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Dear Fellow Shareholder,

Since our founding in 1981, we have put clients at the center of everything we do.

Our investment approach and philosophy are grounded in rigorous academic research and
robust implementation to help you target higher expected returns in an ever-evolving
marketplace. And our 38-year track record of outperforming indices and competitors is a
testament to our approach.

Our mission is to improve people’s lives.

We recognize and appreciate the trust and responsibility you’ve placed in us to manage your
assets and we take that responsibility seriously. Our company strives to act with integrity and

provide excellent investment solutions for clients.

On behalf of the more than 1,300 employees at Dimensional working in 13 cities across nine
countries, we appreciate the opportunity to serve you.

Sincerely,
g o
J V. Ptz o
wd |7, e © e J‘___'\\_F\‘}__lj
David Butler Gerard O’Reilly
Co-Chief Executive Officer Co-Chief Executive Officer and

Chief Investment Officer
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DFA INVESTMENT DIMENSIONS GROUP INC.
DEFINITIONS OF ABBREVIATIONS AND FOOTNOTES

Summary Schedules of Portfolio Holdings/Schedules of Investments

Investment Abbreviations
P.L.C.
ADR
SA
USD
CAD
EUR
GBP
NOK
SEK
AUD

Investment Footnotes
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Financial Highlights

SoET2

Public Limited Company
American Depositary Receipt
Special Assessment

United States Dollar
Canadian Dollars

Euro

British Pounds

Norwegian Krone

Swedish Krona

Australian Dollars

See Note B to Financial Statements.

Calculated as a percentage of total net assets. Percentages shown parenthetically next
to the category headings have been calculated as a percentage of total investments.
“Other Securities” are those securities that are not among the top 50 holdings in
unaffiliated issuers of the Fund or do not represent more than 1.0% of the net assets of
the Fund. Some of the individual securities within this category may include Total or
Partial Securities on Loan and/or Non-Income Producing Securities.

Total or Partial Securities on Loan.

Non-Income Producing Securities.

Securities that have generally been fair value factored. See Note B to Financial
Statements.

Security purchased with cash proceeds from Securities on Loan.

Affiliated Fund.

Rule 144A or Section 4(2) security that is restricted as to resale to institutional investors.
The Fund’s Advisor deemed this security to be liquid based upon procedures approved
by the Board of Trustees.

The adjustable rate shown is effective as of October 31, 2018

Denominated in USD, unless otherwise noted.

Face Amount of security is not adjusted for inflation.

Computed using average shares outstanding.

Non-Annualized

Annualized

Because of commencement of operations and related preliminary transaction costs,
these ratios are not necessarily indicative of future ratios.

Represents the combined ratios for the respective portfolio and its respective pro-rata
share of its Underlying Funds.
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All Statements, Schedules and Notes to Financial Statements

— Amounts designated as — are either zero or rounded to zero.
SEC Securities and Exchange Commission
(a) Commencement of Operations.



DFA INVESTMENT DIMENSIONS GROUP INC.

PERFORMANCE CHARTS

(Unaudited)

VA U.S. Targeted Value Portfolio vs.

Russell 2000® Value Index
October 31, 2008-October 31, 2018

Growth of $10,000 e VA US. Targeted Value Portfolio
Russell 2000° Value Index
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Average Annual One Five Ten
Total Return Year Years Years
-1.05% 7.03% 12.49%

Past performance is not predictive of
future performance.

The returns shown do not reflect the
deduction of taxes that a shareholder
would pay on fund distributions or the
redemption of fund shares.

Russell data copyright © Russell
Investment Group 1995-2018, all rights
reserved.

VA U.S. Large Value Portfolio vs.

Russell 1000® Value Index
October 31, 2008-October 31, 2018

Growth of $10,000 e VI U.S. Large Value Portfolio
Russell 1000® Value Index
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10/08 2009 2010 2011 2012 2013 2014 2015 2016 2017  10/18
Average Annual One Five Ten
Total Return Year Years Years
2.47% 9.03% 13.25%

Past performance is not predictive of
future performance.

The returns shown do not reflect the
deduction of taxes that a shareholder
would pay on fund distributions or the
redemption of fund shares.

Russell data copyright © Russell
Investment Group 1995-2018, all rights
reserved.




DFA INVESTMENT DIMENSIONS GROUP INC.

PERFORMANCE CHARTS

(Unaudited)

VA International Value Portfolio vs.

MSCI World ex USA Index (net dividends)
October 31, 2008-October 31, 2018

Growth of $10,000 e VA International Value Portfolio
MSCI World ex USA Index (net divi
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Average Annual One Five Ten
Total Return Year Years Years
-8.12% 1.50% 6.69%

Past performance is not predictive of
future performance.

The returns shown do not reflect the
deduction of taxes that a shareholder
would pay on fund distributions or the
redemption of fund shares.

MSCI data copyright MSCI 2018, all
rights reserved.

VA International Small Portfolio vs.

MSCI World ex USA Small Cap Index (net dividends)
October 31, 2008-October 31, 2018

Growth of $10,000 e VA International Small Portfolio

MSCI World ex USA Small Cap Index (net divi
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Average Annual One Five Ten
Total Return Year Years Years
-9.97% 4.34% 10.78%

Past performance is not predictive of
future performance.

The returns shown do not reflect the
deduction of taxes that a shareholder
would pay on fund distributions or the
redemption of fund shares.

MSCI data copyright MSCI 2018, all
rights reserved.




DFA INVESTMENT DIMENSIONS GROUP INC.

PERFORMANCE CHARTS

(Unaudited)

VA Short-Term Fixed Portfolio vs.
ICE BofAML US 6-Month Treasury Bill Index,

ICE BofAML 1-Year US Treasury Note Index
October 31, 2008-October 31, 2018

Growth of $10,000 s \/A Short-Term Fixed Portfolio
ICE BofAML US 6-Month Treasury Bill Index
------ ICE BofAML 1-Year US Treasury Note Index
$20,000
11,001
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Average Annual One Five Ten
Total Return Year Years Years
1.13% 0.64% 0.96%

Past performance is not predictive of
future performance.

The returns shown do not reflect the
deduction of taxes that a shareholder
would pay on fund distributions or the
redemption of fund shares.

ICE BofAML index data copyright 2018
ICE Data Indices, LLC.

VA Global Bond Portfolio vs.
FTSE World Government Bond Index, 1-5 Years,

Currency-Hedged in USD Terms
October 31, 2008-October 31, 2018

Growth of $10,000 VA Global Bond Portfolio
FTSE World Government Bond Index, 1-5 Years,
Currency-Hedged in USD Terms
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Average Annual One Five Ten
Total Return Year Years Years
0.42% 1.67% 3.10%

Past performance is not predictive of
future performance.

The returns shown do not reflect the
deduction of taxes that a shareholder
would pay on fund distributions or the
redemption of fund shares.

FTSE fixed income indices © 2018 FTSE
Fixed Income LLC. All rights reserved.




DFA INVESTMENT DIMENSIONS GROUP INC.

PERFORMANCE CHARTS

(Unaudited)

VIT Inflation Protected Securities Portfolio vs.

Bloomberg Barclays U.S. TIPS Index
May 29, 2015-October 31, 2018

Growth of $10,000 s \/|T Inflation Protected Securities Portfolio
Bloomberg Barclays U.S. TIPS Index
$20,000
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$0 T T T |
05/15 10/15 10716 1017 10/18
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Total Return Year Inception
-1.60% 0.42%

Past performance is not predictive of
future performance.

The returns shown do not reflect the
deduction of taxes that a shareholder
would pay on fund distributions or the
redemption of fund shares.

Bloomberg Barclays data provided by
Bloomberg Finance L.P.

DFA VA Global Moderate Allocation Portfolio vs.
MSCI All Country World Index (net dividends),

FTSE World Government Bond Index, 1-3 Years, Currency-Hedged in USD Terms,

65% MSCI ACWI (net div)/35%

FTSE World Govt Bond Index 1-3 yr (hedged) Index
April 8, 2013-October 31, 2018

Growth of $10,000 = DFA VA Glohal Moderate Allocation Portfolio
== MSCI All Country World Index (net dividends)
= FTSE World Government Bond Index, 1-3 Years,
$20,000 Currency-Hedged in USD Terms
il 65% MSCI ACWI (net div)/35% FTSE World
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Total Return Year Years Inception
0.15% 4.79% 5.94%

Past performance is not predictive of
future performance.

The returns shown do not reflect the
deduction of taxes that a shareholder
would pay on fund distributions or the
redemption of fund shares.

MSCI data copyright MSCI 2018, all
rights reserved.

FTSE fixed income indices © 2018 FTSE
Fixed Income LLC. All rights reserved.

Data includes composite data from
multiple sources; see data descriptions
for additional details. MSCI data
copyright MSCI 2018, all rights reserved.
FTSE fixed income indices © 2018 FTSE
Fixed Income LLC. All rights reserved.




DFA INVESTMENT DIMENSIONS GROUP INC.

PERFORMANCE CHARTS
(Unaudited)

VA Equity Allocation Portfolio vs.

MSCI World Index (net dividends)
July 10, 2017-October 31, 2018

Growth of $10,000 e ||\ Equity Allocation Portfolio
MSCI World Index (net divi
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e Since redemption of fund shares.
Total Return Year Inception MSCI data copyright MSCI 2018, all
-0.19% 5.30% rights reserved.




MANAGEMENT’S DISCUSSION AND ANALYSIS

U.S. Equity Market Review 12 Months Ended October 31, 2018

U.S. equities had mostly positive returns for the period. The broad U.S. equity market, as measured by the Russell
3000® Index, gained approximately 6.6%. Small-cap stocks underperformed large-cap stocks, and mid-cap stocks, a
subset of the large-cap universe, underperformed large-cap stocks but outperformed small-cap stocks as measured by
Russell indices.

Total Return for 12 Months Ended October 31, 2018

RUSSEII B000P INAEX ...ttt ettt e et et e et e e et e e et e e et e et e e st e e e enteeanbeeeesaeeeessesseeenseeenns 6.60%
Russell Microcap® Index (MiICro-Cap StOCKS) .........oiiuiiiiiiieiiie ettt ettt eaae e 1.42%
Russell 2000® Index (SMall-Cap SLOCKS) ......ccviiiiieeiiie ettt 1.85%
Russell Midcap® Index (Mid-Cap StOCKS) .. ..oiuiiiiiiiieiie ittt e e e e e 2.79%
Russell 10009 Index (Iarge-cap StOCKS) ........c.uiiiiuie ettt 6.98%
Dow Jones U.S. Select REIT INAEXSM .. .. ... ettt 3.04%

Value stocks underperformed growth stocks as measured by the Russell indices.

Total Return for 12 Months Ended October 31, 2018

Russell 2000® Value Index (small-cap value StOCKS) .........cceiiiuiiiieieiiiie e -0.59%
Russell 2000® Growth Index (small-cap growth StOCKS) .......coiiiiiiiiiiiiiii e 4.13%
Russell 1000® Value Index (large-cap Value StOCKS) .......ooiiiiiiiiiiieiieeiie ettt 3.03%
Russell 1000® Growth Index (large-cap growth StOCKS) ..........cocuiiiiiieiiie et 10.71%

Source: Frank Russell Company is the source and owner of the trademarks, service marks, and copyrights related to
the Russell Indexes.

VA U.S. Targeted Value Portfolio

The VA U.S. Targeted Value Portfolio invests in a broadly diversified group of U.S. small- and mid-cap value stocks.
Value is measured primarily by book-to-market ratio. The VA U.S. Targeted Value Portfolio also may consider profitability
in the Portfolio’s construction. In assessing profitability, Dimensional may consider such factors as earnings or profits
from operations relative to book value or assets. The investment strategy is process driven, emphasizing broad
diversification. As of October 31, 2018, the Portfolio held approximately 1,300 securities. In general, average cash
exposure throughout the year was less than 1% of the Portfolio’s assets.

For the 12 months ended October 31, 2018, total returns were -1.05% for the Portfolio and -0.59% for the Russell
2000® Value Index, the Portfolio’s benchmark. As a result of the Portfolio’s diversified investment approach, performance
was determined principally by broad trends in the U.S. equity market, rather than the behavior of a limited number of
stocks. With low relative price (value) stocks underperforming high relative price (growth) stocks, the Portfolio’s greater
emphasis on value stocks detracted from performance relative to the benchmark.

VA U.S. Large Value Portfolio

The VA U.S. Large Value Portfolio is designed to capture the returns of U.S. large company low relative price (value)
stocks. Value is measured primarily by book-to-market ratio. In assessing profitability, Dimensional may consider such
factors as earnings or profits from operations relative to book value or assets. The investment strategy is process driven,
emphasizing broad diversification, and weights stocks in proportion to their market capitalization. The strategy
overweights certain stocks, including smaller companies, lower relative price (value) stocks, and higher-profitability
stocks within the large-cap value segment of the U.S. market. As of October 31, 2018, the Portfolio held approximately
320 securities. In general, average cash exposure throughout the year was less than 1% of the Portfolio’s assets.

For the 12 months ended October 31, 2018, total returns were 2.47% for the Portfolio and 3.03% for the Russell
1000® Value Index, the Portfolio’s benchmark. As a result of the Portfolio’s diversified investment approach, performance
was determined principally by broad trends in the U.S. equity market rather than by the behavior of a limited number of
stocks. The Portfolio’s greater exposure to smaller large-cap stocks detracted from performance relative to the
benchmark, as these stocks underperformed their larger counterparts for the period. With low relative price (value)
stocks generally underperforming high relative price (growth) stocks, the Portfolio’s greater emphasis on value stocks
also detracted from relative performance. Conversely, the Portfolio’s emphasis on stocks with higher profitability had a
positive impact on relative performance, as higher-profitability stocks generally outperformed lower-profitability stocks.
At the sector level, the Portfolio’s general exclusions of real estate investment trusts (REITs) and certain utilities also
benefited relative performance, as REITs and utilities generally underperformed in the U.S.
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International Equity Market Review 12 Months Ended October 31, 2018

Performance of non-U.S. developed markets was negative for the period. As measured by the MSCI World ex USA
indices, small-cap stocks underperformed large-cap stocks, and mid-cap stocks, a subset of the large-cap universe,
underperformed both large-cap and small-cap stocks. Value stocks underperformed growth stocks as measured by the
MSCI World ex USA indices.

12 Months Ended October 31, 2018

Return in U.S. Dollars

MSCI WO €X USA INAEX ..ottt ettt e e e et e e e ettt e e e ente e e e e anbe e e e e snbeeeateeeeeanbeeaeens -6.76%
MSCI World ex USA Mid Cap INAEX ..eee ittt e e e e e e e e e e e e e e eenae e e e e ennes -8.02%
MSCI World ex USA Small Cap INAEX .......uuueiiiiiieiiiie ettt e e e e e e e e e e e aenaee e e annes -7.75%
MSCIWOrd €X USA VaAlUE INAEX.......eiiiiiiiiiie ittt ettt e e et ae e e e anbte e e e e nnbeeeeenneas -7.54%
MSCI World ex USA Growth INAeX ......coooiiiii e, -6.01%

For the 12 Months Ended October 31, 2018, the U.S. dollar appreciated against currencies of most other developed
markets. Overall, currency movements had a negative impact on the U.S. dollar-denominated returns of developed
markets.

12 Months Ended October 31, 2018

Ten Largest Foreign Developed Markets by Market Cap Local Return Return in U.S. Dollars
=T o= o [ PSP PRPPR P -4.22% -3.56%
United KINGAOM .....ooiiii e -0.91% -4.65%
= (o1 SRR -4.30% -6.92%
(OF= 1 F=To b= 1N -4.08% -5.84%
L€ T=T 400 =1 0 RSP RP -12.26% -14.66%
3T =T F= o o [ 0.19% -0.72%
F XU L] (= [ 2.96% -4.83%
HONG KONG e -8.47% -8.88%
NETNEIANAS ... aeaerenenes -7.68% -9.99%
1T 0= 11 -13.55% -15.92%

Source: Returns are of MSCI standard indices net of foreign withholding taxes on dividends. Copyright MSCI 2018, all
rights reserved.

Emerging markets had negative performance for the period, underperforming both the U.S. and non-U.S. developed
markets. As measured by the MSCI emerging markets indices, small-cap stocks underperformed large-cap stocks, and
mid-cap stocks, a subset of the large-cap universe, outperformed both large-cap and small-cap stocks. Value stocks
outperformed growth stocks as measured by the MSCI Emerging Markets indices.

12 Months Ended October 31, 2018

Return in U.S. Dollars

MSCI Emerging Markets INAEX .......oooii oottt e e e e e e e e e e e e e e e neeeeeeeeannns -12.52%
MSCI Emerging Markets Mid Cap INAEX.......eeiiiiiaiiiiieie e e e e e e e e eneeeeeeannes -11.85%
MSCI Emerging Markets Small Cap INAEX......coiiieiiiiiiiiiiiiee ettt e e e e e e e eeanes -17.21%
MSCI Emerging Markets Value INAEX ... e e e e e e -8.27%
MSCI Emerging Markets Growth INAEX...........ooiiii e -16.70%

For the 12 Months Ended October 31, 2018, the U.S. dollar appreciated against most emerging markets currencies.
Overall, currency movements had a negative impact on the U.S. dollar-denominated returns of emerging markets.

12 Months Ended October 31, 2018

Ten Largest Emerging Markets by Market Cap Local Return Return in U.S. Dollars
O 71 - LSRR RR -16.33% -16.73%
0 == RSP RR -18.52% -19.90%
TAIWAN .. -6.62% -8.98%



INAIA... e -0.01% -12.42%

BIazZl.....ooo oo a e arreaa e 18.95% 4.76%
Yo L0 g1 Ny o= SRRSO SR -13.80% -17.45%
RUSSIA. ..ottt ettt e et ee e et e e enteeete e e snneeennnee e 22.79% 10.69%
1= (oo TSRS -9.54% -14.55%
1 2= 11 = o Lo S SOPR O PPPO 4.01% 4.23%
MalAYSIA ... -0.18% 0.99%

Source: Returns are of MSCI standard indices net of foreign withholding taxes on dividends. Copyright MSCI 2018, all
rights reserved.

For Portfolios investing in non-U.S. equities traded outside of the U.S. market time zone, differences in the valuation
timing and methodology between a Portfolio and its benchmark index may impact relative performance over the
referenced period. The Portfolios price foreign exchange rates at the closing of the U.S. market, while their benchmark
indices use rates at 4 p.m. London time. The Portfolios also may use fair value pricing to price certain portfolio securities
at the closing of the U.S. market, while benchmark indices may use local market closing prices. For the one-year period
ended October 31, 2018, these differences generally detracted from the Portfolios’ relative performance.

VA International Value Portfolio

The VA International Value Portfolio is designed to capture the returns of developed ex U.S. large company value
stocks. Value is measured primarily by price-to-book ratio. In assessing profitability, Dimensional may consider such
factors as earnings or profits from operations relative to book value or assets. The investment strategy is process driven,
emphasizing broad diversification, and weights stocks in proportion to their market capitalization. The strategy
overweights certain stocks, including smaller companies, lower relative price (value) stocks, and higher-profitability
stocks within the large-cap value segment of developed ex U.S. markets. As of October 31, 2018, the Portfolio held
approximately 490 securities in 22 eligible developed markets. In general, average cash exposure throughout the year
was less than 1% of the Portfolio’s assets.

For the 12 months ended October 31, 2018, total returns were -8.12% for the Portfolio and -6.76% for the MSCI
World ex USA Index (net dividends), the Portfolio’s benchmark. As a result of the Portfolio’s diversified investment
approach, performance was determined principally by broad trends in developed ex U.S. equity markets rather than by
the behavior of a limited number of stocks. With low relative price (value) stocks underperforming high relative price
(growth) stocks, the Portfolio’s focus on value stocks detracted from performance relative to the benchmark. Conversely,
the Portfolio’s emphasis on higher-profitability stocks within the value segment of the market had a positive impact on
relative performance, as these stocks generally outperformed.

VA International Small Portfolio

The VA International Small Portfolio is designed to capture the returns of developed ex U.S. small company stocks.
The Portfolio generally excluded stocks with the lowest profitability and highest relative price. Relative price is measured
primarily by book-to-market ratio. In assessing profitability, Dimensional may consider such factors as earnings or profits
from operations relative to book value or assets. The investment strategy is process driven, emphasizing broad
diversification. As of October 31, 2018, the Portfolio held approximately 3,480 securities in 22 eligible developed
markets. In general, average cash exposure throughout the year was less than 1% of the Portfolio’s assets.

For the 12 months ended October 31, 2018, total returns were -9.97% for the Portfolio and -7.75% for the MSCI
World ex USA Small Cap Index (net dividends), the Portfolio’s benchmark. As a result of the Portfolio’s diversified
investment approach, performance was determined principally by broad trends in developed ex U.S. equity markets
rather than by the behavior of a limited number of stocks. The Portfolio and its benchmark use different methodologies
to determine which small-cap stocks are eligible for purchase or to hold. This methodology variance led to country-by-
country differences between the maximum market capitalization of small-cap stocks bought and held by the Portfolio
relative to the benchmark, which in turn led to differences in holdings between the Portfolio and the benchmark. These
holdings differences detracted from the Portfolio’s performance relative to the benchmark. At the sector level, the
Portfolio’s general exclusion of real estate investment trusts (REITs) also detracted from relative performance, as REITs
generally outperformed in developed ex U.S. markets.

Fixed Income Market Review 12 Months Ended October 31, 2018

Bond yields increased in the U.S. during the 12 months ended October 31, 2018. Short-term yields increased more
than long-term yields. However, long-term bonds generally underperformed short-term bonds during the period. Bond
yields also increased in Japan and ltaly, resulting in long-term bonds generally underperforming short-term bonds in
these markets. In Germany, the U.K., and Spain, short-term yields generally increased while long-term yields generally
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decreased. Thus, long-term bonds generally outperformed short-term bonds in these countries.

In the aggregate, long-term bonds generally underperformed short-term bonds in global developed fixed income
markets for the 12-month period ended October 31, 2018. For example, the FTSE World Government Bond Index 1-3
Years (hedged to USD) returned 1.06%, while the FTSE World Government Bond Index 20+ Years (hedged to USD)
had a total return of -0.33%. Within the U.S., the Bloomberg Barclays U.S. Treasury Bond Index 1-3 Years had a total
return of 0.18% while the Bloomberg Barclays U.S. Treasury Bond Index 20+ Years had a total return of -6.55% during
the period.

October 31, 2017 October 31, 2018 Change

One-Month Treasury Bill (yield) ........cccccoiiiiiiieieeee 0.99% 2.20% 1.21%
Ten-Year U.S. Treasury Notes (yield) .....ccccceevviiiiiiiiiee e, 2.38% 3.15% 0.77%

Source: Bloomberg

Some of Dimensional’s fixed income strategies are based on a variable maturity strategy that identifies a maturity
range with higher expected returns. When the yield curve is flat or inverted, short-term securities are believed to offer
higher expected returns. When the yield curve is upwardly sloped, aggregate Portfolio maturities may be lengthened to
seek the higher expected returns associated with longer maturities. These higher returns may be achieved by capital
appreciation (from holding bonds through an upwardly sloped term structure) as well as by earning higher current yields.
During the period under review, many of the Portfolios employing a variable maturity approach continued to maintain a
duration near the longer end of their eligible range, reflecting upward-sloping eligible yield curves.

Some of Dimensional’s fixed income strategies are based on a variable credit approach that varies exposure to lower
credit quality securities. When credit spreads are narrow, higher-quality securities are emphasized. When credit spreads
are wide, additional credit exposure may be taken in order to position a Portfolio to seek higher expected returns by capturing
high expected credit premiums. While credit spreads generally widened for the 12 months ended October 31, 2018, many
of the Portfolios employing a variable credit approach held less than their maximum allowable weight in credit.

VA Short-Term Fixed Portfolio

The VA Short-Term Fixed Portfolio is designed to achieve a stable real return in excess of the rate of inflation by
investing in high-quality fixed income securities with a typical average maturity of one year or less. The investment
strategy uses a variable maturity approach and shifts maturities based on changes in the yield curve. The strategy uses
current yields and identifies favorable maturity ranges for risk-adjusted expected returns based on potential buy and sell
strategies. Maturity targets are shifted based on Dimensional’s expectations for term premium. The average maturity of
the Portfolio decreased to 336 days as of October 31, 2018, from 350 days as of October 31, 2017.

For the 12 months ended October 31, 2018, total returns were 1.13% for the Portfolio versus 1.68% for the ICE
BofAML U.S. 6-Month Treasury Bill Index and 1.25% for The ICE BofAML 1-Year U.S. Treasury Note Index, the
Portfolio’s benchmarks. The U.S. Treasury yield curve remained upwardly sloped but continued to flatten, reducing
expected capital appreciation opportunities during the period. The Portfolio shortened in duration but remained positioned
toward the longer end of its eligible average duration range for the period. Interest rates increased across the eligible
maturity range, resulting in negative realized term premiums for the period. As a result, the Portfolio’s exposure to
securities with maturities between one and two years detracted from performance relative to the ICE BofAML U.S. 6-
Month Treasury Bill Index. Conversely, the Portfolio’s corporate securities and floating-rate notes contributed positively
to performance relative to the government benchmarks.

VA Global Bond Portfolio

The VA Global Bond Portfolio is designed to provide a market rate of return by investing in U.S. and foreign
government securities and high-quality corporate and global fixed income instruments with an average maturity of five
years or less. The Portfolio hedges substantially all of the currency risk of its non-U.S. dollar-denominated securities.
Eligible countries for the Portfolio to invest in include but are not limited to Australia, Canada, Denmark, certain European
Economic and Monetary Union (“EMU”), Japan, New Zealand, Norway, Singapore, Sweden, Switzerland, the U.K., and
the U.S. The investment strategy shifts maturities and country allocations based on changes in the eligible yield curves.
The strategy uses a variable maturity approach and current yields, and identifies favorable maturity ranges for risk-
adjusted expected returns based on potential buy and sell strategies for each eligible country. Maturity targets and
country allocations are shifted based on Dimensional’s expectations for term premiums. The average maturity of the
Portfolio decreased to 3.86 years as of October 31, 2018, from 3.98 years as of October 31, 2017.

For the 12 months ended October 31, 2018, total returns were 0.42% for the Portfolio and 0.72% for the FTSE World
11



Government Bond Index, 1-5 Years, Currency-Hedged in USD terms, the Portfolio’s benchmark. During the period, yield
curves in the developed markets were generally upwardly sloped, indicting positive expected term premiums. Realized
term premiums were positive for many euro-denominated markets, but negative in the U.S. The Portfolio’s overweight
to euro-denominated securities contributed positively to performance relative to the benchmark. Additionally, the
Portfolio’s lack of exposure to certain lower-quality government securities in countries such as Italy (which is included in
the benchmark) contributed positively to relative performance. Conversely, the Portfolio’s overweight to U.S. dollar-
denominated securities in the three- to five-year maturity range, and underweight to Japanese yen-denominated
securities detracted from relative performance.

VIT Inflation-Protected Securities Portfolio

The VIT Inflation-Protected Securities Portfolio is designed to provide inflation protection and current income by
investing generally in inflation-protected securities issued by the U.S. government and its agencies and instrumentalities
with maturities of between five and 20 years. The average maturity of the Portfolio decreased to 8.12 years as of October
31, 2018, from 8.28 years as of October 31, 2017.

For the 12 months ended October 31, 2018, total returns were -1.60% for the Portfolio and -1.24% for the Bloomberg
Barclays U.S. TIPS Index, the Portfolio’s benchmark. The Portfolio’s emphasis on the intermediate segment of the real
yield curve detracted from performance relative to the benchmark, as the intermediate segment underperformed the
combination of the long and short ends of the real yield curve for the period.

DFA VA Global Moderate Allocation Portfolio

The DFA VA Global Moderate Allocation Portfolio seeks long-term capital appreciation and current income by
investing in a combination of other mutual funds managed by Dimensional that invest in domestic and international
securities, including emerging markets securities, and fixed income securities. Under normal market circumstances, the
Portfolio seeks to achieve its investment objective through a moderate allocation to both global equity and global fixed
income securities by allocating approximately 50% to 70% of its assets to equity underlying funds and 30% to 50% of its
assets to fixed income underlying funds. As of the date of this report, the Portfolio’s investments in domestic equity funds
included the U.S. Core Equity 1 Portfolio, the U.S. Core Equity 2 Portfolio, VA U.S. Large Value Portfolio, and the DFA
Real Estate Securities Portfolio; the Portfolio’s investments in international equity funds included the International Core
Equity Portfolio, Emerging Markets Core Equity Portfolio, and VA International Value Portfolio (collectively, the “Equity
Underlying Funds”); and the Portfolio’s investments in fixed income funds included the DFA Two-Year Global Fixed
Income Portfolio, DFA Selectively Hedged Global Fixed Income Portfolio, VA Global Bond Portfolio, and VA Short-Term
Fixed Portfolio (“Fixed Income Underlying Funds,” and, collectively with the Equity Underlying Funds, the “Equity and
Fixed Income Underlying Funds”). The investment strategy is process driven, emphasizing broad diversification. As of
October 31, 2018, the Equity and Fixed Income Underlying Funds collectively held approximately 13,600 equity securities
in 44 eligible developed and emerging markets and approximately 700 fixed income securities in 18 countries, excluding
supranationals.

For the 12 months ended October 31, 2018, total returns were 0.15% for the Portfolio and 0.19% for the Portfolio’s
composite benchmark, a hypothetical composite index composed of 65% MSCI All Country World Index (net dividends),
the Portfolio’s equity benchmark, and 35% FTSE World Government Bond Index 1-3 Years (hedged to USD), the
Portfolio’s fixed income benchmark. As a result of the Equity and Fixed Income Underlying Funds’ diversified investment
approach, performance was determined principally by broad trends in global equity and fixed income markets rather than
by the behavior of a limited group of securities. The Portfolio’s equity component outperformed the relevant component
of the composite benchmark, while the fixed income component underperformed. Overall, the Portfolio performed in line
with the composite benchmark.

At the regional level, the Equity Underlying Funds’ greater allocation to the U.S. contributed positively to performance
relative to the equity benchmark, as the U.S. outperformed both developed ex U.S. and emerging markets.

During the period ended October 31, 2018, interest rates generally increased, resulting in negative realized term
premiums. Credit spreads generally widened, resulting in negative realized credit premiums. The Fixed Income
Underlying Funds’ exposure to longer-term and credit securities detracted from performance relative to the fixed income
benchmark.

VA Equity Allocation Portfolio

The VA Equity Allocation Portfolio seeks long-term capital appreciation by investing in a combination of other mutual
funds managed by Dimensional that invest in domestic and international equity securities, including emerging markets
securities. As of the date of this report, the Portfolio’s investments in the domestic equity funds included the U.S. Core
Equity 1 Portfolio, the U.S. Large Company Portfolio, the VA U.S. Large Value Portfolio, the VA U.S. Targeted Value
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Portfolio, and the DFA Real Estate Securities Portfolio; and the Portfolio’s investments in the international equity funds
included the International Core Equity Portfolio, the VA International Small Portfolio, the VA International Value Portfolio,
and the Emerging Markets Core Equity Portfolio (collectively, the “Underlying Funds”). The investment strategy is
process driven, emphasizing broad diversification. As of October 31, 2018, the Underlying Funds collectively held
approximately 13,600 equity securities in 44 eligible developed and emerging markets.

For the 12 months ended October 31, 2018, total returns were -0.19% for the Portfolio and 1.16% for the MSCI
World Index (net dividends), the Portfolio’s benchmark. As a result of the Underlying Funds’ diversified investment
approach, performance was determined principally by broad trends in global equity markets rather than by the behavior
of a limited group of stocks. The Underlying Funds’ inclusion of emerging markets (a region not included in the
benchmark) had a negative impact on performance relative to the benchmark, as emerging markets underperformed
developed markets. With small-caps underperforming large-caps globally for the period, the Underlying Funds’ inclusion
of and emphasis on small-cap stocks detracted from performance relative to the benchmark (which is composed primarily
of large- and mid-cap stocks). With low relative price (value) stocks generally underperforming high relative price (growth)
stocks in developed markets, the Underlying Funds’ greater emphasis on value stocks also had a negative impact on
relative performance.
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DFA INVESTMENT DIMENSIONS GROUP INC.
DISCLOSURE OF FUND EXPENSES
(Unaudited)

The following Expense Tables are shown so that you can understand the impact of fees on your investment. All
mutual funds have operating expenses. As a shareholder of the fund, you incur ongoing costs, which include costs
for portfolio management, administrative services, and shareholder reports, among others. Operating expenses and
legal and audit services, which are deducted from a fund’s gross income, directly reduce the investment return of the
fund. Afund’s expenses are expressed as a percentage of its average net assets. This figure is known as the expense
ratio. The following examples are intended to help you understand the ongoing costs, in dollars, of investing in the
fund and to compare these costs with those of other mutual funds. The examples are based on an investment of
$1,000 made at the beginning of the period shown and held for the entire period.

The Expense Tables below illustrate your fund’s costs in two ways.
Actual Fund Return

This section helps you to estimate the actual expenses after fee waivers that you paid over the period. The
“Ending Account Value” shown is derived from the fund’s actual return and “Expenses Paid During Period”
reflects the dollar amount that would have been paid by an investor who started with $1,000 in the fund. You
may use the information here, together with the amount you invested, to estimate the expenses that you paid
over the period.

To do so, simply divide your account value by $1,000 (for example, a $7,500 account value divided by $1,000
= 7.5), then multiply the result by the number given for your fund under the heading “Expenses Paid During
Period.”

Hypothetical Example for Comparison Purposes

This section is intended to help you compare your fund’s costs with those of other mutual funds. The
hypothetical “Ending Account Value” and “Expenses Paid During Period” are derived from the fund’s actual
expense ratio and an assumed 5% annual return before expenses. In this case, because the return used is
not the fund’s actual return, the results do not apply to your investment. The example is useful in making
comparisons because the SEC requires all mutual funds to calculate expenses based on a 5% annual return.
You can assess your fund’s costs by comparing this hypothetical example with the hypothetical examples that
appear in shareholder reports of other funds.

Please note that the expenses shown in the tables are meant to highlight and help you compare ongoing costs
only and do not reflect any transactional costs, if applicable. The “Annualized Expense Ratio” represents the actual
expenses for the six-month period indicated.

Six Months Ended October 31, 2018

EXPENSE TABLES

Beginning Ending Expenses
Account Account Annualized Paid
Value Value Expense During
05/01/18 10/31/18 Ratio(1) Period(1)
VA U.S. Targeted Value Portfolio
Actual Fund Return..........oovviiiiii i $1,000.00 $ 961.50 0.37% $1.83
Hypothetical 5% Annual Return.......................... $1,000.00 $1,023.34 0.37% $1.89
VA U.S. Large Value Portfolio
Actual Fund Return..........cooooviiiiiiiiiiiie e $1,000.00 $ 988.60 0.27% $1.35
Hypothetical 5% Annual Return.......................... $1,000.00 $1,023.84 0.27% $1.38
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DISCLOSURE OF FUND EXPENSES

CONTINUED
Beginning
Account
Value
05/01/18
VA International Value Portfolio
Actual Fund Return..........ooviiiiiii i $1,000.00
Hypothetical 5% Annual Return.......................... $1,000.00
VA International Small Portfolio
Actual Fund Return..........oooviiiiii i $1,000.00
Hypothetical 5% Annual Return.......................... $1,000.00
VA Short-Term Fixed Portfolio
Actual Fund Return. ... $1,000.00
Hypothetical 5% Annual Return.......................... $1,000.00
VA Global Bond Portfolio
Actual Fund Return. ..o $1,000.00
Hypothetical 5% Annual Return.......................... $1,000.00
VIT Inflation-Protected Securities Portfolio
Actual Fund Return.........ccooveiiiiiiiciiiiieeeee e $1,000.00
Hypothetical 5% Annual Return.......................... $1,000.00
DFA VA Global Moderate Allocation Portfolio(2)
Actual Fund Return..........cooviiiiiii i $1,000.00
Hypothetical 5% Annual Return.......................... $1,000.00
VA Equity Allocation Portfolio(2)
Actual Fund Return. ... $1,000.00
Hypothetical 5% Annual Return...................... ... $1,000.00

Ending
Account
Value
10/31/18

$ 876.40
$1,023.09

$ 867.40
$1,022.53

$1,009.80
$1,023.84

$1,012.30
$1,024.05

$ 988.80
$1,024.60

$ 979.60
$1,023.19

$ 964.40
$1,023.19

Annualized
Expense
Ratio(1)

0.42%
0.42%

0.53%
0.53%

0.27%
0.27%

0.23%
0.23%

0.12%
0.12%

0.40%
0.40%

0.40%
0.40%

Expenses
Paid
During

Period(1)

$1.99
$2.14

$2.49
$2.70

$1.37
$1.38

$1.17
$1.17

$0.60
$0.61

$2.00
$2.04

$1.98
$2.04

(1) Expenses are equal to the fund’s annualized expense ratio for the six-month period, multiplied by the average
account value over the period, multiplied by the number of days in the most recent six-month period (184), then

divided by the number of days in the year (365) to reflect the six-month period.

(2) The Portfolio is a Fund of Funds. The expenses shown reflect the direct expenses of the Fund of Funds and
the Fund of Funds’ portion of the expenses of its Underlying Funds (Affiliated Investment Companies).
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DFA INVESTMENT DIMENSIONS GROUP INC.
DISCLOSURE OF PORTFOLIO HOLDINGS
(Unaudited)

The SEC requires that all funds file a complete Schedule of Investments with the SEC for their first and third
fiscal quarters on Form N-Q. For DFA Investment Dimensions Group Inc., this would be for the fiscal quarters ending
January 31 and July 31. The Form N-Q filing must be made within 60 days of the end of the quarter. DFA Investment
Dimensions Group Inc. filed its most recent Form N-Q with the SEC on September 28, 2018. They are available upon
request, without charge, by calling collect: (512) 306-7400; by mailing a request to Dimensional Fund Advisors LP,
6300 Bee Cave Road, Building One, Austin, TX 78746; or by visiting the SEC’s website at http://www.sec.gov.

SEC regulations permit a fund to include in its reports to shareholders a “Summary Schedule of Portfolio
Holdings” in lieu of a full Schedule of Investments. The Summary Schedule of Portfolio Holdings reports the fund’s
50 largest holdings in unaffiliated issuers and any investments that exceed one percent of the fund’s net assets at
the end of the reporting period. The regulations also require that the Summary Schedule of Portfolio Holdings identify
each category of investments that are held.

Afund is required to file a complete Schedule of Investments with the SEC on Form N-CSR within ten days after
mailing the annual and semi-annual reports to shareholders. It will be available upon request, without charge, by
calling collect: (512) 306-7400; by mailing a request to Dimensional Fund Advisors LP, 6300 Bee Cave Road, Building
One, Austin, TX 78746; or by visiting the SEC’s website at http://www.sec.gov.

PORTFOLIO HOLDINGS

The SEC requires that all funds present their categories of portfolio holdings in a table, chart, or graph format
in their annual and semi-annual shareholder reports, whether or not a Schedule of Investments is used. The following
table, which presents portfolio holdings as a percentage of total investments before short-term investments and
collateral for loaned securities, is provided in compliance with this requirement. The categories shown below
represent broad industry sectors. Each industry sector consists of one or more specific industry classifications.

FUND OF FUNDS
Affiliated Investment Companies

DFA VA Global Moderate Allocation Portfolio..............cooviiiiiiiiinnnn... 100.0%
VA Equity Allocation Portfolio. ... 100.0%

DOMESTIC AND INTERNATIONAL EQUITY PORTFOLIOS

VA U.S. Targeted Value Portfolio VA U.S. Large Value Portfolio VA International Value Portfolio
Communication Services. .......... 3.1% Communication Services........... 8.8% Communication Services. .......... 4.3%
Consumer Discretionary............ 12.4%  Consumer Discretionary............ 6.9%  Consumer Discretionary............ 14.1%
Consumer Staples................. 4.0% Consumer Staples................. 5.1% Consumer Staples................. 3.6%
Energy.............oiil 93% Energy........... ...l 14.6% Energy........... ...l 14.8%
Financials. . ...................... 28.2% Financials........................ 23.6% Financials........................ 29.6%
Health Care...................... 5.7% HealthCare...................... 16.1% HealthCare...................... 4.2%
Industrials. . ... 20.0% Industrials........................ 9.2% Industrials. ....................... 9.3%
Information Technology............ 10.4% Information Technology. ........... 10.9% Information Technology............ 2.5%
Materials. . ........... ... ... ... 6.0% Materials. ........................ 43% Materials......................... 13.1%
Real Estate....................... 0.7% RealEstate....................... 0.2% RealEstate....................... 2.7%
Utilities. .. ... 0.2% Utilities. ... 0.3% Utilities. ... 1.8%

100.0% 100.0% 100.0%
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DISCLOSURE OF PORTFOLIO HOLDINGS

CONTINUED
VA International Small Portfolio
Communication Services. .......... 5.3%
Consumer Discretionary............ 14.4%
Consumer Staples................. 6.4%
Energy.............ooiil 5.4%
Financials. . ...................... 11.8%
HealthCare...................... 5.5%
Industrials. ....................... 24.0%
Information Technology............ 9.0%
Materials. ........................ 10.6%
Real Estate....................... 4.9%
Utilities. . ... 2.7%
100.0%

FIXED INCOME PORTFOLIOS
VA Short-Term Fixed Portfolio

Corporate. ........ccovviiinnnann. 13.9%
Government. ... 10.7%
Foreign Corporate. ................ 29.3%
Foreign Government............... 32.5%
Supranational..................... 13.6%

100.0%

VA Global Bond Portfolio

Corporate. ........covviiinnnna.. 14.8%
Foreign Corporate. ................ 33.1%
Foreign Government............... 46.5%
Supranational..................... 5.6%

100.0%
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VA U.S. TARGETED VALUE PORTFOLIO
SUMMARY SCHEDULE OF PORTFOLIO HOLDINGS
October 31, 2018

Percentage
Shares Valuet of Net Assets}

COMMON STOCKS — (92.5%)

COMMUNICATION SERVICES — (2.9%)

Other SECUNties. . ...t $10,377,682 3.1%

CONSUMER DISCRETIONARY — (11.5%)

#* AutoNation, Inc............. .. 25,761 1,042,805 0.3%
Goodyear Tire & Rubber Co. (The)..................... 58,001 1,221,501 0.4%
PulteGroup, INC..... ..o 39,787 977,567 0.3%
Toll Brothers, INC.......cooii 43,252 1,455,862 0.5%
Other Securities. . ... 36,283,327 10.9%

TOTAL CONSUMER DISCRETIONARY. ... 40,981,062 12.4%

CONSUMER STAPLES — (3.7%)

Bunge, Ltd........ooi 19,726 1,219,067 0.4%

# Coty, Inc., Class A. . ... 99,092 1,045,421 0.3%

#* Post Holdings, INC.........cooii 13,291 1,175,190 0.4%
Other Securities. . ... 9,887,874 2.9%

TOTAL CONSUMER STAPLES. ........ ... 13,327,552 4.0%

ENERGY — (8.6%)

#* Antero Resources COrp.........coovuveiiieiiinnna... 90,357 1,435,773 0.4%

* CNX Resources Corp........vvuueeinieiiieaaiennnnn. 61,383 960,644 0.3%
Helmerich & Payne, InC..............cooviiiiiion.. 16,901 1,052,763 0.3%
Murphy Oil COorp.. ..o 44,623 1,421,689 0.4%
PBF Energy, Inc., Class A. ..., 30,503 1,276,551 0.4%
Other Securities. . ... .. 24,457,808 7.5%

TOTAL ENERGY. ... e 30,605,228 9.3%

FINANCIALS — (26.1%)

Associated Banc-Corp. ... 50,499 1,170,567 0.4%
Assurant, INC..........oiiii 16,139 1,568,872 0.5%
Assured Guaranty, Ltd.............. ... .o 30,658 1,225,707 0.4%
CIT Group, INC.. . oo i 25,363 1,201,699 0.4%

# Janus Henderson Group P.L.C................. ... .... 46,500 1,142,505 0.3%
Kemper Corp.. . .ovi 15,001 1,127,925 0.3%

# New York Community Bancorp, Inc..................... 113,503 1,087,359 0.3%
Old Republic International Corp..............ccovvvn... 59,758 1,317,664 0.4%
PacWest Bancorp. . ... 30,208 1,227,049 0.4%
People’s United Financial, Inc.......................... 87,799 1,374,932 0.4%
Popular, InC.. ... 24,047 1,250,684 0.4%

# Prosperity Bancshares, InC............... ... ... ..., 15,628 1,016,289 0.3%
Santander Consumer USA Holdings, Inc................ 63,053 1,182,244 0.4%
Umpqua Holdings Corp............c.coiiiiiiiiiia .. 54,549 1,047,341 0.3%
UNUM GrOUP. .« vttt 33,275 1,206,551 0.4%
Voya Financial, InC............. o i 25,150 1,100,564 0.3%
Other Securities. . ... 73,749,528 22.2%

TOTAL FINANCIALS. . ... 92,997,480 28.1%

HEALTH CARE — (5.2%)

#* Acadia Healthcare Co., Inc............................. 25,804 1,070,866 0.3%

* Allscripts Healthcare Solutions, Inc...................... 83,946 999,797 0.3%
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VA U.S. TARGETED VALUE PORTFOLIO
CONTINUED

Shares Valuet
HEALTH CARE — (Continued)

Other Securities. . ... $ 16,638,792
TOTALHEALTH CARE. ... 18,709,455
INDUSTRIALS — (18.5%)

AECOM. ... 66,299 1,931,953

AirLease Corp.....ovvviii e 49,283 1,877,682
# Alaska Air Group, InC.. ... i 21,503 1,320,714

AMERCO. .. ... 4,785 1,562,207
* Genesee & Wyoming, Inc., Class A..................... 15,696 1,243,594

Jacobs Engineering Group, Inc.................ooal 16,852 1,265,417
* JetBlue Airways Corp.......oovviiii e 84,042 1,406,023
* Kirby Corp.. .o 14,913 1,072,841
* Quanta Services, INC............ociiiiii i 38,352 1,196,582

Trinity Industries, InC...............o i 46,408 1,324,948

Other Securities. . ... 51,807,005
TOTAL INDUSTRIALS. . ..o e 66,008,966
INFORMATION TECHNOLOGY — (9.7%)

ARRIS International PL.C.............................. 39,772 989,130
* Arrow Electronics, Inc................. ... L. 33,966 2,299,838

Avnet, INC....... ..o 46,812 1,875,757

Jabil, Inc.. ... 41,431 1,024,589
* LiveRamp Holdings, InC............. ... ... ..., 26,374 1,204,764

XEIOX COMP . s ettt e e e 36,334 1,012,629

Other Securities. . ... 26,008,310
TOTAL INFORMATION TECHNOLOGY. ... 34,415,017
MATERIALS — (5.6%)

AlCoa COrP.. oottt e 29,596 1,035,564

Ashland Global Holdings, InC........................... 13,288 983,046

Huntsman Corp.........ooviiiiii i 52,125 1,140,495

Reliance Steel & Aluminum Co.............coovieoio .. 21,094 1,664,738

Other Securities. . ... 15,069,645
TOTAL MATERIALS. . ... i 19,893,488
REAL ESTATE — (0.6%)

Other Securities. . ... 2,169,244
UTILITIES — (0.1%)

Other Security. . ... 479,258
TOTAL COMMON STOCKS. . ...t 329,964,432
RIGHTS/WARRANTS — (0.0%)

Other Securities. . ... 6,965
TOTAL INVESTMENT SECURITIES. ... 829,971,397
TEMPORARY CASH INVESTMENTS — (0.1%)

State Street Institutional U.S. Government Money

Market Fund, 2.090%. . ........coviiiiiiiian. 249,520 249,520
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Percentage

of Net Assetst

5.1%

5.7%

0.6%
0.6%
0.4%
0.5%
0.4%
0.4%
0.4%
0.3%
0.4%
0.4%
15.5%

19.9%

0.3%
0.7%
0.6%
0.3%
0.4%
0.3%
7.8%

10.4%

0.3%
0.3%
0.4%
0.5%
4.5%

6.0%

0.7%

0.1%

99.7%

0.0%

0.1%




VA U.S. TARGETED VALUE PORTFOLIO

CONTINUED

SECURITIES LENDING COLLATERAL — (7.4%)
@§ DFA Short Term Investment Fund

TOTAL INVESTMENTS—(100.0%)

(Cost $340,

Summary of the Portfolio’s investments as of October 31, 2018,

381,713). e

Valuation Note):

Common Stocks
Communication Services...................
Consumer Discretionary...................
Consumer Staples. ...

Information
Materials. ..
Real Estate

Utilities. . ...

Technology....................

Rights/Warrants
Consumer Discretionary...................

Information

Technology....................

Temporary Cash Investments.................
Securities Lending Collateral.................

Shares

2,299,168

Percentage
Valuet of Net Assetst
$ 26,601,372 8.0%
$356,822,289 107.8%

based on their valuation inputs, is as follows (see Security

Investments in Securities (Market Value)

Level 1 Level 2 Level 3 Total
$ 10,377,682 — — $ 10,377,682
40,981,062 — — 40,981,062
13,327,552 — — 18,327,552
30,605,228 — —_ 30,605,228
92,993,969 $ 3,511 — 92,997,480
18,709,455 — — 18,709,455
66,008,966 — — 66,008,966
34,415,017 — — 34,415,017
19,893,488 — — 19,893,488
2,169,244 — — 2,169,244
479,258 — 479,258
— 1,182 — 1,182
5,783 — — 5,783
249,520 — — 249,520
— 26,601,372 — 26,601,372
$330,216,224 $26,606,065 — $356,822,289

See accompanying Notes to Financial Statements.
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VA U.S. LARGE VALUE PORTFOLIO

SUMMARY SCHEDULE OF PORTFOLIO HOLDINGS
October 31, 2018

COMMON STOCKS — (98.6%)
COMMUNICATION SERVICES — (8.6%)

AT&T, INC.. .o
* Charter Communications, Inc., Class A.................
Comcast Corp., Class A. ...
Other Securities. . ...
TOTAL COMMUNICATION SERVICES. ..............ooae L.

CONSUMER DISCRETIONARY — (6.8%)
Ford Motor Co.......cooiiii
General Motors Co....oviiiii e
Other Securities. ...

TOTAL CONSUMER

DISCRETIONARY.........ccooiiiii...

CONSUMER STAPLES — (5.0%)
Mondelez International, Inc., Class A...................

Walgreens Bo
Walmart, Inc..

ots Alliance, Inc..........................

Other Securities. . ... ..

TOTAL CONSUMER

ENERGY — (14.4%)
Chevron Corp

STAPLES. ... ...

ConocoPhillips. . ..o
Exxon Mobil Corp........ooiiiiii
Kinder Morgan, InC.. ...
Marathon Petroleum Corp............coiiiiiiian..
Occidental Petroleum Corp..................ooot.
Valero Energy Corp.........oouiuiiiiiiiiiiiiiaaan.
Other Securities. ...

TOTAL ENERGY....

FINANCIALS — (23.3%)

Bank of Ameri

To7- T 070 o JHU

Bank of New York Mellon Corp. (The)..................
* Berkshire Hathaway, Inc., Class B......................

Capital One Fi
Citigroup, Inc.

inancial Corp............cooiiiiiiiiint,

Goldman Sachs Group, Inc. (The)......................
JPMorgan Chase & CO.......oovviiiiiieii i
Morgan Stanley. ............o i
PNC Financial Services Group, Inc. (The)...............

Travelers Cos

sInc. (The). oo

Wells Fargo & CO.....oovviii i
Other Securities. ...t

TOTAL FINANCIALS.

HEALTH CARE — (1

5.9%)

Abbott Laboratories................ ..

Aetna, Inc.. ..

Anthem, Inc...

* Centene Corp
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Shares

553,930
13,352
328,410

255,773
92,225

63,318
52,067
76,563

96,429
74,985
224,741
128,290
64,842
52,103
32,870

410,962
62,976
47,177
34,138

126,031
25,386

118,846
91,268
21,899
19,149

296,291

57,952
21,525
19,167
20,648

Valuet

$ 16,994,572
4,277,580
12,525,557
7,392,963

41,190,672

2,442,632
3,374,513
26,543,508

32,360,653

2,658,090
4,153,384
7,677,738
9,303,036

23,792,248

10,766,298
5,241,452
17,907,363
2,183,496
4,568,119
3,494,548
2,994,128
21,420,355

68,575,759

11,301,482
2,980,654
9,684,495
3,048,523
8,249,989
5,721,243

12,956,591
4,167,297
2,813,803
2,396,114

15,771,570

32,124,131
111,215,892

3,995,211
4,270,560
5,281,850
2,690,847

Percentage

of Net Assetst

3.6%
0.9%
2.7%
1.5%

8.7%

0.5%
0.7%
5.7%

6.9%

0.6%
0.9%
1.6%
2.0%

5.1%

2.3%
1.1%
3.8%
0.5%
1.0%
0.7%
0.6%
4.6%

14.6%

2.4%
0.6%
2.1%
0.6%
1.7%
1.2%
2.7%
0.9%
0.6%
0.5%
3.3%
7.0%

23.6%

0.9%
0.9%
1.1%
0.6%



VA U.S. LARGE VALUE PORTFOLIO
CONTINUED

HEALTH CARE — (Continued)

Cigna Corp.. ..ot
CVS Health Corp......ooviii e
Danaher Corp.. . ..o
Express Scripts Holding Co............ ... ... .. .. ...
Humana, InC........... .
Medtronic PL.C............ ... ... ... ... .. ...
Pfizer, INC.. ...
Thermo Fisher Scientific, Inc...........................
Other Securities. ...

TOTALHEALTH CARE. .. ..o

INDUSTRIALS — (9.0%)
Delta Air Lines, INC...........co i i
Eaton Corp. PL.C.... ...
FEAEX COrP.. .t
Norfolk Southern Corp...........cooiiiiii ..
* United Continental Holdings, Inc........................
Other Securities. ...

TOTAL INDUSTRIALS. . ..o

INFORMATION TECHNOLOGY — (10.8%)

INtel COrp.. e
* Micron Technology, InC................ ...t
Other Securities. ...

TOTAL INFORMATION TECHNOLOGY..............coevvnnns.

MATERIALS — (4.3%)
DowDuPont, Inc........ ...
NUCOF COrpP.. . o
Other Securities. ...

TOTAL MATERIALS. . ...

REAL ESTATE — (0.2%)
Other Securities. . ...

UTILITIES — (0.3%)
Other Securities. . ...

TOTAL COMMON STOCKS. .. ... ..

TEMPORARY CASH INVESTMENTS — (0.2%)
State Street Institutional U.S. Government Money
Market Fund, 2.090%. . ...

SECURITIES LENDING COLLATERAL — (1.2%)
@§ DFA Short Term Investment Fund......................

TOTAL INVESTMENTS—(100.0%)
(COst $393,548,233). ...\ e et
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Shares

12,108
73,289
32,152
37,088
8,529
69,631
412,985
16,736

45,864
31,345
16,155
19,191
30,813

51,590
96,314
106,724
358,421
86,728

50,001
42,059

866,943

518,219

Valuet

2,588,812
5,305,391
3,195,909
3,596,423
2,732,777
6,254,256
17,783,134
3,910,366

14,287,303
75,892,839

2,510,137
2,246,496
3,559,593
3,220,825
2,634,820

28,905,017
43,076,888

2,288,532
4,406,365
2,576,317
16,802,776
3,271,380

21,955,579
51,300,949

2,696,054
2,486,528

15,306,621
20,489,203

1,044,065
1,277,753
470,216,921
866,943
5,995,789

$477.079.653

Percentage

of Net Assetst

0.6%
1.1%
0.7%
0.8%
0.6%
1.3%
3.8%
0.8%
2.9%

16.1%

0.5%
0.5%
0.8%
0.7%
0.6%
6.0%

9.1%

0.5%
0.9%
0.6%
3.6%
0.7%
4.6%

10.9%

0.6%
0.5%
3.2%

4.3%

0.2%

0.3%

99.8%

0.2%

1.2%

101.2%




VA U.S. LARGE VALUE PORTFOLIO

CONTINUED

Summary of the Portfolio’s investments as of October 31, 2018, based on their valuation inputs, is as follows (see Security

Valuation Note):

Common Stocks
Communication Services...................
Consumer Discretionary...................
Consumer Staples. ........................

Information
Materials. . .
Real Estate

Utilities. .. ..

Technology. ............w.....

Temporary Cash Investments.................
Securities Lending Collateral.................

See accompanying Notes to Financial Statements.

Investments in Securities (Market Value)

Level 1 Level 2 Level 3 Total
$ 41,190,672 — — $ 41,190,672
32,360,653 — — 32,360,653
23,792,248 — — 23,792,248
68,575,759 — — 68,575,759
111,215,892 — — 111,215,892
75,892,839 — — 75,892,839
43,076,888 — — 43,076,888
51,300,949 — 51,300,949
20,489,203 — — 20,489,203
1,044,065 — — 1,044,065
1,277,753 — —_ 1,277,753
866,943 — — 866,943
— $5,995,789 — 5,995,789
$471,083,864 $5,995,789 — $477,079,653
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VA INTERNATIONAL VALUE PORTFOLIO
SUMMARY SCHEDULE OF PORTFOLIO HOLDINGS
October 31, 2018

Percentage
Shares Value» M

COMMON STOCKS — (96.2%)
AUSTRALIA — (5.7%)
# Australia & New Zealand Banking Group, Ltd............ 234,296 $ 4,312,607 1.5%

Woodside Petroleum, Ltd............................... 67,785 1,668,885 0.6%

Other Securities. . ... 10,087,182 3.7%
TOTAL AUSTRALIA. . ... 16,068,674 5.8%
AUSTRIA — (0.2%)

Other Securities. . ... 444799 0.2%
BELGIUM — (1.1%)

Other Securities. . ... 3,229,174 1.2%
CANADA — (8.6%)

Bank of Montreal................ ... .. .. ... 33,738 2,521,578 0.9%
# Bank of Nova Scotia (The)..................coiiiii.t 41,825 2,244,625 0.8%

Suncor Energy, INC.......oooiii i 57,131 1,916,444 0.7%

Suncor Energy, INC......ooiii i 44,260 1,474,301 0.5%

Other Securnities. . ..o 16,171,787 5.8%
TOTAL CANAD A. . . e 24,328,735 8.7%
DENMARK — (1.4%)

Other Securities. . ... 4,046,779 1.4%
FINLAND — (0.9%)

Other Securnities. . .......cooviii i 2,686,145 1.0%
FRANCE — (10.0%)

AXA SA. 58,603 1,466,638 0.5%

BNP Paribas SA. ... 55,790 2,907,442 1.1%

Carrefour SA. ... . 64,792 1,256,562 0.5%

Cie de Saint-Gobain. ................. . ... 37,664 1,418,857 0.5%

Orange SA. .. 138,204 2,157,136 0.8%

Peugeot SA. ... . 69,936 1,662,433 0.6%

Renault SA. ... .. 22,289 1,664,407 0.6%

Total SA. ... 148,625 8,720,635 3.1%

Other Securities. . ... 6,997,462 2.4%
TOTAL FRANCE. . ... 28,251,572 10.1%
GERMANY — (6.7%)

Bayerische Motoren Werke AG........................ 25,906 2,230,786 0.8%

Daimler AG. ... 76,726 4,544,987 1.6%

Deutsche Telekom AG. ..............ciiiiiiinn. 100,300 1,645,088 0.6%

RWE AG. ... o e e 69,995 1,361,697 0.5%

Other Securities. . ... 9,116,529 3.3%
TOTAL GERMANY . ..o e 18,899,087 6.8%
HONG KONG — (2.7%)

CK Hutchison Holdings, Ltd................ ... .. 164,012 1,651,948 0.6%

Other Securities. . ... 6,163,260 2.2%
TOTALHONG KONG. ...t 7,815,208 2.8%
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VA INTERNATIONAL VALUE PORTFOLIO

CONTINUED

IRELAND — (0.4%)
Other Securities.............

ISRAEL — (0.4%)
Other Securities.............

ITALY — (1.7%)
Other Securities.............

JAPAN — (22.5%)
Hitachi, Ltd..................
Honda Motor Co., Ltd........
JXTG Holdings, Inc..........
Mitsubishi Corp..............

Mitsubishi UFJ Financial Group, Inc.....................

Mizuho Financial Group, Inc..
Nissan Motor Co., Ltd........

Sumitomo Mitsui Financial Group, Inc...................

Toyota Motor Corp...........
Other Securities.............

TOTAL JAPAN. ..

NETHERLANDS — (3.4%)

ING Groep NV. . ..o
Koninklijke Ahold Delhaize NV.........................

Other Securities. ............

TOTAL NETHERLANDS............

NEW ZEALAND — (0.2%)
Other Securities.............

NORWAY — (0.9%)
Other Securities.............

PORTUGAL — (0.0%)
Other Security...............

SINGAPORE — (1.1%)
Other Securities.............

SOUTH AFRICA — (0.0%)
Other Securities.............

SPAIN — (2.0%)
Banco Santander SA........
Repsol SA..................
Other Securities.............

TOTALSPAIN. ...

SWEDEN — (2.7%)
Other Securities.............

SWITZERLAND — (7.8%)
Novartis AG.................
Novartis AG, Sponsored ADR
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Shares

63,000
106,400
211,827

53,400
386,000
736,200
134,500

65,900

99,970

105,622
109,832

699,668
98,764

20,736
50,733

Value»

1,202,950
1,261,045

4,700,092

1,925,922
3,037,244
1,431,311
1,502,958
2,336,261
1,264,323
1,223,648
2,565,822
5,856,336

42,579,544
63,723,369

1,249,613
2,514,122

5,792,483
9,556,218

616,963
2,604,308
70,028
3,010,285

146,939

3,328,988
1,764,797
578,638

5,672,423

7,608,646

1,815,899
4,437,108

Percentage

of Net Assetst

0.4%

0.4%

1.7%

0.7%
1.1%
0.5%
0.5%
0.8%
0.5%
0.4%
0.9%
21%
15.3%

22.8%

0.5%
0.9%
2.0%

3.4%

0.2%

0.9%

0.0%

1.1%

0.1%

1.2%
0.6%
0.2%

2.0%

2.7%

0.6%
1.6%



VA INTERNATIONAL VALUE PORTFOLIO

CONTINUED
Percentage
Shares Value» M
SWITZERLAND — (Continued)

UBS GroUup AG. ..o oo et e 128,899 $ 1,801,636 0.6%

Zurich Insurance Group AG. .. ......ooiiiiiii i 9,856 3,060,102 1.1%

Other Securities. . ... 11,000,320 4.0%
TOTAL SWITZERLAND. . ... 22,115,065 7.9%
UNITED KINGDOM — (15.4%)

Anglo American P.L.C...... ... ... ... il 116,552 2,487,613 0.9%

Aviva P.L.C... ... 329,950 1,803,141 0.7%

BP P.L.C., Sponsored ADR. ......... ..., 170,413 7,390,807 2.7%

British American Tobacco P.L.C......................... 34,576 1,498,879 0.5%

Glencore PL.C....... .. 518,300 2,109,304 0.8%

HSBC Holdings P.L.C., Sponsored ADR................ 125,644 5,162,712 1.9%

Lloyds Banking Group PL.C.................coiina... 2,312,521 1,687,536 0.6%

Lloyds Banking Group P.L.C.,, ADR..................... 492,605 1,413,776 0.5%

Royal Dutch Shell P.L.C., Sponsored ADR, Class A..... 67,970 4,295,024 1.5%
# Royal Dutch Shell P.L.C., Sponsored ADR, Class B..... 63,691 4,185,136 1.5%

Vodafone Group P.L.C..............ccoiiiiiii... 1,510,347 2,840,266 1.0%

Other Securities. . ... 8,822,381 3.1%
TOTAL UNITED KINGDOM. . . ... 43,696,575 15.7%
UNITED STATES — (0.4%)

Other Security. . ... oo 1,058,336 0.4%
TOTAL COMMON STOCKS. . ...t 272,808,415 97.7%
PREFERRED STOCKS — (1.2%)

GERMANY — (1.2%)

Volkswagen AG . ... 14,905 2,504,084 0.9%

Other Securities. . ... 765,034 0.3%
TOTAL GERMANY . ... e 3,269,118 1.2%
RIGHTS/WARRANTS — (0.0%)

Other Security. . ... 27,182 0.0%
TOTAL INVESTMENT SECURITIES. ... 276,104,715

Valuet
SECURITIES LENDING COLLATERAL — (2.6%)
@§ DFA Short Term Investment Fund...................... 638,983 7,393,036 2.7%
TOTAL INVESTMENTS—(100.0%)
(Cost $296,246,592). . . ..o ittt $283,497,751 101.6%

Summary of the Portfolio’s investments as of October 31, 2018, based on their valuation inputs, is as follows (see Security
Valuation Note):

Investments in Securities (Market Value)

Level 1 Level 2 Level 3 Total
Common Stocks
Australia............... — $ 16,068,674 — $ 16,068,674
Austria......... ... — 444,799 — 444799
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VA INTERNATIONAL VALUE PORTFOLIO
CONTINUED

Belgium. ...
Canada............ccooiiiiiiii i
Denmark. ...
Finland.......... . ... .. . ..
France.............coii i
Germany. ... ..o.ouuuiieei i
Hong Kong........coovviiiiiiiiinns,
Ireland. ........... ... .. L.

United Kingdom. ...t

United States. ...
Preferred Stocks

Germany. ...
Rights/Warrants

Investments in Securities (Market Value)

Level 1 Level 2 Level 3 Total
— $ 3,229,174 — $ 3,229,174
$24,328,735 — — 24,328,735
— 4,046,779 — 4,046,779
— 2,686,145 — 2,686,145
— 28,251,572 — 28,251,572
1,104,611 17,794,476 — 18,899,087
— 7,815,208 — 7,815,208
361,559 841,391 — 1,202,950
85,514 1,175,531 — 1,261,045
107,100 4,592,992 — 4,700,092
— 63,723,369 — 63,723,369
990,080 8,566,138 — 9,556,218
— 616,963 — 616,963
— 2,604,308 — 2,604,308
— 70,028 — 70,028
— 3,010,285 — 3,010,285
— 146,939 — 146,939
— 5,672,423 — 5,672,423
16,168 7,592,478 — 7,608,646
4,987,423 17,127,642 — 22,115,065
24,764,185 18,932,390 — 43,696,575
1,053,336 — 1,053,336
— 3,269,118 — 3,269,118
— 27,182 — 27,182
— 7,393,036 — 7,393,036
$57,798,711 $225,699,040 — $283,497,751

See accompanying Notes to Financial Statements.
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VA INTERNATIONAL SMALL PORTFOLIO

SUMMARY SCHEDULE OF PORTFOLIO HOLDINGS

October 31, 2018

Shares

COMMON STOCKS — (92.8%)
AUSTRALIA — (6.2%)
Other Securities. ..ot

AUSTRIA — (1.1%)
Other Securities. . ...

BELGIUM — (1.5%)
Ackermans & van Haaren NV.......................... 2,365
Other Securities. ...

TOTALBELGIUM. ... ...

CANADA — (8.5%)
Canadian Western Bank. ..., 15,708
Cott GO . s ettt 24,191
Other Securities. . ...

TOTAL CANADA. . . e

DENMARK — (2.0%)
GN Store Nord A.S.......... i 14,123
ISS A S 13,688
Other Securities. . ...

TOTAL DENMARK. . ...

FINLAND — (2.3%)
Amer Sports OYj. . ..ot 15,263
Kesko Oyj, Class B. ..o 7,188
Nokian Renkaat Oyj.............. ..., 12,072
Other Securities. . ...

TOTAL FINLAND. . ...

FRANCE — (4.0%)
Ingenico Group SA. ... .. 5,884
Rexel SA. ... ..o 31,259
Rubis SCA. ... 9,019

HONG KONG — (2.5%)
Other Securnities. . .......oviiii i
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Value»

$14,562,677
2,589,142

372,340
3,089,820

3,462,160

365,361
364,211
18,966,605

19,696,177

599,079
449,530
3,577,016

4,625,625

567,353
419,798
383,990
4,038,618

5,409,759

416,440
398,468
465,327

7,965,819

9,246,054

433,069
411,806
584,913
371,762
358,983
11,524,390

13,684,923

_ 5022422

Percentage

of Net Assetst

6.6%

1.2%

0.2%
1.4%

1.6%

0.2%
0.2%
8.6%

9.0%

0.3%
0.2%
1.6%

21%

0.3%
0.2%
0.2%
1.8%

2.5%

0.2%
0.2%
0.2%
3.6%

4.2%

0.2%
0.2%
0.3%
0.2%
0.2%
5.1%

6.2%

2.7%




VA INTERNATIONAL SMALL PORTFOLIO
CONTINUED

IRELAND — (0.3%)

Other Securities. ...,

ISRAEL — (1.0%)

Other Securities. ...,

ITALY — (3.4%)

* Saipem SpA. ...
Other Securities. ...,
TOTAL ITALY . .o i

JAPAN — (22.5%)

Other Securities. ..............oo ...

NETHERLANDS — (2.3%)

Aalberts Industries NV........................
Other Securities. ...,

TOTAL NETHERLANDS. ... ...t

NEW ZEALAND — (0.7%)

Other Securities. . ............................

NORWAY — (1.0%)

Other Securities. .............oo L.

PORTUGAL — (0.4%)

Other Securities. ...,

SINGAPORE — (0.8%)

Other Securities. ...........ccccoviiiin...

SPAIN — (2.3%)

Enagas SA...... ...
Other Securities. . .................... ...

TOTAL SPAIN. ..o e

SWEDEN — (3.2%)

Other Securities. ...,

SWITZERLAND — (4.7%)

# Dufry AG. . ...

Helvetia Holding AG. ..............coiint.
PSP Swiss Property AG................oc...
Swiss Prime Site AG...............cooia. ...
Other Securities. ...........coccoiiiiiin...

TOTAL SWITZERLAND. .. .. ...

UNITED KINGDOM — (16.2%)

Auto Trader Group PL.C......................
Beazley PL.C.........oiii i
Bellway PL.C............... il
* BTG PLC....coi
Close Brothers Group PL.C...................
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Shares

67,615

10,112

16,778

3,195
385
758

4,343

4,978

83,825
55,793
15,374
65,461
22,867

Value»

$ 597,210
2,309,115

369,769
7,605,293

7,975,062
52,488,124

370,687
5,030,306

5,400,993
1,573,677
2,364,184
1,026,737
1,951,523

444,843
4,802,772

5,247,615
7,442,280

360,012
358,183
464,294
419,043
403,932
8,847,726

10,853,190

438,016
374,614
563,882
461,129
429,492

Percentage

of Net Assetst

0.3%

1.0%

0.2%
3.4%

3.6%

24.0%

0.2%
2.3%

2.5%

0.7%

1.1%

0.5%

0.9%

0.2%
2.2%

2.4%

3.4%

0.2%
0.2%
0.2%
0.2%
0.2%
4.0%

5.0%

0.2%
0.2%
0.3%
0.2%
0.2%



VA INTERNATIONAL SMALL PORTFOLIO

CONTINUED
Percentage
Shares Value» M
UNITED KINGDOM — (Continued)

Cranswick P.L.C..... ... ... . 10,456 $ 386,031 0.2%

Diploma P.L.C...... ... 22,578 378,609 0.2%

Electrocomponents PL.C..............coiiiiiiiat, 87,192 690,338 0.3%

Hays P.L.C... ..o 237,827 498,041 0.2%

Hiscox, Ltd..... ... 25,898 537,969 0.3%

Howden Joinery Group PL.C........................... 126,825 759,390 0.4%

Jardine Lloyd Thompson Group PL.C................... 24,129 581,434 0.3%

John Wood Group P.L.C.............coiiiiiiiiin... 49,047 447,029 0.2%

Man Group PL.C..... oo 181,459 360,034 0.2%

Meggitt PL.C...oo 70,649 477,983 0.2%

NEX Group P.L.C.....o 28,759 417,077 0.2%
#* Ocado Group P.L.C.......ooi 39,191 427,758 0.2%

Pennon Group PL.C.......oooiiiiiii 40,410 384,968 0.2%

Phoenix Group Holdings. ...................ooia... 47,449 364,700 0.2%

RPC Group PL.C.....oi e 51,871 505,594 0.2%

Spectris P.L.C......oooi 15,613 427,167 0.2%

Tate & Lyle PL.C..o oo 97,546 838,708 0.4%
* Tullow Oil PL.C........ e 256,027 734,558 0.3%

Victrex P.L.C....... o 18,028 609,819 0.3%

Other Securities. ... 25,592,768 11.4%
TOTAL UNITED KINGDOM. . ... _ 37,687,108 17.2%
TOTAL COMMON STOCKS. . ...t 216,115,757 98.7%
PREFERRED STOCKS — (0.2%)

GERMANY — (0.2%)

Other Securities. . ... 549,639 0.3%
UNITED KINGDOM — (0.0%)

Other Security. . ... 786 0.0%
TOTAL PREFERRED STOCKS. ... ... 550,425 0.3%
RIGHTS/WARRANTS — (0.0%)

Other Securities. . ... 8,322 0.0%
TOTAL INVESTMENT SECURITIES. ... 216,674,504

Valuet
SECURITIES LENDING COLLATERAL — (7.0%)
@§ DFA Short Term Investment Fund...................... 1,402,343 16,225,109 7.4%
TOTAL INVESTMENTS—(100.0%)
(Cost $237,068,139). . ..o oe i $232,899,613 106.4%

Summary of the Portfolio’s investments as of October 31, 2018, based on their valuation inputs, is as follows (see Security
Valuation Note):

Investments in Securities (Market Value)

Level 1 Level 2 Level 3 Total
Common Stocks
Australia............. ... — $ 14,562,677 — $ 14,562,677
Austria. . ... — 2,589,142 — 2,589,142
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VA INTERNATIONAL SMALL PORTFOLIO

CONTINUED
Investments in Securities (Market Value)
Level 1 Level 2 Level 3 Total
Belgium. ... $ 196,833 $ 3,265,327 — $ 3,462,160
Canada............ccooiiiiiiii i 19,696,097 80 — 19,696,177
Denmark............oii i — 4,625,625 — 4,625,625
Finland............ ... ... ... ..... — 5,409,759 — 5,409,759
France.............coiii i — 9,246,054 — 9,246,054
Germany. .....oouuii i — 13,684,923 — 13,684,923
Hong Kong........oooviiiiiiiiins. 1,515 5,920,907 — 5,922,422
Ireland. ............ ... . — 597,210 — 597,210
Israel. ... 52,398 2,256,717 — 2,309,115
taly. ..o — 7,975,062 — 7,975,062
dapan. ... 243,466 52,244,658 — 52,488,124
Netherlands. .............................. 218,806 5,182,187 — 5,400,993
New Zealand.............................. 29,644 1,544,033 — 1,573,677
NOrway. ..ot — 2,364,184 — 2,364,184
Portugal. ... — 1,026,737 — 1,026,737
Singapore. ... — 1,951,523 — 1,951,523
Spain. ... — 5,247,615 — 5,247,615
Sweden. ... 21,725 7,420,555 — 7,442,280
Switzerland. . .......... ... ...l — 10,853,190 — 10,853,190
United Kingdom. ...t — 37,687,108 — 37,687,108
Preferred Stocks
Germany. ....c.oue e — 549,639 — 549,639
United Kingdom. ...................oes — 786 — 786
Rights/Warrants
Canada...........ccooiiiiiii i — 35 — 35
NOorway. ..o — 654 — 654
Spain. ..o — 6,582 — 6,582
Sweden..........ooooiiiii L — 1,051 — 1,051
Securities Lending Collateral................. — 16,225,109 — 16,225,109
TOTAL. ..o e $20,460,484 $212,439,129 — $232,899,613

See accompanying Notes to Financial Statements.
31



AGENCY OBLIGATIONS — (2.2%)

Federal Home Loan Bank
2.125%, 02/11/20........
1.875%, 03/13/20........
4.125%, 03/13/20........
2.375%, 03/30/20........

Federal Home Loan Banks
2.625%, 05/28/20........

TOTAL AGENCY
OBLIGATIONS..............

BONDS — (82.4%)

African Development Bank
1.125%, 09/20/19. .......
1.375%, 02/12/20........
1.875%, 03/16/20........

Agence Francaise de

Developpement
1.375%, 08/02/19........
1.625%, 01/21/20........

ANZ New Zealand

International Ltd.

Q  2.250%, 02/01/19........

Q  2.600%, 09/23/19........
2.600%, 09/23/19........

Apple, Inc.

1.500%, 09/12/19........
1.800%, 11/13/19........
1.800%, 05/11/20........
(r) 2.408%, 05/11/20........
Apple, Inc., 3M USD LIBOR +
0.250%, FRN
() 2.592%, 02/07/20........
Apple, Inc., Floating Rate
Note, 3M USD LIBOR +
0.080%, FRN
() 2.423%, 02/08/19........
Apple, Inc., Floating Rate
Note, 3M USD LIBOR +
0.300%, FRN

(r) 2.641%, 05/06/19........

Asian Development Bank
1.625%, 05/05/20........
1.625%, 08/26/20........

Australia & New Zealand

Banking Group, Ltd.
1.600%, 07/15/19........
2.050%, 09/23/19........

Q  2.250%, 12/19/19........

VA SHORT-TERM FIXED PORTFOLIO

Face

Amount

(000)

1,500
800
500

1,000

2,900

500
250
2,950

400
1,110

300
1,000
900

400
2,291

477
800

500

1,000

1,300

500
929

750
250
2,200

SCHEDULE OF INVESTMENTS

October 31, 2018

Valuet

$1,486,862
789,946
508,449
993,677

2,889,754

6,668,688

492,532
245,181
2,907,726

395,485
1,090,770

299,450
994,985
895,486

395,354
2,266,542

468,185
799,971

501,177

1,000,212

1,301,817

490,276
906,843

742,705
247,813
2,179,533
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Australia & New Zealand
Banking Group, Ltd.,
Floating Rate Note, 3M
USD LIBOR + 0.750%,

FRN

(NQ 3.065%, 11/16/18........

Bank of Montreal

# 3.100%, 07/13/20........

Bank of Montreal, 3M USD
LIBOR + 0.440%, FRN

() 2.774%, 06/15/20........

Berkshire Hathaway Finance
Corp.

(r) 2.734%, 01/10/20........

Berkshire Hathaway Finance
Corp., Floating Rate Note,
3M USD LIBOR + 0.250%,
FRN

#(r) 2.671%, 01/11/19........

Berkshire Hathaway Finance
Corp., Floating Rate Note,
3M USD LIBOR + 0.260%,
FRN

(ry 2.574%, 08/15/19........

Berkshire Hathaway Finance
Corp., Floating Rate Note,
3M USD LIBOR + 0.690%,
FRN

() 3.024%, 03/15/19........

BNG Bank NV

1.875%, 06/11/19........
1.750%, 10/30/19........
1.625%, 11/25/19........
Q  2.500%, 02/28/20........
2.500%, 02/28/20........
1.750%, 03/24/20........
1.750%, 10/05/20........

Caisse d’Amortissement de la
Dette Sociale

Q  1.500%, 01/28/19........

1.500%, 01/28/19........

Q  1.750%, 09/24/19........

1.750%, 09/24/19........
1.875%, 01/13/20.........
2.000%, 04/17/20........
1.875%, 07/28/20........

Chevron Corp.

1.561%, 05/16/19........
1.991%, 03/03/20........

Face
Amount Valuet
(000)
2,000 $2,000,622
750 749,020
3,000 3,012,292
1,900 1,904,826
2,000 2,000,583
500 500,784
800 801,928
1,892 1,881,842
2,400 2,373,480
300 295,974
500 496,875
1,000 993,749
790 776,662
1,900 1,854,011
600 598,392
1,400 1,396,394
300 297,012
410 405,916
1,000 987,190
500 492,688
3,300 3,231,723
1,200 1,190,688
750 739,629



VA SHORT-TERM FIXED PORTFOLIO

CONTINUED

Chevron Corp., Floating Rate
Note, 3M USD LIBOR +
0.090%, FRN

#(r) 2.401%, 02/28/19........

Chevron Corp., Floating Rate
Note, 3M USD LIBOR +
0.410%, FRN

() 2.724%, 11/15/19........

Chevron Corp., Floating Rate
Note, 3M USD LIBOR +
0.510%, FRN

(r) 2.825%, 11/16/18........

Cisco Systems, Inc.

1.400%, 09/20/19........
4.450%, 01/15/20........

Commonwealth Bank of

Australia
1.750%, 11/02/18........
2.250%, 03/13/19........
2.300%, 09/06/19........

Commonwealth Bank of
Australia, Floating Rate
Note, 3M USD LIBOR +
0.550%, FRN

(r) 2.873%, 09/06/19........

Commonwealth Bank of
Australia, Floating Rate
Note, 3M USD LIBOR +
0.640%, FRN

(r) 2.983%, 11/07/19........

Commonwealth Bank of
Australia, Floating Rate
Note, 3M USD LIBOR +
0.790%, FRN

(nQ 3.139%, 11/02/18........

Commonwealth Bank of
Australia, Floating Rate
Note, 3M USD LIBOR +
1.060%, FRN

() 3.394%, 03/15/19........

Cooperatieve Rabobank UA

2.250%, 01/14/19........

# 1.375%, 08/09/19........

2.250%, 01/14/20........
4.750%, 01/15/20........

Cooperatieve Rabobank UA,
Floating Rate Note, 3M
USD LIBOR + 0.510%,

FRN

() 2.852%, 08/09/19........

Council Of Europe
Development Bank

1.500%, 05/17/19........

Face

Amount

(000)

885

400

987

861
448

500
436
517

336

181

275

2,400
2,275
250

300
200

2,388

3,000

Valuet

$ 885,205

401,915

987,195

850,419
455,551

500,000
435,281
513,711

337,066

181,871

275,000

2,408,051
2,273,319
246,730

296,755
203,718

2,395,400

2,980,491
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# 1.625%, 03/10/20........
CPPIB Capital, Inc.
Q  1.250%, 09/20/19........
CPPIB Capital, Inc., Floating
Rate Note, 3M USD LIBOR
+ 0.300%, FRN
(NQ 2.467%, 10/16/20........
Dexia Credit Local SA
1.875%, 01/29/20........
Equinor ASA
2.250%, 11/08/19........
Equinor ASA, Floating Rate
Note, 3M USD LIBOR +
0.460%, FRN
() 2.803%, 11/08/18........
Erste Abwicklungsanstalt
1.625%, 02/21/19........
1.375%, 10/30/19........
2.500%, 03/13/20........
EUROFIMA
1.750%, 05/29/20........
European Bank for
Reconstruction &
Development
1.750%, 11/26/19.........
1.625%, 05/05/20........
European Investment Bank
1.125%, 08/15/19........
# 1.250%, 12/16/19........
1.625%, 03/16/20........
1.750%, 05/15/20........
# 1.375%, 06/15/20........
Export Development Canada
# 1.750%, 08/19/19........
Q  2.300%, 02/10/20........
1.750%, 07/21/20.........
FMS Wertmanagement
1.000%, 08/16/19........
1.750%, 01/24/20........
2.250%, 02/03/20........
1.750%, 05/15/20........
Inter-American Development
Bank
1.625%, 05/12/20........
1.875%, 06/16/20........
Inter-American Development
Bank, Floating Rate Note,
1M USD LIBOR + 0.040%,
FRN
() 2.334%, 11/26/18........
International Bank for
Reconstruction &
Development
0.875%, 08/15/19........

Face
Amount Valuet
(000)
2,806 $2,756,658
500 493,139
2,000 1,999,818
500 492,906
1,371 1,359,811
500 500,035
1,400 1,395,433
400 393,701
400 396,979
396 387,914
886 875,766
500 490,201
2,000 1,974,400
1,000 981,840
1,092 1,072,937
1,500 1,472,880
2,700 2,632,790
1,700 1,686,448
1,820 1,804,958
600 587,325
1,800 1,774,667
1,000 986,106
1,000 991,900
1,200 1,177,892
1,141 1,118,903
6,200 6,093,589
959 958,965
500 492,683



VA SHORT-TERM FIXED PORTFOLIO
CONTINUED

1.875%, 10/07/19........
1.875%, 04/21/20........
1.625%, 09/04/20........

International Finance Corp.

1.625%, 07/16/20........

Kommunalbanken A.S.

2.125%, 03/15/19........
1.750%, 05/28/19........
1.500%, 10/22/19........
1.625%, 01/15/20........
2.500%, 04/17/20........
2.500%, 04/17/20........
1.750%, 09/15/20........
1.375%, 10/26/20.........

Kommunekredit

1.125%, 08/23/19........
1.625%, 06/12/20........

Kommuninvest | Sverige AB

Q

1.125%, 09/17/19........
2.000%, 11/12/19........
1.750%, 03/19/20........
1.625%, 09/01/20........
1.625%, 09/01/20........

Kreditanstalt fuer

#

Wiederaufbau

1.250%, 09/30/19........
4.000%, 01/27/20........
1.750%, 03/31/20........
1.500%, 04/20/20........
1.625%, 05/29/20........
1.875%, 06/30/20........
2.750%, 07/15/20........

Landwirtschaftliche

Rentenbank
1.875%, 01/22/20........

Municipality Finance P.L.C.

1.250%, 04/18/19........
1.750%, 05/21/19........
1.500%, 03/23/20........

National Australia Bank, Ltd.

#

2.000%, 01/14/19........
1.375%, 07/12/19........

National Australia Bank, Ltd.,

Floating Rate Note, 3M
USD LIBOR + 0.240%,
FRN

(NQ 2.730%, 07/25/19. .......
(NQ 2.557%, 08/29/19........
National Australia Bank, Ltd.,

Floating Rate Note, 3M
USD LIBOR + 0.590%,
FRN

(nQ 3.004%, 01/10/20........

Face

Amount

(000)

1,000
1,700
1,262

486

1,450
600
1,034
1,200
300
1,300
418
500

3,900
1,100

800
700
1,850
2,000
500

700
200
300
2,200
1,500
2,800
1,000

1,000
800
1,850
968

500
1,700

1,000
400

500

Valuet

$ 991,204
1,674,609
1,231,976

475,049

1,447,170
596,692
1,020,430
1,181,604
298,029
1,291,420
408,301
484,065

3,846,492
1,076,141

787,986
693,722
1,819,656
1,949,778
487,392

690,041
202,649
295,093
2,154,379
1,469,038
2,750,098
995,923

987,531
794,653
1,840,262
948,504

499,238
1,681,936

1,000,417
400,305

502,341
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Nederlandse
Waterschapsbank NV

1.875%, 03/13/19........
1.750%, 09/05/19........
Q  1.750%, 09/05/19........
Q  1.250%, 09/09/19........
1.625%, 03/04/20........

Nestle Holdings, Inc.

2.125%, 01/14/20........

Nordea Bank Abp

2.375%, 04/04/19........
#Q  1.625%, 09/30/19........

Nordic Investment Bank

2.500%, 04/28/20........
1.500%, 09/29/20........

Novartis Capital Corp.

1.800%, 02/14/20........
4.400%, 04/24/20........

NRW Bank

1.875%, 07/01/19........
1.250%, 07/29/19........
2.000%, 09/23/19........
1.875%, 01/27/20.........

Oesterreichische Kontrollbank
AG

1.625%, 03/12/19........
1.125%, 04/26/19........
1.750%, 01/24/20.........
1.375%, 02/10/20........

Oracle Corp., Floating Rate
Note, 3M USD LIBOR +
0.580%, FRN

() 3.016%, 01/15/19........

Pfizer, Inc.

2.100%, 05/15/19........

Province of Alberta Canada

1.900%, 12/06/19........

Province of Manitoba Canada

# 1.750%, 05/30/19........

Province of Ontario Canada

1.250%, 06/17/19........
4.000%, 10/07/19........
4.400%, 04/14/20........
1.875%, 05/21/20.........

Province of Quebec Canada

3.500%, 07/29/20........

Province of Quebec Canada,
Floating Rate Note, 3M
USD LIBOR + 0.280%,
FRN

() 2.749%, 07/21/19........

Face
Amount Valuet
(000)
1,500 $1,495,743
1,300 1,288,001
1,000 990,770
450 443,984
500 491,169
500 494,915
454 453,123
449 443,036
1,800 1,788,448
2,428 2,360,712
200 197,002
958 975,780
500 496,800
260 256,957
800 793,594
1,267 1,249,693
1,500 1,494,325
600 595,386
2,300 2,267,662
1,376 1,348,678
328 328,346
813 810,118
4,000 3,955,136
3,607 3,585,382
2,128 2,102,859
300 302,961
2,864 2,917,824
600 589,218
1,552 1,563,155
3,655 3,661,926



VA SHORT-TERM FIXED PORTFOLIO

CONTINUED

Roche Holdings, Inc., Floating
Rate Note, 3M USD LIBOR
+ 0.340%, FRN
(nQ 2.726%, 09/30/19........
Royal Bank of Canada
1.625%, 04/15/19........
1.500%, 07/29/19........
2.125%, 03/02/20........
2.150%, 03/06/20........
2.150%, 10/26/20........
Royal Bank of Canada,
Floating Rate Note, 3M
USD LIBOR + 0.380%,
FRN
(ry 2.701%, 03/02/20........
Shell International Finance
B.V.
#(r) 2.788%, 05/11/20........
Shell International Finance BV
1.625%, 11/10/18........
1.375%, 09/12/19........
4.300%, 09/22/19........
2.125%, 05/11/20........
Shell International Finance
BV, Floating Rate Note, 3M
USD LIBOR + 0.350%,
FRN
(r) 2.684%, 09/12/19........
Shell International Finance
BV, Floating Rate Note, 3M
USD LIBOR + 0.580%,
FRN
() 2.921%, 11/10/18........
State of North
Rhine-Westphalia Germany
1.875%, 06/17/19........
1.625%, 07/25/19........
1.250%, 09/16/19........
1.625%, 01/22/20........
Svensk Exportkredit AB
1.250%, 04/12/19........
1.875%, 06/17/19........
1.125%, 08/28/19........
1.750%, 05/18/20........
# 1.875%, 06/23/20........
1.750%, 08/28/20........
2.750%, 10/07/20........
Svenska Handelsbanken AB
2.500%, 01/25/19........
2.250%, 06/17/19........
1.500%, 09/06/19........

Face
Amount

(000)

3,100

990
810
2,050
500
1,700

923

1,002

1,274
720
400
900

2,578

1,000

300
1,900
1,500
1,200

500
2,500
500
500
1,300
1,800
700

2,950
2,300
400

Valuet

$3,106,486

984,803
801,244
2,022,809
493,718
1,661,869

924,845

1,008,101

1,273,456
710,824
404,816
887,860

2,584,522

1,000,141

298,292
1,883,137
1,478,706
1,180,620

496,941
2,486,282
493,105
490,210
1,275,319
1,758,105
695,744

2,948,289
2,288,521
394,863
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Svenska Handelsbanken AB,
Floating Rate Note, 3M
USD LIBOR + 0.490%,

FRN
() 2.824%, 06/17/19........
Toronto-Dominion Bank (The)
1.950%, 01/22/19.........
1.900%, 10/24/19........
2.250%, 11/05/19........
3.000%, 06/11/20........

Toronto-Dominion Bank (The),
3M USD LIBOR + 0.260%,
FRN

() 2.594%, 09/17/20........

Toronto-Dominion Bank (The),
3M USD LIBOR + 0.280%,
FRN

() 2.611%, 06/11/20........

Toronto-Dominion Bank (The),
Floating Rate Note, 3M
USD LIBOR + 0.650%,

FRN

(r) 2.988%, 08/13/19........

Toronto-Dominion Bank (The),
Floating Rate Note, 3M
USD LIBOR + 0.840%,

FRN

()  3.309%, 01/22/19........

Total Capital International SA,
Floating Rate Note, 3M
USD LIBOR + 0.350%,

FRN

(r) 2.689%, 06/19/19........

Total Capital SA
4.450%, 06/24/20........

Toyota Motor Credit Corp.
2.125%, 07/18/19........
2.200%, 01/10/20........
2.150%, 03/12/20........

Toyota Motor Credit Corp.,
Floating Rate Note, 3M
USD LIBOR + 0.140%,

FRN

() 2.459%, 11/14/19........

Toyota Motor Credit Corp.,
Floating Rate Note, 3M
USD LIBOR + 0.390%,

FRN
(r) 2.839%, 01/17/19........

Face
Amount Valuet
(000)
500 $ 501,074
1,250 1,247,952
854 844,559
600 595,224
2,700 2,691,902
1,000 1,001,260
1,200 1,201,472
500 502,142
500 500,891
1,127 1,128,359
1,498 1,526,365
187 186,097
2,630 2,606,157
1,177 1,163,979
1,000 1,000,026
236 236,157



VA SHORT-TERM FIXED PORTFOLIO

CONTINUED
Face
Amount Valuet
(000)
USAA Capital Corp., Floating
Rate Note, 3M USD LIBOR
+ 0.230%, FRN
(NQ 2.771%, 02/01/19......... 3,620 $ 3,621,972
Walmart, Inc.
1.750%, 10/09/19. ....... 3,330 3,294,613
2.850%, 06/23/20........ 2,204 2,200,499
Walmart, Inc., Floating Rate
Note, 3M USD LIBOR +
0.040%, FRN
() 2.406%, 06/23/20........ 1,000 1,000,402
Westpac Banking Corp.
2.250%, 01/17/19........ 3,275 3,271,751
1.600%, 08/19/19........ 665 657,687
Westpac Banking Corp.,
Floating Rate Note, 3M
USD LIBOR + 0.710%,
FRN
(r) 3.048%, 05/13/19........ 1,000 1,002,900
Westpac Banking Corp.,
Floating Rate Note, 3M
USD LIBOR + 0.740%,
FRN
() 3.050%, 11/23/18........ 250 250,098
TOTALBONDS............... 248,566,638
U.S. TREASURY OBLIGATIONS — (7.7%)
U.S. Treasury Notes
1.250%, 10/31/19........ 800 788,656
1.250%, 01/31/20........ 450 441,615
1.375%, 02/15/20........ 2,150 2,111,535
1.250%, 02/29/20........ 500 489,961
1.375%, 02/29/20........ 3,000 2,944,219
1.625%, 03/15/20........ 1,900 1,869,941
1.375%, 03/31/20........ 2,000 1,960,000
2.250%, 03/31/20........ 4,000 3,968,594
1.500%, 04/15/20........ 7,400 7,260,961
1.125%, 04/30/20........ 1,500 1,462,617
TOTAL U.S. TREASURY
OBLIGATIONS. ............. 23,298,099
TOTAL INVESTMENT
SECURITIES. .............. 278,533,425
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Face
Amount Valuet
(000)

CERTIFICATES OF DEPOSIT — (3.6%)
(r)  Bank of Montreal

2.513%, 03/06/20...... 4,000 $ 3,999,451
(r) Bank of

Montreal/Chicago

2.477%, 05/07/19...... 1,000 1,000,066
(r)  Bank of Nova Scotia

2.691%, 02/28/19...... 2,000 2,002,229
(r) Nordea Bank AB

2.657%, 03/07/19...... 1,000 1,000,924
(r)  Nordea Bank Abp

2.694%, 04/10/19...... 1,000 1,000,827
Svenska Handelsbanken
() 2.738%, 02/12/19........ 1,000 1,000,982
(r) 2.689%, 01/22/20........ 800 799,997
TOTAL CERTIFICATES OF

DEPOSIT................... 10,804,476
COMMERCIAL PAPER — (0.3%)
Nestle Finance

International Ltd.

2.167%, 11/16/18...... 500 499,509
Q PSP Capital, Inc.

2.151%, 11/05/18...... 500 499,846
TOTAL COMMERCIAL

PAPER..................... 999,355
Shares
TEMPORARY CASH INVESTMENTS — (0.8%)
State Street Institutional

U.S. Government

Money Market Fund

2.090%. ..o 2,402,932 2,402,932
SECURITIES LENDING COLLATERAL — (3.0%)
@§ DFA Short Term

Investment Fund ...... 793,584 9,181,769

TOTAL INVESTMENTS — (100.0%)

(Cost $302,982,005). ........ $301,921,957



VA SHORT-TERM FIXED PORTFOLIO
CONTINUED

Summary of the Portfolio’s investments as of October 31, 2018, based on their valuation inputs, is as follows (see Security
Valuation Note):

Investments in Securities (Market Value)

Level 1 Level 2 Level 3 Total
Agency Obligations. . ...........c.ocvvuiinnn — $ 6,668,688 — $ 6,668,688
Bonds.........ooii — 248,566,638 — 248,566,638
U.S. Treasury Obligations. ................... — 23,298,099 — 23,298,099
Certificates of Deposit....................... — 10,804,476 — 10,804,476
Commercial Paper. ..., — 999,355 — 999,355
Temporary Cash Investments................. $2,402,932 — — 2,402,932
Securities Lending Collateral................. — 9,181,769 — 9,181,769
TOTAL. .. e $2,402,932 $299,519,025 — $301,921,957

See accompanying Notes to Financial Statements.
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BONDS — (99.1%)
AUSTRALIA — (5.1%)
ASB Finance, Ltd.
0.500%, 06/10/22......... EUR
Australia & New Zealand
Banking Group, Ltd.
2.625%, 11/09/22.........
Commonwealth Bank of
Australia
Q 2.750%, 03/10/22.........
National Australia Bank, Ltd.
2.800%, 01/10/22.........
2.500%, 05/22/22.........
0.350%, 09/07/22......... EUR
Westpac Banking Corp.
2.100%, 05/13/21.........
2.800%, 01/11/22.........

0.250%, 01/17/22......... EUR

2.500%, 06/28/22.........

2.625%, 12/14/22......... GBP
TOTAL AUSTRALIA. ..........

AUSTRIA — (3.6%)
Oesterreichische Kontrollbank
AG
0.750%, 03/07/22......... GBP
Republic of Austria
Government Bond
Q 0.000%, 07/15/23.......... EUR

TOTALAUSTRIA..............

BELGIUM — (0.9%)

Kingdom of Belgium

Government Bond
2.250%, 06/22/23......... EUR

CANADA — (20.2%)
Bank of Montreal
1.880%, 03/31/21......... CAD
1.900%, 08/27/21.........
Bank of Nova Scotia (The)
# 2.700%, 03/07/22.........
Canada Housing Trust No. 1
Q 2.400%, 12/15/22......... CAD
CPPIB Capital, Inc.
Q 2.250%, 01/25/22.........
2.250%, 01/25/22.........
Province of Alberta Canada
1.350%, 09/01/21......... CAD

VA GLOBAL BOND PORTFOLIO
SCHEDULE OF INVESTMENTS
October 31, 2018

Face
Amount”? Valuet
(000)

700 $ 793,248
1,667 1,600,362
1,312 1,272,585
3,000 2,922,220
1,587 1,518,489
1,650 1,860,633
1,200 1,157,820
4,400 4,286,326

600 677,687
1,412 1,356,165

400 528,342

17,973,877
1,836 2,310,330
9,100 10,344,348

12,654,678
2,550 3,201,432
4,000 2,962,543
1,530 1,466,657
2,300 2,238,608
1,000 751,476
2,000 1,941,356

500 485,339
5,000 3,666,337

CANADA — (Continued)
Province of British Columbia

Canada
3.250%, 12/18/21......... CAD
2.700%, 12/18/22......... CAD
Province of Manitoba Canada
1.550%, 09/05/21......... CAD

2.125%, 05/04/22.........
Province of Ontario Canada
#  2.400%, 02/08/22.........
3.150%, 06/02/22......... CAD
Province of Quebec Canada
2.375%, 01/31/22.........

0.875%, 05/24/22. ........ GBP

3.500%, 12/01/22......... CAD
Royal Bank of Canada

2.860%, 03/04/21......... CAD

2.750%, 02/01/22.........

1.968%, 03/02/22......... CAD
Toronto-Dominion Bank (The)

1.693%, 04/02/20......... CAD
# 1.800%, 07/13/21.........

1.994%, 03/23/22......... CAD
Total Capital Canada, Ltd.

1.125%, 03/18/22......... EUR
Toyota Credit Canada, Inc.

2.020%, 02/28/22......... CAD

2.350%, 07/18/22......... CAD
TOTAL CANADA..............

DENMARK — (1.4%)
Kommunekredit
0.000%, 09/08/22......... EUR
0.250%, 03/29/23......... EUR

TOTAL DENMARK............

FINLAND — (4.1%)
Finland Government Bond

Q 0.000%, 09/15/23......... EUR
Nordea Bank AB

3.250%, 07/05/22......... EUR
OP Corporate Bank P.L.C.

0.750%, 03/03/22......... EUR

0.375%, 10/11/22......... EUR

TOTAL FINLAND. .............

FRANCE — (11.3%)
Agence Francaise de
Developpement
0.125%, 04/30/22......... EUR

Face
Amount”? Valuet

(000)
2,500 $ 1,933,780
6,000 4,546,363
3,200 2,358,294
2,000 1,919,341
4,500 4,374,085
4,800 3,693,023
1,000 973,289
800 1,005,985
9,700 7,568,498
1,000 757,697
5,683 5,553,406
4,611 3,376,788
1,000 748,255
3,000 2,881,443
9,500 6,967,917
2,500 2,931,724
8,150 5,958,424
800 588,091
71,648,719
1,429 1,616,281
3,000 3,414,710
5,030,991
7,700 8,744,380
500 626,015
2,700 3,104,197
1900 2148246
14,622,838
1,700 1,933,758
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FRANCE — (Continued)
Caisse d’Amortissement de la
Dette Sociale
0.125%, 11/25/22......... EUR
0.125%, 10/25/23......... EUR
Dexia Credit Local SA
1.875%, 09/15/21.........

0.250%, 06/02/22......... EUR
1.125%, 06/15/22.......... GBP
0.250%, 06/01/283......... EUR

French Republic Government
Bond OAT

0.000%, 03/25/23......... EUR

1.750%, 05/25/23......... EUR
Sanofi

0.500%, 03/21/23......... EUR

Total Capital International SA
2.875%, 02/17/22.........

2.125%, 03/15/23......... EUR

0.250%, 07/12/23......... EUR
Unedic Asseo

0.875%, 10/25/22......... EUR

2.250%, 04/05/23......... EUR

TOTAL FRANCE..............

GERMANY — (8.9%)
FMS Wertmanagement
1.125%, 09/07/283......... GBP
Kreditanstalt fuer
Wiederaufbau

0.125%, 02/24/23......... EUR
0.125%, 06/07/23......... EUR
2.125%, 08/15/23......... EUR
0.000%, 09/15/23......... EUR
Landeskreditbank
Baden-Wuerttemberg
Foerderbank
0.875%, 03/07/22......... GBP
Landwirtschaftliche
Rentenbank
0.050%, 06/12/23......... EUR
NRW Bank
0.000%, 08/10/22......... EUR
0.000%, 11/11/22......... EUR
0.125%, 03/10/23......... EUR
0.125%, 07/07/23.......... EUR

State of North
Rhine-Westphalia Germany

0.000%, 12/05/22......... EUR
0.375%, 02/16/28......... EUR
TOTAL GERMANY............

Face
Amount”? Valuet

(000)
5,100 $ 5,817,415
400 452,371
2,000 1,923,812
2,900 3,306,851
1,500 1,895,792
2,400 2,718,051
4,300 4,890,794
2,700 3,316,228
6,600 7,545,082
1,128 1,107,666
1,600 1,957,127
900 1,015,988
1,800 2,110,645
100 124,186
40,115,766
800 1,011,670
4,472 5,091,896
300 341,103
2,800 3,481,903
428 482,384
100 126,338
3,900 4,409,191
2,000 2,266,411
500 565,664
2,500 2,836,714
4,250 4,803,896
4,080 4,619,462
1350 1,550,997
31,587,629
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JAPAN — (0.2%)
Toyota Credit Canada, Inc.
2.200%, 02/25/21......... CAD

LUXEMBOURG — (3.3%)
European Financial Stability

Facility
0.000%, 11/17/22......... EUR
0.500%, 01/20/23......... EUR
0.125%, 10/17/23......... EUR
Nestle Finance International,
Ltd.
1.750%, 09/12/22. ........ EUR
Novartis Finance SA
0.500%, 08/14/23......... EUR
TOTAL LUXEMBOURG........

NETHERLANDS — (6.7%)
Bank Nederlandse

Gemeenten NV

1.000%, 06/17/22......... GBP

0.250%, 02/22/283......... EUR
BNG Bank NV

0.500%, 08/26/22......... EUR

0.050%, 07/11/28......... EUR

Cooperatieve Rabobank UA
2.750%, 01/10/22.........

4.750%, 06/06/22......... EUR
0.500%, 12/06/22......... EUR
Nederlandse
Waterschapsbank NV
0.500%, 10/27/22......... EUR
0.500%, 01/19/23......... EUR
Netherlands Government
Bond
Q 1.750%, 07/15/23......... EUR
Roche Finance Europe BV
0.500%, 02/27/23......... EUR

Shell International Finance BV
1.750%, 09/12/21.........
1.250%, 03/15/22......... EUR
1.000%, 04/06/22......... EUR
2.375%, 08/21/22.........

TOTAL NETHERLANDS.......

NORWAY — (3.8%)

Equinor ASA
3.150%, 01/23/22.........
0.875%, 02/17/23......... EUR
Kommunalbanken A.S.
1.125%, 11/30/22......... GBP

Face
Amount”? Valuet

(000)
1000 § 745,005
5,004 5,674,187
700 808,701
3,000 3,388,362
500 601,478
1,000 1,143,345
11,616,073
2,000 2,531,138
600 685,467
300 346,462
3,133 3,534,268
1,300 1,263,723
300 394,312
2,213 2,525,595
200 230,848
100 115,381
1,650 2,037,390
800 919,839
4,000 3,833,812
2,292 2,696,953
1,600 1,866,004
1,000 964,098
23,945,290
300 297,223
2,250 2,604,494
150 190,395
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NORWAY — (Continued)
Norway Government Bond
Q 2.000%, 05/24/23......... NOK

TOTAL NORWAY..............

SINGAPORE — (0.6%)
Temasek Financial I, Ltd.
0.500%, 03/01/22......... EUR

Face
Amount”? Valuet
(000)
85,000 $10,283,247
13,375,359
1,070 2,260,134

SUPRANATIONAL ORGANIZATION OBLIGATIONS — (5.5%)

Asian Development Bank

0.200%, 05/25/23......... EUR
Council Of Europe

Development Bank

0.375%, 10/27/22. ... ..... EUR

0.125%, 05/25/23.......... EUR
European Investment Bank

1.625%, 03/15/23......... EUR
European Stability Mechanism

0.100%, 07/31/23......... EUR

TOTAL SUPRANATIONAL
ORGANIZATION
OBLIGATIONS. .............

SWEDEN — (8.7%)
Kommuninvest | Sverige AB

0.250%, 06/01/22......... SEK

0.750%, 02/22/23......... SEK
Skandinaviska Enskilda

Banken AB

1.250%, 08/05/22. ........ GBP
Svensk Exportkredit AB

1.375%, 12/15/22. ........ GBP
Svenska Handelsbanken AB

0.250%, 02/28/22......... EUR

1.125%, 12/14/22. ........ EUR
Sweden Government Bond

3.500%, 06/01/22......... SEK
TOTAL SWEDEN..............

UNITED KINGDOM — (0.1%)
Transport for London
2.250%, 08/09/22.......