, 19/02/26 USD 100,000 101,244 102,067 0.01
International Business Machines Corp, 5.875%, 29/11/32 USD 200,000 237,164 251,264 0.01
International Business Machines Corp, 4.000%, 20/06/42 USD 200,000 191,059 199,956 0.01
International Business Machines Corp, 4.700%, 19/02/46 USD 100,000 99,258 109,532 0.01
International Paper Co, 7.950%, 15/06/18 USD 21,000 22,001 22,769 0.00
International Paper Co, 7.500%, 15/08/21 USD 225,000 259,666 268,342 0.02
International Paper Co, 3.650%, 15/06/24 USD 200,000 200,560 202,488 0.01
Interpublic Group of Cos Inc, 4.200%, 15/04/24 USD 100,000 101,249 102,635 0.01
Interstate Power & Light Co, 3.700%, 15/09/46 USD 50,000 49,653 46,348 0.00
ITC Holdings Corp, 3.650%, 15/06/24 USD 25,000 24,938 25,072 0.00
Jackson National Life Global Funding, 2.100%, 25/10/21 USD 100,000 99,886 97,461 0.01
Jefferies Group LLC, 6.875%, 15/04/21 USD 200,000 215,938 226,924 0.01
JM Smucker Co, 4.375%, 15/03/45 USD 200,000 188,236 197,894 0.01
John Deere Capital Corp, 1.600%, 13/07/18 USD 200,000 199,932 199,808 0.01
John Deere Capital Corp, 1.250%, 09/10/19 USD 200,000 199,637 196,284 0.01
John Deere Capital Corp, 2.550%, 08/01/21 USD 200,000 199,834 200,638 0.01
John Deere Capital Corp, 2.800%, 27/01/23 USD 100,000 98,065 99,785 0.01
John Deere Capital Corp, 2.650%, 10/06/26 USD 100,000 99,984 96,132 0.01
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Johnson & Johnson, 5.150%, 15/07/18 USD 140,000 147,484 147,888 0.01
Johnson & Johnson, 4.750%, 06/11/19 EUR 100,000 145,286 120,510 0.01
Johnson & Johnson, 2.450%, 01/03/26 USD 150,000 152,047 143,617 0.01
Johnson & Johnson, 4.375%, 05/12/33 USD 150,000 167,132 164,811 0.01
Johnson & Johnson, 5.950%, 15/08/37 USD 35,000 43,609 46,082 0.00
Johnson & Johnson, 4.500%, 01/09/40 USD 100,000 105,444 111,486 0.01
JPMorgan Chase & Co, 6.000%, 15/01/18 USD 200,000 207,125 208,654 0.01
JPMorgan Chase & Co, 1.800%, 25/01/18 USD 250,000 249,649 250,225 0.01
JPMorgan Chase & Co, 1.700%, 01/03/18 USD 225,000 224,977 224,874 0.01
JPMorgan Chase & Co, 1.625%, 15/05/18 USD 150,000 149,457 149,707 0.01
JPMorgan Chase & Co, 2.350%, 28/01/19 USD 150,000 150,512 151,210 0.01
JPMorgan Chase & Co, 1.850%, 22/03/19 USD 100,000 99,953 99,651 0.01
JPMorgan Chase & Co, 4.400%, 22/07/20 USD 100,000 105,075 106,228 0.01
JPMorgan Chase & Co, 3.875%, 23/09/20 EUR 50,000 74,211 60,004 0.00
JPMorgan Chase & Co, 4.250%, 15/10/20 USD 100,000 103,745 105,794 0.01
JPMorgan Chase & Co, 2.550%, 29/10/20 USD 140,000 139,890 139,910 0.01
JPMorgan Chase & Co, 2.295%, 15/08/21 USD 100,000 100,611 98,022 0.01
JPMorgan Chase & Co, 4.500%, 24/01/22 USD 200,000 211,338 215,046 0.01
JPMorgan Chase & Co, 2.750%, 24,/08/22 EUR 100,000 133,744 117,771 0.01
JPMorgan Chase & Co, 1.500%, 26/10/22 EUR 100,000 113,357 110,505 0.01
JPMorgan Chase & Co, 3.200%, 25/01/23 USD 200,000 196,386 201,720 0.01
JPMorgan Chase & Co, 2.750%, 01/02/23 EUR 200,000 275,655 236,121 0.01
JPMorgan Chase & Co, 0.625%, 25/01/24 EUR 100,000 109,890 103,059 0.01
JPMorgan Chase & Co, 3.875%, 01/02/24 USD 100,000 101,903 103,549 0.01
JPMorgan Chase & Co, 3.625%, 13/05/24 USD 150,000 153,961 152,614 0.01
JPMorgan Chase & Co, 3.875%, 10/09/24 USD 150,000 149,394 151,605 0.01
JPMorgan Chase & Co, 3.125%, 23/01/25 USD 200,000 192,322 195,660 0.01
JPMorgan Chase & Co, 1.500%, 27/01/25 EUR 100,000 115,672 108,601 0.01
JPMorgan Chase & Co, 3.300%, 01/04/26 USD 100,000 99,890 98,274 0.01
JPMorgan Chase & Co, 2.950%, 01/10/26 USD 200,000 200,434 190,918 0.01
JPMorgan Chase & Co, 4.250%, 01/10/27 USD 200,000 199,652 205,680 0.01
JPMorgan Chase & Co, 3.625%, 01/12/27 USD 200,000 197,708 194,070 0.01
JPMorgan Chase & Co, 6.400%, 15/05/38 USD 175,000 208,908 228,018 0.01
JPMorgan Chase & Co, 5.400%, 06/01/42 USD 200,000 217,416 233,800 0.01
JPMorgan Chase & Co, 5.625%, 16/08/43 USD 300,000 327,826 344,832 0.02
JPMorgan Chase & Co, 4.850%, 01/02/44 USD 100,000 101,945 111,135 0.01
JPMorgan Chase Bank NA, 1.650%, 23/09/19 USD 100,000 100,254 99,069 0.01
Juniper Networks Inc, 4.500%, 15/03/24 USD 50,000 49,945 51,532 0.00
Kansas City Power & Light Co, 3.650%, 15/08/25 USD 100,000 99,693 100,272 0.01
Kansas City Southern, 4.950%, 15/08/45 USD 50,000 49,873 51,085 0.00
Kellogg Co, 4.000%, 15/12/20 USD 64,000 65,777 67,430 0.00
Kellogg Co, 2.650%, 01/12/23 USD 200,000 197,279 194,418 0.01
Kellogg Co, 3.250%, 01/04/26 USD 30,000 20,971 29,323 0.00
Kellogg Co, 4.500%, 01/04/46 USD 50,000 49,515 48,724 0.00
KeyBank NA, 2.250%, 16/03/20 USD 250,000 250,464 248,610 0.01
KeyCorp, 5.100%, 24/03/21 USD 140,000 149,965 152,863 0.01
The accompanying notes are an integral part of these financial statements. 192



State Street Global Advisors Luxembourg SICAV
SSGA Global Aggregate Bond Index Fund

Schedule of Investiments (continued)
asat 31 December 2016 (Expressed in US Dollar)

Nominal Market % of

Currency Value Cost Value Net Assets
Transferable securities admitted to an official stock exchange
listing or dealt in on another regulated market (continued)
Corporate Bonds - 26.18% (continued)
United States (continued)
Kilroy Realty LP, 4.250%, 15/08/29 USD 100,000 99,061 97,212 0.01
Kimberly-Clark Corp, 7.500%, 01/11/18 USD 200,000 219,423 220,882 0.01
Kimberly-Clark Corp, 6.625%, 01/08/37 USD 25,000 32,169 34,338 0.00
Kimco Realty Corp, 3.200%, 01/05/21 USD 100,000 99,877 101,183 0.01
Kimco Realty Corp, 2.700%, 01/03/24 USD 100,000 97,422 95,734 0.01
Kinder Morgan Energy Partners LP, 3.500%, 01/03/21 USD 190,000 189,108 192,517 0.01
Kinder Morgan Energy Partners LP, 3.450%, 15/02/23 USD 250,000 246,067 247,442 0.01
Kinder Morgan Energy Partners LP, 3.500%, 01/09/23 USD 250,000 216,006 245,750 0.01
Kinder Morgan Energy Partners LP, 7.300%, 15/08/33 USD 200,000 236,788 235,408 0.01
Kinder Morgan Energy Partners LP, 5.800%, 15/03/35 USD 35,000 37,432 36,818 0.00
Kinder Morgan Energy Partners LP, 5.000%, 15/08/42 USD 200,000 195,593 192,530 0.01
Kinder Morgan Energy Partners LP, 5.400%, 01/09/44 USD 150,000 149,452 150,860 0.01
Kinder Morgan Inc, 3.050%, 01/12/19 USD 100,000 99,882 101,135 0.01
Kinder Morgan Inc, 5.300%, 01/12/34 USD 170,000 143,676 173,582 0.01
KKR Group Finance Co LLC, 6.375%, 29/09/20 USD 100,000 110,955 112,442 0.01
KLA-Tencor Corp, 4.125%, 01/11/21 USD 50,000 50,515 52,057 0.00
KLA-Tencor Corp, 4.650%, 01/11/24 USD 75,000 76,096 79,236 0.00
Kohl's Corp, 4.000%, 01/11/21 USD 100,000 103,026 104,775 0.01
Kraft Heinz Foods Co, 2.000%, 02/07/18 USD 30,000 29,970 30,016 0.00
Kraft Heinz Foods Co, 5.375%, 10/02/20 USD 200,000 213,800 216,412 0.01
Kraft Heinz Foods Co, 3.500%, 15/07/22 USD 50,000 49,907 50,754 0.00
Kraft Heinz Foods Co, 3.000%, 01/06/26 USD 80,000 79,671 75,047 0.00
Kraft Heinz Foods Co, 2.250%, 25/05/28 EUR 100,000 113,991 107,502 0.01
Kraft Heinz Foods Co, 5.000%, 15/07/35 USD 220,000 226,571 230,949 0.01
Kraft Heinz Foods Co, 7.125%, 01/08/39 USD 150,000 187,432 192,499 0.01
Kraft Heinz Foods Co, 6.500%, 09/02/40 USD 150,000 176,885 182,865 0.01
Kraft Heinz Foods Co, 5.200%, 15/07/45 USD 20,000 19,925 21,110 0.00
Kraft Heinz Foods Co, 4.375%, 01/06/46 USD 85,000 84,737 80,543 0.00
Kroger Co, 6.800%, 15/12/18 USD 200,000 214,881 218,922 0.01
Kroger Co, 2.300%, 15/01/19 USD 50,000 49,888 50,286 0.00
Kroger Co, 6.150%, 15/01/20 USD 25,000 27,303 27,648 0.00
Kroger Co, 3.500%, 01/02/26 USD 200,000 201,347 201,234 0.01
L-3 Communications Corp, 4.950%, 15/02/21 USD 200,000 208,686 214,758 0.01
Laboratory Corp of America Holdings, 2.500%, 01/11/18 USD 100,000 99,969 100,937 0.01
Laboratory Corp of America Holdings, 3.600%, 01/02/25 USD 100,000 99,879 99,401 0.01
Laboratory Corp of America Holdings, 4.700%, 01/02/45 USD 25,000 24,821 24,731 0.00
Lam Research Corp, 2.800%, 15/06/21 USD 50,000 49,963 49,654 0.00
Lazard Group LLC, 3.750%, 13/02/25 USD 50,000 49,886 48,800 0.00
Lazard Group LLC, 3.625%, 01/03/27 USD 100,000 96,602 95,344 0.01
Lear Corp, 5.250%, 15/01/25 USD 60,000 65,190 63,037 0.00
Liberty Mutual Group Inc, 4.850%, 01/08/44 USD 100,000 96,285 98,778 0.01
Liberty Property LP, 4.750%, 01/10/20 USD 200,000 207,010 211,246 0.01
Life Technologies Corp, 5.000%, 15/01/21 USD 200,000 209,644 213,536 0.01
Lincoln National Corp, 8.750%, 01/07/19 USD 200,000 225,925 230,528 0.01
Lincoln National Corp, 6.150%, 07/04/36 USD 25,000 29,535 28,906 0.00
Lockheed Martin Corp, 4.250%, 15/11/19 USD 200,000 208,528 212,702 0.01
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Lockheed Martin Corp, 2.900%, 01/03/25 USD 50,000 50,423 48,817 0.00
Lockheed Martin Corp, 3.600%, 01/03/35 USD 25,000 24,805 23,882 0.00
Lockheed Martin Corp, 4.070%, 15/12/42 USD 67,000 63,929 66,179 0.00
Lockheed Martin Corp, 3.800%, 01/03/45 USD 200,000 186,195 190,094 0.01
Loews Corp, 2.625%, 15/05/23 USD 100,000 95,195 97,079 0.01
Lowe's Cos Inc, 3.120%, 15/04/22 USD 200,000 200,590 204,506 0.01
Lowe's Cos Inc, 5.500%, 15/10/35 USD 35,000 39,232 40,958 0.00
Lowe's Cos Inc, 4.650%, 15/04/42 USD 100,000 102,767 106,890 0.01
Lowe's Cos Inc, 4.250%, 15/09/44 USD 200,000 193,645 202,558 0.01
Macy's Retail Holdings Inc, 3.875%, 15/01/22 USD 100,000 102,439 102,373 0.01
Macy's Retail Holdings Inc, 4.375%, 01/09/23 USD 200,000 206,560 205,002 0.01
Magellan Midstream Partners LP, 5.000%, 01/03/26 USD 100,000 99,886 109,605 0.01
Manufacturers & Traders Trust Co, 2.300%, 30/01/19 USD 250,000 251,202 250,643 0.01
Marathon Oil Corp, 3.850%, 01/06/25 USD 200,000 163,637 193,000 0.01
Marathon Qil Corp, 6.800%, 15/03/32 USD 15,000 18,255 16,594 0.00
Marathon Oil Corp, 6.600%, 01/10/37 USD 25,000 31,054 27,125 0.00
Marathon Oil Corp, 5.200%, 01/06/45 USD 200,000 193,898 188,000 0.01
Marathon Petroleum Corp, 4.750%, 15/09/44 USD 250,000 247,375 221,065 0.01
Marriott International Inc, 3.125%, 15/10/21 USD 100,000 99,532 100,766 0.01
Marsh & McLennan Cos Inc, 3.500%, 10/03/25 USD 115,000 114,657 115,965 0.01
Marsh & McLennan Cos Inc, 3.750%, 14/03/26 USD 25,000 24,983 25,542 0.00
Masco Corp, 4.375%, 01/04/26 USD 15,000 15,175 15,113 0.00
Massachusetts Institute of Technology, 3.959%, 01/07/38 USD 60,000 60,000 62,969 0.00
Massachusetts Institute of Technology, 4.678%, 01/07/14 USD 100,000 104,726 99,057 0.01
Massachusetts Mutual Life Insurance Co, 4.500%, 15/04/65 USD 100,000 98,355 91,327 0.01
MassMutual Global Funding I1, 1.550%, 11/10/19 USD 100,000 99,973 98,746 0.01
MassMutual Global Funding II, 2.500%, 17/10/22 USD 150,000 141,147 146,680 0.01
Mastercard Inc, 3.375%, 01/04/24 USD 70,000 70,293 72,040 0.00
Mastercard Inc, 3.800%, 21/11/46 USD 200,000 195,216 195,104 0.01
Mattel Inc, 2.350%, 15/08/21 USD 30,000 20,967 20,267 0.00
McDonald's Corp, 5.350%, 01/03/18 USD 25,000 26,090 26,054 0.00
McDonald's Corp, 2.000%, 01/06/23 EUR 100,000 138,142 113,936 0.01
McDonald's Corp, 1.000%, 15/11/23 EUR 100,000 112,333 106,765 0.01
McDonald's Corp, 3.700%, 30/01/26 USD 60,000 59,826 61,030 0.00
McDonald's Corp, 1.875%, 26/05/27 EUR 100,000 113,565 112,039 0.01
McDonald's Corp, 6.300%, 15/10/37 USD 15,000 18,744 18,747 0.00
McDonald's Corp, 6.300%, 01/03/38 USD 215,000 273,399 265,179 0.02
McDonald's Corp, 4.875%, 09/12/45 USD 150,000 151,770 160,123 0.01
McKesson Corp, 7.500%, 15/02/19 USD 200,000 220,997 221,448 0.01
McKesson Corp, 4.883%, 15/03/44 USD 50,000 51,483 51,023 0.00
Mead Johnson Nutrition Co, 3.000%, 15/11/20 USD 30,000 29,977 30,275 0.00
Mead Johnson Nutrition Co, 4.125%, 15/11/25 USD 30,000 29,989 30,708 0.00
Medtronic Inc, 1.500%, 15/03/18 USD 30,000 20,968 30,001 0.00
Medtronic Inc, 2.500%, 15/03/20 USD 195,000 194,961 196,659 0.01
Medtronic Inc, 4.450%, 15/03/20 USD 100,000 105,589 106,629 0.01
Medtronic Inc, 3.625%, 15/03/24 USD 200,000 206,242 208,030 0.01
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Medtronic Inc, 3.500%, 15/03/25 USD 165,000 166,112 169,617 0.01
Medtronic Inc, 4.375%, 15/03/35 USD 100,000 101,728 105,606 0.01
Medtronic Inc, 4.625%, 15/03/44 USD 100,000 104,182 107,674 0.01
Medtronic Inc, 4.625%, 15/03/45 USD 165,000 172,232 179,337 0.01
Memorial Sloan-Kettering Cancer Center, 4.200%, 01/07/55 USD 32,000 31,889 31,222 0.00
Merck & Co Inc, 1.300%, 18/05/18 USD 200,000 199,607 199,772 0.01
Merck & Co Inc, 1.850%, 10/02/20 USD 150,000 149,982 150,027 0.01
Merck & Co Inc, 2.750%, 10/02/25 USD 150,000 149,799 147,478 0.01
Merck & Co Inc, 1.875%, 15/10/26 EUR 100,000 122,784 114,394 0.01
Merck & Co Inc, 3.600%, 15/09/42 USD 100,000 90,328 94,618 0.01
Merck & Co Inc, 3.700%, 10/02/45 USD 45,000 44,758 42,934 0.00
Merck Sharp & Dohme Corp, 5.850%, 30/06/39 USD 100,000 117,635 124,451 0.01
MetLife Inc, 7.717%, 15/02/19 USD 200,000 220,847 223,456 0.01
MetLife Inc, 4.750%, 08/02/21 USD 150,000 160,141 162,930 0.01
MetLife Inc, 3.600%, 10/04/24 USD 150,000 150,399 153,903 0.01
MetLife Inc, 3.600%, 13/11/25 USD 250,000 253,841 254,545 0.01
MetLife Inc, 5.700%, 15/06/35 USD 200,000 220,878 237,662 0.01
Metropolitan Edison Co, 3.500%, 15/03/23 USD 100,000 98,634 100,066 0.01
Metropolitan Life Global Funding I, 1.950%, 15/09/21 USD 200,000 200,491 194,084 0.01
Metropolitan Life Global Funding I, 0.875%, 20/01/22 EUR 100,000 117,275 107,581 0.01
Metropolitan Life Global Funding I, 2.875%, 11/01/23 GBP 100,000 152,942 132,011 0.01
Microsoft Corp, 1.300%, 03/11/18 USD 200,000 199,835 199,882 0.01
Microsoft Corp, 4.200%, 01/06/19 USD 50,000 52,530 53,078 0.00
Microsoft Corp, 1.100%, 08/08/19 USD 85,000 84,924 83,860 0.00
Microsoft Corp, 3.000%, 01/10/20 USD 355,000 362,043 367,162 0.02
Microsoft Corp, 2.000%, 03/11/20 USD 200,000 200,641 200,158 0.01
Microsoft Corp, 1.550%, 08/08/21 USD 100,000 99,003 96,828 0.01
Microsoft Corp, 2.125%, 06/12/21 EUR 100,000 135,692 115,631 0.01
Microsoft Corp, 2.700%, 12/02/25 USD 100,000 100,104 97,970 0.01
Microsoft Corp, 3.125%, 03/11/25 USD 100,000 99,931 101,056 0.01
Microsoft Corp, 2.400%, 08/08/26 USD 50,000 49,911 47,189 0.00
Microsoft Corp, 3.125%, 06/12/28 EUR 100,000 135,668 129,653 0.01
Microsoft Corp, 3.500%, 12/02/35 USD 200,000 190,335 192,926 0.01
Microsoft Corp, 3.450%, 08/08/36 USD 100,000 99,621 94,967 0.01
Microsoft Corp, 4.500%, 01/10/40 USD 100,000 104,416 107,100 0.01
Microsoft Corp, 4.450%, 03/11/45 USD 100,000 99,668 106,606 0.01
Microsoft Corp, 3.700%, 08/08/46 USD 100,000 99,521 94,450 0.01
Microsoft Corp, 3.950%, 08/08/56 USD 200,000 195,826 188,350 0.01
Mid-America Apartments LP, 4.000%, 15/11/25 USD 50,000 49,553 50,530 0.00
MidAmerican Energy Co, 3.500%, 15/10/24 USD 250,000 257,325 257,960 0.01
MidAmerican Energy Co, 4.400%, 15/10/44 USD 100,000 101,663 106,140 0.01
Molex Electronic Technologies LLC, 3.900%, 15/04/25 USD 100,000 99,916 96,398 0.01
Molson Coors Brewing Co, 3.000%, 15/07/26 USD 45,000 44,934 42,489 0.00
Molson Coors Brewing Co, 4.200%, 15/07/46 USD 40,000 39,747 37,322 0.00
Mondelez International Inc, 1.000%, 07/03/22 EUR 100,000 113,393 107,255 0.01
Monongahela Power Co, 4.100%, 15/04/24 USD 100,000 100,469 104,951 0.01
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Monsanto Co, 2.125%, 15/07/19 USD 100,000 99,995 99,821 0.01
Monsanto Co, 4.200%, 15/07/34 USD 70,000 69,605 66,852 0.00
Monsanto Co, 3.950%, 15/04/45 USD 100,000 99,720 87,835 0.01
Moody's Corp, 5.250%, 15/07/44 USD 200,000 207,679 221,106 0.01
Morgan Stanley, 1.875%, 05/01/18 USD 200,000 199,854 200,176 0.01
Morgan Stanley, 2.250%, 12/03/18 EUR 100,000 138,892 108,304 0.01
Morgan Stanley, 6.625%, 01/04/18 USD 400,000 417,131 422,656 0.02
Morgan Stanley, 5.625%, 23/09/19 USD 100,000 107,607 108,328 0.01
Morgan Stanley, 2.650%, 27/01/20 USD 200,000 199,623 200,862 0.01
Morgan Stanley, 2.800%, 16/06/20 USD 150,000 150,196 151,102 0.01
Morgan Stanley, 5.500%, 24/07/20 USD 200,000 211,674 218,452 0.01
Morgan Stanley, 5.375%, 10/08/20 EUR 100,000 143,224 124,775 0.01
Morgan Stanley, 2.625%, 17/11/21 USD 200,000 198,950 197,286 0.01
Morgan Stanley, 4.875%, 01/11/22 USD 175,000 177,386 187,435 0.01
Morgan Stanley, 3.750%, 25/02/23 USD 150,000 150,677 153,655 0.01
Morgan Stanley, 1.875%, 30/03/23 EUR 100,000 128,286 111,934 0.01
Morgan Stanley, 4.100%, 22/05/23 USD 100,000 99,723 102,481 0.01
Morgan Stanley, 1.750%, 11/03/24 EUR 100,000 114,456 109,956 0.01
Morgan Stanley, 1.750%, 30/01/25 EUR 100,000 116,580 109,007 0.01
Morgan Stanley, 4.000%, 23/07/25 USD 200,000 204,041 205,242 0.01
Morgan Stanley, 3.875%, 27/01/26 USD 135,000 134,749 136,663 0.01
Morgan Stanley, 3.125%, 27/07/26 USD 200,000 200,538 191,216 0.01
Morgan Stanley, 4.350%, 08/09/26 USD 120,000 119,830 122,671 0.01
Morgan Stanley, 1.375%, 27/10/26 EUR 100,000 107,847 102,795 0.01
Morgan Stanley, 7.250%, 01/04/32 USD 35,000 44,839 47,495 0.00
Morgan Stanley, 4.300%, 27/01/45 USD 125,000 124,123 124,835 0.01
Mosaic Co, 4.250%, 15/11/23 USD 50,000 49,928 50,687 0.00
Mosaic Co, 5.625%, 15/11/43 USD 100,000 110,776 96,448 0.01
Motorola Solutions Inc, 5.500%, 01/09/44 USD 200,000 206,321 189,868 0.01
MUFG Americas Holdings Corp, 3.000%, 10/02/25 USD 300,000 284,807 288,018 0.02
Mylan Inc, 2.600%, 24/06/18 USD 50,000 50,156 50,100 0.00
Mylan Inc, 2.550%, 28/03/19 USD 56,000 55,942 55,880 0.00
Mylan Inc, 3.125%, 15/01/23 USD 200,000 196,901 188,424 0.01
Nabors Industries Inc, 6.150%, 15/02/18 USD 215,000 221,696 224,137 0.01
Nasdaq Inc, 5.550%, 15/01/20 USD 100,000 105,430 107,966 0.01
National Fuel Gas Co, 5.200%, 15/07/25 USD 50,000 49,867 51,163 0.00
National Grid North America Inc, 2.375%, 30/09/20 USD 300,000 294,879 291,579 0.02
National Retail Properties Inc, 3.900%, 15/06/24 USD 150,000 150,176 153,081 0.01
National Rural Utilities Cooperative Finance Corp, 5.450%,
01/02/18 USD 15,000 15,524 15,610 0.00
National Rural Utilities Cooperative Finance Corp, 8.000%,
01/03/32 USD 265,000 353,820 377,209 0.02
Nationwide Mutual Insurance Co, 4.950%, 22/04/44 USD 150,000 149,958 148,860 0.01
NBCUniversal Media LLC, 5.150%, 30/04/20 USD 50,000 54,030 54,685 0.00
NBCUniversal Media LLC, 2.875%, 15/01/23 USD 200,000 200,260 199,434 0.01
NBCUniversal Media LLC, 5.950%, 01/04/41 USD 200,000 227,066 247,130 0.01
NBCUniversal Media LLC, 4.450%, 15/01/43 USD 50,000 48,586 51,398 0.00
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Nestle Holdings Inc, 2.250%, 12/03/19 USD 200,000 202,531 201,856 0.01
NetApp Inc, 3.375%, 15/06/21 USD 350,000 351,475 353,962 0.02
New York Life Global Funding, 2.100%, 02/01/19 USD 150,000 149,759 150,753 0.01
New York Life Global Funding, 2.150%, 18/06/19 USD 200,000 200,750 200,958 0.01
New York Life Global Funding, 1.500%, 24/10/19 USD 100,000 99,983 98,641 0.01
Newell Brands Inc, 2.600%, 29/03/19 USD 45,000 44,992 45,495 0.00
Newell Brands Inc, 2.875%, 01/12/19 USD 50,000 49,068 50,704 0.00
Newell Brands Inc, 3.850%, 01/04/23 USD 60,000 59,983 62,066 0.00
Newell Brands Inc, 4.000%, 01/12/24 USD 50,000 49,957 51,128 0.00
Newell Brands Inc, 4.200%, 01/04/26 USD 50,000 49,907 52,158 0.00
Newell Brands Inc, 5.375%, 01/04/36 USD 30,000 30,000 33,872 0.00
Newell Brands Inc, 5.500%, 01/04/46 USD 40,000 39,858 46,184 0.00
Newmont Mining Corp, 5.875%, 01/04/35 USD 15,000 14,847 16,046 0.00
Newmont Mining Corp, 6.250%, 01/10/39 USD 310,000 314,877 341,502 0.02
NextEra Energy Capital Holdings Inc, 2.300%, 01/04/19 USD 15,000 14,989 15,075 0.00
Niagara Mohawk Power Corp, 4.119%, 28/11/42 USD 300,000 284,504 287,379 0.02
NIKE Inc, 3.875%, 01/11/45 USD 50,000 49,553 49,325 0.00
NiSource Finance Corp, 6.400%, 15/03/18 USD 184,000 192,051 193,745 0.01
NiSource Finance Corp, 5.450%, 15/09/20 USD 35,000 37,904 38,266 0.00
Nissan Motor Acceptance Corp, 1.500%, 02/03/18 USD 250,000 249,837 249,122 0.01
Noble Energy Inc, 8.250%, 01/03/19 USD 200,000 220,136 224,344 0.01
Noble Energy Inc, 4.150%, 15/12/21 USD 100,000 104,198 104,475 0.01
Nordstrom Inc, 4.750%, 01/05/20 USD 200,000 211,448 213,048 0.01
Norfolk Southern Corp, 5.750%, 01/04/18 USD 25,000 26,105 26,240 0.00
Norfolk Southern Corp, 3.000%, 01/04/22 USD 50,000 49,252 50,492 0.00
Norfolk Southern Corp, 2.903%, 15/02/23 USD 19,000 18,527 18,828 0.00
Norfolk Southern Corp, 2.900%, 15/06/26 USD 100,000 99,682 96,279 0.01
Northern States Power Co, 5.250%, 01/03/18 USD 35,000 36,386 36,510 0.00
Northern States Power Co, 5.350%, 01/11/39 USD 200,000 226,416 239,040 0.01
Northern Trust Corp, 2.375%, 02/08/22 USD 150,000 145,437 148,203 0.01
Northern Trust Corp, 3.950%, 30/10/25 USD 100,000 99,916 104,438 0.01
Northrop Grumman Corp, 1.750%, 01/06/18 USD 200,000 199,507 200,494 0.01
Northrop Grumman Corp, 5.050%, 01/08/19 USD 15,000 15,891 16,114 0.00
Novartis Capital Corp, 4.400%, 24/04/20 USD 200,000 211,721 214,062 0.01
Novartis Capital Corp, 3.400%, 06/05/24 USD 100,000 100,670 103,058 0.01
Novartis Capital Corp, 3.700%, 21/09/42 USD 200,000 211,500 191,578 0.01
Novartis Capital Corp, 4.000%, 20/11/45 USD 150,000 149,122 151,543 0.01
NSTAR Electric Co, 2.375%, 15/10/22 USD 200,000 193,886 195,412 0.01
NVIDIA Corp, 2.200%, 16/09/21 USD 130,000 130,443 126,844 0.01
NVIDIA Corp, 3.200%, 16/09/26 USD 50,000 49,901 48,042 0.00
Occidental Petroleum Corp, 4.100%, 01/02/21 USD 200,000 209,557 211,838 0.01
Occidental Petroleum Corp, 3.500%, 15/06/25 USD 100,000 99,407 101,465 0.01
Occidental Petroleum Corp, 3.000%, 15/02/27 USD 200,000 196,757 193,932 0.01
Occidental Petroleum Corp, 4.100%, 15/02/47 USD 150,000 146,058 146,178 0.01
Ohio Edison Co, 6.875%, 15/07/36 USD 100,000 128,625 127,303 0.01
Omega Healthcare Investors Inc, 4.375%, 01/08/23 USD 50,000 49,878 49,241 0.00
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Omnicom Group Inc, 3.625%, 01/05/22 USD 200,000 199,643 205,606 0.01
Oncor Electric Delivery Co LLC, 7.000%, 01/09/22 USD 200,000 233,023 243,118 0.01
ONE Gas Inc, 2.070%, 01/02/19 USD 50,000 50,189 50,055 0.00
ONEOK Partners LP, 3.375%, 01/10/22 USD 160,000 156,609 160,451 0.01
ONEOK Partners LP, 4.900%, 15/03/25 USD 100,000 99,828 107,192 0.01
ONEOK Partners LP, 6.650%, 01/10/36 USD 15,000 17,880 17,014 0.00
ONEOK Partners LP, 6.850%, 15/10/37 USD 25,000 30,415 28,917 0.00
Oracle Corp, 5.750%, 15/04/18 USD 200,000 210,298 211,046 0.01
Oracle Corp, 5.000%, 08/07/19 USD 225,000 239,819 242,491 0.01
Oracle Corp, 2.250%, 10/01/21 EUR 200,000 278,415 228,889 0.01
Oracle Corp, 2.800%, 08/07/21 USD 80,000 79,925 81,441 0.00
Oracle Corp, 1.900%, 15/09/21 USD 90,000 89,858 87,895 0.01
Oracle Corp, 2.500%, 15/10/22 USD 180,000 174,311 177,824 0.01
Oracle Corp, 2.400%, 15/09/23 USD 50,000 49,992 48,361 0.00
Oracle Corp, 3.400%, 08/07/24 USD 200,000 204,346 203,564 0.01
Oracle Corp, 2.950%, 15/05/25 USD 150,000 149,428 146,871 0.01
Oracle Corp, 2.650%, 15/07/26 USD 140,000 139,499 132,789 0.01
Oracle Corp, 4.300%, 08/07/34 USD 100,000 99,965 103,437 0.01
Oracle Corp, 3.850%, 15/07/36 USD 50,000 49,993 48,933 0.00
Oracle Corp, 5.375%, 15/07/40 USD 100,000 111,543 116,018 0.01
Oracle Corp, 4.000%, 15/07/46 USD 25,000 24,996 23,922 0.00
Oracle Corp, 4.375%, 15/05/55 USD 150,000 149,352 149,143 0.01
Owens Corning, 4.200%, 15/12/22 USD 138,000 136,969 142,601 0.01
Pacific Gas & Electric Co, 3.500%, 01/10/20 USD 50,000 51,072 51,748 0.00
Pacific Gas & Electric Co, 4.250%, 15/05/21 USD 200,000 211,748 212,694 0.01
Pacific Gas & Electric Co, 3.400%, 15/08/24 USD 150,000 150,977 152,988 0.01
Pacific Gas & Electric Co, 6.050%, 01/03/34 USD 85,000 100,279 106,087 0.01
Pacific Gas & Electric Co, 5.400%, 15/01/40 USD 200,000 222,016 234,090 0.01
Pacific LifeCorp, 6.000%, 10/02/20 USD 300,000 326,943 323,772 0.02
PacifiCorp, 2.950%, 01/02/22 USD 100,000 99,537 101,410 0.01
PacifiCorp, 5.750%, 01/04/37 USD 200,000 232,552 243,758 0.01
Packaging Corp of America, 3.650%, 15/09/24 USD 100,000 99,782 100,250 0.01
Parker-Hannifin Corp, 4.200%, 21/11/34 USD 105,000 104,900 107,860 0.01
PECO Energy Co, 3.150%, 15/10/25 USD 50,000 49,820 49,720 0.00
Penske Truck Leasing Co Lp Via PTL Finance Corp, 3.200%,
15/07/20 USD 175,000 175,388 176,610 0.01
Pepsi Bottling Group Inc, 7.000%, 01/03/29 USD 120,000 148,305 164,182 0.01
PepsiCo Inc, 4.500%, 15/01/20 USD 50,000 52,880 53,753 0.00
PepsiCo Inc, 2.750%, 05/03/22 USD 200,000 202,970 201,974 0.01
PepsiCo Inc, 3.600%, 01/03/24 USD 200,000 211,824 208,630 0.01
PepsiCo Inc, 2.375%, 06/10/26 USD 100,000 98,941 94,325 0.01
PepsiCo Inc, 0.875%, 18/07/28 EUR 100,000 110,099 102,407 0.01
PepsiCo Inc, 5.500%, 15/01/40 USD 50,000 56,573 60,077 0.00
PepsiCo Inc, 3.600%, 13/08/42 USD 200,000 176,794 187,432 0.01
PepsiCo Inc, 4.600%, 17/07/45 USD 100,000 104,582 109,367 0.01
PepsiCo Inc, 3.450%, 06/10/46 USD 100,000 96,536 90,818 0.01
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Pfizer Inc, 1.700%, 15/12/19 USD 200,000 199,965 199,554 0.01
Pfizer Inc, 5.200%, 12/08/20 USD 200,000 220,215 221,146 0.01
Pfizer Inc, 5.750%, 03/06/21 EUR 200,000 267,645 263,618 0.02
Pfizer Inc, 2.200%, 15/12/21 USD 50,000 49,956 49,711 0.00
Pfizer Inc, 3.400%, 15/05/24 USD 200,000 206,872 206,638 0.01
Pfizer Inc, 3.000%, 15/12/26 USD 150,000 148,625 148,209 0.01
Pfizer Inc, 4.000%, 15/12/36 USD 200,000 201,693 204,330 0.01
Pfizer Inc, 6.500%, 03/06/38 GBP 50,000 101,175 99,715 0.01
Pfizer Inc, 4.300%, 15/06/43 USD 200,000 204,292 208,192 0.01
Pfizer Inc, 4.125%, 15/12/46 USD 230,000 231,213 235,030 0.01
Philip Morris International Inc, 5.650%, 16/05/18 USD 150,000 158,224 158,101 0.01
Philip Morris International Inc, 1.875%, 15/01/19 USD 150,000 149,540 150,079 0.01
Philip Morris International Inc, 1.750%, 19/03/20 EUR 100,000 138,601 111,070 0.01
Philip Morris International Inc, 1.000%, 18/09/20 CHF 70,000 74,060 71,457 0.00
Philip Morris International Inc, 2.900%, 15/11/21 USD 200,000 198,598 202,164 0.01
Philip Morris International Inc, 2.875%, 30/05/24 EUR 100,000 133,997 121,662 0.01
Philip Morris International Inc, 3.375%, 11/08/25 USD 50,000 49,582 50,689 0.00
Philip Morris International Inc, 2.000%, 09/05/36 EUR 100,000 114,684 105,648 0.01
Philip Morris International Inc, 6.375%, 16/05/38 USD 45,000 55,204 57,888 0.00
Philip Morris International Inc, 3.875%, 21/08/42 USD 100,000 91,651 93,528 0.01
Philip Morris International Inc, 4.875%, 15/11/43 USD 100,000 99,482 108,068 0.01
Phillips 66, 4.300%, 01/04/22 USD 200,000 208,714 214,752 0.01
Phillips 66 Partners LP, 3.605%, 15/02/25 USD 150,000 145,147 147,301 0.01
Pioneer Natural Resources Co, 4.450%, 15/01/26 USD 200,000 188,763 211,640 0.01
Pitney Bowes Inc, 4.625%, 15/03/24 USD 50,000 49,696 49,110 0.00
Plains All American Pipeline LP Via PAA Finance Corp, 5.000%,
01/02/21 USD 200,000 213,449 214,456 0.01
Plains All American Pipeline LP Via PAA Finance Corp, 3.650%,
01/06/22 USD 200,000 202,706 201,266 0.01
Plains All American Pipeline LP Via PAA Finance Corp, 4.500%,
15/12/26 USD 100,000 99,703 101,082 0.01
Plains All American Pipeline LP Via PAA Finance Corp, 6.650%,
15/01/37 USD 25,000 30,470 27,450 0.00
Plains All American Pipeline LP Via PAA Finance Corp, 4.700%,
15/06/44 USD 50,000 50,616 44,531 0.00
PNC Bank NA, 1.950%, 04/03/19 USD 250,000 250,583 250,160 0.01
PNC Bank NA, 1.450%, 29/07/19 USD 250,000 249,700 246,537 0.01
PNC Financial Services Group Inc, 6.700%, 10/06/19 USD 100,000 109,816 110,891 0.01
PNC Financial Services Group Inc, 4.375%, 11/08/20 USD 200,000 209,926 212,770 0.01
PNC Financial Services Group Inc, 2.854%, 09/11/22 USD 120,000 116,951 118,650 0.01
Potomac Electric Power Co, 3.600%, 15/03/24 USD 100,000 99,904 102,899 0.01
Potomac Electric Power Co, 6.500%, 15/11/37 USD 5,000 6,358 6,540 0.00
PPL Capital Funding Inc, 4.200%, 15/06/22 USD 200,000 204,182 210,634 0.01
PPL Capital Funding Inc, 5.000%, 15/03/44 USD 150,000 151,024 157,086 0.01
Praxair Inc, 2.200%, 15/08/22 USD 200,000 191,912 194,462 0.01
Praxair Inc, 2.650%, 05/02/25 USD 50,000 49,845 48,325 0.00
Precision Castparts Corp, 2.500%, 15/01/23 USD 150,000 145,717 147,495 0.01
Priceline Group Inc, 3.600%, 01/06/26 USD 50,000 49,909 49,376 0.00
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Priceline Group Inc, 1.800%, 03/03/27 EUR 100,000 113,339 101,894 0.01
Principal Financial Group Inc, 3.100%, 15/11/26 USD 200,000 200,548 192,208 0.01
Principal Financial Group Inc, 6.050%, 15/10/36 USD 150,000 177,790 177,504 0.01
Principal Financial Group Inc, 4.300%, 15/11/46 USD 100,000 101,319 97,558 0.01
Principal Life Global Funding II, 2.625%, 19/11/20 USD 200,000 201,212 200,384 0.01
Private Export Funding Corp, 2.450%, 15/07/24 USD 250,000 246,266 243,787 0.01
Procter & Gamble Co, 1.700%, 03/11/21 USD 200,000 197,749 196,272 0.01
Procter & Gamble Co, 1.125%, 02/11/23 EUR 200,000 222,094 220,120 0.01
Procter & Gamble Co, 2.450%, 03/11/26 USD 200,000 194,428 191,542 0.01
Procter & Gamble Co, 4.875%, 11/05/27 EUR 50,000 83,046 72,573 0.00
Procter & Gamble Co, 6.250%, 31/01/30 GBP 50,000 104,470 90,858 0.01
Progress Energy Inc, 4.875%, 01/12/19 USD 220,000 233,308 236,067 0.01
Progress Energy Inc, 7.750%, 01/03/31 USD 10,000 13,271 13,704 0.00
Progressive Corp, 2.450%, 15/01/27 USD 100,000 99,992 93,031 0.01
Progressive Corp, 4.350%, 25/04/44 USD 150,000 150,067 154,203 0.01
Prologis LP, 1.375%, 07/10/20 EUR 100,000 125,816 109,234 0.01
Prologis LP, 3.350%, 01/02/21 USD 100,000 99,991 102,788 0.01
Prologis LP, 1.375%, 13/05/21 EUR 100,000 112,805 109,372 0.01
Prudential Financial Inc, 2.350%, 15/08/19 USD 100,000 100,219 100,733 0.01
Prudential Financial Inc, 3.500%, 15/05/24 USD 50,000 49,818 51,094 0.00
Prudential Financial Inc, 8.875%, 15/06/38 USD 200,000 240,293 215,608 0.01
Prudential Financial Inc, 5.875%, 15/09/42 USD 200,000 196,370 209,730 0.01
Prudential Financial Inc, 4.600%, 15/05/44 USD 50,000 49,919 51,884 0.00
Public Service Co of Colorado, 3.600%, 15/09/42 USD 100,000 104,188 94,090 0.01
Public Service Electric & Gas Co, 5.500%, 01/03/40 USD 200,000 231,635 238,860 0.01
Public Service Enterprise Group Inc, 1.600%, 15/11/19 USD 200,000 198,343 196,962 0.01
Public Service Enterprise Group Inc, 2.000%, 15/11/21 USD 100,000 99,816 96,676 0.01
Puget Energy Inc, 5.625%, 15/07/22 USD 200,000 221,323 220,056 0.01
QUALCOMM Inc, 2.250%, 20/05/20 USD 200,000 199,892 199,980 0.01
QUALCOMM Inc, 3.000%, 20/05/22 USD 200,000 199,942 202,404 0.01
Quest Diagnostics Inc, 4.700%, 30/03/45 USD 150,000 153,342 149,229 0.01
QVClIng, 3.125%, 01/04/19 USD 100,000 100,449 101,125 0.01
QVClInc, 4.850%, 01/04/24 USD 100,000 99,947 98,375 0.01
Qwest Corp, 6.750%, 01/12/21 USD 200,000 215,358 217,500 0.01
Raytheon Co, 4.400%, 15/02/20 USD 200,000 210,403 213,468 0.01
Raytheon Co, 3.150%, 15/12/24 USD 124,000 125,562 125,781 0.01
Realty Income Corp, 3.875%, 15/07/24 USD 200,000 201,219 203,126 0.01
Realty Income Corp, 3.000%, 15/01/27 USD 100,000 98,901 93,762 0.01
Regions Financial Corp, 3.200%, 08/02/21 USD 100,000 100,506 101,591 0.01
Reliance Standard Life Global Funding II, 2.150%, 15/10/18 USD 100,000 100,164 100,431 0.01
RELX Capital Inc, 1.300%, 12/05/25 EUR 100,000 110,575 107,574 0.01
Republic Services Inc, 3.800%, 15/05/18 USD 200,000 204,907 205,386 0.01
Republic Services Inc, 2.900%, 01/07/26 USD 55,000 54,888 52,572 0.00
Reynolds American Inc, 2.300%, 12/06/18 USD 150,000 150,728 150,945 0.01
Reynolds American Inc, 5.850%, 15/08/45 USD 200,000 206,811 237,832 0.01
Roche Holdings Inc, 2.250%, 30/09/19 USD 200,000 199,840 201,642 0.01
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Roche Holdings Inc, 2.875%, 29/09/21 USD 200,000 205,034 203,252 0.01
Roche Holdings Inc, 4.000%, 28/11/44 USD 100,000 103,250 101,068 0.01
Rockwell Collins Inc, 4.800%, 15/12/43 USD 100,000 99,632 104,680 0.01
Roper Technologies Inc, 2.050%, 01/10/18 USD 100,000 99,809 100,238 0.01
Ryder System Inc, 2.450%, 03/09/19 USD 250,000 248,669 250,852 0.01
S&P Global Inc, 4.000%, 15/06/25 USD 50,000 49,687 51,300 0.00
San Diego Gas & Electric Co, 4.500%, 15/08/40 USD 50,000 51,816 53,899 0.00
Santander Holdings USA Inc, 2.650%, 17/04/20 USD 100,000 99,737 98,477 0.01
Santander Holdings USA Inc, 4.500%, 17/07/25 USD 100,000 99,966 99,372 0.01
Schlumberger Holdings Corp, 3.000%, 21/12/20 USD 150,000 148,749 152,656 0.01
Schlumberger Holdings Corp, 3.625%, 21/12/22 USD 200,000 199,861 207,162 0.01
Scripps Networks Interactive Inc, 2.750%, 15/11/19 USD 100,000 101,306 101,297 0.01
Select Income REIT, 4.500%, 01/02/25 USD 200,000 187,904 191,826 0.01
Sempra Energy, 1.625%, 07/10/19 USD 100,000 99,081 98,632 0.01
Sempra Energy, 2.875%, 01/10/22 USD 200,000 195,683 198,006 0.01
Sempra Energy, 6.000%, 15/10/39 USD 25,000 29,748 29,820 0.00
SES GLOBAL Americas Holdings GP, 1.875%, 24/10/18 EUR 100,000 116,245 109,071 0.01
SES GLOBAL Americas Holdings GP, 2.500%, 25/03/19 USD 150,000 150,767 149,014 0.01
Simon Property Group LP, 5.650%, 01/02/20 USD 200,000 215,887 218,396 0.01
Simon Property Group LP, 4.375%, 01/03/21 USD 100,000 105,823 106,835 0.01
Simon Property Group LP, 2.500%, 15/07/21 USD 50,000 49,066 50,000 0.00
Simon Property Group LP, 2.350%, 30/01/22 USD 200,000 199,595 197,036 0.01
Simon Property Group LP, 3.750%, 01/02/24 USD 150,000 152,766 155,080 0.01
Simon Property Group LP, 3.300%, 15/01/26 USD 150,000 149,431 148,951 0.01
Simon Property Group LP, 3.250%, 30/11/26 USD 100,000 99,957 98,178 0.01
Simon Property Group LP, 4.250%, 30/11/46 USD 100,000 99,832 98,482 0.01
Solvay Finance America LLC, 4.450%, 03/12/25 USD 200,000 198,684 206,080 0.01
South Carolina Electric & Gas Co, 4.500%, 01/06/64 USD 75,000 74,245 73,558 0.00
South Carolina Electric & Gas Co, 5.100%, 01/06/65 USD 100,000 99,219 110,263 0.01
Southern California Edison Co, 6.000%, 15/01/34 USD 205,000 244,228 253,700 0.01
Southern California Edison Co, 4.500%, 01/09/40 USD 50,000 51,409 53,257 0.00
Southern California Edison Co, 3.900%, 15/03/43 USD 200,000 189,374 196,906 0.01
Southern California Gas Co, 3.200%, 15/06/25 USD 200,000 200,703 202,688 0.01
Southern Co, 1.550%, 01/07/18 USD 30,000 29,985 29,876 0.00
Southern Co, 1.850%, 01/07/19 USD 35,000 34,995 34,810 0.00
Southern Co, 2.150%, 01/09/19 USD 150,000 149,816 149,742 0.01
Southern Co, 2.350%, 01/07/21 USD 50,000 49,940 49,080 0.00
Southern Co, 2.950%, 01/07/23 USD 25,000 24,981 24,631 0.00
Southern Co, 3.250%, 01/07/26 USD 50,000 49,830 48,687 0.00
Southern Co, 4.250%, 01/07/36 USD 30,000 29,878 29,822 0.00
Southern Co, 4.400%, 01/07/46 USD 50,000 49,746 49,609 0.00
Southern Co Gas Capital Corp, 5.875%, 15/03/41 USD 100,000 120,136 115,908 0.01
Southern Co Gas Capital Corp, 3.950%, 01/10/46 USD 100,000 102,372 92,622 0.01
Southern Copper Corp, 3.875%, 23/04/25 USD 60,000 59,730 58,803 0.00
Southern Copper Corp, 6.750%, 16/04/40 USD 200,000 172,955 214,564 0.01
Southern Copper Corp, 5.250%, 08/11/42 USD 200,000 182,912 184,910 0.01
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Southern Power Co, 1.950%, 15/12/19 USD 200,000 199,286 198,150 0.01
Southern Power Co, 2.500%, 15/12/21 USD 200,000 198,440 195,500 0.01
Southern Power Co, 4.150%, 01/12/25 USD 150,000 151,541 155,063 0.01
Southern Power Co, 4.950%, 15/12/46 USD 200,000 195,775 193,250 0.01
Southwest Airlines Co, 2.750%, 06/11/19 USD 200,000 202,001 203,216 0.01
Southwest Airlines Co, 3.000%, 15/11/26 USD 100,000 96,308 94,446 0.01
Southwestern Electric Power Co, 2.750%, 01/10/26 USD 150,000 149,848 141,624 0.01
Spectra Energy Capital LLC, 6.200%, 15/04/18 USD 25,000 26,033 26,193 0.00
Spectra Energy Partners LP, 4.750%, 15/03/24 USD 150,000 153,064 159,685 0.01
Sprint Spectrum Co LLC Via Sprint Spectrum Co II LLC Via Sprint
Spectrum Co III LLC, 3.360%, 20/09/21 USD 100,000 101,120 100,130 0.01
St Jude Medical Inc, 2.000%, 15/09/18 USD 50,000 49,931 50,068 0.00
St Jude Medical Inc, 2.800%, 15/09/20 USD 50,000 49,983 50,065 0.00
St Jude Medical Inc, 3.875%, 15/09/25 USD 40,000 39,866 40,241 0.00
Stanley Black & Decker Inc, 2.451%, 17/11/18 USD 100,000 100,000 101,174 0.01
Staples Inc, 2.750%, 12/01/18 USD 100,000 100,167 100,556 0.01
Starbucks Corp, 2.700%, 15/06/22 USD 50,000 49,993 50,238 0.00
Starbucks Corp, 2.450%, 15/06/26 USD 50,000 49,891 47,460 0.00
Starbucks Corp, 4.300%, 15/06/45 USD 35,000 34,867 36,673 0.00
Stifel Financial Corp, 4.250%, 18/07/24 USD 50,000 50,690 49,556 0.00
Stryker Corp, 1.300%, 01/04/18 USD 50,000 49,744 49,801 0.00
Stryker Corp, 3.375%, 01/11/25 USD 100,000 99,992 99,428 0.01
Sunoco Logistics Partners Operations LP, 3.450%, 15/01/23 USD 100,000 97,195 97,747 0.01
Sunoco Logistics Partners Operations LP, 5.300%, 01/04/44 USD 150,000 140,482 145,890 0.01
SunTrust Banks Inc, 2.500%, 01/05/19 USD 100,000 99,959 100,789 0.01
SunTrust Banks Inc, 2.900%, 03/03/21 USD 100,000 99,819 101,039 0.01
Swiss Re America Holding Corp, 7.000%, 15/02/26 USD 35,000 41,368 42,349 0.00
Synchrony Financial, 2.600%, 15/01/19 USD 50,000 49,992 50,189 0.00
Synchrony Financial, 3.750%, 15/08/21 USD 200,000 199,765 205,130 0.01
Sysco Corp, 2.600%, 12/06/22 USD 200,000 194,691 196,442 0.01
Sysco Corp, 5.375%, 21/09/35 USD 15,000 16,781 16,697 0.00
Tampa Electric Co, 4.350%, 15/05/44 USD 200,000 220,517 200,654 0.01
Tanger Properties LP, 3.125%, 01/09/26 USD 100,000 99,427 93,869 0.01
Target Corp, 2.300%, 26/06/19 USD 150,000 150,554 152,118 0.01
Target Corp, 2.900%, 15/01/22 USD 100,000 99,379 101,867 0.01
Target Corp, 3.500%, 01/07/24 USD 100,000 99,668 103,970 0.01
TD Ameritrade Holding Corp, 2.950%, 01/04/22 USD 100,000 99,825 100,998 0.01
Teachers Insurance & Annuity Association of America, 6.850%,
16/12/39 USD 200,000 264,499 256,178 0.01
Teva Pharmaceutical Finance Co LLC, 6.150%, 01/02/36 USD 15,000 17,309 16,815 0.00
Teva Pharmaceutical Finance IV LLC, 2.250%, 18/03/20 USD 150,000 147,992 147,534 0.01
Texas Instruments Inc, 2.250%, 01/05/23 USD 150,000 140,642 144,376 0.01
Thermo Fisher Scientific Inc, 4.500%, 01/03/21 USD 100,000 105,173 106,805 0.01
Thermo Fisher Scientific Inc, 3.600%, 15/08/21 USD 200,000 201,483 206,534 0.01
Thermo Fisher Scientific Inc, 3.300%, 15/02/22 USD 75,000 74,995 75,939 0.00
Thermo Fisher Scientific Inc, 0.750%, 12/09/24 EUR 100,000 111,474 102,173 0.01
Thermo Fisher Scientific Inc, 2.950%, 19/09/26 USD 100,000 99,933 94,431 0.01
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Time Warner Cable LLC, 6.750%, 01/07/18 USD 15,000 16,008 16,013 0.00
Time Warner Cable LLC, 8.250%, 01/04/19 USD 100,000 112,032 112,250 0.01
Time Warner Cable LLC, 5.000%, 01/02/20 USD 100,000 105,211 105,875 0.01
Time Warner Cable LLC, 4.000%, 01/09/21 USD 100,000 101,951 102,625 0.01
Time Warner Cable LLC, 6.750%, 15/06/39 USD 100,000 120,366 116,375 0.01
Time Warner Cable LLC, 5.500%, 01/09/41 USD 100,000 94,650 100,750 0.01
Time Warner Entertainment Co LP, 8.375%, 15/03/23 USD 15,000 18,579 18,694 0.00
Time Warner Entertainment Co LP, 8.375%, 15/07/33 USD 250,000 322,120 328,750 0.02
Time Warner Inc, 4.000%, 15/01/22 USD 300,000 310,594 311,508 0.02
Time Warner Inc, 3.875%, 15/01/26 USD 200,000 200,105 200,312 0.01
Time Warner Inc, 2.950%, 15/07/26 USD 85,000 83,967 79,213 0.00
Time Warner Inc, 7.625%, 15/04/31 USD 45,000 58,751 61,024 0.00
Time Warner Inc, 7.700%, 01/05/32 USD 35,000 46,292 47,713 0.00
Time Warner Inc, 6.500%, 15/11/36 USD 35,000 41,505 42,502 0.00
Time Warner Inc, 6.200%, 15/03/40 USD 200,000 222186 231,756 0.01
Time Warner Inc, 4.900%, 15/06/42 USD 50,000 50,850 50,050 0.00
TJX Cos Inc, 2.750%, 15/06/21 USD 100,000 100,201 101,605 0.01
TJX Cos Inc, 2.250%, 15/09/26 USD 100,000 99,079 92,065 0.01
Tosco Corp, 8.125%, 15/02/30 USD 165,000 220,928 225,001 0.01
Toyota Motor Credit Corp, 1.550%, 13/07/18 USD 150,000 150,052 149,887 0.01
Toyota Motor Credit Corp, 1.700%, 19/02/19 USD 50,000 49,996 49,808 0.00
Toyota Motor Credit Corp, 1.550%, 18/10/19 USD 50,000 49,977 49,391 0.00
Toyota Motor Credit Corp, 4.500%, 17/06/20 USD 200,000 211,844 214,480 0.01
Toyota Motor Credit Corp, 1.800%, 23/07/20 EUR 100,000 138,897 112,086 0.01
Toyota Motor Credit Corp, 1.000%, 09/03/21 EUR 100,000 112,228 109,271 0.01
Toyota Motor Credit Corp, 3.300%, 12/01/22 USD 100,000 101,189 103,167 0.01
Toyota Motor Credit Corp, 0.750%, 21/07/22 EUR 100,000 117,610 107,699 0.01
Toyota Motor Credit Corp, 2.625%, 10/01/23 USD 100,000 96,985 98,790 0.01
Toyota Motor Credit Corp, 2.250%, 18/10/23 USD 50,000 49,872 48,025 0.00
Transcontinental Gas Pipe Line Co LLC, 7.850%, 01/02/26 USD 80,000 82,907 100,808 0.01
Travelers Cos Inc, 6.250%, 15/06/37 USD 235,000 286,989 301,000 0.02
Travelers Property Casualty Corp, 6.375%, 15/03/33 USD 25,000 30,690 31,767 0.00
Tyson Foods Inc, 3.950%, 15/08/24 USD 98,000 99,436 100,082 0.01
Tyson Foods Inc, 5.150%, 15/08/44 USD 38,000 37,862 38,950 0.00
UDR Inc, 3.750%, 01/07/24 USD 200,000 200,933 201,664 0.01
Unilever Capital Corp, 2.100%, 30/07/20 USD 150,000 149,434 149,628 0.01
Unilever Capital Corp, 3.100%, 30/07/25 USD 200,000 204,791 201,094 0.01
Unilever Capital Corp, 5.900%, 15/11/32 USD 15,000 18,688 19,486 0.00
Union Electric Co, 6.700%, 01/02/19 USD 300,000 327,544 327,708 0.02
Union Electric Co, 3.500%, 15/04/24 USD 100,000 100,751 102,746 0.01
Union Pacific Corp, 2.250%, 19/06/20 USD 50,000 49,972 49,972 0.00
Union Pacific Corp, 4.163%, 15/07/22 USD 37,000 39,054 39,796 0.00
Union Pacific Corp, 3.250%, 15/01/25 USD 150,000 150,872 152,497 0.01
Union Pacific Corp, 3.250%, 15/08/25 USD 50,000 49,736 50,707 0.00
Union Pacific Corp, 2.750%, 01/03/26 USD 25,000 24,784 24,363 0.00
Union Pacific Corp, 4.300%, 15/06/42 USD 100,000 97,183 103,193 0.01
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Union Pacific Corp, 4.050%, 01/03/46 USD 30,000 29,616 30,241 0.00
Union Pacific Corp, 3.350%, 15/08/46 USD 200,000 197,310 180,200 0.01
Union Pacific Corp, 3.799%, 01/10/51 USD 116,000 115,725 108,589 0.01
United Airlines 2013-1 Class A Pass Through Trust, 4.300%,
15/08/25 USD 90,215 92,186 94,517 0.01
United Parcel Service Inc, 5.500%, 15/01/18 USD 75,000 77,942 78,118 0.00
United Parcel Service Inc, 1.000%, 15/11/28 EUR 100,000 109,516 103,799 0.01
United Parcel Service Inc, 6.200%, 15/01/38 USD 235,000 293,354 310,346 0.02
United Technologies Corp, 7.500%, 15/09/29 USD 25,000 33,278 34,887 0.00
United Technologies Corp, 5.400%, 01/05/35 USD 25,000 28,596 20,313 0.00
United Technologies Corp, 5.700%, 15/04/40 USD 225,000 260,024 274,257 0.02
United Technologies Corp, 4.500%, 01/06/42 USD 200,000 205,267 213,948 0.01
UnitedHealth Group Inc, 6.000%, 15/02/18 USD 100,000 104,435 104,837 0.01
UnitedHealth Group Inc, 1.900%, 16/07/18 USD 90,000 89,941 90,311 0.01
UnitedHealth Group Inc, 2.700%, 15/07/20 USD 210,000 211,832 213,083 0.01
UnitedHealth Group Inc, 2.750%, 15/02/23 USD 75,000 72,875 74,428 0.00
UnitedHealth Group Inc, 3.750%, 15/07/25 USD 75,000 74,826 77,803 0.00
UnitedHealth Group Inc, 6.500%, 15/06/37 USD 250,000 309,052 323,185 0.02
UnitedHealth Group Inc, 6.875%, 15/02/38 USD 25,000 32,303 34,101 0.00
UnitedHealth Group Inc, 4.625%, 15/11/41 USD 50,000 49,096 53,010 0.00
UnitedHealth Group Inc, 3.950%, 15/10/42 USD 225,000 204,647 219,834 0.01
UnitedHealth Group Inc, 4.750%, 15/07/45 USD 50,000 49,804 55,413 0.00
University of Southern California, 3.028%, 01/10/39 USD 50,000 50,000 44,297 0.00
Unum Group, 4.000%, 15/03/24 USD 50,000 49,947 49,947 0.00
US Bancorp, 2.350%, 29/01/21 USD 150,000 149,983 149,958 0.01
US Bancorp, 2.950%, 15/07/22 USD 50,000 48,834 50,221 0.00
US Bancorp, 3.100%, 27/04/26 USD 85,000 84,939 82,805 0.00
US Bancorp, 2.375%, 22/07/26 USD 500,000 496,503 463,030 0.03
Valero Energy Corp, 6.125%, 01/02/20 USD 200,000 217,131 220,990 0.01
Valero Energy Corp, 3.400%, 15/09/26 USD 100,000 99,161 95,800 0.01
Valero Energy Corp, 7.500%, 15/04/32 USD 35,000 44,195 43,399 0.00
Valero Energy Corp, 6.625%, 15/06/37 USD 35,000 42,102 40,899 0.00
Ventas Realty LP, 3.750%, 01/05/24 USD 150,000 149,238 151,188 0.01
Ventas Realty LP, 3.500%, 01/02/25 USD 100,000 99,729 98,328 0.01
VEREIT Operating Partnership LP, 3.000%, 06/02/19 USD 30,000 30,000 29,888 0.00
VEREIT Operating Partnership LP, 4.125%, 01/06/21 USD 15,000 15,387 15,281 0.00
VEREIT Operating Partnership LP, 4.600%, 06/02/24 USD 120,000 122,867 121,200 0.01
VEREIT Operating Partnership LP, 4.875%, 01/06/26 USD 125,000 129,153 126,563 0.01
Verisk Analytics Inc, 5.500%, 15/06/45 USD 100,000 99,676 105,889 0.01
Verizon Communications Inc, 3.650%, 14/09/18 USD 150,000 152,632 154,914 0.01
Verizon Communications Inc, 2.625%, 21/02/20 USD 100,000 100,694 100,906 0.01
Verizon Communications Inc, 4.500%, 15/09/20 USD 228,000 234,374 243,381 0.01
Verizon Communications Inc, 3.450%, 15/03/21 USD 200,000 201,357 205,880 0.01
Verizon Communications Inc, 4.600%, 01/04/21 USD 150,000 158,528 160,915 0.01
Verizon Communications Inc, 1.750%, 15/08/21 USD 50,000 49,800 47,946 0.00
Verizon Communications Inc, 3.000%, 01/11/21 USD 105,000 104,782 105,792 0.01
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Verizon Communications Inc, 3.500%, 01/11/21 USD 300,000 307,351 308,082 0.02
Verizon Communications Inc, 2.375%, 17/02/22 EUR 100,000 139,263 115,247 0.01
Verizon Communications Inc, 5.150%, 15/09/23 USD 225,000 247,308 248,371 0.01
Verizon Communications Inc, 1.625%, 01/03/24 EUR 100,000 106,786 110,112 0.01
Verizon Communications Inc, 4.150%, 15/03/24 USD 250,000 255,103 260,422 0.02
Verizon Communications Inc, 4.073%, 18/06/24 GBP 100,000 173,679 140,009 0.01
Verizon Communications Inc, 2.625%, 15/08/26 USD 35,000 34,914 32,195 0.00
Verizon Communications Inc, 1.375%, 02/11/28 EUR 200,000 206,359 204,809 0.01
Verizon Communications Inc, 4.272%, 15/01/36 USD 186,000 187,147 179,840 0.01
Verizon Communications Inc, 6.550%, 15/09/43 USD 306,000 351,883 382,460 0.02
Verizon Communications Inc, 4.862%, 21/08/46 USD 147,000 140,761 148,511 0.01
Verizon Communications Inc, 4.522%, 15/09/48 USD 107,000 83,810 102,423 0.01
Verizon Communications Inc, 5.012%, 21/08/54 USD 150,000 141,947 149,661 0.01
Verizon Communications Inc, 4.672%, 15/03/55 USD 194,000 168,738 183,173 0.01
Viacom Inc, 2.500%, 01/09/18 USD 100,000 100,725 100,309 0.01
Viacom Inc, 5.625%, 15/09/19 USD 200,000 214,316 214,544 0.01
Viacom Inc, 3.875%, 15/12/21 USD 100,000 102,556 101,117 0.01
Viacom Inc, 3.125%, 15/06/22 USD 50,000 49,349 48,529 0.00
Viacom Inc, 4.850%, 15/12/34 USD 70,000 69,713 62,835 0.00
Virginia Electric & Power Co, 2.950%, 15/11/26 USD 200,000 198,359 194,786 0.01
Virginia Electric & Power Co, 6.000%, 15/01/36 USD 15,000 18,116 18,379 0.00
Virginia Electric & Power Co, 6.000%, 15/05/37 USD 250,000 299,728 308,755 0.02
Virginia Electric & Power Co, 4.450%, 15/02/44 USD 50,000 50,131 52,867 0.00
Virginia Electric & Power Co, 4.000%, 15/11/46 USD 200,000 199,619 199,272 0.01
Visa Inc, 2.800%, 14/12/22 USD 100,000 99,882 100,387 0.01
Visa Inc, 3.150%, 14/12/25 USD 200,000 200,829 201,084 0.01
Visa Inc, 4.150%, 14/12/35 USD 30,000 20,962 31,387 0.00
Visa Inc, 4.300%, 14/12/45 USD 221,000 222,683 233,588 0.01
Volkswagen Group of America Finance LLC, 2.125%, 23/05/19 USD 200,000 199,955 198,526 0.01
Voya Financial Inc, 2.900%, 15/02/18 USD 77,000 77,608 77,866 0.00
Vulcan Materials Co, 7.500%, 15/06/21 USD 50,000 59,031 58,950 0.00
Wabtec Corp, 3.450%, 15/11/26 USD 100,000 97,667 95,941 0.01
Wachovia Corp, 5.500%, 01/08/35 USD 55,000 60,199 60,908 0.00
Walgreen Co, 3.100%, 15/09/22 USD 200,000 197,042 199,890 0.01
Walgreens Boots Alliance Inc, 2.125%, 20/11/26 EUR 100,000 124,193 108,273 0.01
Walgreens Boots Alliance Inc, 4.800%, 18/11/44 USD 250,000 271,630 257,143 0.01
Wal-Mart Stores Inc, 1.125%, 11/04/18 USD 200,000 199,851 199,496 0.01
Wal-Mart Stores Inc, 4.125%, 01/02/19 USD 100,000 103,802 104,924 0.01
Wal-Mart Stores Inc, 3.625%, 08/07/20 USD 100,000 103,470 105,263 0.01
Wal-Mart Stores Inc, 3.250%, 25/10/20 USD 200,000 209,684 208,232 0.01
Wal-Mart Stores Inc, 2.550%, 08/04/26 EUR 100,000 128,917 121,264 0.01
Wal-Mart Stores Inc, 5.875%, 05/04/27 USD 50,000 59,758 61,606 0.00
Wal-Mart Stores Inc, 7.550%, 15/02/30 USD 220,000 289,361 317,308 0.02
Wal-Mart Stores Inc, 5.625%, 27/03/34 GBP 100,000 188,860 177,826 0.01
Wal-Mart Stores Inc, 5.250%, 01/09/35 USD 50,000 55,644 60,006 0.00
Wal-Mart Stores Inc, 5.000%, 25/10/40 USD 200,000 215,589 230,952 0.01
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Wal-Mart Stores Inc, 5.625%, 15/04/41 USD 200,000 239,245 247,644 0.01
Walt Disney Co, 2.350%, 01/12/22 USD 100,000 96,095 98,598 0.01
Walt Disney Co, 1.850%, 30/07/26 USD 30,000 29,399 26,943 0.00
Walt Disney Co, 4.125%, 01/06/44 USD 200,000 197,977 207,108 0.01
Waste Management Inc, 6.100%, 15/03/18 USD 245,000 256,034 257,875 0.01
Wells Fargo & Co, 1.500%, 16/01/18 USD 200,000 199,178 199,722 0.01
Wells Fargo & Co, 2.150%, 15/01/19 USD 47,000 46,960 47,270 0.00
Wells Fargo & Co, 2.125%, 22/04/19 USD 150,000 149,854 150,481 0.01
Wells Fargo & Co, 2.150%, 30/01/20 USD 125,000 124,895 124,310 0.01
Wells Fargo & Co, 2.550%, 07/12/20 USD 150,000 149,499 149,913 0.01
Wells Fargo & Co, 2.500%, 04/03/21 USD 50,000 49,990 49,655 0.00
Wells Fargo & Co, 2.100%, 26/07/21 USD 100,000 99,914 97,333 0.01
Wells Fargo & Co, 1.125%, 29/10/21 EUR 100,000 125,912 109,005 0.01
Wells Fargo & Co, 3.500%, 08/03/22 USD 100,000 101,886 102,793 0.01
Wells Fargo & Co, 2.125%, 22/04/22 GBP 100,000 146,982 126,888 0.01
Wells Fargo & Co, 1.500%, 12/09/22 EUR 100,000 109,611 110,217 0.01
Wells Fargo & Co, 3.450%, 13/02/23 USD 200,000 196,001 200,214 0.01
Wells Fargo & Co, 2.250%, 02/05/23 EUR 200,000 259,859 230,035 0.01
Wells Fargo & Co, 3.000%, 19/02/25 USD 200,000 199,609 192,488 0.01
Wells Fargo & Co, 3.550%, 29/09/25 USD 100,000 99,847 99,796 0.01
Wells Fargo & Co, 3.000%, 22/04/26 USD 100,000 99,681 95,370 0.01
Wells Fargo & Co, 3.000%, 23/10/26 USD 100,000 99,773 95,093 0.01
Wells Fargo & Co, 4.300%, 22/07/27 USD 85,000 84,716 87,407 0.01
Wells Fargo & Co, 3.500%, 12/09/29 GBP 100,000 159,482 134,525 0.01
Wells Fargo & Co, 5.375%, 07/02/35 USD 25,000 28,064 28,286 0.00
Wells Fargo & Co, 5.375%, 02/11/43 USD 50,000 49,868 55,239 0.00
Wells Fargo & Co, 5.606%, 15/01/44 USD 200,000 220,300 226,288 0.01
Wells Fargo & Co, 4.400%, 14/06/46 USD 100,000 99,886 96,056 0.01
Wells Fargo & Co, 4.750%, 07/12/46 USD 100,000 99,810 101,764 0.01
Wells Fargo Bank NA, 2.150%, 06/12/19 USD 250,000 249,663 250,145 0.01
Wells Fargo Bank NA, 5.950%, 26/08/36 USD 300,000 364,287 348,822 0.02
Welltower Inc, 4.000%, 01/06/25 USD 50,000 49,969 51,040 0.00
Welltower Inc, 4.250%, 01/04/26 USD 50,000 49,646 51,817 0.00
Welltower Inc, 6.500%, 15/03/41 USD 150,000 185,083 179,382 0.01
Westar Energy Inc, 2.550%, 01/07/26 USD 100,000 99,867 93,797 0.01
Western Gas Partners LP, 3.950%, 01/06/25 USD 50,000 49,490 48,813 0.00
Western Gas Partners LP, 5.450%, 01/04/44 USD 50,000 49,294 51,125 0.00
Weyerhaeuser Co, 7.375%, 01/10/19 USD 100,000 111,453 112,267 0.01
Weyerhaeuser Co, 4.625%, 15/09/23 USD 150,000 155,182 160,794 0.01
Whirlpool Corp, 0.625%, 12/03/20 EUR 100,000 109,995 106,365 0.01
Whirlpool Corp, 4.000%, 01/03/24 USD 60,000 59,954 62,226 0.00
Williams Partners LP, 5.250%, 15/03/20 USD 300,000 316,364 321,159 0.02
Williams Partners LP, 3.900%, 15/01/25 USD 350,000 350,991 343,126 0.02
Williams Partners LP, 4.900%, 15/01/45 USD 100,000 99,2092 92,441 0.01
Wm Wrigley Jr Co, 3.375%, 21/10/20 USD 150,000 149,002 154,098 0.01
WP Carey Inc, 4.600%, 01/04/24 USD 100,000 99,740 101,201 0.01
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WW Grainger Inc, 4.600%, 15/06/45 USD 150,000 150,132 160,553 0.01
Wyeth LLC, 6.500%, 01/02/34 USD 15,000 18,695 19,428 0.00
Wyndham Worldwide Corp, 3.900%, 01/03/23 USD 250,000 246,424 249,445 0.01
Xerox Corp, 6.350%, 15/05/18 USD 15,000 15,823 15,762 0.00
Xerox Corp, 3.800%, 15/05/24 USD 200,000 193,712 192,500 0.01
Zimmer Biomet Holdings Inc, 3.550%, 01/04/25 USD 150,000 151,735 146,250 0.01
Zoetis Inc, 1.875%, 01/02/18 USD 100,000 99,979 99,952 0.01
Zoetis Inc, 4.700%, 01/02/43 USD 200,000 195,612 192,536 0.01
Total United States 187,285,391 187,978,610 10.95
Total Corporate Bonds 468,121,828 449,355,284 26.18
Government Bonds - 57.18%
Australia
Australia Government Bond, 5.500%, 21/01/18 AUD 300,000 293,090 225,654 0.01
Australia Government Bond, 3.250%, 21/10/18 AUD 200,000 183,383 148,414 0.01
Australia Government Bond, 5.250%, 15/03/19 AUD 1,197,000 1,089,612 928,486 0.05
Australia Government Bond, 2.750%, 21/10/19 AUD 1,000,000 808,596 739,451 0.04
Australia Government Bond, 4.500%, 15/04/20 AUD 1,530,000 1,508,485 1,194,187 0.07
Australia Government Bond, 1.750%, 21/11/20 AUD 1,200,000 893,880 856,833 0.05
Australia Government Bond, 5.750%, 15/05/21 AUD 1,174,000 1,206,384 976,103 0.06
Australia Government Bond, 5.750%, 15/07/22 AUD 970,000 1,009,870 826,494 0.05
Australia Government Bond, 5.500%, 21/04/23 AUD 800,000 822,423 682,432 0.04
Australia Government Bond, 2.750%, 21/04/24 AUD 1,200,000 1,035,085 878,939 0.05
Australia Government Bond, 3.250%, 21/04/25 AUD 1,150,000 1,005,685 868,305 0.05
Australia Government Bond, 4.250%, 21/04/26 AUD 1,500,000 1,278,418 1,222,646 0.07
Australia Government Bond, 4.750%, 21/04/27 AUD 300,000 302,943 255,547 0.02
Australia Government Bond, 2.750%, 21/11/27 AUD 700,000 539,435 502,795 0.03
Australia Government Bond, 2.250%, 21/05/28 AUD 700,000 539,644 475,611 0.03
Australia Government Bond, 3.250%, 21/04/29 AUD 700,000 568,763 520,687 0.03
Australia Government Bond, 4.500%, 21/04/33 AUD 500,000 495,691 419,504 0.02
Australia Government Bond, 2.750%, 21/06/35 AUD 300,000 225,051 197,038 0.01
Australia Government Bond, 3.750%, 21/04/37 AUD 300,000 259,257 224,720 0.01
Australia Government Bond, 3.250%, 21/06/39 AUD 200,000 158,619 136,607 0.01
Australia Government Bond, 3.000%, 21/03/47 AUD 200,000 144,404 124,083 0.01
New South Wales Treasury Corp, 6.000%, 01/02/18 AUD 700,000 585,159 529,172 0.03
New South Wales Treasury Corp, 4.000%, 08/04/21 AUD 500,000 473,686 385,869 0.02
New South Wales Treasury Corp, 6.000%, 01/05/23 AUD 100,000 105,650 86,970 0.01
Queensland Treasury Corp, 4.000%, 21/06/19 AUD 500,000 476,881 378,190 0.02
Queensland Treasury Corp, 6.000%, 21/07/22 AUD 300,000 303,068 254,774 0.02
Queensland Treasury Corp, 4.250%, 21/07/23 AUD 200,000 160,644 157,292 0.01
Queensland Treasury Corp, 4.750%, 21/07/25 AUD 300,000 206,966 244,675 0.01
Queensland Treasury Corp, 6.500%, 14/03/33 AUD 400,000 444,580 387,909 0.02
South Australian Government Financing Authority, 5.000%,
20/05/21 AUD 350,000 340,213 279,503 0.02
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Treasury Corp of Victoria, 6.000%, 15/06/20 AUD 300,000 234,389 244,097 0.01
Treasury Corp of Victoria, 3.000%, 20/10/28 AUD 400,000 273,819 282,877 0.02
Treasury Corp of Victoria, 4.250%, 20/12/32 AUD 300,000 273,605 234,804 0.01
Western Australian Treasury Corp, 3.750%, 23/10/18 AUD 600,000 500,540 447,559 0.03
Western Australian Treasury Corp, 6.000%, 16/10/23 AUD 200,000 209,626 172,294 0.01
Total Australia 19,047,544 16,490,521 0.96
Austria
Autobahnen- und Schnellstrassen-Finanzierungs AG, 4.375%,
08/07/19 EUR 150,000 214,697 176,847 0.01
Autobahnen- und Schnellstrassen-Finanzierungs AG, 1.750%,
21/10/20 EUR 200,000 276,061 226,307 0.01
Autobahnen- und Schnellstrassen-Finanzierungs AG, 3.375%,
22/09/25 EUR 75,000 114,130 98,759 0.01
Republic of Austria Government Bond, 4.650%, 15/01/18 EUR 262,000 370,375 291,682 0.02
Republic of Austria Government Bond, 1.150%, 19/10/18 EUR 350,000 411,010 381,474 0.02
Republic of Austria Government Bond, 4.350%, 15/03/19 EUR 319,000 458,208 373,776 0.02
Republic of Austria Government Bond, 1.950%, 18/06/19 EUR 500,000 623,347 561,596 0.03
Republic of Austria Government Bond, 0.250%, 18/10/19 EUR 250,000 280,869 270,390 0.02
Republic of Austria Government Bond, 3.900%, 15/07/20 EUR 500,000 719,829 610,442 0.04
Republic of Austria Government Bond, 3.500%, 15/09/21 EUR 622,000 903,131 776,762 0.04
Republic of Austria Government Bond, 3.650%, 20/04/22 EUR 300,000 429,487 382,877 0.02
Republic of Austria Government Bond, 3.400%, 22/11/22 EUR 400,000 602,376 512,001 0.03
Republic of Austria Government Bond, 1.750%, 20/10/23 EUR 450,000 590,941 535,140 0.03
Republic of Austria Government Bond, 1.650%, 21/10/24 EUR 500,000 631,062 591,625 0.03
Republic of Austria Government Bond, 1.200%, 20/10/25 EUR 300,000 337,197 342,808 0.02
Republic of Austria Government Bond, 4.850%, 15/03/26 EUR 550,000 817,863 823,371 0.05
Republic of Austria Government Bond, 0.750%, 20/10/26 EUR 400,000 435,410 435,464 0.03
Republic of Austria Government Bond, 6.250%, 15/07/27 EUR 250,000 478,941 423,991 0.02
Republic of Austria Government Bond, 2.400%, 23/05/34 EUR 270,000 347,904 353,780 0.02
Republic of Austria Government Bond, 4.150%, 15/03/37 EUR 366,000 615,722 608,763 0.04
Republic of Austria Government Bond, 3.150%, 20/06/44 EUR 210,000 320,603 322,616 0.02
Republic of Austria Government Bond, 3.800%, 26/01/62 EUR 165,000 281,022 312,707 0.02
Republic of Austria Government Bond, 1.500%, 02/11/86 EUR 80,000 72,697 78,365 0.00
Total Austria 10,333,872 9,491,543 0.55
Belgium
Kingdom of Belgium Government Bond, 4.000%, 28/03/18 EUR 720,000 995,897 803,694 0.05
Kingdom of Belgium Government Bond, 1.250%, 22/06/18 EUR 550,000 696,725 596,657 0.04
Kingdom of Belgium Government Bond, 4.000%, 28/03/19 EUR 300,000 447,198 349,814 0.02
Kingdom of Belgium Government Bond, 3.000%, 28/09/19 EUR 500,000 685,063 580,271 0.03
Kingdom of Belgium Government Bond, 3.750%, 28/09/20 EUR 800,000 1,135,695 981,078 0.06
Kingdom of Belgium Government Bond, 4.250%, 28/09/21 EUR 680,000 1,024,361 877,180 0.05
Kingdom of Belgium Government Bond, 4.000%, 28/03/22 EUR 121,964 189,663 158,178 0.01
Kingdom of Belgium Government Bond, 4.250%, 28/09/22 EUR 650,000 1,022,442 863,175 0.05
Kingdom of Belgium Government Bond, 2.250%, 22/06/23 EUR 450,000 593,468 547,485 0.03
Kingdom of Belgium Government Bond, 0.200%, 22/10/23 EUR 1,000,000 1,150,605 1,068,198 0.06
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Kingdom of Belgium Government Bond, 2.600%, 22/06/24 EUR 700,000 985,136 872,545 0.05
Kingdom of Belgium Government Bond, 0.800%, 22/06/25 EUR 700,000 751,593 765,230 0.04
Kingdom of Belgium Government Bond, 4.500%, 28/03/26 EUR 240,000 368,607 347,508 0.02
Kingdom of Belgium Government Bond, 1.000%, 22/06/26 EUR 200,000 235,738 220,082 0.01
Kingdom of Belgium Government Bond, 5.500%, 28/03/28 EUR 70,000 126,308 113,006 0.01
Kingdom of Belgium Government Bond, 1.000%, 22/06/31 EUR 400,000 410,044 422,461 0.02
Kingdom of Belgium Government Bond, 4.000%, 28/03/32 EUR 500,000 747,086 753,334 0.04
Kingdom of Belgium Government Bond, 3.000%, 22/06/34 EUR 560,000 764,834 770,079 0.05
Kingdom of Belgium Government Bond, 5.000%, 28/03/35 EUR 744,330 1,308,142 1,298,251 0.08
Kingdom of Belgium Government Bond, 1.900%, 22/06/38 EUR 200,000 230,279 236,578 0.01
Kingdom of Belgium Government Bond, 4.250%, 28/03/41 EUR 435,000 692,099 736,042 0.04
Kingdom of Belgium Government Bond, 3.750%, 22/06/45 EUR 330,000 500,382 531,673 0.03
Kingdom of Belgium Government Bond, 1.600%, 22/06/47 EUR 400,000 438,508 423,718 0.03
Kingdom of Belgium Government Bond, 2.150%, 22/06/66 EUR 250,000 333,152 284,405 0.02
Kingdom of Belgium Government International Bond, 1.125%,
05/03/18 USD 200,000 200,057 199,368 0.01
Total Belgium 16,033,082 14,800,010 0.86
Bulgaria
Bulgaria Government International Bond, 2.000%, 26/03/22 EUR 100,000 110,377 112,042 0.01
Bulgaria Government International Bond, 1.875%, 21/03/23 EUR 100,000 109,286 110,260 0.00
Bulgaria Government International Bond, 2.950%, 03/09/24 EUR 100,000 129,395 115,490 0.01
Total Bulgaria 349,058 337,792 0.02
Canada
Canada Government International Bond, 1.125%, 19/03/18 USD 300,000 299,985 299,742 0.02
Canada Government International Bond, 3.500%, 13/01/20 EUR 100,000 142,515 117,660 0.01
Canada Housing Trust No 1, 1.700%, 15/12/17 CAD 300,000 277,622 225,839 0.01
Canada Housing Trust No 1, 2.050%, 15/06/18 CAD 500,000 472,621 379,639 0.02
Canada Housing Trust No 1, 2.350%, 15/12/18 CAD 200,000 182,486 153,274 0.01
Canada Housing Trust No 1, 4.100%, 15/12/18 CAD 800,000 828,634 633,146 0.04
Canada Housing Trust No 1, 1.950%, 15/06/19 CAD 500,000 463,200 381,175 0.02
Canada Housing Trust No 1, 3.750%, 15/03/20 CAD 500,000 516,489 402,800 0.02
Canada Housing Trust No 1, 1.200%, 15/06/20 CAD 500,000 356,335 372,108 0.02
Canada Housing Trust No 1, 3.800%, 15/06/21 CAD 300,000 313,050 246,252 0.01
Canada Housing Trust No 1, 1.150%, 15/12/21 CAD 400,000 305,954 292,630 0.02
Canada Housing Trust No 1, 2.400%, 15/12/22 CAD 500,000 371,727 387,126 0.02
Canada Housing Trust No 1, 2.350%, 15/09/23 CAD 450,000 421,006 346,641 0.02
Canada Housing Trust No 1, 3.150%, 15/09/23 CAD 100,000 97,194 80,770 0.00
Canada Housing Trust No 1, 2.250%, 15/12/25 CAD 500,000 362,365 376,041 0.02
Canada Housing Trust No 1, 1.900%, 15/09/26 CAD 200,000 147,296 144,951 0.01
Canadian Government Bond, 1.250%, 01/02/18 CAD 500,000 393,661 375,333 0.02
Canadian Government Bond, 4.250%, 01/06/18 CAD 380,000 363,155 297,511 0.02
Canadian Government Bond, 1.250%, 01/09/18 CAD 500,000 480,073 375,985 0.02
Canadian Government Bond, 1.750%, 01/09/19 CAD 500,000 463,330 381,917 0.02
Canadian Government Bond, 2.750%, 01/06/22 CAD 550,000 439,549 442,215 0.03
The accompanying notes are an integral part of these financial statements. 209



State Street Global Advisors Luxembourg SICAV
SSGA Global Aggregate Bond Index Fund

Schedule of Investiments (continued)
asat 31 December 2016 (Expressed in US Dollar)

Nominal Market % of

Currency Value Cost Value Net Assets
Transferable securities admitted to an official stock exchange
listing or dealt in on another regulated market (continued)
Government Bonds - 57.18% (continued)
Canada (continued)
Canadian Government Bond, 1.500%, 01/06/23 CAD 300,000 233,124 225,097 0.01
Canadian Government Bond, 2.500%, 01/06/24 CAD 100,000 94,692 79,731 0.00
Canadian Government Bond, 2.250%, 01/06/25 CAD 350,000 301,436 273,773 0.02
Canadian Government Bond, 1.500%, 01/06/26 CAD 600,000 461,896 439,125 0.03
Canadian Government Bond, 1.000%, 01/06/27 CAD 500,000 349,532 343,511 0.02
Canadian Government Bond, 8.000%, 01/06/27 CAD 157,000 219,903 185,450 0.01
Canadian Government Bond, 5.750%, 01/06/33 CAD 774,000 941,712 859,316 0.05
Canadian Government Bond, 3.500%, 01/12/45 CAD 725,000 772,794 671,803 0.04
CPPIB Capital Inc, 1.250%, 20/09/19 USD 200,000 198,129 197,112 0.01
Export Development Canada, 1.500%, 03/10/18 USD 200,000 199,757 200,440 0.01
Export Development Canada, 1.375%, 21/10/21 USD 100,000 99,332 96,500 0.01
Hydro-Quebec, 10.500%, 15/10/21 CAD 400,000 518,997 417,157 0.02
Province of Alberta Canada, 2.050%, 17/08/26 USD 200,000 187,127 184,074 0.01
Province of British Columbia Canada, 2.000%, 23/10/22 USD 300,000 289,180 293,604 0.02
Province of Manitoba Canada, 2.100%, 06/09/22 USD 100,000 95,081 98,273 0.01
Province of Manitoba Canada, 3.050%, 14/05/24 USD 200,000 199,960 203,814 0.01
Province of Ontario Canada, 2.000%, 27/09/18 USD 200,000 200,396 201,556 0.01
Province of Ontario Canada, 1.750%, 09/10/18 CAD 700,000 504,605 528,916 0.03
Province of Ontario Canada, 4.750%, 23/04/19 EUR 100,000 146,405 117,741 0.01
Province of Ontario Canada, 4.000%, 07/10/19 USD 200,000 210,042 211,434 0.01
Province of Ontario Canada, 1.875%, 21/05/20 USD 300,000 298,229 298,686 0.02
Province of Ontario Canada, 3.000%, 28/09/20 EUR 100,000 142,089 117,951 0.01
Province of Ontario Canada, 2.450%, 29/06/22 USD 300,000 290,480 299,844 0.02
Province of Ontario Canada, 3.200%, 16/05/24 USD 200,000 200,274 205,626 0.01
Province of Ontario Canada, 0.875%, 21/01/25 EUR 200,000 236,088 217,120 0.01
Province of Ontario Canada, 4.700%, 02/06/37 CAD 200,000 203,297 182,466 0.01
Province of Ontario Canada, 3.450%, 02/06/45 CAD 1,000,000 904,783 774,609 0.04
Province of Quebec Canada, 4.750%, 29/04/18 EUR 100,000 146,540 112,602 0.01
Province of Quebec Canada, 4.625%, 14/05/18 USD 100,000 103,994 104,272 0.01
Province of Quebec Canada, 5.000%, 29/04/19 EUR 100,000 144,086 118,458 0.01
Province of Quebec Canada, 2.875%, 16/10/24 USD 250,000 253,585 251,190 0.01
Province of Quebec Canada, 1.125%, 28/10/25 EUR 300,000 359,779 331,246 0.02
Province of Quebec Canada, 2.500%, 20/04/26 USD 300,000 307,586 289,140 0.02
Province of Quebec Canada, 7.500%, 15/09/29 USD 200,000 268,835 280,564 0.02
Total Canada 17,781,992 16,124,956 0.94
Chile
Chile Government International Bond, 2.250%, 30/10/22 USD 100,000 95,466 96,885 0.00
Chile Government International Bond, 3.125%, 21/01/26 USD 317,000 310,190 313,548 0.02
Total Chile 405,656 410,433 0.02
China
China Development Bank Corp, 2.500%, 09/10/20 USD 200,000 201,511 198,870 0.01
Export-Import Bank of China, 3.625%, 31/07/24 USD 250,000 250,767 253,400 0.02
Total China 452,278 452,270 0.03
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Colombia
Colombia Government International Bond, 7.375%, 18/03/19 USD 200,000 218,371 221,934 0.01
Colombia Government International Bond, 4.000%, 26/02/24 USD 200,000 196,808 201,894 0.01
Colombia Government International Bond, 7.375%, 18/09/37 USD 275,000 355,940 335,022 0.02
Total Colombia 771,119 758,850 0.04
Czech Republic
Czech Republic Government Bond, 0.850%, 17/03/18 CZK 5,000,000 248,555 199,555 0.01
Czech Republic Government Bond, 4.600%, 18/08/18 CZK 8,000,000 346,551 341,339 0.02
Czech Republic Government Bond, 5.000%, 11/04/19 CZK 4,000,000 220,227 177,176 0.01
Czech Republic Government Bond, 1.500%, 29/10/19 CZK 2,300,000 116,452 95,247 0.01
Czech Republic Government Bond, 5.700%, 25/05/24 CZK 7,000,000 444,612 385,165 0.02
Czech Republic Government Bond, 2.400%, 17/09/25 CZK 3,500,000 179,359 160,253 0.01
Czech Republic Government Bond, 1.000%, 26/06/26 CZK 5,000,000 207,657 205,075 0.01
Czech Republic Government Bond, 4.200%, 04/12/36 CZK 1,500,000 89,115 93,334 0.01
Czech Republic International, 5.000%, 11/06/18 EUR 367,000 518,030 416,013 0.02
Czech Republic International, 4.125%, 18/03/20 EUR 9,000 13,532 10,757 0.00
Total Czech Republic 2,384,090 2,083,914 0.12
Denmark
Denmark Government Bond, 0.250%, 15/11/18 DKK 1,000,000 146,876 144,035 0.01
Denmark Government Bond, 4.000%, 15/11/19 DKK 2,600,000 508,578 416,668 0.02
Denmark Government Bond, 3.000%, 15/11/21 DKK 500,000 100,320 82,322 0.01
Denmark Government Bond, 1.500%, 15/11/23 DKK 2,700,000 447,652 421,169 0.03
Denmark Government Bond, 7.000%, 10/11/24 DKK 2,000,000 495,713 437,231 0.03
Denmark Government Bond, 1.750%, 15/11/25 DKK 4,500,000 832,899 718,220 0.04
Denmark Government Bond, 4.500%, 15/11/39 DKK 6,600,000 1,671,110 1,617,356 0.09
Kommunekredit, 1.125%, 15/03/18 USD 250,000 249,711 249,268 0.01
Total Denmark 4,452,859 4,086,269 0.24
Finland
Finland Government Bond, 1.125%, 15/09/18 EUR 300,000 405,178 326,190 0.02
Finland Government Bond, 4.375%, 04/07/19 EUR 159,000 230,341 188,907 0.01
Finland Government Bond, 3.375%, 15/04/20 EUR 304,000 430,073 362,844 0.02
Finland Government Bond, 0.375%, 15/09/20 EUR 200,000 233,849 218,114 0.01
Finland Government Bond, 3.500%, 15/04/21 EUR 100,000 151,664 123,617 0.01
Finland Government Bond, 1.625%, 15/09/22 EUR 50,000 69,223 58,511 0.00
Finland Government Bond, 1.500%, 15/04/23 EUR 150,000 196,392 174,790 0.01
Finland Government Bond, zero coupon, 15/09/23 EUR 500,000 530,738 529,300 0.03
Finland Government Bond, 2.000%, 15/04/24 EUR 300,000 419,070 362,201 0.02
Finland Government Bond, 4.000%, 04/07/25 EUR 6,000 9,648 8,393 0.00
Finland Government Bond, 0.875%, 15/09/25 EUR 200,000 217,348 222,497 0.01
Finland Government Bond, 0.500%, 15/04/26 EUR 300,000 343,905 321,048 0.02
Finland Government Bond, 2.750%, 04/07/28 EUR 250,000 350,680 330,627 0.02
Finland Government Bond, 0.750%, 15/04/31 EUR 100,000 100,266 105,701 0.01
Finland Government Bond, 2.625%, 04/07/42 EUR 100,000 135,591 143,703 0.01
Finland Government International Bond, 1.750%, 10/09/19 USD 300,000 299,148 300,942 0.02
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Finland (continued)
Finland Government International Bond, 1.625%, 15/12/20 GBP 100,000 151,095 128,222 0.01
Finnvera OYJ, 0.625%, 19/11/21 EUR 100,000 124,837 109,325 0.01
Municipality Finance PLC, 1.125%, 07/12/17 GBP 50,000 77,544 62,212 0.00
Municipality Finance PLC, 1.750%, 21/05/19 USD 200,000 200,136 200,010 0.01
Municipality Finance PLC, 1.500%, 23/03/20 USD 250,000 250,316 246,692 0.01
Total Finland 4,927,042 4,523,936 0.26
France
Agence Francaise de Developpement, 1.250%, 27/02/18 EUR 200,000 261,840 215,388 0.01
Agence Francaise de Developpement, 2.000%, 18/03/19 USD 200,000 200,828 201,018 0.01
Agence Francaise de Developpement, 1.250%, 25/05/19 EUR 100,000 137,753 109,927 0.01
Agence Francaise de Developpement, 3.625%, 21/04/20 EUR 50,000 74,853 59,679 0.00
Agence Francaise de Developpement, 1.375%, 17/09/24 EUR 200,000 243,711 227,233 0.01
Agence Francaise de Developpement, 3.750%, 15/02/27 EUR 100,000 154,230 135,756 0.01
Bpifrance Financement SA, 2.375%, 25/04/22 EUR 100,000 142,465 118,762 0.01
Bpifrance Financement SA, 2.500%, 25/05/24 EUR 200,000 282,452 244,276 0.01
Bpifrance Financement SA, 2.750%, 25/10/25 EUR 100,000 142,408 125,582 0.01
Caisse d'Amortissement de la Dette Sociale, 1.375%, 29/01/18 USD 200,000 198,895 199,920 0.01
Caisse d'Amortissement de la Dette Sociale, 3.250%, 07/03/18 EUR 200,000 283,453 220,491 0.01
Caisse d'Amortissement de la Dette Sociale, 1.250%, 12/03/18 USD 100,000 100,142 99,785 0.01
Caisse d'Amortissement de la Dette Sociale, 1.000%, 25/05/18 EUR 200,000 271,095 215,542 0.01
Caisse d'Amortissement de la Dette Sociale, 1.500%, 28/01/19 USD 250,000 249,703 249,145 0.01
Caisse d'Amortissement de la Dette Sociale, 1.125%, 25/05/19 EUR 600,000 702,724 658,075 0.04
Caisse d'Amortissement de la Dette Sociale, 4.000%, 25/10/19 EUR 409,000 586,284 486,244 0.03
Caisse d'Amortissement de la Dette Sociale, 2.000%, 17/04/20 USD 250,000 245,163 250,485 0.01
Caisse d'Amortissement de la Dette Sociale, 3.750%, 25/10/20 EUR 100,000 151,316 122,097 0.01
Caisse d'Amortissement de la Dette Sociale, 0.050%, 25/11/20 EUR 300,000 341,480 321,054 0.02
Caisse d'Amortissement de la Dette Sociale, 1.875%, 12/02/22 USD 300,000 295,427 292,098 0.02
Caisse d'Amortissement de la Dette Sociale, 2.500%, 25/10/22 EUR 100,000 134,459 120,756 0.01
Caisse d'Amortissement de la Dette Sociale, 0.500%, 25/05/23 EUR 300,000 323,820 324,026 0.02
Caisse d'Amortissement de la Dette Sociale, 2.375%, 25/01/24 EUR 300,000 411,382 365,142 0.02
Caisse d'Amortissement de la Dette Sociale, 3.375%, 20/03/24 USD 200,000 201,221 208,944 0.01
Caisse d'Amortissement de la Dette Sociale, 4.000%, 15/12/25 EUR 250,000 395,175 343,131 0.02
Caisse de Refinancement de I'Habitat SA, 4.000%, 25/04/18 EUR 35,805 51,879 39,890 0.00
Caisse de Refinancement de I'Habitat SA, 1.375%, 25/10/19 EUR 300,000 419,446 330,639 0.02
Caisse de Refinancement de I'Habitat SA, 3.750%, 19/02/20 EUR 300,000 382,306 355,421 0.02
Caisse de Refinancement de I'Habitat SA, 4.000%, 17/06/22 EUR 200,000 270,846 256,414 0.01
Caisse de Refinancement de I'Habitat SA, 3.900%, 20/10/23 EUR 300,000 439,796 395,262 0.02
Caisse de Refinancement de I'Habitat SA, 3.600%, 08/03/24 EUR 120,000 185,103 156,518 0.01
Caisse des Depots et Consignations, 1.125%, 10/12/18 EUR 300,000 408,503 326,491 0.02
Caisse Francaise de Financement Local, 3.500%, 24/09/20 EUR 200,000 281,739 239,530 0.01
Caisse Francaise de Financement Local, 4.250%, 26/01/21 EUR 400,000 614,754 496,323 0.03
Caisse Francaise de Financement Local, 0.200%, 27/04/23 EUR 200,000 213,434 210,880 0.01
Caisse Francaise de Financement Local, 1.125%, 09/09/25 EUR 100,000 112,158 110,759 0.01
Caisse Francaise de Financement Local, 0.625%, 13/04/26 EUR 100,000 113,612 105,443 0.01
Caisse Francaise de Financement Local, 1.500%, 13/01/31 EUR 100,000 106,400 110,273 0.01
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France (continued)
Caisse Nationale des Autoroutes, 4.500%, 28/03/18 EUR 100,000 138,431 112,104 0.01
City of Paris France, 1.750%, 25/05/31 EUR 100,000 106,182 111,163 0.01
French Republic Government Bond OAT, zero coupon, 25/02/18 EUR 750,000 818,367 797,866 0.05
French Republic Government Bond OAT, 4.000%, 25/04/18 EUR 1,203,238 1,790,194 1,448,777 0.08
French Republic Government Bond OAT, 1.000%, 25/05/18 EUR 700,000 937,695 756,001 0.04
French Republic Government Bond OAT, 4.250%, 25/10/18 EUR 859,274 1,215,009 088,042 0.06
French Republic Government Bond OAT, 1.000%, 25/11/18 EUR 850,000 1,137,239 925,334 0.05
French Republic Government Bond OAT, zero coupon, 25/02/19 EUR 500,000 565,700 535,164 0.03
French Republic Government Bond OAT, 4.250%, 25/04/19 EUR 1,042,613 1,306,468 1,225,391 0.07
French Republic Government Bond OAT, 1.000%, 25/05/19 EUR 950,000 1,256,807 1,042,804 0.06
French Republic Government Bond OAT, 3.750%, 25/10/19 EUR 1,898,000 2,395,462 2,249,472 0.13
French Republic Government Bond OAT, 8.500%, 25/10/19 EUR 720,378 1,015,015 956,741 0.06
French Republic Government Bond OAT, 0.500%, 25/11/19 EUR 1,700,000 2,015,837 1,850,758 0.11
French Republic Government Bond OAT, 3.500%, 25/04/20 EUR 1,430,000 1,963,277 1,711,459 0.10
French Republic Government Bond OAT, zero coupon, 25/05/20 EUR 1,100,000 1,202,608 1,180,448 0.07
French Republic Government Bond OAT, 2.500%, 25/10/20 EUR 1,162,000 1,597,050 1,365,230 0.08
French Republic Government Bond OAT, 0.250%, 25/11/20 EUR 1,000,000 1,091,450 1,082,648 0.06
French Republic Government Bond OAT, 3.750%, 25/04/21 EUR 1,580,000 2,284,103 1,964,493 0.11
French Republic Government Bond OAT, zero coupon, 25/05/21 EUR 800,000 876,922 855,571 0.05
French Republic Government Bond OAT, 3.250%, 25/10/21 EUR 1,250,000 1,768,993 1,543,930 0.09
French Republic Government Bond OAT, 3.000%, 25/04/22 EUR 1,550,000 2,253,087 1,912,658 0.11
French Republic Government Bond OAT, 2.250%, 25/10/22 EUR 1,300,000 1,823,123 1,558,121 0.09
French Republic Government Bond OAT, 8.500%, 25/04/23 EUR 205,482 374,574 333,356 0.02
French Republic Government Bond OAT, 1.750%, 25/05/23 EUR 1,530,000 2,052,212 1,791,847 0.10
French Republic Government Bond OAT, 4.250%, 25/10/23 EUR 1,304,129 1,960,690 1,767,556 0.10
French Republic Government Bond OAT, 2.250%, 25/05/24 EUR 1,650,000 2,323,330 2,007,131 0.12
French Republic Government Bond OAT, 1.750%, 25/11/24 EUR 1,150,000 1,528,915 1,353,666 0.08
French Republic Government Bond OAT, 0.500%, 25/05/25 EUR 1,200,000 1,293,246 1,277,319 0.07
French Republic Government Bond OAT, 6.000%, 25/10/25 EUR 930,128 1,514,135 1,458,688 0.08
French Republic Government Bond OAT, 1.000%, 25/11/25 EUR 800,000 872,073 879,240 0.05
French Republic Government Bond OAT, 3.500%, 25/04/26 EUR 1,283,000 1,807,733 1,713,721 0.10
French Republic Government Bond OAT, 0.500%, 25/05/26 EUR 1,050,000 1,209,571 1,096,379 0.06
French Republic Government Bond OAT, 0.250%, 25/11/26 EUR 150,000 169,580 151,699 0.01
French Republic Government Bond OAT, 2.750%, 25/10/27 EUR 1,100,000 1,517,476 1,399,916 0.08
French Republic Government Bond OAT, 5.500%, 25/04/29 EUR 1,208,030 1,979,544 1,969,051 0.11
French Republic Government Bond OAT, 2.500%, 25/05/30 EUR 1,600,000 2,094,060 2,013,509 0.12
French Republic Government Bond OAT, 1.500%, 25/05/31 EUR 1,000,000 1,076,394 1,117,866 0.07
French Republic Government Bond OAT, 5.750%, 25/10/32 EUR 1,308,599 2,337,828 2,318,977 0.14
French Republic Government Bond OAT, 4.750%, 25/04/35 EUR 900,484 1,498,524 1,502,219 0.09
French Republic Government Bond OAT, 1.250%, 25/05/36 EUR 900,000 1,059,491 937,153 0.05
French Republic Government Bond OAT, 4.000%, 25/10/38 EUR 740,066 1,237,017 1,168,746 0.07
French Republic Government Bond OAT, 4.500%, 25/04/41 EUR 1,171,000 2,115,340 1,995,077 0.12
French Republic Government Bond OAT, 3.250%, 25/05/45 EUR 1,000,000 1,448,527 1,447,191 0.08
French Republic Government Bond OAT, 4.000%, 25/04/55 EUR 432,493 725,339 754,025 0.04
French Republic Government Bond OAT, 4.000%, 25/04/60 EUR 458,000 741,109 819,349 0.05
French Republic Government Bond OAT, 1.750%, 25/05/66 EUR 200,000 260,912 205,130 0.01
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France (continued)
Regie Autonome des Transports Parisiens, 4.000%, 23/09/21 EUR 50,000 76,673 62,911 0.00
Regie Autonome des Transports Parisiens, 3.750%, 19/10/26 EUR 200,000 286,038 268,809 0.02
Region of Ile de France, 0.625%, 23/04/27 EUR 100,000 105,826 102,054 0.01
SNCF Mobilites EPIC, 3.625%, 03/06/20 EUR 79,000 118,097 94,433 0.01
SNCF Mobilites EPIC, 4.875%, 12/06/23 EUR 200,000 303,470 273,003 0.02
SNCF Reseau, 4.375%, 02/06/22 EUR 100,000 157,733 130,090 0.01
SNCF Reseau, 4.250%, 07/10/26 EUR 300,000 455,135 417,684 0.02
SNCF Reseau, 3.125%, 25/10/28 EUR 200,000 277,188 259,954 0.02
SNCF Reseau, 5.000%, 10/10/33 EUR 59,000 104,548 96,044 0.01
SNCF Reseau, 5.250%, 31/01/35 GBP 100,000 170,651 171,542 0.01
SNCF Reseau, 1.500%, 29/05/37 EUR 200,000 243,490 205,402 0.01
UNEDIC ASSEO, 2.125%, 01/06/18 EUR 100,000 139,831 109,489 0.01
UNEDIC ASSEO, 0.040%, 25/05/19 EUR 250,000 266,901 267,181 0.02
UNEDIC ASSEOQ, zero coupon, 25/11/20 EUR 200,000 228,198 212,929 0.01
UNEDIC ASSEO, 1.500%, 16/04/21 EUR 200,000 276,006 226,641 0.01
UNEDIC ASSEO, 0.300%, 04/11/21 EUR 100,000 110,591 107,781 0.01
UNEDIC ASSEOQ, 2.375%, 25/05/24 EUR 100,000 141,149 121,627 0.01
UNEDIC ASSEOQ, 1.250%, 21/10/27 EUR 100,000 113,268 109,948 0.01
Total France 76,464,587 69,938,907 4.08
Germany
Bund Laender Anleihe, 1.500%, 15/07/20 EUR 200,000 281,527 223,890 0.01
Bundesobligation, 0.500%, 23/02/18 EUR 700,000 965,651 749,525 0.04
Bundesobligation, 0.250%, 13/04/18 EUR 300,000 359,040 320,842 0.02
Bundesobligation, 1.000%, 12/10/18 EUR 900,000 1,244,850 979,965 0.06
Bundesobligation, 1.000%, 22/02/19 EUR 1,200,000 1,527,515 1,315,126 0.08
Bundesobligation, 0.500%, 12/04/19 EUR 900,000 1,110,048 977,715 0.06
Bundesobligation, 0.250%, 11/10/19 EUR 800,000 960,609 868,295 0.05
Bundesobligation, zero coupon, 17/04/20 EUR 1,300,000 1,424,987 1,404,673 0.08
Bundesobligation, 0.250%, 16/10/20 EUR 1,000,000 1,098,157 1,092,521 0.06
Bundesobligation, zero coupon, 09/04/21 EUR 400,000 455,292 433,182 0.02
Bundesrepublik Deutschland, 4.000%, 04/01/18 EUR 400,000 547,836 442,400 0.03
Bundesrepublik Deutschland, 4.250%, 04/07/18 EUR 1,300,480 1,891,734 1,476,121 0.09
Bundesrepublik Deutschland, 3.750%, 04/01/19 EUR 236,637 347,763 272,650 0.02
Bundesrepublik Deutschland, 3.500%, 04/07/19 EUR 588,000 877,308 687,614 0.04
Bundesrepublik Deutschland, 3.250%, 04/01/20 EUR 1,780,000 2,530,238 2,106,805 0.12
Bundesrepublik Deutschland, 3.000%, 04/07/20 EUR 500,000 741,205 596,983 0.03
Bundesrepublik Deutschland, 2.250%, 04/09/20 EUR 518,000 753,056 606,602 0.04
Bundesrepublik Deutschland, 2.500%, 04/01/21 EUR 300,000 441,455 357,206 0.02
Bundesrepublik Deutschland, 3.250%, 04/07/21 EUR 600,000 874,762 745,042 0.04
Bundesrepublik Deutschland, 2.250%, 04/09/21 EUR 700,000 983,669 837,312 0.05
Bundesrepublik Deutschland, 2.000%, 04/01/22 EUR 800,000 1,106,822 950,414 0.06
Bundesrepublik Deutschland, 1.750%, 04/07/22 EUR 900,000 1,283,657 1,064,185 0.06
Bundesrepublik Deutschland, 1.500%, 04/09/22 EUR 600,000 796,790 701,837 0.04
Bundesrepublik Deutschland, 1.500%, 15/02/23 EUR 600,000 793,374 705,014 0.04
Bundesrepublik Deutschland, 1.500%, 15/05/23 EUR 750,000 1,005,077 883,245 0.05
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Germany (continued)
Bundesrepublik Deutschland, 2.000%, 15/08/23 EUR 1,200,000 1,494,455 1,458,643 0.08
Bundesrepublik Deutschland, 6.250%, 04/01/24 EUR 649,485 1,075,063 997,205 0.06
Bundesrepublik Deutschland, 1.750%, 15/02/24 EUR 800,000 1,111,296 962,008 0.06
Bundesrepublik Deutschland, 1.500%, 15/05/24 EUR 700,000 938,427 830,003 0.05
Bundesrepublik Deutschland, 1.000%, 15/08/24 EUR 1,700,000 2,073,347 1,949,449 0.11
Bundesrepublik Deutschland, 0.500%, 15/02/25 EUR 1,200,000 1,322,914 1,323,175 0.08
Bundesrepublik Deutschland, 1.000%, 15/08/25 EUR 1,000,000 1,125,261 1,144,340 0.07
Bundesrepublik Deutschland, 0.500%, 15/02/26 EUR 700,000 807,169 764,757 0.04
Bundesrepublik Deutschland, zero coupon, 15/08/26 EUR 1,100,000 1,247,348 1,137,925 0.07
Bundesrepublik Deutschland, 6.500%, 04/07/27 EUR 73,522 146,728 128,033 0.01
Bundesrepublik Deutschland, 5.625%, 04/01/28 EUR 79,432 151,304 132,267 0.01
Bundesrepublik Deutschland, 4.750%, 04/07/28 EUR 600,185 1,006,359 949,378 0.05
Bundesrepublik Deutschland, 6.250%, 04/01/30 EUR 192,071 394,472 353,243 0.02
Bundesrepublik Deutschland, 5.500%, 04/01/31 EUR 631,855 1,203,824 1,122,580 0.07
Bundesrepublik Deutschland, 4.750%, 04/07/34 EUR 749,783 1,326,001 1,334,603 0.08
Bundesrepublik Deutschland, 4.000%, 04/01/37 EUR 966,530 1,687,341 1,644,522 0.10
Bundesrepublik Deutschland, 4.250%, 04/07/39 EUR 555,626 1,005,611 1,005,374 0.06
Bundesrepublik Deutschland, 4.750%, 04/07/40 EUR 400,000 797,604 778,583 0.05
Bundesrepublik Deutschland, 4.750%, 04/07/40 EUR 200,000 363,478 389,201 0.02
Bundesrepublik Deutschland, 3.250%, 04/07/42 EUR 575,000 945,243 935,042 0.05
Bundesrepublik Deutschland, 2.500%, 04/07/44 EUR 670,000 937,736 979,836 0.06
Bundesrepublik Deutschland, 2.500%, 15/08/46 EUR 800,000 1,185,511 1,182,856 0.07
Bundesschatzanweisungen, zero coupon, 15/12/17 EUR 400,000 434,876 425,305 0.02
Bundesschatzanweisungen, zero coupon, 14/09/18 EUR 800,000 863,530 855,284 0.05
Free and Hanseatic City of Hamburg, 1.125%, 18/01/19 EUR 150,000 197,425 163,090 0.01
Free State of Bavaria, 2.750%, 17/01/18 EUR 200,000 270,288 217,926 0.01
Gemeinsame Deutsche Bundeslaender, 1.375%, 11/10/19 EUR 200,000 264,385 220,976 0.01
Gemeinsame Deutsche Bundeslaender, 0.375%, 23/06/20 EUR 300,000 328,428 323,342 0.02
Gemeinsame Deutsche Bundeslaender, 1.500%, 29/01/21 EUR 200,000 276,904 225,584 0.01
State of Baden-Wurttemberg, 4.250%, 04/01/18 EUR 200,000 275,077 220,835 0.01
State of Baden-Wurttemberg, 1.000%, 18/07/22 EUR 200,000 267,290 223,312 0.01
State of Berlin, 1.500%, 21/01/21 EUR 200,000 277,005 225,579 0.01
State of Berlin, 0.250%, 22/04/25 EUR 100,000 105,908 104,970 0.01
State of Berlin, 0.625%, 20/03/26 EUR 300,000 344,210 322,519 0.02
State of Brandenburg, 3.500%, 15/06/21 EUR 150,000 213,964 183,996 0.01
State of Bremen, 0.500%, 03/03/25 EUR 100,000 112,379 106,873 0.01
State of Hesse, 3.625%, 25/01/17 EUR 1,000 1,378 1,057 0.00
State of Hesse, 2.750%, 22/09/20 EUR 100,000 145,634 117,256 0.01
State of Hesse, 3.750%, 12/04/21 EUR 50,000 76,142 61,644 0.00
State of Hesse, 1.125%, 10/12/21 EUR 300,000 338,463 335,917 0.02
State of Hesse, 0.375%, 10/03/22 EUR 400,000 444,883 432,055 0.02
State of Hesse, 1.750%, 20/01/23 EUR 200,000 258,566 233,045 0.01
State of Lower Saxony, 1.375%, 26/09/19 EUR 100,000 138,436 110,410 0.01
State of Lower Saxony, 1.250%, 10/01/20 EUR 100,000 131,305 110,372 0.01
State of Lower Saxony, 1.000%, 18/08/22 EUR 300,000 344,092 334,923 0.02
State of Lower Saxony, 2.125%, 16/01/24 EUR 200,000 284,565 240,194 0.01
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Germany (continued)
State of North Rhine-Westphalia, 5.750%, 29/01/18 EUR 300,000 419,922 337,338 0.02
State of North Rhine-Westphalia, 4.500%, 15/02/18 EUR 200,000 274,326 222,556 0.01
State of North Rhine-Westphalia, 1.375%, 30/01/19 USD 300,000 300,482 297,954 0.02
State of North Rhine-Westphalia, 4.125%, 13/03/19 EUR 117,000 173,982 135,569 0.01
State of North Rhine-Westphalia, 1.500%, 15/12/20 EUR 300,000 419,269 338,024 0.02
State of North Rhine-Westphalia, 2.000%, 15/09/21 EUR 100,000 141,102 116,083 0.01
State of North Rhine-Westphalia, 0.375%, 19/10/21 EUR 100,000 113,542 108,009 0.01
State of North Rhine-Westphalia, 4.375%, 29/04/22 EUR 259,000 391,990 337,725 0.02
State of North Rhine-Westphalia, 0.500%, 16/04/26 EUR 400,000 429,809 425,056 0.02
State of North Rhine-Westphalia, 2.375%, 13/05/33 EUR 100,000 135,393 125,505 0.01
State of Rhineland-Palatinate, 1.250%, 16/01/20 EUR 100,000 131,318 110,459 0.01
State of Rhineland-Palatinate, 0.500%, 03/09/21 EUR 400,000 439,001 434,595 0.02
State of Rhineland-Palatinate, 1.750%, 05/09/22 EUR 200,000 277,931 232,245 0.01
State of Rhineland-Palatinate, 0.750%, 19/01/26 EUR 200,000 215,806 217,637 0.01
State of Saxony-Anhalt, 3.750%, 06/04/21 EUR 100,000 143,954 123,178 0.01
Total Germany 57,151,064 51,660,674 3.01
Hungary
Hungary Government International Bond, 6.000%, 11/01/19 EUR 300,000 359,259 354,485 0.02
Hungary Government International Bond, 6.375%, 29/03/21 USD 200,000 230,394 224,000 0.01
Hungary Government International Bond, 5.375%, 25/03/24 USD 100,000 116,045 109,250 0.01
Hungary Government International Bond, 7.625%, 29/03/41 USD 100,000 156,607 140,177 0.01
Total Hungary 862,305 827,012 0.05
India
Export-Import Bank of India, 3.875%, 02/10/19 USD 200,000 205,474 206,710 0.01
Total India 205,474 206,710 0.01
Indonesia
Indonesia Government International Bond, 6.875%, 17/01/18 USD 250,000 260,580 262,813 0.02
Indonesia Government International Bond, 3.750%, 25/04/22 USD 200,000 189,111 201,398 0.01
Indonesia Government International Bond, 3.375%, 30/07/25 EUR 100,000 108,381 108,119 0.01
Indonesia Government International Bond, 8.500%, 12/10/35 USD 250,000 317,058 340,917 0.02
Indonesia Government International Bond, 6.625%, 17/02/37 USD 100,000 109,329 116,117 0.01
Indonesia Government International Bond, 4.625%, 15/04/43 USD 200,000 172,096 195,190 0.01
Indonesia Government International Bond, 6.750%, 15/01/44 USD 200,000 213,561 242,552 0.01
Indonesia Government International Bond, 5.125%, 15/01/45 USD 200,000 211,983 200,732 0.01
Perusahaan Penerbit SBSN Indonesia III, 3.400%, 29/03/21 USD 250,000 249,448 249,468 0.01
Perusahaan Penerbit SBSN Indonesia II1, 4.325%, 28/05/25 USD 200,000 193,746 199,650 0.01
Total Indonesia 2,025,293 2,116,956 0.12
Ireland
Ireland Government Bond, 4.500%, 18/10/18 EUR 714,284 948,493 822,402 0.05
Ireland Government Bond, 4.400%, 18/06/19 EUR 333,000 494,657 394,567 0.02
Ireland Government Bond, 5.900%, 18/10/19 EUR 300,000 422,009 373,976 0.02
Ireland Government Bond, 4.500%, 18/04/20 EUR 322,149 415,148 395,787 0.02
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Ireland (continued)
Ireland Government Bond, 5.000%, 18/10/20 EUR 150,000 232,629 191,397 0.01
Ireland Government Bond, 0.800%, 15/03/22 EUR 500,000 554,966 553,016 0.03
Ireland Government Bond, 3.900%, 20/03/23 EUR 200,000 267,294 261,055 0.02
Ireland Government Bond, 3.400%, 18/03/24 EUR 300,000 431,871 385,121 0.02
Ireland Government Bond, 5.400%, 13/03/25 EUR 317,000 478,980 463,962 0.03
Ireland Government Bond, 1.000%, 15/05/26 EUR 100,000 114,825 107,812 0.01
Ireland Government Bond, 2.400%, 15/05/30 EUR 150,000 194,417 182,110 0.01
Ireland Government Bond, 2.000%, 18/02/45 EUR 450,000 520,812 508,451 0.03
Total Ireland 5,076,101 4,639,656 0.27
Israel
Israel Government AID Bond, 5.500%, 26/04/24 USD 200,000 225,246 238,092 0.01
Israel Government Bond - Fixed, 6.000%, 28/02/19 ILS 500,000 160,676 145,519 0.01
Israel Government Bond - Fixed, 2.250%, 31/05/19 ILS 2,400,000 690,756 650,089 0.04
Israel Government Bond - Fixed, 3.750%, 31/03/24 ILS 1,000,000 307,004 295,544 0.02
Israel Government Bond - Fixed, 1.750%, 31/08/25 1LS 2,000,000 500,802 505,893 0.03
Israel Government Bond - Fixed, 6.250%, 30/10/26 1LS 1,000,000 317,096 354,847 0.02
Israel Government International Bond, 4.625%, 18/03/20 EUR 100,000 143,247 120,537 0.01
Israel Government International Bond, 4.000%, 30/06/22 USD 200,000 207,281 213,910 0.01
Israel Government International Bond, 2.875%, 16/03/26 USD 200,000 200,000 197,498 0.01
Total Israel 2,752,108 2,721,929 0.16
Ttaly
Italy Buoni Poliennali Del Tesoro, 0.750%, 15/01/18 EUR 500,000 580,684 532,738 0.03
Ttaly Buoni Poliennali Del Tesoro, 4.500%, 01/02/18 EUR 300,000 351,264 332,528 0.02
Ttaly Buoni Poliennali Del Tesoro, 3.500%, 01/06/18 EUR 600,000 801,486 665,701 0.04
Italy Buoni Poliennali Del Tesoro, 4.500%, 01/08/18 EUR 703,000 863,052 796,359 0.05
Italy Buoni Poliennali Del Tesoro, 0.300%, 15/10/18 EUR 500,000 543,767 531,626 0.03
Italy Buoni Poliennali Del Tesoro, 3.500%, 01/12/18 EUR 900,000 1,154,276 1,015,933 0.06
Italy Buoni Poliennali Del Tesoro, 4.250%, 01/02/19 EUR 1,151,000 1,662,756 1,324,177 0.08
Italy Buoni Poliennali Del Tesoro, 4.500%, 01/03/19 EUR 900,000 1,211,289 1,043,168 0.06
Italy Buoni Poliennali Del Tesoro, 0.100%, 15/04/19 EUR 900,000 1,030,742 952,068 0.06
Italy Buoni Poliennali Del Tesoro, 2.500%, 01/05/19 EUR 1,500,000 1,835,501 1,675,360 0.10
Italy Buoni Poliennali Del Tesoro, 1.500%, 01/08/19 EUR 1,100,000 1,472,292 1,204,731 0.07
Italy Buoni Poliennali Del Tesoro, 4.250%, 01/09/19 EUR 1,250,000 1,693,860 1,466,392 0.08
Italy Buoni Poliennali Del Tesoro, 1.050%, 01/12/19 EUR 600,000 682,135 651,437 0.04
Italy Buoni Poliennali Del Tesoro, 4.500%, 01/02/20 EUR 726,000 1,028,051 868,573 0.05
Italy Buoni Poliennali Del Tesoro, 4.250%, 01/03/20 EUR 1,275,000 1,618,560 1,519,012 0.09
Italy Buoni Poliennali Del Tesoro, 0.700%, 01/05/20 EUR 600,000 661,080 644,691 0.04
Italy Buoni Poliennali Del Tesoro, 4.000%, 01/09/20 EUR 1,450,000 1,881,031 1,740,198 0.10
Italy Buoni Poliennali Del Tesoro, 0.650%, 01/11/20 EUR 1,000,000 1,063,109 1,071,700 0.06
Italy Buoni Poliennali Del Tesoro, 3.750%, 01/03/21 EUR 1,100,000 1,455,886 1,321,926 0.08
Italy Buoni Poliennali Del Tesoro, 3.750%, 01/05/21 EUR 600,000 841,053 721,455 0.04
Italy Buoni Poliennali Del Tesoro, 0.450%, 01/06/21 EUR 200,000 224,310 210,845 0.01
Italy Buoni Poliennali Del Tesoro, 3.750%, 01/08/21 EUR 655,000 859,025 792,494 0.05
Italy Buoni Poliennali Del Tesoro, 4.750%, 01/09/21 EUR 800,000 1,191,058 1,006,333 0.06
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Ttaly (continued)
Italy Buoni Poliennali Del Tesoro, 0.350%, 01/11/21 EUR 500,000 518,520 521,184 0.03
Italy Buoni Poliennali Del Tesoro, 2.150%, 15/12/21 EUR 500,000 685,447 566,227 0.03
Italy Buoni Poliennali Del Tesoro, 5.000%, 01/03/22 EUR 900,000 1,390,442 1,152,515 0.07
Italy Buoni Poliennali Del Tesoro, 1.350%, 15/04/22 EUR 800,000 943,509 867,106 0.05
Italy Buoni Poliennali Del Tesoro, 5.500%, 01/09/22 EUR 900,000 1,296,319 1,191,511 0.07
Italy Buoni Poliennali Del Tesoro, 5.500%, 01/11/22 EUR 900,000 1,301,929 1,194,150 0.07
Italy Buoni Poliennali Del Tesoro, 0.950%, 15/03/23 EUR 500,000 521,127 524,490 0.03
Italy Buoni Poliennali Del Tesoro, 4.500%, 01/05/23 EUR 600,000 876,683 765,476 0.04
Italy Buoni Poliennali Del Tesoro, 4.750%, 01/08/23 EUR 500,000 721,270 650,206 0.04
Italy Buoni Poliennali Del Tesoro, 0.650%, 15/10/23 EUR 200,000 224,199 203,630 0.01
Italy Buoni Poliennali Del Tesoro, 9.000%, 01/11/23 EUR 569,382 961,884 907,638 0.05
Italy Buoni Poliennali Del Tesoro, 4.500%, 01/03/24 EUR 700,000 946,711 899,368 0.05
Italy Buoni Poliennali Del Tesoro, 3.750%, 01/09/24 EUR 800,000 1,148,003 985,153 0.06
Italy Buoni Poliennali Del Tesoro, 2.500%, 01/12/24 EUR 1,000,000 1,203,513 1,136,166 0.07
Italy Buoni Poliennali Del Tesoro, 5.000%, 01/03/25 EUR 950,000 1,475,022 1,270,862 0.07
Italy Buoni Poliennali Del Tesoro, 1.500%, 01/06/25 EUR 900,000 945,736 944,728 0.05
Italy Buoni Poliennali Del Tesoro, 2.000%, 01/12/25 EUR 500,000 561,510 541,477 0.03
Italy Buoni Poliennali Del Tesoro, 4.500%, 01/03/26 EUR 650,000 979,920 845,645 0.05
Italy Buoni Poliennali Del Tesoro, 1.600%, 01/06/26 EUR 400,000 468,685 417,149 0.02
Italy Buoni Poliennali Del Tesoro, 7.250%, 01/11/26 EUR 500,000 781,036 787,798 0.05
Italy Buoni Poliennali Del Tesoro, 1.250%, 01/12/26 EUR 500,000 527,267 500,600 0.03
Italy Buoni Poliennali Del Tesoro, 6.500%, 01/11/27 EUR 1,133,024 1,748,081 1,728,303 0.10
Italy Buoni Poliennali Del Tesoro, 4.750%, 01/09/28 EUR 1,300,000 1,977,025 1,761,754 0.10
Ttaly Buoni Poliennali Del Tesoro, 5.250%, 01/11/29 EUR 708,354 1,070,967 1,012,444 0.06
Italy Buoni Poliennali Del Tesoro, 3.500%, 01/03/30 EUR 1,200,000 1,611,074 1,463,769 0.08
Italy Buoni Poliennali Del Tesoro, 6.000%, 01/05/31 EUR 854,000 1,387,107 1,319,860 0.08
Italy Buoni Poliennali Del Tesoro, 1.650%, 01/03/32 EUR 750,000 806,951 741,384 0.04
Italy Buoni Poliennali Del Tesoro, 5.750%, 01/02/33 EUR 1,200,000 1,855,283 1,840,581 0.11
Italy Buoni Poliennali Del Tesoro, 5.000%, 01/08/34 EUR 1,178,000 1,795,899 1,698,094 0.10
Italy Buoni Poliennali Del Tesoro, 2.250%, 01/09/36 EUR 500,000 599,080 511,928 0.03
Italy Buoni Poliennali Del Tesoro, 4.000%, 01/02/37 EUR 441,000 620,486 571,681 0.03
Italy Buoni Poliennali Del Tesoro, 5.000%, 01/08/39 EUR 561,000 888,306 821,052 0.05
Italy Buoni Poliennali Del Tesoro, 5.000%, 01/09/40 EUR 927,000 1,258,278 1,349,329 0.08
Italy Buoni Poliennali Del Tesoro, 4.750%, 01/09/44 EUR 700,000 1,027,100 997,388 0.06
Italy Buoni Poliennali Del Tesoro, 3.250%, 01/09/46 EUR 550,000 666,712 619,723 0.04
Italy Buoni Poliennali Del Tesoro, 2.700%, 01/03/47 EUR 500,000 612,910 505,352 0.03
Italy Buoni Poliennali Del Tesoro, 2.800%, 01/03/67 EUR 100,000 100,529 94,046 0.01
Republic of Italy Government International Bond, 6.875%,
27/09/23 USD 200,000 233,472 234,072 0.01
Republic of Italy Government International Bond, 5.125%,
31/07/24 EUR 150,000 205,199 197,470 0.01
Republic of Italy Government International Bond, 5.375%,
15/06/33 USD 50,000 57,252 53,404 0.00
Total Ttaly 61,706,710 56,485,058 3.29
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Japan
Development Bank of Japan Inc, 2.125%, 30/01/19 USD 200,000 200,667 200,374 0.01
Development Bank of Japan Inc, 4.750%, 26/11/27 EUR 200,000 355,447 289,925 0.02
Japan Bank for International Cooperation, 1.750%, 13/11/18 USD 300,000 300,192 299,478 0.02
Japan Bank for International Cooperation, 1.500%, 21/07/21 USD 300,000 298,706 286,815 0.02
Japan Bank for International Cooperation, 2.500%, 28/05/25 USD 200,000 200,860 194,538 0.01
Japan Finance Organization for Municipalities, 0.875%, 22/09/21 EUR 100,000 106,508 107,425 0.01
Japan Finance Organization for Municipalities, 2.125%, 25/10/23 USD 100,000 99,322 95,064 0.01
Japan Finance Organization for Municipalities, 2.375%, 13/02/25 USD 200,000 196,814 190,708 0.01
Japan Government Five Year Bond, 0.100%, 20/12/17 JPY 320,000,000 3,132,332 2,754,164 0.16
Japan Government Five Year Bond, 0.200%, 20/12/17 JPY 160,000,000 1,566,073 1,378,303 0.08
Japan Government Five Year Bond, 0.100%, 20/03/18 JPY 175,000,000 1,750,456 1,506,904 0.09
Japan Government Five Year Bond, 0.300%, 20/03/18 JPY 115,000,000 1,001,762 992,657 0.06
Japan Government Five Year Bond, 0.400%, 20/03/18 JPY 143,500,000 1,447,635 1,240,164 0.07
Japan Government Five Year Bond, 0.300%, 20/06/18 JPY 182,000,000 1,601,711 1,572,439 0.09
Japan Government Five Year Bond, 0.400%, 20/06/18 JPY 100,000,000 1,021,854 865,229 0.05
Japan Government Five Year Bond, 0.200%, 20/09/18 JPY 265,000,000 2,650,485 2,287,518 0.13
Japan Government Five Year Bond, 0.300%, 20/09/18 JPY 120,000,000 1,184,782 1,037,689 0.06
Japan Government Five Year Bond, 0.200%, 20/12/18 JPY 330,000,000 3,178,740 2,851,380 0.17
Japan Government Five Year Bond, 0.200%, 20/03/19 JPY 200,000,000 1,959,332 1,729,189 0.10
Japan Government Five Year Bond, 0.100%, 20/06/19 JPY 100,000,000 881,856 863,223 0.05
Japan Government Five Year Bond, 0.200%, 20/06/19 JPY 300,000,000 2,064,154 2,595,971 0.15
Japan Government Five Year Bond, 0.100%, 20/09/19 JPY 180,000,000 1,519,584 1,554,449 0.09
Japan Government Five Year Bond, 0.200%, 20/09/19 JPY 230,000,000 1,989,792 1,991,605 0.12
Japan Government Five Year Bond, 0.100%, 20/12/19 JPY 170,000,000 1,397,320 1,468,353 0.09
Japan Government Five Year Bond, 0.100%, 20/03/20 JPY 150,000,000 1,250,506 1,295,966 0.08
Japan Government Five Year Bond, 0.100%, 20/06/20 JPY 150,000,000 1,320,516 1,296,313 0.08
Japan Government Five Year Bond, 0.100%, 20/09/20 JPY 300,000,000 2,548,871 2,593,655 0.15
Japan Government Five Year Bond, 0.100%, 20/12/20 JPY 250,000,000 2,132,700 2,162,194 0.13
Japan Government Five Year Bond, 0.100%, 20/03/21 JPY 200,000,000 1,925,521 1,730,613 0.10
Japan Government Five Year Bond, 0.100%, 20/06/21 JPY 270,000,000 2,666,153 2,337,438 0.14
Japan Government Five Year Bond, 0.100%, 20/09/21 JPY 320,000,000 3,212,604 2,770,187 0.16
Japan Government Forty Year Bond, 2.400%, 20/03/48 JPY 76,500,000 874,328 965,060 0.06
Japan Government Forty Year Bond, 2.200%, 20/03/49 JPY 120,000,000 1,293,487 1,464,826 0.09
Japan Government Forty Year Bond, 2.200%, 20/03/50 JPY 79,000,000 932,134 970,731 0.06
Japan Government Forty Year Bond, 2.200%, 20/03/51 JPY 75,000,000 794,912 922,821 0.05
Japan Government Forty Year Bond, 2.000%, 20/03/52 JPY 91,900,000 910,441 1,089,216 0.06
Japan Government Forty Year Bond, 1.900%, 20/03/53 JPY 101,000,000 1,073,021 1,175,873 0.07
Japan Government Forty Year Bond, 1.700%, 20/03/54 JPY 115,000,000 1,189,536 1,281,471 0.07
Japan Government Forty Year Bond, 1.400%, 20/03/55 JPY 90,000,000 904,442 929,176 0.05
Japan Government Forty Year Bond, 0.400%, 20/03/56 JPY 100,000,000 871,967 745,205 0.04
Japan Government Ten Year Bond, 1.500%, 20/12/17 JPY 229,300,000 2,337,477 1,999,619 0.12
Japan Government Ten Year Bond, 1.300%, 20/03/18 JPY 20,000,000 200,503 174,694 0.01
Japan Government Ten Year Bond, 1.400%, 20/03/18 JPY 116,900,000 1,199,326 1,022,277 0.06
Japan Government Ten Year Bond, 1.700%, 20/03/18 JPY 100,000,000 912,408 877,627 0.05
Japan Government Ten Year Bond, 1.500%, 20/06/18 JPY 200,000,000 2,003,666 1,757,877 0.10
Japan Government Ten Year Bond, 1.700%, 20/06/18 JPY 62,150,000 626,743 547,864 0.03
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Japan Government Ten Year Bond, 1.800%, 20/06/18 JPY 136,400,000 1,265,341 1,204,053 0.07
Japan Government Ten Year Bond, 1.500%, 20/09/18 JPY 210,050,000 2,164,312 1,853,306 0.11
Japan Government Ten Year Bond, 1.300%, 20/12/18 JPY 387,000,000 3,513,345 3,415,229 0.20
Japan Government Ten Year Bond, 1.400%, 20/12/18 JPY 360,000,000 3,316,125 3,183,069 0.19
Japan Government Ten Year Bond, 1.300%, 20/03/19 JPY 341,800,000 3,521,377 3,026,308 0.18
Japan Government Ten Year Bond, 1.500%, 20/03/19 JPY 140,000,000 1,252,809 1,244,882 0.07
Japan Government Ten Year Bond, 1.400%, 20/06/19 JPY 117,000,000 1,190,114 1,041,910 0.06
Japan Government Ten Year Bond, 1.500%, 20/06/19 JPY 175,000,000 1,761,807 1,561,909 0.09
Japan Government Ten Year Bond, 1.300%, 20/09/19 JPY 100,000,000 1,005,587 891,508 0.05
Japan Government Ten Year Bond, 1.400%, 20/09/19 JPY 251,900,000 2,611,092 2,251,561 0.13
Japan Government Ten Year Bond, 1.300%, 20/12/19 JPY 290,000,000 2,889,408 2,593,727 0.15
Japan Government Ten Year Bond, 1.300%, 20/03/20 JPY 150,000,000 1,548,072 1,345,621 0.08
Japan Government Ten Year Bond, 1.400%, 20/03/20 JPY 270,000,000 2,798,454 2,429,549 0.14
Japan Government Ten Year Bond, 1.100%, 20/06/20 JPY 315,000,000 2,878,067 2,815,838 0.16
Japan Government Ten Year Bond, 1.300%, 20/06/20 JPY 260,000,000 2,448,890 2,339,744 0.14
Japan Government Ten Year Bond, 0.800%, 20/09/20 JPY 225,000,000 2,138,658 1,995,147 0.12
Japan Government Ten Year Bond, 1.000%, 20/09/20 JPY 230,300,000 2,355,099 2,056,854 0.12
Japan Government Ten Year Bond, 1.200%, 20/12/20 JPY 235,000,000 2,228,222 2,120,188 0.12
Japan Government Ten Year Bond, 1.100%, 20/03/21 JPY 120,000,000 1,080,821 1,081,363 0.06
Japan Government Ten Year Bond, 1.300%, 20/03/21 JPY 198,700,000 1,992,150 1,804,936 0.11
Japan Government Ten Year Bond, 1.100%, 20/06/21 JPY 112,900,000 1,132,896 1,020,267 0.06
Japan Government Ten Year Bond, 1.200%, 20/06/21 JPY 155,000,000 1,457,956 1,406,675 0.08
Japan Government Ten Year Bond, 1.000%, 20/09/21 JPY 268,000,000 2,658,210 2,418,445 0.14
Japan Government Ten Year Bond, 1.100%, 20/09/21 JPY 140,000,000 1,304,294 1,268,672 0.07
Japan Government Ten Year Bond, 1.000%, 20/12/21 JPY 190,000,000 1,841,935 1,717,893 0.10
Japan Government Ten Year Bond, 1.100%, 20/12/21 JPY 185,000,000 1,662,182 1,680,505 0.10
Japan Government Ten Year Bond, 0.900%, 20/03/22 JPY 80,000,000 811,762 721,533 0.04
Japan Government Ten Year Bond, 1.000%, 20/03/22 JPY 180,000,000 1,650,207 1,632,061 0.09
Japan Government Ten Year Bond, 0.800%, 20/06/22 JPY 135,000,000 1,361,129 1,213,848 0.07
Japan Government Ten Year Bond, 0.900%, 20/06/22 JPY 70,000,000 585,125 632,608 0.04
Japan Government Ten Year Bond, 0.800%, 20/09/22 JPY 155,000,000 1,438,367 1,396,429 0.08
Japan Government Ten Year Bond, 0.700%, 20/12/22 JPY 100,000,000 999,938 897,578 0.05
Japan Government Ten Year Bond, 0.800%, 20/12/22 JPY 155,000,000 1,600,087 1,399,166 0.08
Japan Government Ten Year Bond, 0.600%, 20/03/23 JPY 125,000,000 1,259,466 1,117,032 0.06
Japan Government Ten Year Bond, 0.800%, 20/06/23 JPY 190,000,000 1,898,626 1,721,151 0.10
Japan Government Ten Year Bond, 0.600%, 20/09/23 JPY 165,000,000 1,605,070 1,478,259 0.09
Japan Government Ten Year Bond, 0.800%, 20/09/23 JPY 150,000,000 1,511,150 1,361,208 0.08
Japan Government Ten Year Bond, 0.600%, 20/12/23 JPY 218,000,000 2,125,573 1,955,262 0.11
Japan Government Ten Year Bond, 0.600%, 20/03/24 JPY 190,000,000 1,800,573 1,704,404 0.10
Japan Government Ten Year Bond, 0.600%, 20/06/24 JPY 150,000,000 1,481,209 1,346,753 0.08
Japan Government Ten Year Bond, 0.500%, 20/09/24 JPY 150,000,000 1,274,131 1,337,673 0.08
Japan Government Ten Year Bond, 0.300%, 20/12/24 JPY 100,000,000 834,393 879,153 0.05
Japan Government Ten Year Bond, 0.500%, 20/12/24 JPY 100,000,000 848,025 892,802 0.05
Japan Government Ten Year Bond, 0.400%, 20/03/25 JPY 270,000,000 2,444,656 2,394,107 0.14
Japan Government Ten Year Bond, 0.400%, 20/06/25 JPY 135,000,000 1,089,109 1,196,475 0.07
Japan Government Ten Year Bond, 0.400%, 20/09/25 JPY 50,000,000 408,926 443,516 0.03
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Japan Government Ten Year Bond, 0.300%, 20/12/25 JPY 50,000,000 427,418 440,052 0.03
Japan Government Ten Year Bond, 0.100%, 20/03/26 JPY 70,000,000 656,462 604,910 0.04
Japan Government Ten Year Bond, 0.100%, 20/06/26 JPY 50,000,000 502,840 431,809 0.03
Japan Government Ten Year Bond, 0.100%, 20/09/26 JPY 50,000,000 502,573 431,299 0.03
Japan Government Thirty Year Bond, 2.800%, 20/09/29 JPY 158,600,000 1,858,119 1,810,571 0.11
Japan Government Thirty Year Bond, 2.400%, 20/02/30 JPY 100,000,000 1,188,726 1,105,269 0.06
Japan Government Thirty Year Bond, 2.300%, 20/05/30 JPY 80,000,000 800,965 877,671 0.05
Japan Government Thirty Year Bond, 2.900%, 20/11/30 JPY 80,000,000 858,330 938,696 0.05
Japan Government Thirty Year Bond, 2.200%, 20/05/31 JPY 50,000,000 592,004 547,469 0.03
Japan Government Thirty Year Bond, 2.400%, 20/11/31 JPY 70,000,000 793,852 785,919 0.05
Japan Government Thirty Year Bond, 2.300%, 20/05/32 JPY 58,900,000 649,022 656,599 0.04
Japan Government Thirty Year Bond, 1.800%, 22/11/32 JPY 51,000,000 535,738 545,779 0.03
Japan Government Thirty Year Bond, 1.400%, 20/12/32 JPY 100,000,000 1,043,498 998,028 0.06
Japan Government Thirty Year Bond, 1.100%, 20/03/33 JPY 50,000,000 470,832 478,398 0.03
Japan Government Thirty Year Bond, 1.700%, 20/06/33 JPY 170,000,000 1,796,598 1,766,420 0.10
Japan Government Thirty Year Bond, 2.100%, 20/09/33 JPY 50,000,000 540,555 547,151 0.03
Japan Government Thirty Year Bond, 2.000%, 20/12/33 JPY 55,000,000 563,362 594,727 0.03
Japan Government Thirty Year Bond, 2.400%, 20/03/34 JPY 31,700,000 354,358 361,041 0.02
Japan Government Thirty Year Bond, 2.500%, 20/06/34 JPY 39,750,000 450,937 459,186 0.03
Japan Government Thirty Year Bond, 2.500%, 20/09/34 JPY 51,250,000 580,400 592,542 0.03
Japan Government Thirty Year Bond, 2.400%, 20/12/34 JPY 30,000,000 380,836 342,847 0.02
Japan Government Thirty Year Bond, 2.300%, 20/03/35 JPY 55,550,000 607,001 626,588 0.04
Japan Government Thirty Year Bond, 2.300%, 20/06/35 JPY 28,700,000 310,337 324,235 0.02
Japan Government Thirty Year Bond, 2.500%, 20/09/35 JPY 30,000,000 316,716 348,140 0.02
Japan Government Thirty Year Bond, 2.300%, 20/12/35 JPY 30,000,000 203,195 339,428 0.02
Japan Government Thirty Year Bond, 2.500%, 20/03/36 JPY 58,950,000 663,428 685,642 0.04
Japan Government Thirty Year Bond, 2.500%, 20/06/36 JPY 60,000,000 676,540 698,687 0.04
Japan Government Thirty Year Bond, 2.500%, 20/09/36 JPY 44,100,000 502,020 513,860 0.03
Japan Government Thirty Year Bond, 2.300%, 20/12/36 JPY 50,000,000 489,119 567,128 0.03
Japan Government Thirty Year Bond, 2.400%, 20/03/37 JPY 48,000,000 532,786 552,004 0.03
Japan Government Thirty Year Bond, 2.500%, 20/09/37 JPY 60,000,000 677,526 704,027 0.04
Japan Government Thirty Year Bond, 2.500%, 20/03/38 JPY 86,000,000 1,076,272 1,013,788 0.06
Japan Government Thirty Year Bond, 2.400%, 20/09/38 JPY 123,150,000 1,387,591 1,437,192 0.08
Japan Government Thirty Year Bond, 2.300%, 20/03/39 JPY 50,000,000 551,441 576,808 0.03
Japan Government Thirty Year Bond, 2.200%, 20/09/39 JPY 20,000,000 216,603 228,377 0.01
Japan Government Thirty Year Bond, 2.300%, 20/03/40 JPY 40,000,000 494,735 465,833 0.03
Japan Government Thirty Year Bond, 2.000%, 20/09/40 JPY 20,000,000 209,174 222 525 0.01
Japan Government Thirty Year Bond, 2.200%, 20/03/41 JPY 268,800,000 2,936,709 3,105,759 0.18
Japan Government Thirty Year Bond, 2.000%, 20/09/41 JPY 50,000,000 522,183 560,711 0.03
Japan Government Thirty Year Bond, 2.000%, 20/03/42 JPY 50,000,000 522,581 561,821 0.03
Japan Government Thirty Year Bond, 1.900%, 20/09/42 JPY 20,000,000 206,395 221,654 0.01
Japan Government Thirty Year Bond, 1.800%, 20/03/43 JPY 50,000,000 505,930 545,124 0.03
Japan Government Thirty Year Bond, 1.900%, 20/06/43 JPY 20,000,000 204,439 222,655 0.01
Japan Government Thirty Year Bond, 1.800%, 20/09/43 JPY 82,000,000 839,496 895,205 0.05
Japan Government Thirty Year Bond, 1.700%, 20/12/43 JPY 65,000,000 640,005 696,991 0.04
Japan Government Thirty Year Bond, 1.700%, 20/03/44 JPY 105,000,000 1,029,660 1,127,673 0.07
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Japan Government Thirty Year Bond, 1.700%, 20/06/44 JPY 140,000,000 1,384,751 1,505,689 0.09
Japan Government Thirty Year Bond, 1.700%, 20/09/44 JPY 100,000,000 1,017,764 1,074,935 0.06
Japan Government Thirty Year Bond, 1.500%, 20/12/44 JPY 105,000,000 914,332 1,084,975 0.06
Japan Government Thirty Year Bond, 1.500%, 20/03/45 JPY 80,000,000 647,044 828,033 0.05
Japan Government Thirty Year Bond, 1.600%, 20/06/45 JPY 80,000,000 709,211 846,360 0.05
Japan Government Thirty Year Bond, 1.400%, 20/09/45 JPY 110,000,000 910,018 1,116,259 0.06
Japan Government Thirty Year Bond, 1.400%, 20/12/45 JPY 130,000,000 1,143,051 1,318,803 0.08
Japan Government Thirty Year Bond, 0.800%, 20/03/46 JPY 30,000,000 334,708 263,988 0.02
Japan Government Thirty Year Bond, 0.300%, 20/06/46 JPY 80,000,000 791,601 612,873 0.04
Japan Government Thirty Year Bond, 0.500%, 20/09/46 JPY 40,000,000 361,009 324,469 0.02
Japan Government Twenty Year Bond, 2.600%, 20/03/18 JPY 47,500,000 483,837 421,328 0.02
Japan Government Twenty Year Bond, 2.900%, 20/09/19 JPY 120,000,000 1,145,738 1,114,389 0.06
Japan Government Twenty Year Bond, 2.400%, 20/03/20 JPY 80,000,000 808,751 741,781 0.04
Japan Government Twenty Year Bond, 2.500%, 20/03/20 JPY 14,200,000 149,958 132,058 0.01
Japan Government Twenty Year Bond, 2.200%, 22/06/20 JPY 280,800,000 2,635,803 2,602,591 0.15
Japan Government Twenty Year Bond, 2.200%, 21/09/20 JPY 218,100,000 2,019,736 2,031,947 0.12
Japan Government Twenty Year Bond, 2.500%, 21/12/20 JPY 120,000,000 1,162,186 1,135,789 0.07
Japan Government Twenty Year Bond, 1.900%, 22/03/21 JPY 80,000,000 826,601 744,449 0.04
Japan Government Twenty Year Bond, 2.100%, 22/03/21 JPY 20,000,000 211,434 187,559 0.01
Japan Government Twenty Year Bond, 2.000%, 21/06/21 JPY 55,000,000 523,407 515,987 0.03
Japan Government Twenty Year Bond, 2.100%, 21/09/21 JPY 50,000,000 481,098 473,297 0.03
Japan Government Twenty Year Bond, 2.100%, 20/12/21 JPY 50,000,000 486,333 475,633 0.03
Japan Government Twenty Year Bond, 2.200%, 20/12/21 JPY 50,000,000 469,485 477,773 0.03
Japan Government Twenty Year Bond, 2.000%, 21/03/22 JPY 80,000,000 785,579 760,725 0.04
Japan Government Twenty Year Bond, 1.900%, 20/06/22 JPY 60,000,000 604,021 570,421 0.03
Japan Government Twenty Year Bond, 2.000%, 20/06/22 JPY 110,000,000 1,148,596 1,050,939 0.06
Japan Government Twenty Year Bond, 1.900%, 20/09/22 JPY 30,000,000 315,772 286,491 0.02
Japan Government Twenty Year Bond, 1.400%, 20/12/22 JPY 80,000,000 823,973 746,829 0.04
Japan Government Twenty Year Bond, 1.700%, 20/12/22 JPY 14,750,000 155,326 139,965 0.01
Japan Government Twenty Year Bond, 1.000%, 20/03/23 JPY 13,500,000 137,224 123,539 0.01
Japan Government Twenty Year Bond, 0.800%, 20/06/23 JPY 92,750,000 919,290 840,130 0.05
Japan Government Twenty Year Bond, 1.800%, 20/06/23 JPY 50,000,000 523,579 480,718 0.03
Japan Government Twenty Year Bond, 1.900%, 20/09/23 JPY 30,000,000 339,298 201,324 0.02
Japan Government Twenty Year Bond, 1.800%, 20/12/23 JPY 90,000,000 964,733 871,982 0.05
Japan Government Twenty Year Bond, 1.900%, 20/12/23 JPY 100,000,000 1,068,822 974,862 0.06
Japan Government Twenty Year Bond, 1.9000%, 20/03/24 JPY 120,000,000 1,291,630 1,173,209 0.07
Japan Government Twenty Year Bond, 2.100%, 20/03/24 JPY 125,000,000 1,359,026 1,237,579 0.07
Japan Government Twenty Year Bond, 2.200%, 20/03/24 JPY 124,300,000 1,372,687 1,238,343 0.07
Japan Government Twenty Year Bond, 2.200%, 20/06/24 JPY 100,000,000 983,924 999,871 0.06
Japan Government Twenty Year Bond, 2.400%, 20/06/24 JPY 70,000,000 729,103 708,864 0.04
Japan Government Twenty Year Bond, 2.100%, 20/09/24 JPY 100,000,000 1,089,344 997,685 0.06
Japan Government Twenty Year Bond, 2.000%, 20/12/24 JPY 152,550,000 1,496,204 1,518,241 0.09
Japan Government Twenty Year Bond, 2.100%, 20/12/24 JPY 50,000,000 543,815 501,037 0.03
Japan Government Twenty Year Bond, 1.900%, 20/03/25 JPY 35,000,000 376,586 347,173 0.02
Japan Government Twenty Year Bond, 2.000%, 20/03/25 JPY 100,000,000 924,276 998,963 0.06
Japan Government Twenty Year Bond, 2.100%, 20/03/25 JPY 70,000,000 674,817 704,267 0.04
The accompanying notes are an integral part of these financial statements. 222



State Street Global Advisors Luxembourg SICAV
SSGA Global Aggregate Bond Index Fund

Schedule of Investiments (continued)

asat 31 December 2016 (Expressed in US Dollar)

Nominal Market % of

Currency Value Cost Value Net Assets
Transferable securities admitted to an official stock exchange
listing or dealt in on another regulated market (continued)
Government Bonds - 57.18% (continued)
Japan (continued)
Japan Government Twenty Year Bond, 1.900%, 20/06/25 JPY 70,400,000 763,961 700,348 0.04
Japan Government Twenty Year Bond, 2.000%, 20/06/25 JPY 50,000,000 538,867 501,042 0.03
Japan Government Twenty Year Bond, 2.100%, 20/06/25 JPY 50,000,000 509,280 504,656 0.03
Japan Government Twenty Year Bond, 2.000%, 20/09/25 JPY 50,000,000 473,525 503,104 0.03
Japan Government Twenty Year Bond, 2.100%, 20/09/25 JPY 95,000,000 1,038,700 963,146 0.06
Japan Government Twenty Year Bond, 2.000%, 20/12/25 JPY 27,100,000 297,382 273,732 0.02
Japan Government Twenty Year Bond, 2.100%, 20/12/25 JPY 72,400,000 797,504 736,955 0.04
Japan Government Twenty Year Bond, 2.100%, 20/03/26 JPY 16,600,000 183,813 169,681 0.01
Japan Government Twenty Year Bond, 2.200%, 20/03/26 JPY 50,000,000 575,836 515,030 0.03
Japan Government Twenty Year Bond, 2.300%, 20/03/26 JPY 70,000,000 682,946 726,557 0.04
Japan Government Twenty Year Bond, 2.200%, 20/06/26 JPY 50,000,000 487,803 516,865 0.03
Japan Government Twenty Year Bond, 2.300%, 20/06/26 JPY 49,200,000 551,264 512,564 0.03
Japan Government Twenty Year Bond, 2.200%, 20/09/26 JPY 50,000,000 554,254 518,725 0.03
Japan Government Twenty Year Bond, 2.300%, 20/09/26 JPY 50,000,000 554,894 522,879 0.03
Japan Government Twenty Year Bond, 2.100%, 20/12/26 JPY 32,700,000 362,948 337,777 0.02
Japan Government Twenty Year Bond, 2.000%, 20/03/27 JPY 37,500,000 409,223 385,189 0.02
Japan Government Twenty Year Bond, 2.100%, 20/03/27 JPY 31,250,000 344,985 323,710 0.02
Japan Government Twenty Year Bond, 2.300%, 20/06/27 JPY 40,000,000 405,327 422,985 0.02
Japan Government Twenty Year Bond, 2.100%, 20/09/27 JPY 78,900,000 867,570 822,864 0.05
Japan Government Twenty Year Bond, 2.200%, 20/09/27 JPY 50,000,000 563,191 526,004 0.03
Japan Government Twenty Year Bond, 2.100%, 20/12/27 JPY 75,000,000 813,562 785,071 0.05
Japan Government Twenty Year Bond, 2.200%, 20/03/28 JPY 65,200,000 723,801 690,320 0.04
Japan Government Twenty Year Bond, 2.400%, 20/03/28 JPY 30,000,000 286,540 323,339 0.02
Japan Government Twenty Year Bond, 2.100%, 20/06/28 JPY 30,000,000 329,711 315,731 0.02
Japan Government Twenty Year Bond, 2.300%, 20/06/28 JPY 46,300,000 517,813 496,282 0.03
Japan Government Twenty Year Bond, 2.400%, 20/06/28 JPY 53,850,000 609,673 582,412 0.03
Japan Government Twenty Year Bond, 2.100%, 20/09/28 JPY 54,900,000 606,118 579,454 0.03
Japan Government Twenty Year Bond, 2.200%, 20/09/28 JPY 68,700,000 762,932 731,901 0.04
Japan Government Twenty Year Bond, 1.900%, 20/12/28 JPY 74,900,000 802,700 776,915 0.05
Japan Government Twenty Year Bond, 2.100%, 20/12/28 JPY 50,000,000 555,485 528,735 0.03
Japan Government Twenty Year Bond, 1.900%, 20/03/29 JPY 40,000,000 436,184 416,033 0.02
Japan Government Twenty Year Bond, 2.100%, 20/03/29 JPY 30,000,000 331,125 318,206 0.02
Japan Government Twenty Year Bond, 2.100%, 20/06/29 JPY 50,000,000 554,161 531,641 0.03
Japan Government Twenty Year Bond, 2.200%, 20/06/29 JPY 150,000,000 1,541,484 1,610,666 0.09
Japan Government Twenty Year Bond, 2.100%, 20/09/29 JPY 70,000,000 800,484 746,213 0.04
Japan Government Twenty Year Bond, 2.100%, 20/12/29 JPY 150,000,000 1,529,767 1,602,975 0.09
Japan Government Twenty Year Bond, 2.200%, 20/12/29 JPY 40,000,000 392,362 431,816 0.03
Japan Government Twenty Year Bond, 2.100%, 20/03/30 JPY 65,000,000 694,608 696,294 0.04
Japan Government Twenty Year Bond, 2.200%, 20/03/30 JPY 144,700,000 1,588,479 1,566,261 0.09
Japan Government Twenty Year Bond, 1.600%, 20/06/30 JPY 137,900,000 1,410,911 1,402,398 0.08
Japan Government Twenty Year Bond, 1.800%, 20/06/30 JPY 75,000,000 862,197 779,702 0.05
Japan Government Twenty Year Bond, 2.000%, 20/06/30 JPY 100,000,000 1,079,253 1,062,554 0.06
Japan Government Twenty Year Bond, 1.800%, 20/09/30 JPY 50,000,000 529,582 520,984 0.03
Japan Government Twenty Year Bond, 1.900%, 20/09/30 JPY 180,000,000 1,825,538 1,895,837 0.11
Japan Government Twenty Year Bond, 2.000%, 20/12/30 JPY 82,300,000 880,470 878,052 0.05
Japan Government Twenty Year Bond, 2.100%, 20/12/30 JPY 100,000,000 966,047 1,078,819 0.06
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Japan Government Twenty Year Bond, 1.900%, 20/03/31 JPY 20,000,000 216,569 211,528 0.01
Japan Government Twenty Year Bond, 2.000%, 20/03/31 JPY 142,000,000 1,451,442 1,519,504 0.09
Japan Government Twenty Year Bond, 2.200%, 20/03/31 JPY 20,000,000 222,072 218,735 0.01
Japan Government Twenty Year Bond, 1.800%, 20/06/31 JPY 160,000,000 1,563,271 1,674,653 0.10
Japan Government Twenty Year Bond, 1.900%, 20/06/31 JPY 203,600,000 2,147,160 2,155,138 0.13
Japan Government Twenty Year Bond, 1.700%, 20/09/31 JPY 50,000,000 468,174 517,893 0.03
Japan Government Twenty Year Bond, 1.800%, 20/09/31 JPY 125,000,000 1,303,498 1,309,866 0.08
Japan Government Twenty Year Bond, 1.700%, 20/12/31 JPY 77,000,000 788,204 798,209 0.05
Japan Government Twenty Year Bond, 1.800%, 20/12/31 JPY 80,000,000 842,499 839,467 0.05
Japan Government Twenty Year Bond, 1.600%, 20/03/32 JPY 137,000,000 1,411,099 1,404,087 0.08
Japan Government Twenty Year Bond, 1.700%, 20/03/32 JPY 120,000,000 1,145,498 1,244,961 0.07
Japan Government Twenty Year Bond, 1.800%, 20/03/32 JPY 68,000,000 663,033 713,984 0.04
Japan Government Twenty Year Bond, 1.500%, 20/06/32 JPY 50,000,000 429,811 505,702 0.03
Japan Government Twenty Year Bond, 1.600%, 20/06/32 JPY 30,000,000 201,139 307,356 0.02
Japan Government Twenty Year Bond, 1.700%, 20/06/32 JPY 110,000,000 1,259,138 1,141,110 0.07
Japan Government Twenty Year Bond, 1.700%, 20/09/32 JPY 130,000,000 1,467,294 1,349,543 0.08
Japan Government Twenty Year Bond, 1.700%, 20/12/32 JPY 120,000,000 1,195,151 1,246,103 0.07
Japan Government Twenty Year Bond, 1.800%, 20/12/32 JPY 80,000,000 826,825 841,085 0.05
Japan Government Twenty Year Bond, 1.500%, 20/03/33 JPY 100,000,000 1,068,431 1,011,275 0.06
Japan Government Twenty Year Bond, 1.600%, 20/03/33 JPY 127,000,000 1,285,544 1,302,034 0.08
Japan Government Twenty Year Bond, 1.700%, 20/06/33 JPY 165,000,000 1,661,248 1,714,155 0.10
Japan Government Twenty Year Bond, 1.700%, 20/09/33 JPY 120,000,000 1,221,062 1,246,761 0.07
Japan Government Twenty Year Bond, 1.600%, 20/12/33 JPY 50,000,000 536,628 512,565 0.03
Japan Government Twenty Year Bond, 1.500%, 20/03/34 JPY 160,000,000 1,529,458 1,617,724 0.09
Japan Government Twenty Year Bond, 1.500%, 20/06/34 JPY 200,000,000 2,070,004 2,021,400 0.12
Japan Government Twenty Year Bond, 1.400%, 20/09/34 JPY 150,000,000 1,427,398 1,495,293 0.09
Japan Government Twenty Year Bond, 1.200%, 20/12/34 JPY 140,000,000 1,200,577 1,352,131 0.08
Japan Government Twenty Year Bond, 1.200%, 20/03/35 JPY 130,000,000 1,114,984 1,254,458 0.07
Japan Government Twenty Year Bond, 1.300%, 20/06/35 JPY 110,000,000 953,372 1,076,818 0.06
Japan Government Twenty Year Bond, 1.200%, 20/09/35 JPY 140,000,000 1,337,182 1,347,702 0.08
Japan Government Twenty Year Bond, 1.000%, 20/12/35 JPY 100,000,000 857,427 930,184 0.05
Japan Government Twenty Year Bond, 0.400%, 20/03/36 JPY 65,000,000 634,333 543,000 0.03
Japan Government Twenty Year Bond, 0.200%, 20/06/36 JPY 135,000,000 1,336,655 1,081,030 0.06
Japan Government Twenty Year Bond, 0.500%, 20/09/36 JPY 85,000,000 823,179 719,733 0.04
Japan Government Two Year Bond, 0.100%, 15/12/17 JPY 80,000,000 667,756 688,507 0.04
Japan Government Two Year Bond, 0.100%, 15/01/18 JPY 100,000,000 924,555 860,762 0.05
Japan Government Two Year Bond, 0.100%, 15/02/18 JPY 140,000,000 1,284,770 1,205,295 0.07
Japan Government Two Year Bond, 0.100%, 15/03/18 JPY 200,000,000 1,838,535 1,721,987 0.10
Japan Government Two Year Bond, 0.100%, 15/04/18 JPY 60,000,000 595,921 516,689 0.03
Japan Government Two Year Bond, 0.100%, 15/05/18 JPY 105,000,000 1,042,798 904,331 0.05
Japan Government Two Year Bond, 0.100%, 15/06/18 JPY 120,000,000 1,082,085 1,033,717 0.06
Japan Government Two Year Bond, 0.100%, 15/07/18 JPY 70,000,000 595,601 603,050 0.04
Japan Government Two Year Bond, 0.100%, 15/08/18 JPY 50,000,000 499,704 430,836 0.03
Japan Government Two Year Bond, 0.100%, 15/09/18 JPY 80,000,000 778,546 689,323 0.04
Japan Government Two Year Bond, 0.100%, 15/11/18 JPY 160,000,000 1,533,527 1,379,387 0.08
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Government Bonds - 57.18% (continued)
Japan (continued)
Tokyo Metropolitan Government, 1.625%, 06/06/18 USD 300,000 299,543 208,998 0.02
Total Japan 293,814,319 283,498,377 16.52
Kazakhstan
Kazakhstan Government International Bond, 4.875%, 14/10/44 USD 300,000 248,956 286,125 0.02
Total Kazakhstan 248,956 286,125 0.02
Korea
Export-Import Bank of Korea, 1.500%, 21/10/19 USD 200,000 198,258 197,222 0.01
Export-Import Bank of Korea, 4.375%, 15/09/21 USD 220,000 225,382 235,677 0.01
Korea Development Bank, 2.000%, 20/12/18 GBP 100,000 157,070 126,067 0.01
Korea Development Bank, 3.000%, 17/03/19 USD 200,000 200,400 204,344 0.01
Korea Development Bank, 1.375%, 12/09/19 USD 200,000 197,425 196,500 0.01
Korea Development Bank, 3.000%, 14/09/22 USD 200,000 189,818 201,854 0.01
Korea Development Bank, 2.000%, 12/09/26 USD 200,000 181,661 179,124 0.01
Korea Hydro & Nuclear Power Co Ltd, 3.250%, 15/06/25 USD 200,000 198,507 198,762 0.01
Korea International Bond, 7.125%, 16/04/19 USD 200,000 219,685 223,036 0.01
Korea Treasury Bond, 2.750%, 10/03/18 KRW 2,600,000,000 2,318,944 2,180,056 0.13
Korea Treasury Bond, 3.250%, 10/09/18 KRW 2,700,000,000 2,433,225 2,295,201 0.13
Korea Treasury Bond, 3.125%, 10/03/19 KRW 2,050,000,000 2,042,451 1,751,003 0.10
Korea Treasury Bond, 2.000%, 10/03/20 KRW 1,000,000,000 905,465 834,940 0.05
Korea Treasury Bond, 2.000%, 10/09/20 KRW 1,860,000,000 1,590,167 1,552,402 0.09
Korea Treasury Bond, 4.250%, 10/06/21 KRW 740,000,000 749,802 675,123 0.04
Korea Treasury Bond, 3.000%, 10/03/23 KRW 1,380,000,000 1,258,057 1,211,733 0.07
Korea Treasury Bond, 3.375%, 10/09/23 KRW 1,300,000,000 1,282,459 1,170,140 0.07
Korea Treasury Bond, 3.000%, 10/09/24 KRW 1,000,000,000 956,409 883,308 0.05
Korea Treasury Bond, 2.250%, 10/12/25 KRW 1,400,000,000 1,189,722 1,175,940 0.07
Korea Treasury Bond, 1.500%, 10/12/26 KRW 1,250,000,000 995,871 983,845 0.06
Korea Treasury Bond, 5.500%, 10/12/29 KRW 1,500,000,000 1,827,081 1,716,605 0.10
Korea Treasury Bond, 4.000%, 10/12/31 KRW 1,300,000,000 1,256,609 1,335,304 0.08
Korea Treasury Bond, 3.750%, 10/12/33 KRW 600,000,000 618,341 612,310 0.04
Korea Treasury Bond, 2.625%, 10/09/35 KRW 500,000,000 450,589 446,080 0.03
Korea Treasury Bond, 3.000%, 10/12/42 KRW 450,000,000 487,990 439,065 0.03
Korea Treasury Bond, 2.750%, 10/12/44 KRW 800,000,000 759,715 749,117 0.04
Total Korea 22,891,103 21,775,658 1.27
Latvia
Latvia Government International Bond, 2.750%, 12/01/20 USD 200,000 200,854 202,724 0.01
Total Latvia 200,854 202,724 0.01
Lithuania
Lithuania Government International Bond, 7.375%, 11/02/20 USD 100,000 112,294 114,139 0.00
Lithuania Government International Bond, 2.125%, 29/10/26 EUR 100,000 124,492 117,933 0.01
Total Lithuania 236,786 232,072 0.01
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Luxembourg
Luxembourg Government Bond, 2.250%, 19/03/28 EUR 100,000 129,761 127,737 0.01
Total Luxembourg 129,761 127,737 0.01
Mexico
Mexican Bonos, 7.750%, 14/12/17 MXN 5,000,000 317,095 245,640 0.01
Mexican Bonos, 4.750%, 14/06/18 MXN 4,000,000 303,586 188,668 0.01
Mexican Bonos, 8.500%, 13/12/18 MXN 7,000,000 425,168 349,981 0.02
Mexican Bonos, 5.000%, 11/12/19 MXN 5,000,000 320,784 230,105 0.01
Mexican Bonos, 8.000%, 11/06/20 MXN 2,700,000 228,663 134,818 0.01
Mexican Bonos, 6.500%, 10/06/21 MXN 5,000,000 244,605 236,565 0.01
Mexican Bonos, 6.500%, 09/06/22 MXN 2,000,000 160,725 93,813 0.01
Mexican Bonos, 8.000%, 07/12/23 MXN 2,000,000 174,047 100,725 0.01
Mexican Bonos, 10.000%, 05/12/24 MXN 13,500,000 1,184,825 757,773 0.04
Mexican Bonos, 5.750%, 05/03/26 MXN 13,000,000 727,391 560,177 0.03
Mexican Bonos, 7.500%, 03/06/27 MXN 5,000,000 376,135 241,553 0.01
Mexican Bonos, 8.500%, 31/05/29 MXN 4,000,000 369,034 206,952 0.01
Mexican Bonos, 7.750%, 29/05/31 MXN 7,500,000 622,754 364,346 0.02
Mexican Bonos, 7.750%, 23/11/34 MXN 5,500,000 464,493 264,827 0.01
Mexican Bonos, 10.000%, 20/11/36 MXN 7,500,000 541,197 442,093 0.03
Mexican Bonos, 8.500%, 18/11/38 MXN 3,000,000 276,596 154,532 0.01
Mexican Bonos, 7.750%, 13/11/42 MXN 3,300,000 253,712 158,084 0.01
Mexico Government International Bond, 5.125%, 15/01/20 USD 100,000 106,318 107,593 0.01
Mexico Government International Bond, 2.375%, 09/04/21 EUR 100,000 112,499 109,475 0.01
Mexico Government International Bond, 3.625%, 15/03/22 USD 175,000 177,910 175,885 0.01
Mexico Government International Bond, 2.750%, 22/04/23 EUR 100,000 135,405 111,251 0.01
Mexico Government International Bond, 4.000%, 02/10/23 USD 350,000 354,283 351,466 0.02
Mexico Government International Bond, 6.750%, 06/02/24 GBP 100,000 179,441 149,433 0.01
Mexico Government International Bond, 4.125%, 21/01/26 USD 100,000 99,707 99,537 0.01
Mexico Government International Bond, 3.375%, 23/02/31 EUR 100,000 110,849 107,561 0.01
Mexico Government International Bond, 6.050%, 11/01/40 USD 300,000 344,172 325,407 0.02
Mexico Government International Bond, 4.750%, 08/03/44 USD 150,000 147,156 137,447 0.01
Mexico Government International Bond, 3.000%, 06/03/45 EUR 100,000 110,237 90,808 0.00
Mexico Government International Bond, 4.600%, 23/01/46 USD 200,000 207,675 180,034 0.01
Mexico Government International Bond, 4.350%, 15/01/47 USD 200,000 207,959 172,106 0.01
Mexico Government International Bond, 4.000%, 15/03/15 EUR 100,000 103,129 88,321 0.00
Total Mexico 9,387,550 6,937,876 0.40
Netherlands
Netherlands Government Bond, 4.500%, 15/07/17 EUR 443 547 481 0.00
Netherlands Government Bond, 1.250%, 15/01/18 EUR 650,000 867,377 699,930 0.04
Netherlands Government Bond, zero coupon, 15/04/18 EUR 100,000 111,967 106,480 0.01
Netherlands Government Bond, 4.000%, 15/07/18 EUR 204,667 411,272 333,585 0.02
Netherlands Government Bond, 1.250%, 15/01/19 EUR 680,000 947,272 746,428 0.04
Netherlands Government Bond, 4.000%, 15/07/19 EUR 334,000 498,124 394,998 0.02
Netherlands Government Bond, 0.250%, 15/01/20 EUR 700,000 791,286 760,157 0.04
Netherlands Government Bond, 3.500%, 15/07/20 EUR 1,033,000 1,280,661 1,251,857 0.07
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Netherlands (continued)
Netherlands Government Bond, 3.250%, 15/07/21 EUR 600,000 906,527 743,073 0.04
Netherlands Government Bond, zero coupon, 15/01/22 EUR 500,000 576,464 537,384 0.03
Netherlands Government Bond, 2.250%, 15/07/22 EUR 450,000 623,476 543,422 0.03
Netherlands Government Bond, 3.750%, 15/01/23 EUR 286,000 445,001 376,023 0.02
Netherlands Government Bond, 7.500%, 15/01/23 EUR 200,000 351,222 310,951 0.02
Netherlands Government Bond, 1.750%, 15/07/23 EUR 650,000 865,250 772,253 0.05
Netherlands Government Bond, 2.000%, 15/07/24 EUR 800,000 1,048,829 969,577 0.06
Netherlands Government Bond, 0.250%, 15/07/25 EUR 700,000 733,311 741,847 0.04
Netherlands Government Bond, 0.500%, 15/07/26 EUR 700,000 806,304 748,942 0.04
Netherlands Government Bond, 5.500%, 15/01/28 EUR 47,685 88,527 77,817 0.01
Netherlands Government Bond, 2.500%, 15/01/33 EUR 730,000 963,274 983,579 0.06
Netherlands Government Bond, 4.000%, 15/01/37 EUR 464,697 787,063 783,561 0.05
Netherlands Government Bond, 3.750%, 15/01/42 EUR 509,000 815,062 879,550 0.05
Netherlands Government Bond, 2.750%, 15/01/47 EUR 500,000 766,690 762,400 0.05
Total Netherlands 14,685,506 13,524,295 0.79
New Zealand
New Zealand Government Bond, 6.000%, 15/12/17 NZD 400,000 285,185 289,536 0.02
New Zealand Government Bond, 5.000%, 15/03/19 NZD 1,300,000 1,001,188 959,112 0.06
New Zealand Government Bond, 3.000%, 15/04/20 NZD 800,000 660,062 566,676 0.03
New Zealand Government Bond, 6.000%, 15/05/21 NZD 300,000 268,063 237,531 0.01
New Zealand Government Bond, 5.500%, 15/04/23 NZD 300,000 272,099 239,388 0.01
New Zealand Government Bond, 4.500%, 15/04/27 NZD 200,000 146,785 153,391 0.01
New Zealand Government Bond, 3.500%, 14/04/33 NZD