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General Information continued
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The Company is duly registered with the Comision Nacional de
Mercado de Valores in Spain under number 1239.
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Chairwoman’s Letter to Shareholders
March 2024

Dear Shareholder,

| am writing to update you on the activities of BlackRock Global Index Funds (the “Company” or “BGIF”) over the 12 months to
31 March 2024. The BGIF range comprised 10 Funds (each a “Fund”, together the “Funds”) as at 31 March 2024.

The past twelve months have been characterised by ongoing volatility in global equity markets but share prices around the world
have, overall, made solid gains on hopes that central banks will start to cut interest rates in mid-2024. Investors have been optimistic
that the recent period of high inflation and tight monetary policy will not cause significant damage to the global economy, while the
potential of artificial intelligence (“Al”) to drive growth has also had a positive impact on market sentiment.

Continued fall in inflation rates over the past twelve months led central banks in the US and Europe to bring their monetary
tightening cycles to a halt in late 2023, although uncertainty over the timing and pace of interest rate cuts dominated investor
sentiment throughout the period. By the end of the twelve month period, inflation in many major economies was approaching the
central bank target levels. In the US, consumer inflation was recorded at 3.5% in March 2024, while the rate had fallen to 2.4% in
the Eurozone and 3.2% in the UK.

Resilient economic data for much of 2023 helped to ease concerns around slowing growth: while activity in areas such as
manufacturing and construction fell back, labour market performance remained largely robust and retail spending proved resilient,
especially in the US. In its World Economic Outlook Update, published in January 2024, the International Monetary Fund (“IMF”)
forecast an expansion of the world economy of 3.1% in 2024: this reflected an upward revision from the 2.9% predicted by the
organisation in October 2023. However, the IMF added that geopolitical shocks or an excessively rapid loosening of monetary policy
could put the global economy at risk over the coming months.

The twelve month period began apprehensively following the turbulence experienced in March 2023 due to the collapse of several
regional US banks and as concerns emerged about the pressures placed on the global financial system by tightened monetary
policy. However, regulators managed to restore calm in April 2023 by taking decisive action in the banking sector. In May 2023,
markets were rattled by a stand-off between Democrat and Republican politicians in the US over the American government’s
borrowing limits. However, both sides reached an agreement to raise the debt ceiling early on in the following month, calming
investors’ fears.

Share prices advanced during the summer as the US economy continued to demonstrate resilience in the face of rising interest
rates, while inflation continued to decline in both the US and Europe. Major technology stocks benefited throughout the period from
optimism around the development of Al as well as the prospect of lower interest rates. Investors also welcomed news that the
Chinese government planned to introduce new measures designed to boost the country’s declining economy. However, volatility
returned in October 2023, as the start of the conflict in the Middle East threatened significant disruption to global supply chains and
put an upward pressure on commodity prices.

Towards the end of the year 2023, there were growing signs that the European nations were seeing a greater negative impact from
the challenging macroeconomic environment. Growth in the Eurozone stagnated in the final three months of 2023, with particular
weakness in Germany, the largest economy in the Eurozone. Data from the UK, meanwhile, showed that the British economy had
contracted in the fourth quarter of 2023, thereby entering a technical recession (defined as two consecutive quarters of negative
growth).

Equity markets began 2024 on the front foot, with particularly strong gains in February 2024. These were largely driven by positive
corporate results from major US technology firms thanks to optimism around the potential impact of Al. Commaodity prices
strengthened in March 2024 following positive economic data from China, where the government’s stimulus efforts were starting to
bear fruit. At the same time, ongoing concerns about geopolitical tensions in the Middle East kept oil prices near their recent highs,
potentially adding to inflationary pressures and adding to uncertainty about the economic outlook.

There was continued volatility in fixed-income assets during the twelve month period. The yield curve on US treasuries remained
inverted throughout: this means that short-term interest rates are higher than long-term rates. This is a relatively unusual
phenomenon, and when it has occurred in the past, it has often been associated with an increased risk of recession. However, bond
prices in general recovered as hope of cuts in interest rates rose (when yields fall, bond prices rise).

The performance of the Funds is covered in more detail in the separate Investment Adviser’s Report, which also sets out some
views regarding the investment outlook.

Over the twelve months period, assets in the Company rose 9.22% in USD terms to USD 8,190.80 million. Eight of the ten Funds
saw an increase in assets under management ("AUM”) over the period.
The information stated in this report is historical and not necessarily indicative of future performance.
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Chairwoman’s Letter to Shareholders
March 2024 continued

The iShares Global Government Bond Index Fund (LU) recorded the largest percentage rise in AUM: it saw inflows of 62.30%,
ending at USD 982.35 million. The iShares World Equity Index Fund (LU), meanwhile, rose 43.30% to USD 2,367.60 million.

Assets in the iShares Euro Aggregate Bond Index Fund (LU) rose 24.05% to end the twelve months at EUR 210.83 million, while
the iShares Euro Government Bond Index Fund (LU) finished 22.13% higher at EUR 103.87 million. There was a rise of 20.66% in
the assets of the iShares Japan Equity Index Fund (LU), which ended the period at USD 117.49 million.

The iShares North America Equity Index Fund (LU) also saw gains, which increased in value by 8.11% to USD 438.91 million, the
iShares Europe Equity Index Fund (LU), rose 8.05% to EUR 260.68 million and the iShares Pacific ex Japan Equity Index Fund
(LU) saw an increase in its assets by 2.47% to end March 2024 at USD 223.51 million.

Assets in the iShares Emerging Markets Equity Index Fund (LU), however saw a decline, which fell 13.27% to end at USD
298.26 million as well as the iShares Emerging Markets Government Bond Index Fund (LU) which recorded a decline, falling
13.60% to USD 3,141.30 million.

Regulatory change continued throughout Europe and a number of these changes could have implications for investors. Key
changes include:

The European Union’s Sustainable Finance Disclosure Regulation (“SFDR”) came into effect in March 2021. It imposes new
transparency and reporting obligations on investment management firms, both at a firm-wide level and at a product level. Certain
parts of the framework were finalised in 2022 and adopted at the start of 2023. At the same time, the EU is working on an
EU-wide classification system or ‘framework’. This taxonomy is designed to provide businesses and investors with a common
language to identify to what degree economic activities can be considered environmentally sustainable. There are also moves to
improve reporting, with the Corporate Sustainability Reporting Directive (‘CSRD”) due to be implemented later in 2024. Under the
CSRD regulations, companies will be obliged to report on sustainability across their supply chains (“Scope 3”) and will also be
required to incorporate double materiality into their reporting. Double materiality is the requirement to report not just on how
sustainability-related issues affect the company, but how the company’s activities affect the likes of the environment, climate
change and social issues. The Luxembourg government recently took further steps to encourage investment in environmentally
sustainable funds, reducing the ‘taxe d’abonnement’ (subscription tax) for funds that meet certain environmental criteria.

The UK Financial Conduct Authority’s new Consumer Duty rules came into force on 31 July 2023. These rules impact the content
of the communications issued by investment funds — including those domiciled or marketed in the UK — to retail investors. The
rules enforce a duty of care on financial services firms for their retail customers, committing them to deliver good outcomes for
retail customers while also providing evidence of how they are doing so. The ‘higher and clearer’ standards of consumer
protection now apply to new and existing products open to sale to UK retail investors.

Should you have any questions on any of this material, please contact us via our website: www.blackrockinternational.com, via
email: investor.services@blackrock.com

Yours faithfully,

Denise Voss
Chairwoman

April 2024

The information stated in this report is historical and not necessarily indicative of future performance.
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Investment Advisers’ Report
Performance Overview

1 April 2023 to 31 March 2024

Investment Objective
The investment objective of each Fund is to match the
performance of the Benchmark Index of that Fund.

Investment

Management SFDR

Benchmark

[ [57¢

Approach

classification

iShares MSCI Emerging Optimising Other
Emerging Markets Index
Markets Equity
Index Fund (LU)
iShares J.P Morgan Optimising Other
Emerging Emerging
Markets Markets Bond
Government Global
Bond Index Diversified Index
Fund (LU)
iShares Europe MSCI Europe Replicating Other
Equity Index Index
Fund (LU)
iShares Euro Bloomberg Optimising Other
Aggregate Bond Barclays Euro
Index Fund (LU) Aggregate Bond
Index
iShares Euro FTSE EMU Optimising Other
Government Government
Bond Index Bond Index
Fund (LU)
iShares Global FTSE World Optimising Other
Government Government
Bond Index Bond Index
Fund (LU)
iShares Japan MSCI Japan Replicating Other
Equity Index Index
Fund (LU)
iShares North MSCI North Replicating Other
America Equity America Index
Index Fund (LU)
iShares Pacific MSCI Pacific ex Replicating Other
ex Japan Equity Japan Index
Index Fund (LU)
iShares World MSCI World Replicating Other
Equity Index Index
Fund (LU)

Market Review

Despite several periods of turbulence during the twelve month
period, global stock markets overall performed positively.

Declining inflation rates in North America and Europe led central

banks to bring their programmes of monetary policy tightening
to a close towards the end of 2023. At the same time, while it
was clear that rising prices and higher borrowing costs were
having a negative impact on global growth, the world’s largest
economies managed to demonstrate surprising levels of

resilience despite the challenging macroeconomic environment.

Following the turbulence in global financial markets sparked by
the collapse of Silicon Valley Bank in the US in March 2023,
equities made strong gains in April 2023 as regulators took
action to prevent contagion taking hold and confidence was
largely restored. In May 2023, a lack of agreement between

Democrat president Joe Biden and his Republican counterparts

in the US House of Representatives over an increase in the

American government’s borrowing limit prompted concerns of a

possible default. However, the deadlock was broken early in the
following month. September 2023 saw a similar crisis emerge as
Congress struggled to strike a deal that would avert a US
government shutdown.

September 2023’s losses were compounded after major
oil-producing nations agreed to cut their output levels, driving up
the cost of energy. Investors worried that a consequent rise in
inflationary pressures could force central banks to continue their
programme of interest-rate hikes well into 2024. Further
volatility was recorded in October in the wake of the attack by
Hamas on Israel. Fears of an escalation of the conflict across
the Middle East led to more oil-price rises and concerns about
the potential impact on global supply chains. Indeed, attacks on
commercial shipping in the vital Red Sea route increased in the
weeks and months that followed, resulting in a degree of
disruption in the European manufacturing sector in particular.

The final weeks of 2023, however, saw a sustained rebound in
equity markets as geopolitical fears eased and investors’ focus
shifted to the prospect of interest-rate cuts in 2024. Share
prices were also buoyed by signs that tighter monetary policy
appeared to be having less of a negative impact than feared on
economic activity in the US and other developed nations, with
ongoing strength in labour markets and consumer spending in
particular underpinning hopes of a ‘soft landing’.

These gains were extended in the first two months of 2024 as
inflation continued to fall and corporate earnings indicated some
level of resilience in the face of tighter monetary policy. A
number of indexes in US, Europe and Asia reached record
highs in February 2024 in the wake of quarterly results issued
by major American technology companies that reflected
significant levels of optimism around the potentially
transformative effect of artificial intelligence ( Al ) on corporate
profitability and wider economic growth.

The Chinese economy remained much more subdued, and the
country’s post-pandemic recovery continued to be particularly
uneven during the period. Investors had hoped that the end of
the country’s “zero-COVID” policy could drive a rapid increase in
growth. However, sentiment among Chinese investors and
businesses was dominated by concerns about the stability in the
real estate and banking sectors in the face of rising global
borrowing costs. Rising levels of corporate debt allied with
weakness in China’s stock markets prompted the Beijing
government to make further attempts to provide fiscal stimulus.
Only at the end of the twelve month period did it appear that
these efforts were beginning to have their desired impact.

Conversely, Japan’s stock market, was one of the world’s
strongest performers during the twelve month period. Significant
levels of fund inflows into the country were the result of
weakness in China, the loose monetary policy maintained by the
Bank of Japan, and strength among Japanese technology and
manufacturing companies.

The challenging period for global bond markets continued but
the prospect of interest-rate cuts in 2024 eventually helped
yields to fall back and prices to rise (bond yields move inversely
to prices). The yield on 10-year US Treasuries stood at 4.3% at
the end of March 2024, having hit a post-financial crisis high of
almost 5% during October 2023.

The information stated in this report is historical and not necessarily indicative of future performance.
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Investment Advisers’ Report
Performance Overview

1 April 2023 to 31 March 2024 continued

Equity Fund Performance

The iShares North America Equity Index Fund (LU) was the
strongest performer over the twelve months, gaining 29.84%.
There were also strong gains recorded for the iShares World
Equity Index Fund (LU), which rose 25.46%. The iShares Japan
Equity Fund (LU) returned 24.19% and the iShares Europe
Equity Index Fund (LU) returned 14.61%.

Meanwhile, the iShares Emerging Markets Equity Index Fund
(LU) gained 6.87% over the twelve months and the iShares
Pacific ex Japan Equity Index Fund (LU) rose 1.76%.

Fixed Income Fund Performance

The iShares Emerging Markets Government Bond Index Fund
(LU) recorded the largest gains among fixed-income funds,
rising 11.04% over the twelve period, while the iShares Euro
Aggregate Bond Index Fund (LU) returned 4.20% and the
iShares Euro Government Bond Index Fund (LU) rose 3.35%.

However, the iShares Global Government Bond Index Fund
(LU) performed negatively, returning (1.27%) over the period.

Outlook

Equity and bond markets recovered well in 2023 as inflation
continued to fall and central banks laid the groundwork for a
pivot to looser monetary policy. While economic data was
somewhat mixed for much of the year, investors remained
hopeful of a ‘soft landing’ following the period of high interest
rates and wider economic turbulence.

Despite a positive start to 2024, there remain a number of
potential challenges for global markets. While inflation rates
have maintained a steady downward progress overall, the
journey has not been entirely smooth. Resilience in areas such
as labour markets and consumer spending, in the US in
particular, has the potential to create new inflationary pressures
and thereby persuade central banks to maintain interest rates at
their currently elevated levels for longer.

The geopolitical situation in the Middle East, meanwhile,
remains highly uncertain and complex, and is already having
negative consequences for international trade due to attacks on
commercial shipping in the region. Aside from adding to the
humanitarian impact, an escalation of the crisis could potentially
lead to the kind of oil-price spikes as experienced when Russia
invaded Ukraine in February 2022. On the positive side,
however, China’s efforts to stimulate its economy and generate
significant post-pandemic growth may finally be starting to have
a positive effect, with data published in February and March
2024 showing tentative signs of improvement.

Despite the ongoing challenges in the macroeconomic
environment, the corporate sector has remained reasonably
robust to date, with particular strength in technology firms
thanks to optimism around the potential impact of Al.
Undoubtedly, there are companies in all areas of the global
economy that can weather the current storm and do well in spite
of any looming economic weakness or further uncertainty. And,
while there will undoubtedly be challenges in the months ahead,
so too will opportunities continue to emerge.

Tracking Difference
The investment objective of the Funds is to match the
performance of the benchmark indices listed in the table below:

Tracking difference is defined as the difference in returns
between a Fund and its Benchmark Index. For physically
replicating funds, the investment management approach is to
buy a portfolio of securities that as far as practicable consists of
the securities that make up the Benchmark Index, in similar
proportion to the weights represented in the Benchmark Index.

For optimising funds, the investment management approach
aims to match the performance of a Benchmark Index by
investing in a portfolio that is primarily made up of securities
that represent the Benchmark Index. The objective is to
generate the total return of the Benchmark Index as close as
reasonably possible net of transaction costs and gross of fees.

Cash management, efficient portfolio management techniques
including securities lending, transaction costs from rebalancing
and currency hedging can have an impact on tracking
difference. Importantly, these impacts can be either positive or
negative depending on the underlying circumstances.

In addition to the above, the Funds may also have a tracking
difference due to withholding tax suffered by the Funds on any
income received from its investments. The level and quantum of
tracking difference arising due to withholding taxes depends on
various factors such as any reclaims filed on behalf of the
Funds with various tax authorities, any benefits obtained by the
Funds under a tax treaty or any securities lending activities
carried out by the Funds.

The information stated in this report is historical and not necessarily indicative of future performance.
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Investment Advisers’ Report
Performance Overview

1 April 2023 to 31 March 2024 continued

Tracking Error

Realised tracking error is the annualised standard deviation of
the difference in monthly returns between a Fund and its
Benchmark Index. Tracking error shows the consistency of the
returns relative to the Benchmark Index over a defined period of
time. Tracking error is based on the net asset value (“NAV”)
calculated in accordance with the Prospectus.

Anticipated tracking error is based on the expected volatility of
differences between the returns of a Fund and the returns of its
Benchmark Index. For physically replicating funds, the investment
management approach is to buy a portfolio of securities that, as
far as practicable, consist of the securities that make up the
Benchmark Index, in similar proportion to the weights
represented in the Benchmark Index.

For optimising funds, the investment management approach aims
to match the main risk characteristics of the Benchmark Index by
investing in a portfolio that is primarily made up of securities that
represent the Benchmark Index. The objective is to generate a
total return as close as reasonably possible to that of the index,
net of transaction costs and gross of fees.

Explanation of Divergence Between Anticipated and
Realised Tracking Error

The Funds may have a tracking error due to a number of
sources.

Cash management, efficient portfolio management techniques
(including securities lending), transaction costs from rebalancing
and currency hedging collectively can have an impact on tracking
error, as well as the return differential between a Fund and its
Benchmark Index. Importantly, these impacts can be either
positive or negative, depending on the underlying circumstances.

Funds may have a tracking error due to withholding tax suffered
by the Funds on any income received from its investments. The
level and quantum of tracking error arising due to withholding
taxes depends on various factors, such as any reclaims filed by
the Funds with various tax authorities, any benefits obtained by
the Funds under a tax treaty or any securities lending activities
carried out by the Funds.

April 2024

A Fund’s tracking error may also be affected if the times at which
a Fund and its Benchmark Index are priced are different. Where
the Benchmark Index is valued at the time the relevant markets
close for business and a Fund is valued at an earlier time, the
tracking error of that Fund may appear to be higher than if the
Fund and the Benchmark Index were priced at the same time.
This is particularly relevant for the fixed income Funds, although,
less so for the equity Funds for which the relevant index provider
issues a price of the relevant Benchmark Index at the same time
as the equity Fund’s valuation point.

In addition, as the NAV of a Fund taken at its valuation point
includes the effect of any swing pricing, the tracking error figures
set out below may be impacted depending on the significance of
any swing pricing adjustment in the NAV in order to reduce the
effect of “dilution” on that Fund resulting from the sale or
purchase of shares in the Fund.

A Fund’s tracking error may also be affected by non-dealing days,
which occur at times when the local stock exchanges or regulated
markets in respect of a particular Fund are closed for trading and
settlement due to public holidays. During such times, the relevant
Funds will not be able to obtain access to such market(s) directly
and will, for example, either hold the cash received from any
subscriptions until the relevant market(s) are open or will obtain
exposure to the relevant market(s) indirectly using proxy
instruments. Both approaches may increase a Fund’s tracking
error. Alternatively, the tracking error of a Fund may be affected if
there is a public holiday in Luxembourg (when the Funds are not
priced), as the NAV of the Funds will remain the same, despite
movements in the underlying markets.

The table below compares the anticipated tracking error of the
Funds (disclosed in the Prospectus on an ex ante basis) against
the actual realised tracking error of the Funds as at 31 March
2024. The realised tracking error is annualised and calculated
using data from the preceding 36 month observation period.
Where a Fund has not been trading for 36 months, the annualised
tracking error since inception has been presented.

The information stated in this report is historical and not necessarily indicative of future performance.

[8] BlackRock Global Index Funds
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iIShares Euro Government Bond Index Fund (LU) continued

Portfolio of Investments as at 31 March 2024

Market % of
Value [}
EUR Assets

Description

Description

Germany continued

Germany continued

EUR 352,000 Bundesrepublik Deutschland EUR 284,000 Bundesrepublik Deutschland

Bundesanleihe RegS Bundesanleihe RegS 4.25%

15/11/2028 (Zero Coupon)” 316,913 0.31 4/7/2039 348,036 0.33
EUR 420,000 Bundesrepublik Deutschland EUR 316,000 Bundesrepublik Deutschland

Bundesanleihe RegS 0.25% Bundesanleihe RegS 4.75%

15/2/2029" 381,095 0.37 4/7/2040 411,666 0.40
EUR 452,000 Bundesrepublik Deutschland EUR 309,000 Bundesrepublik Deutschland

Bundesanleihe RegS Bundesanleihe RegS 3.25%

15/8/2029 (Zero Coupon)” 400,947 0.39 4/7/2042" 343,466 0.33
EUR 392,000 Bundesrepublik Deutschland EUR 436,000 Bundesrepublik Deutschland

Bundesanleihe RegS 2.10% Bundesanleihe RegS 2.50%

15/11/2029" 388,021 0.37 4/7/2044" 436,750 0.42
EUR 230,000 Bundesrepublik Deutschland EUR 465,000 Bundesrepublik Deutschland

Bundesanleihe RegS 6.25% Bundesanleihe RegS 2.50%

4/1/2030" 278,353 0.27 15/8/2046 466,855 0.45
EUR 449,000 Bundesrepublik Deutschland EUR 543,000 Bundesrepublik Deutschland

Bundesanleihe RegS Bundesanleihe RegS 1.25%

15/2/2030 (Zero Coupon)” 394,155 0.38 15/8/2048" 424,365 0.41
EUR 501,000 Bundesrepublik Deutschland EUR 603,000 Bundesrepublik Deutschland

Bundesanleihe RegS Bundesanleihe RegS

15/8/2030 (Zero Coupon)” 435,449 0.42 15/8/2050 (Zero Coupon) 321,429 0.31
EUR 180,000 Bundesrepublik Deutschland EUR 160,000 Bundesrepublik Deutschland

Bundesanleihe RegS Bundesanleihe RegS

15/8/2030 (Zero Coupon) 156,654 0.15 15/8/2050 (Zero Coupon) 85,584 0.08
EUR 152,000 Bundesrepublik Deutschland EUR 449,000 Bundesrepublik Deutschland

Bundesanleihe RegS 2.40% Bundesanleihe RegS

15/11/2030" 153,193 0.15 15/8/2052 (Zero Coupon)” 228,604 0.22
EUR 307,000 Bundesrepublik Deutschland EUR 402,000 Bundesrepublik Deutschland

Bundesanleihe RegS 5.50% Bundesanleihe RegS 1.80%

4/1/2031" 368,259 0.35 15/8/2053 347,742 0.33
EUR 340,000 Bundesrepublik Deutschland EUR 92,000 Bundesrepublik Deutschland

Bundesanleihe RegS Bundesanleihe RegS 1.80%

15/2/2031 (Zero Coupon)” 292,301 0.28 15/8/2053 79,690 0.08
EUR 501,000 Bundesrepublik Deutschland EUR 100,000 Bundesrepublik Deutschland

Bundesanleihe RegS Bundesanleihe RegS 2.50%

15/8/2031 (Zero Coupon)” 426,331 0.41 15/8/2054 100,933 0.10
EUR 150,000 Bundesrepublik Deutschland EUR 210,000 Bundesschatzanweisungen

Bundesanleihe RegS Reg$S 2.50% 13/3/2025" 208,335 0.20

15/8/2031 (Zero Coupon) 127,693 0.12 EUR 345,000 Bundesschatzanweisungen
EUR 460,000 Bundesrepublik Deutschland Reg$S 2.80% 12/6/2025" 343,323 0.33

Bundesanleihe RegS EUR 230,000 Bundesschatzanweisungen

15/2/2032 (Zero Coupon)” 386,727 0.37 RegS 3.10% 18/9/2025 230,064 0.22
EUR 421,000 Bundesrepublik Deutschland EUR 330,000 Bundesschatzanweisungen

Bundesanleihe RegS 1.70% RegS 3.10% 12/12/2025 330,736 0.32

15/8/2032" 403,756 0.39 EUR 106,000 Bundesschatzanweisungen
EUR 635,000 Bundesrepublik Deutschland Reg$S 2.50% 19/3/2026" 105,306 0.10

Bundesanleihe RegS 2.30% 20,149,436 19.40

15/2/2033 637,076 0.61
EUR 110,000 Bundesrepublik Deutschland Ireland

Bundesanleihe RegS 2.30% EUR 145,000 Ireland Government Bond

15/2/2033 110,409 0.11 5.40% 13/3/2025 147,611 0.14
EUR 394,000 Bundesrepublik Deutschland EUR 172,000 Ireland Government Bond

Bundesanleihe RegS 2.60% RegS 1.00% 15/5/2026 165,746 0.16

15/8/2033" 404,547 0.39 EUR 100,000 Ireland Government Bond
EUR 193,000 Bundesrepublik Deutschland RegS 0.20% 15/5/2027 92,825 0.09

Bundesanleihe RegS 2.20% EUR 84,000 Ireland Government Bond

15/2/2034" 191,361 0.18 RegS 0.90% 15/5/2028 78,718 0.08
EUR 371,000 Bundesrepublik Deutschland EUR 140,000 Ireland Government Bond

Bundesanleihe RegS 4.75% RegS 1.10% 15/5/2029 130,365 0.12

4/7/2034 452,624 0.44 EUR 178,000 Ireland Government Bond
EUR 360,000 Bundesrepublik Deutschland RegS 2.40% 15/5/2030 176,480 0.17

Bundesanleihe RegS EUR 115,000 Ireland Government Bond

15/5/2035 (Zero Coupon) 278,410 0.27 RegS 0.20% 18/10/2030 98,933 0.10
EUR 346,000 Bundesrepublik Deutschland EUR 100,000 Ireland Government Bond

Bundesanleihe RegS RegS 1.35% 18/3/2031 92,476 0.09

15/5/2036 (Zero Coupon)” 260,223 0.25 EUR 140,000 Ireland Government Bond
EUR 414,000 Bundesrepublik Deutschland RegS 18/10/2031 (Zero

Bundesanleihe RegS 4.00% Coupon) 115,582 0.11

4/1/2037 485,825 0.47 EUR 60,000 Ireland Government Bond
EUR 340,000 Bundesrepublik Deutschland RegS 0.35% 18/10/2032 49,775 0.05

Bundesanleihe RegS 1.00% EUR 71,000 Ireland Government Bond

15/5/2038" 281,959 0.27 RegS 1.30% 15/5/2033" 63,374 0.06

The notes on pages 152 to 159 form an integral part of these financial statements.
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iIShares Euro Government Bond Index Fund (LU) continued

Portfolio of Investments as at 31 March 2024

EUR 64,000
EUR 90,000
EUR 110,000
EUR 60,000
EUR 46,000
EUR 169,000

EUR 130,000

EUR 370,000
EUR 180,000
EUR 210,000
EUR 407,000
EUR 230,000
EUR 230,000
EUR 180,000

EUR 330,000

EUR 301,000
EUR 260,000
EUR 230,000
EUR 290,000

EUR 210,000

EUR 404,000
EUR 317,000
EUR 231,000

EUR 220,000

EUR 80,000
EUR 485,000
EUR 307,000
EUR 253,000
EUR 140,000
EUR 240,000
EUR 344,000
EUR 278,000

EUR 330,000

Description

Ireland continued
Ireland Government Bond
RegS 2.60% 18/10/2034
Ireland Government Bond
RegS 0.40% 15/5/2035
Ireland Government Bond
RegS 1.70% 15/5/2037
Ireland Government Bond
RegS 0.55% 22/4/2041
Ireland Government Bond
RegS 3.00% 18/10/2043
Ireland Government Bond
RegS 2.00% 18/2/2045
Ireland Government Bond
RegS 1.50% 15/5/2050

Italy
Italy Buoni Poliennali Del Te-
soro RegS 5.00% 1/3/2025
Italy Buoni Poliennali Del Te-
soro RegS 3.40% 28/3/2025
Italy Buoni Poliennali Del Te-
soro RegS 1.45% 15/5/2025
Italy Buoni Poliennali Del Te-
soro RegS 1.50% 1/6/2025
Italy Buoni Poliennali Del Te-
soro RegS 1.85% 1/7/2025
Italy Buoni Poliennali Del Te-
soro RegS 1.20% 15/8/2025
Italy Buoni Poliennali Del Te-
soro RegS 3.60% 29/9/2025
Italy Buoni Poliennali Del Te-
soro RegS 2.50%
15/11/2025"
Italy Buoni Poliennali Del Te-
soro RegS 2.00% 1/12/2025
Italy Buoni Poliennali Del Te-
soro RegS 3.50% 15/1/2026
Italy Buoni Poliennali Del Te-
soro RegS 0.50% 1/2/2026
Italy Buoni Poliennali Del Te-
soro RegS 4.50% 1/3/2026
Italy Buoni Poliennali Del Te-
soro RegS 1/4/2026 (Zero
Coupon)
Italy Buoni Poliennali Del Te-
soro RegS 3.80% 15/4/2026
Italy Buoni Poliennali Del Te-
soro RegS 1.60% 1/6/2026
Italy Buoni Poliennali Del Te-
soro RegS 2.10% 15/7/2026
Italy Buoni Poliennali Del Te-
soro RegS 1/8/2026 (Zero
Coupon)
Italy Buoni Poliennali Del Te-
soro RegS 3.85% 15/9/2026
Italy Buoni Poliennali Del Te-
soro RegS 7.25% 1/11/2026
Italy Buoni Poliennali Del Te-
soro RegS 1.25% 1/12/2026
Italy Buoni Poliennali Del Te-
soro RegS 0.85% 15/1/2027
Italy Buoni Poliennali Del Te-
soro RegS 2.95% 15/2/2027
Italy Buoni Poliennali Del Te-
soro RegS 1.10% 1/4/2027"
Italy Buoni Poliennali Del Te-
soro RegS 2.20% 1/6/2027
Italy Buoni Poliennali Del Te-
soro RegS 2.05% 1/8/2027
Italy Buoni Poliennali Del Te-
soro RegS 0.95% 15/9/2027

Market
Value

% of
[}

EUR Assets

63,237 0.06
70,076 0.07
96,365 0.09
41,015 0.04
46,497 0.04
144,039 0.14
95,283 0.09
1,768,397 1.70
374,677 0.36
179,807 0.17
205,586 0.20
398,270 0.38
225,752 0.22
223,358 0.22
180,589 0.17
326,142 0.31
294,986 0.28
261,014 0.25
218,946 0.21
296,786 0.29
197,125 0.19
408,646 0.39
306,754 0.30
225,666 0.22
204,574 0.20
81,271 0.08
534,038 0.51
292,602 0.28
237,835 0.23
139,257 0.13
226,294 0.22
334,767 0.32
268,876 0.26
307,009 0.30

EUR 444,000
EUR 220,000
EUR 368,000
EUR 240,000
EUR 230,000
EUR 200,000
EUR 230,000
EUR 355,000
EUR 354,000
EUR 120,000
EUR 230,000
EUR 295,000
EUR 354,000
EUR 728,000

EUR 270,000

EUR 401,000
EUR 327,000
EUR 204,000
EUR 242,000

EUR 152,000

EUR 340,000

EUR 120,000

EUR 356,000
EUR 466,000
EUR 301,000

EUR 154,000

EUR 320,000
EUR 407,000
EUR 350,000

EUR 320,000

EUR 427,000
EUR 370,000

EUR 305,000

Description

Italy continued
Italy Buoni Poliennali Del Te-
soro RegS 6.50% 1/11/2027
Italy Buoni Poliennali Del Te-
soro RegS 2.65% 1/12/2027
Italy Buoni Poliennali Del Te-
soro RegS 2.00% 1/2/2028
Italy Buoni Poliennali Del Te-
soro RegS 0.25% 15/3/2028
Italy Buoni Poliennali Del Te-
soro RegS 3.40% 1/4/2028
Italy Buoni Poliennali Del Te-
soro RegS 0.50% 15/7/2028
Italy Buoni Poliennali Del Te-
soro RegS 3.80% 1/8/2028
Italy Buoni Poliennali Del Te-
soro RegS 4.75% 1/9/2028"
Italy Buoni Poliennali Del Te-
soro RegS 2.80% 1/12/2028
Italy Buoni Poliennali Del Te-
soro RegS 4.10% 1/2/2029
Italy Buoni Poliennali Del Te-
soro RegS 0.45% 15/2/2029
Italy Buoni Poliennali Del Te-
soro RegS 2.80% 15/6/2029
Italy Buoni Poliennali Del Te-
soro RegS 3.00% 1/8/2029
Italy Buoni Poliennali Del Te-
soro RegS 5.25% 1/11/2029
Italy Buoni Poliennali Del Te-
soro RegS 3.85%
15/12/2029
Italy Buoni Poliennali Del Te-
soro RegS 3.50% 1/3/2030
Italy Buoni Poliennali Del Te-
soro RegS 1.35% 1/4/2030
Italy Buoni Poliennali Del Te-
soro RegS 3.70% 15/6/2030
Italy Buoni Poliennali Del Te-
soro RegS 0.95% 1/8/2030
Italy Buoni Poliennali Del Te-
soro RegS 4.00%
15/11/2030
Italy Buoni Poliennali Del Te-
soro RegS 1.65% 1/12/2030
Italy Buoni Poliennali Del Te-
soro RegS '144A’ 3.50%
15/2/2031
Italy Buoni Poliennali Del Te-
soro RegS 0.90% 1/4/2031"
Italy Buoni Poliennali Del Te-
soro RegS 6.00% 1/5/2031
Italy Buoni Poliennali Del Te-
soro RegS 0.60% 1/8/2031
Italy Buoni Poliennali Del Te-
soro RegS 4.00%
30/10/2031
Italy Buoni Poliennali Del Te-
soro RegS 0.95% 1/12/2031
Italy Buoni Poliennali Del Te-
soro RegS 1.65% 1/3/2032
Italy Buoni Poliennali Del Te-
soro RegS 0.95% 1/6/2032
Italy Buoni Poliennali Del Te-
soro RegS 2.50%
1/12/2032"
Italy Buoni Poliennali Del Te-
soro RegS 5.75% 1/2/2033
Italy Buoni Poliennali Del Te-
soro RegS 4.40% 1/5/2033
Italy Buoni Poliennali Del Te-
soro RegS 2.45% 1/9/2033"

Market
Value
EUR

494,873
216,608
353,523
214,690
232,344
179,236
235,939
378,274
349,009
124,889
202,145
289,410
350,793

803,981

278,454
406,646
293,303
208,433

209,775

157,864

306,020

120,964
302,262
544,581

247,476

160,387
267,824
357,810

288,757

296,800
497,861
394,708

278,605

0.34

0.21

0.22

0.17

0.23

0.36

0.34

0.12

0.19

0.28

0.34

0.77

0.27

0.39

0.28

0.20

0.20

0.15

0.29

0.12

0.29

0.52

0.24

0.15

0.26

0.34

0.28

0.29

0.48

0.38

0.27

The notes on pages 152 to 159 form an integral part of these financial statements.
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iIShares Euro Government Bond Index Fund (LU) continued

Portfolio of Investments as at 31 March 2024

Description

Italy continued

Market
Value

% of
[}

EUR Assets

Description

Netherlands continued

Market
Value
EUR

EUR 357,000 Italy Buoni Poliennali Del Te- EUR 265,000 Netherlands Government Bond
soro RegS 4.35% 1/11/2033 378,709 0.36 RegS 0.50% 15/7/2026 252,057 0.24
EUR 281,000 Italy Buoni Poliennali Del Te- EUR 190,000 Netherlands Government Bond
soro RegS 4.20% 1/3/2034 294,274 0.29 RegS 15/1/2027 (Zero Cou-
EUR 389,000 Italy Buoni Poliennali Del Te- pon) 176,774 0.17
soro RegS 5.00% 1/8/2034" 433,929 0.42 EUR 204,000 Netherlands Government Bond
EUR 229,000 Italy Buoni Poliennali Del Te- RegS 0.75% 15/7/2027 192,488 0.19
soro RegS 3.35% 1/3/2035 221,796 0.21 EUR 380,000 Netherlands Government Bond
EUR 160,000 Italy Buoni Poliennali Del Te- RegS 5.50% 15/1/2028 419,581 0.40
soro RegS 4.00% EUR 215,000 Netherlands Government Bond
30/4/2035" 164,579 0.16 Reg$S 0.75% 15/7/2028" 199,815 0.19
EUR 181,000 Italy Buoni Poliennali Del Te- EUR 195,000 Netherlands Government Bond
soro RegS 1.45% 1/3/2036 141,256 0.14 RegS 0.25% 15/7/2029 173,690 0.17
EUR 240,000 Italy Buoni Poliennali Del Te- EUR 170,000 Netherlands Government Bond
soro Reg$S 2.25% 1/9/2036" 203,892 0.20 RegS 2.50% 15/1/2030 169,923 0.16
EUR 449,000 Italy Buoni Poliennali Del Te- EUR 189,000 Netherlands Government Bond
soro RegS 4.00% 1/2/2037" 459,197 0.44 RegS 15/7/2030 (Zero Cou-
EUR 224,000 lItaly Buoni Poliennali Del Te- pon) 161,973 0.16
soro RegS 0.95% 1/3/2037 159,636 0.15 EUR 231,000 Netherlands Government Bond
EUR 238,000 Italy Buoni Poliennali Del Te- RegS 15/7/2031 (Zero Cou-
soro RegS 3.25% 1/3/2038 221,626 0.21 pon) 193,125 0.19
EUR 234,000 Italy Buoni Poliennali Del Te- EUR 238,000 Netherlands Government Bond
soro Reg$S 2.95% 1/9/2038" 209,814 0.20 RegS 0.50% 15/7/2032 202,369 0.20
EUR 360,000 Italy Buoni Poliennali Del Te- EUR 220,000 Netherlands Government Bond
soro RegS 5.00% 1/8/2039 402,577 0.39 RegS 2.50% 15/1/2033 219,547 0.21
EUR 120,000 Italy Buoni Poliennali Del Te- EUR 170,000 Netherlands Government Bond
soro RegS '144A’ 4.15% RegS 2.50% 15/7/2033" 169,203 0.16
1/10/2039 122,069 0.12 EUR 90,000 Netherlands Government Bond
EUR 216,000 Italy Buoni Poliennali Del Te- RegS '144A’ 2.50%
soro RegS 3.10% 1/3/2040 194,091 0.19 15/7/2034 89,200 0.09
EUR 370,000 Italy Buoni Poliennali Del Te- EUR 263,000 Netherlands Government Bond
soro RegS 5.00% 1/9/2040 413,708 0.40 RegS 4.00% 15/1/2037 301,022 0.29
EUR 290,000 Italy Buoni Poliennali Del Te- EUR 172,000 Netherlands Government Bond
soro Reg$S 1.80% 1/3/2041" 212,706 0.21 RegS 15/1/2038 (Zero Cou-
EUR 161,000 Italy Buoni Poliennali Del Te- pon) 119,196 0.1
soro RegS 4.45% 1/9/2043 168,721 0.16 EUR 247,000 Netherlands Government Bond
EUR 279,000 lItaly Buoni Poliennali Del Te- RegS 0.50% 15/1/2040 178,300 0.17
soro RegS 4.75% 1/9/2044 304,966 0.29 EUR 271,000 Netherlands Government Bond
EUR 181,000 lItaly Buoni Poliennali Del Te- RegS 3.75% 15/1/2042 311,233 0.30
soro RegS 1.50% 30/4/2045 117,404 0.11 EUR 75,000 Netherlands Government Bond
EUR 259,000 lItaly Buoni Poliennali Del Te- RegS 3.25% 15/1/2044 81,314 0.08
soro RegS 3.25% 1/9/2046" 228,971 0.22 EUR 306,000 Netherlands Government Bond
EUR 280,000 Italy Buoni Poliennali Del Te- RegS 2.75% 15/1/2047 310,872 0.30
soro RegS 2.70% 1/3/2047" 224,686 0.22 EUR 253,000 Netherlands Government Bond
EUR 295,000 Italy Buoni Poliennali Del Te- RegS 15/1/2052 (Zero Cou-
soro Reg$S 3.45% 1/3/2048" 267,839 0.26 pon) 124,776 0.12
EUR 237,000 Italy Buoni Poliennali Del Te- EUR 136,000 Netherlands Government Bond
soro RegS 3.85% 1/9/2049 228,283 0.22 RegS 2.00% 15/1/2054 118,014 0.11
EUR 223,000 ItaIy Buoni Poliennali Del Te- 4,719,751 455
soro RegS 2.45% 1/9/2050 165,678 0.16 .
EUR 263,000 Italy Buoni Poliennali Del Te- Spain
soro Reg$S 1.70% 1/9/2051" 164,378 0.16 EUR 321,000 Spain Government Bond
EUR 135,000 Italy Buoni Poliennali Del Te- 31/5/2025 (Zero Coupon) 309,036 0.30
soro Reg$S 2.15% 1/9/2052" 92,071 0.09 EUR 240,000 Spain Government Bond
EUR 101,000 Italy Buoni Poliennali Del Te- 31/1/2026 (Zero Coupon) 227,234 0.22
soro Reg$S 4.50% 1/10/2053 106,522 0.10 EUR 404,000 Spain Government Bond
EUR 110,000 Italy Buoni Poliennali Del Te- 2.80% 31/5/2026 402,247 0.39
soro Reg$S 4.50% 1/10/2053 116,014 0.11 EUR 440,000 Spain Government Bond
EUR 150,000 ltaly Buoni Poliennali Del Te- 31/1/2027 (Zero Coupon) 405,786 0.39
soro RegS 2.80% 1/3/2067 113,635 0.11 EUR 158,000 Spain Government Bond
EUR 103,000 Italy Buoni Poliennali Del Te- 2.50% 31/5/2027 156,191 0.15
soro Reg$S 2.15% 1/3/2072" 64,792 0.06 EUR 286,000 Sp;i%iz%vzegrgentgond ) 257 080 02
ero Coupon 57, .25
23,592,690 22.71 EUR 595,000 Spain Government Bond
Netherlands 6.00% 31/1/2029 680,454 0.65
EUR 128,000 Netherlands Government Bond EUR 150,000 Spain Government Bond
15/1/2029 (Zero Coupon) 113,719 0.11 "144A’ 3.50% 31/5/2029" 154,749 0.15
EUR 310,000 Netherlands Government Bond EUR 377,000 Spain Government Bond
RegS 0.25% 15/7/2025 298,995 0.29 0.80% 30/7/2029 339,567 0.32
EUR 150,000 Netherlands Government Bond EUR 332,000 Spain Government Bond
RegS 15/1/2026 (Zero Cou- 5.75% 30/7/2032 399,240 0.38
pon) 142,565 0.14
The notes on pages 152 to 159 form an integral part of these financial statements.
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iIShares Euro Government Bond Index Fund (LU) continued

Portfolio of Investments as at 31 March 2024

Market % of Market % of
Value Net Value Net
Description EUR Assets Description EUR Assets
Spain continued Spain continued
EUR 300,000 Spain Government Bond RegS EUR 233,000 Spain Government Bond RegS
1.60% 30/4/2025 294,597 0.28 5.15% 31/10/2044 285,287 0.27
EUR 348,000 Spain Government Bond RegS EUR 313,000 Spain Government Bond RegS
4.65% 30/7/2025 354,334 0.34 2.90% 31/10/2046 279,077 0.27
EUR 406,000 Spain Government Bond RegS EUR 272,000 Spain Government Bond RegS
2.15% 31/10/2025 400,267 0.39 2.70% 31/10/2048" 230,971 0.22
EUR 340,000 Spain Government Bond RegS EUR 337,000 Spain Government Bond RegS
1.95% 30/4/2026 332,874 0.32 1.00% 31/10/2050 187,372 0.18
EUR 343,000 Spain Government Bond RegS EUR 286,000 Spain Government Bond RegS
5.90% 30/7/2026 365,000 0.35 1.90% 31/10/2052 196,399 0.19
EUR 404,000 Spain Government Bond RegS EUR 91,000 Spain Government Bond RegS
1.30% 31/10/2026 388,131 0.37 "144A’ 4.00% 31/10/2054 94,525 0.09
EUR 410,000 Spain Government Bond RegS EUR 212,000 Spain Government Bond RegS
1.50% 30/4/2027 393,719 0.38 3.45% 30/7/2066 197,554 0.19
EUR 330,000 Spain Government Bond RegS EUR 122,000 Spain Government Bond RegS
0.80% 30/7/2027 308,788 0.30 1.45% 31/10/2071 61,553 0.06
EUR 340,000 Spaln Government Bond RegS 15,428,548 14.85
1.45% 31/10/2027 324,272 0.31
EUR 347,000 Spain Government Bond RegS Total Bonds 102,526,637 98.71
1.40% 30/4/2028 328,328 0.32 | Total Transferable Securities and Money Market
EUR 288,000 Spain Government Bond RegS Instruments Admitted to an Official Stock Exchange
1.40% 30/7/2028 271,866 0.26 Listing or Dealt in on Another Regulated Market 102,526,637 98.71
EUR 283,000 Spain Government Bond RegS Securities portfolio at market value 102,526,637  98.71
5.15% 31/10/2028 311,170 0.30
EUR 347,000 Spain Government Bond RegS Other Net Assets 1,343,273 1.29
o hy
EUR 349,000 Spgﬁsé)osg:‘r‘]/rigi?mnd RegS 325,038 0.31 Total Net Assets (EUR) 103,869,910 100.00
0.60% 31/10/2029 309,360 0.30
EUR 385,000 Spain Government Bond RegS " All or a portion of this security represents a security on loan.
0.50% 30/4/2030 335,243 0.32
EUR 390,000 Spain Government Bond RegS
1.95% 30/7/2030" 369,732 0.36
EUR 398,000 Spain Government Bond RegS
1.25% 31/10/2030 359,458 0.35
EUR 350,000 Spain Government Bond RegS
0.10% 30/4/2031 288,134 0.28
EUR 388,000 Spain Government Bond RegS
0.50% 31/10/2031" 324,570 0.31
EUR 299,000 Spain Government Bond RegS
0.70% 30/4/2032 250,729 0.24
EUR 55,000 Spain Government Bond RegS
0.70% 30/4/2032 46,121 0.04
EUR 340,000 Spain Government Bond RegS
2.55% 31/10/2032 328,103 0.32
EUR 409,000 Spain Government Bond RegS
3.15% 30/4/2033 411,777 0.40
EUR 340,000 Spain Government Bond RegS
2.35% 30/7/2033" 320,443 0.30
EUR 376,000 Spain Government Bond RegS
3.55% 31/10/2033 389,600 0.37
EUR 227,000 Spain Government Bond RegS
144N 3.25% 30/4/2034 228,830 0.22
EUR 330,000 Spain Government Bond RegS
1.85% 30/7/2035 287,569 0.28
EUR 339,000 Spain Government Bond RegS
4.20% 31/1/2037 370,218 0.36
EUR 137,000 Spain Government Bond RegS
0.85% 30/7/2037 100,255 0.10
EUR 81,000 Spain Government Bond RegS
0.85% 30/7/2037 59,275 0.06
EUR 161,000 Spain Government Bond RegS
3.90% 30/7/2039 168,712 0.16
EUR 290,000 Spain Government Bond RegS
4.90% 30/7/2040 339,341 0.33
EUR 298,000 Spain Government Bond RegS
1.20% 31/10/2040 212,018 0.20
EUR 348,000 Spain Government Bond RegS
4.70% 30/7/2041" 400,795 0.39
EUR 150,000 Spain Government Bond RegS
1.00% 30/7/2042 99,421 0.10
EUR 170,000 Spain Government Bond RegS
3.45% 30/7/2043 166,138 0.16

The notes on pages 152 to 159 form an integral part of these financial statements.
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iIShares Euro Government Bond Index Fund (LU) continued

Sector Breakdown
as at 31 March 2024

% of Net
Assets

Government 98.71
Securities portfolio at market value 98.71
Other Net Assets 1.29

100.00

The notes on pages 152 to 159 form an integral part of these financial statements.
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iIShares Global Government Bond Index Fund (LU)

Portfolio of Investments as at 31 March 2024

Market
Value

% of
[}

Holding Description USD Assets

Transferable Securities and Money Market Instruments Admitted

to an Official Stock Exchange Listing or Dealt in on Another
Regulated Market

BONDS
Australia
AUD 840,000 Australia Government Bond
1.25% 21/5/2032 446,689 0.05
AUD 150,000 Australia Government Bond
RegS 3.25% 21/4/2025 97,054 0.01
AUD 490,000 Australia Government Bond
RegS 0.25% 21/11/2025" 301,747 0.03
AUD 1,223,000 Australia Government Bond
RegS 4.25% 21/4/2026 806,165 0.08
AUD 690,000 Australia Government Bond
RegS 0.50% 21/9/2026 416,835 0.04
AUD 867,000 Australia Government Bond
RegS 4.75% 21/4/2027 583,567 0.06
AUD 578,000 Australia Government Bond
RegS 2.75% 21/11/2027 365,787 0.04
AUD 660,000 Australia Government Bond
RegS 2.25% 21/5/2028 407,845 0.04
AUD 535,000 Australia Government Bond
RegS 2.75% 21/11/2028 335,760 0.03
AUD 419,000 Australia Government Bond
RegS 3.25% 21/4/2029 267,988 0.03
AUD 577,000 Australia Government Bond
RegS 2.75% 21/11/2029 358,090 0.04
AUD 840,000 Australia Government Bond
RegS 2.50% 21/5/2030 510,435 0.05
AUD 1,140,000 Australia Government Bond
RegS 1.00% 21/12/2030 620,883 0.06
AUD 1,070,000 Australia Government Bond
RegS 1.50% 21/6/2031 595,459 0.06
AUD 800,000 Australia Government Bond
RegS 1.00% 21/11/2031 423,150 0.04
AUD 960,000 Australia Government Bond
RegS 1.75% 21/11/2032 526,015 0.05
AUD 1,190,000 Australia Government Bond
RegS 4.50% 21/4/2033 807,622 0.08
AUD 900,000 Australia Government Bond
RegS 3.00% 21/11/2033 540,993 0.06
AUD 560,000 Australia Government Bond
RegS 3.75% 21/5/2034 357,717 0.04
AUD 982,000 Australia Government Bond
RegS 3.50% 21/12/2034 611,740 0.06
AUD 558,000 Australia Government Bond
RegS 2.75% 21/6/2035 321,903 0.03
AUD 330,000 Australia Government Bond
RegS 3.75% 21/4/2037 207,494 0.02
AUD 514,000 Australia Government Bond
RegS 3.25% 21/6/2039 299,753 0.03
AUD 450,000 Australia Government Bond
RegS 2.75% 21/5/2041 240,087 0.03
AUD 724,000 Australia Government Bond
RegS 3.00% 21/3/2047 378,963 0.04
AUD 410,000 Australia Government Bond
RegS 1.75% 21/6/2051 156,386 0.02
AUD 430,000 Australia Government Bond
RegS 4.75% 21/6/2054 298,988 0.03
11,285,115 1.15
Austria
EUR 550,000 Republic of Austria Govern-
ment Bond 6.25% 15/7/2027 658,674 0.07
EUR 210,000 Republic of Austria Govern-
ment Bond RegS
20/4/2025 (Zero Coupon) 219,217 0.02
EUR 489,000 Republic of Austria Govern-
ment Bond RegS 1.20%
20/10/2025 513,377 0.05
EUR 635,000 Republic of Austria Govern-
ment Bond RegS 4.85%
15/3/2026 711,018 0.07

EUR 793,000

EUR 382,000

EUR 520,000

EUR 796,000

EUR 612,000

EUR 310,000

EUR 780,000

EUR 30,000

EUR 540,000

EUR 640,000

EUR 280,000

EUR 587,000

EUR 220,000

EUR 176,000

EUR 650,000

EUR 270,000

EUR 210,000

EUR 92,000

EUR 261,000

EUR 90,000

EUR 68,000

EUR 251,000

EUR 116,000

Description

Austria continued
Republic of Austria Govern-
ment Bond RegS 0.75%

20/10/2026

Republic of Austria Govern-
ment Bond RegS 0.50%
20/4/2027

Republic of Austria Govern-
ment Bond RegS
20/10/2028 (Zero Coupon)

Republic of Austria Govern-
ment Bond RegS 0.50%
20/2/2029

Republic of Austria Govern-
ment Bond RegS
20/2/2030 (Zero Coupon)

Republic of Austria Govern-
ment Bond RegS "144A’
3.45% 20/10/2030

Republic of Austria Govern-
ment Bond RegS
20/2/2031 (Zero Coupon)

Republic of Austria Govern-
ment Bond RegS 0.90%
20/2/2032

Republic of Austria Govern-
ment Bond RegS 2.90%
20/2/2033

Republic of Austria Govern-
ment Bond RegS 2.40%
23/5/2034

Republic of Austria Govern-
ment Bond RegS 0.25%
20/10/2036

Republic of Austria Govern-
ment Bond RegS 4.15%
15/3/2037

Republic of Austria Govern-
ment Bond RegS
20/10/2040 (Zero Coupon)

Republic of Austria Govern-
ment Bond RegS 3.15%
20/6/2044

Republic of Austria Govern-
ment Bond RegS 1.50%
20/2/2047

Republic of Austria Govern-
ment Bond RegS 1.85%
23/5/2049

Republic of Austria Govern-
ment Bond RegS 0.75%
20/3/2051"

Republic of Austria Govern-
ment Bond RegS 3.15%
20/10/2053

Republic of Austria Govern-
ment Bond RegS 3.80%
26/1/2062

Republic of Austria Govern-
ment Bond RegS 0.70%
20/4/2071

Republic of Austria Govern-
ment Bond RegS 1.50%
2/11/2086

Republic of Austria Govern-
ment Bond RegS 2.10%
20/9/2117

Republic of Austria Govern-
ment Bond RegS 0.85%
30/6/2120

Market
Value
uUsD

814,454 0.08
385,862 0.04
498,532 0.05
776,048 0.08
566,410 0.06
349,820 0.04
701,131 0.07
28,205 0.00
588,130 0.06
666,348 0.07
218,447 0.02
716,684 0.07
146,381 0.02
193,926 0.02
528,525 0.06
232,027 0.02
134,438 0.01
101,179 0.01
329,491 0.03
45,314 0.01
45,211 0.00
209,299 0.02
58,958 0.01
10,437,106 1.06

The notes on pages 152 to 159 form an integral part of these financial statements.
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iIShares Global Government Bond Index Fund (LU) continued

Portfolio of Investments as at 31 March 2024

Market % of
Value [}
USD Assets

Market % of
Value Net
USD Assets

Description

Description

Belgium Belgium continued
EUR 772,127 Kingdom of Belgium Govern- EUR 120,000 Kingdom of Belgium Govern-
ment Bond 5.50% 28/3/2028 923,098 0.09 ment Bond RegS 3.45%
EUR 680,000 Kingdom of Belgium Govern- 22/6/2043 133,611 0.01
ment Bond RegS 0.80% EUR 481,000 Kingdom of Belgium Govern-
22/6/2025 712,952 0.07 ment Bond RegS 3.75%
EUR 560,000 Kingdom of Belgium Govern- 22/6/2045 559,376 0.06
ment Bond RegS 4.50% EUR 420,000 Kingdom of Belgium Govern-
28/3/2026 623,344 0.06 ment Bond RegS 1.60%
EUR 701,000 Kingdom of Belgium Govern- 22/6/2047 332,251 0.03
ment Bond RegS 1.00% EUR 280,000 Kingdom of Belgium Govern-
22/6/2026 727,565 0.07 ment Bond RegS 1.70%
EUR 246,000 Kingdom of Belgium Govern- 22/6/2050 219,054 0.02
ment Bond RegS 0.80% EUR 500,000 Kingdom of Belgium Govern-
22/6/2027 250,323 0.03 ment Bond RegS 1.40%
EUR 251,000 Kingdom of Belgium Govern- 22/6/2053 349,990 0.04
ment Bond RegS EUR 380,000 Kingdom of Belgium Govern-
22/10/2027 (Zero Coupon) 246,891 0.03 ment Bond RegS 3.30%
EUR 935,201 Kingdom of Belgium Govern- 22/6/2054 407,053 0.04
ment Bond RegS 0.80% EUR 187,000 Kingdom of Belgium Govern-
22/6/2028 937,565 0.10 ment Bond RegS "144A’
EUR 780,000 Kingdom of Belgium Govern- 3.50% 22/6/2055 206,884 0.02
ment Bond RegS 0.90% EUR 220,000 Kingdom of Belgium Govern-
22/6/2029 772,925 0.08 ment Bond RegS 2.25%
EUR 450,000 Kingdom of Belgium Govern- 22/6/2057" 187,377 0.02
ment Bond RegS 0.10% EUR 437,000 Kingdom of Belgium Govern-
22/6/2030 415,929 0.04 ment Bond RegS 2.15%
EUR 635,000 Kingdom of Belgium Govern- 22/6/2066 361,821 0.04
ment Bond RegS 1.00% EUR 133,000 Kingdom of Belgium Govern-
22/6/2031 610,772 0.06 ment Bond RegS 0.65%
EUR 316,000 Kingdom of Belgium Govern- 22/6/2071 62,203 0.01
ment Bond RegS 15,058,117 1.53
22/10/2031 (Zero Coupon) 279,004 0.03
EUR 270,000 Kingdom of Belgium Govern- Canada
ment Bond RegS CAD 330,000 Canadian Government Bond
22/10/2031 (Zero Coupon) 238,389 0.02 1.25% 1/3/2025 236,339 0.02
EUR 272,000 Kingdom of Belgium Govern- CAD 667,000 Canadian Government Bond
ment Bond RegS 4.00% 3.75% 1/5/2025 488,111 0.05
28/3/2032 320,383 0.03 CAD 468,000 Canadian Government Bond
EUR 590,000 Kingdom of Belgium Govern- 2.25% 1/6/2025 336,760 0.03
ment Bond RegS 0.35% CAD 510,000 Canadian Government Bond
22/6/2032 525,920 0.05 3.75% 1/8/2025 371,864 0.04
EUR 329,681 Kingdom of Belgium Govern- CAD 580,000 Canadian Government Bond
ment Bond RegS 1.25% 0.50% 1/9/2025 405,976 0.04
22/4/2033 314,098 0.03 CAD 1,996,000 Canadian Government Bond
EUR 532,000 Kingdom of Belgium Govern- 3.50% 1/11/2025 1,477,156 0.15
ment Bond RegS '144A’ CAD 410,000 Canadian Government Bond
3.00% 22/6/2033 583,846 0.06 0.25% 1/3/2026 281,471 0.03
EUR 402,589 Kingdom of Belgium Govern- CAD 520,000 Canadian Government Bond
ment Bond RegS 3.00% 3.00% 1/4/2026 375,851 0.04
22/6/2034" 440,885 0.05 CAD 700,000 Canadian Government Bond
EUR 300,000 Kingdom of Belgium Govern- 4.50% 1/5/2026 515,856 0.05
ment Bond RegS "144A’ CAD 379,000 Canadian Government Bond
2.85% 22/10/2034 323,159 0.03 1.50% 1/6/2026 265,313 0.03
EUR 960,000 Kingdom of Belgium Govern- CAD 370,000 Canadian Government Bond
ment Bond RegS 5.00% 0.75% 1/9/2026 254,903 0.03
28/3/2035 1,239,883 0.13 CAD 420,000 Canadian Government Bond
EUR 320,000 Kingdom of Belgium Govern- 1.00% 1/3/2027 288,510 0.03
ment Bond RegS 1.45% CAD 443,000 Canadian Government Bond
22/6/2037 287,170 0.03 1.00% 1/6/2027 301,432 0.03
EUR 286,000 Kingdom of Belgium Govern- CAD 710,000 Canadian Government Bond
ment Bond RegS 1.90% 2.75% 1/9/2027 508,718 0.05
22/6/2038 267,351 0.03 CAD 670,000 Canadian Government Bond
EUR 430,000 Kingdom of Belgium Govern- 3.50% 1/3/2028 492,556 0.05
ment Bond RegS 2.75% CAD 570,000 Canadian Government Bond
22/4/2039 445,474 0.04 1.75% 1/6/2028 396,011 0.04
EUR 261,000 Kingdom of Belgium Govern- CAD 1,460,000 Canadian Government Bond
ment Bond RegS 0.40% 3.50% 1/9/2028 1,063,635 0.11
22/6/2040 184,152 0.02 CAD 580,000 Canadian Government Bond
EUR 460,000 Kingdom of Belgium Govern- 3.25% 1/3/2029 436,993 0.04
ment Bond RegS 4.25%
28/3/2041 567,419 0.06
The notes on pages 152 to 159 form an integral part of these financial statements.
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iIShares Global Government Bond Index Fund (LU) continued

Portfolio of Investments as at 31 March 2024

CAD 125,000
CAD 1,510,000
CAD 920,000
CAD 1,080,000
CAD 1,200,000
CAD 650,000
CAD 560,000
CAD 810,000
CAD 430,000
CAD 950,000
CAD 479,000
CAD 204,000
CAD 420,000
CAD 327,000
CAD 329,000
CAD 1,813,000
CAD 1,173,000
CAD 307,000

CAD 191,000

CNY 40,000,000

CNY 4,700,000
CNY 25,200,000
CNY 35,100,000
CNY 12,500,000
CNY 28,800,000
CNY 13,500,000
CNY 14,300,000

CNY 5,800,000
CNY 13,700,000
CNY 56,700,000

CNY 3,300,000

CNY 4,400,000
CNY 10,700,000

CNY 27,500,000

Description

Canada continued
Canadian Government Bond
5.75% 1/6/2029
Canadian Government Bond
1.25% 1/6/2030
Canadian Government Bond
0.50% 1/12/2030
Canadian Government Bond
1.25% 1/6/2031
Canadian Government Bond
1.50% 1/12/2031
Canadian Government Bond
1.75% 1/6/2032
Canadian Government Bond
2.50% 1/12/2032
Canadian Government Bond
2.75% 1/6/2033
Canadian Government Bond
5.75% 1/6/2033
Canadian Government Bond
2.75% 1/12/2033
Canadian Government Bond
3.25% 1/6/2034
Canadian Government Bond
5.00% 1/6/2037
Canadian Government Bond
4.00% 1/6/2041
Canadian Government Bond
3.50% 1/12/2045
Canadian Government Bond
2.50% 1/12/2048
Canadian Government Bond
2.00% 1/12/2051
Canadian Government Bond
1.75% 1/12/2053
Canadian Government Bond
2.75% 1/12/2055
Canadian Government Bond
2.75% 1/12/2064

China
China Government Bond
1.99% 9/4/2025
China Government Bond
2.24% 25/5/2025
China Government Bond
2.18% 25/8/2025
China Government Bond
2.28% 25/11/2025
China Government Bond
2.46% 15/2/2026
China Government Bond
2.69% 12/8/2026
China Government Bond
2.18% 15/8/2026
China Government Bond
2.48% 15/4/2027
China Government Bond
2.85% 4/6/2027
China Government Bond
2.50% 25/7/2027
China Government Bond
2.44% 15/10/2027
China Government Bond
2.64% 15/1/2028
China Government Bond
3.01% 13/5/2028
China Government Bond
2.80% 24/3/2029
China Government Bond
2.75% 15/6/2029

Market
Value

% of
[}

USD Assets

102,169 0.01
979,308 0.10
561,097 0.06
698,288 0.07
769,048 0.08
429,965 0.04
383,564 0.04
564,493 0.06
372,780 0.04
689,035 0.07
339,512 0.03
174,561 0.02
332,352 0.03
244,595 0.03
217,242 0.02
1,009,080 0.10
606,517 0.06
200,441 0.03
123,697 0.01
17,295,199 1.76
5,520,207 0.56
650,326 0.07
3,483,593 0.35
4,859,319 0.50
1,737,986 0.18
4,026,583 0.41
1,865,300 0.19
1,992,341 0.20
817,477 0.08
1,907,510 0.19
7,878,525 0.80
461,628 0.05
625,824 0.06
1,612,043 0.15
3,875,623 0.39

CNY 40,300,000
CNY 22,000,000
CNY 8,400,000
CNY 3,900,000
CNY 11,890,000
CNY 8,500,000
CNY 37,900,000
CNY 7,300,000
CNY 9,900,000
CNY 26,100,000
CNY 1,980,000
CNY 6,200,000
CNY 7,000,000
CNY 22,200,000
CNY 13,200,000

CNY 4,200,000

DKK 1,770,000
DKK 2,048,082
DKK 1,918,000
DKK 2,140,000
DKK 1,050,000
DKK 4,201,000

DKK 2,412,000

EUR 347,000
EUR 20,000
EUR 60,000

EUR 150,000

EUR 260,000
EUR 150,000
EUR 230,000
EUR 150,000

EUR 424,000

Market
Value

Description usb

China continued
China Government Bond

2.62% 25/9/2029 5,641,214 0.57
China Government Bond
2.80% 25/3/2030 3,108,967 0.32
China Government Bond
2.68% 21/5/2030 1,179,283 0.12
China Government Bond
2.60% 15/9/2030 545,178 0.06
China Government Bond
3.02% 27/5/2031 1,709,817 0.17
China Government Bond
2.89% 18/11/2031 1,211,806 0.12
China Government Bond
2.75% 17/2/2032 5,352,797 0.55
China Government Bond
2.76% 15/5/2032 1,032,203 0.11
China Government Bond
2.69% 15/8/2032 1,392,839 0.14
China Government Bond
2.60% 1/9/2032 3,649,264 0.37
China Government Bond
2.88% 25/2/2033 283,327 0.03
China Government Bond
3.81% 14/9/2050 1,046,903 0.11
China Government Bond
3.72% 12/4/2051 1,165,699 0.12
China Government Bond
3.53% 18/10/2051 3,593,695 0.37
China Government Bond
3.32% 15/4/2052 2,068,221 0.21
China Government Bond
3.12% 25/10/2052 635,886 0.07
74,831,384 7.62
Denmark
Denmark Government Bond
1.75% 15/11/2025 251,845 0.02
Denmark Government Bond
0.50% 15/11/2027 277,459 0.03
Denmark Government Bond
0.50% 15/11/2029 252,543 0.03
Denmark Government Bond
15/11/2031 (Zero Coupon) 261,754 0.03
Denmark Government Bond
2.25% 15/11/2033 150,923 0.01
Denmark Government Bond
4.50% 15/11/2039 764,389 0.08
Denmark Government Bond
0.25% 15/11/2052 193,743 0.02
2,152,656 0.22
Finland
Finland Government Bond
RegS 4.00% 4/7/2025 378,565 0.04
Finland Government Bond
RegS 0.875% 15/9/2025 20,941 0.00
Finland Government Bond
RegS 0.50% 15/4/2026 61,793 0.01
Finland Government Bond
RegS 15/9/2026 (Zero Cou-
pon) 151,304 0.02
Finland Government Bond
RegS 1.375% 15/4/2027 269,662 0.03
Finland Government Bond
RegS 0.50% 15/9/2027 150,319 0.02
Finland Government Bond
RegS 2.75% 4/7/2028 249,265 0.03
Finland Government Bond
RegS 0.50% 15/9/2028 147,472 0.01
Finland Government Bond
RegS 0.50% 15/9/2029 408,890 0.04

The notes on pages 152 to 159 form an integral part of these financial statements.
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Description

Finland continued

Portfolio of Investments as at 31 March 2024

Market
Value

% of
[}

USD Assets

Description

France continued

iIShares Global Government Bond Index Fund (LU) continued

Market
Value
uUsD

EUR 450,000 Finland Government Bond EUR 1,180,000 France Government Bond OAT
RegS 15/9/2030 (Zero Cou- RegS 25/11/2029 (Zero
pon) 410,335 0.04 Coupon) 1,101,222 0.11
EUR 140,000 Finland Government Bond EUR 2,740,000 France Government Bond OAT
RegS 0.75% 15/4/2031 132,799 0.01 RegS 2.50% 25/5/2030 2,937,668 0.30
EUR 110,000 Finland Government Bond EUR 1,696,000 France Government Bond OAT
RegS 0.125% 15/9/2031 98,463 0.01 RegS 25/11/2030 (Zero
EUR 220,000 Finland Government Bond Coupon)” 1,540,609 0.16
RegS 1.50% 15/9/2032 215,724 0.02 EUR 1,974,000 France Government Bond OAT
EUR 270,000 Finland Government Bond RegS 1.50% 25/5/2031" 1,974,428 0.20
RegS 3.00% 15/9/2033 296,800 0.03 EUR 1,420,000 France Government Bond OAT
EUR 190,000 Finland Government Bond RegS 25/11/2031 (Zero
RegS 1.125% 15/4/2034 175,497 0.02 Coupon) 1,253,583 0.13
EUR 259,000 Finland Government Bond EUR 2,216,000 France Government Bond OAT
RegS 0.125% 15/4/2036 201,700 0.02 RegS 25/5/2032 (Zero Cou-
EUR 120,000 Finland Government Bond pon) 1,927,147 0.20
RegS 2.75% 15/4/2038 126,335 0.01 EUR 1,040,000 France Government Bond OAT
EUR 80,000 Finland Government Bond RegS 5.75% 25/10/2032 1,375,968 0.14
RegS 0.25% 15/9/2040 56,075 0.01 EUR 2,130,000 France Government Bond OAT
EUR 310,000 Finland Government Bond RegS 2.00% 25/11/2032 2,172,006 0.22
RegS 2.625% 4/7/2042 318,296 0.03 EUR 2,310,000 France Government Bond OAT
EUR 120,000 Finland Government Bond RegS 3.00% 25/5/2033 2,541,160 0.26
RegS 0.50% 15/4/2043" 83,325 0.01 EUR 743,000 France Government Bond OAT
EUR 200,000 Finland Government Bond RegS 3.50% 25/11/2033 848,990 0.09
RegS 1.375% 15/4/2047 159,755 0.02 EUR 1,440,000 France Government Bond OAT
EUR 243,000 Finland Government Bond RegS 1.25% 25/5/2034 1,341,655 0.14
RegS 0.125% 15/4/2052 125,574 0.01 EUR 880,000 France Government Bond OAT
EUR 138,000 Finland Government Bond RegS 4.75% 25/4/2035" 1,118,303 0.11
RegS "144A’ 2.95% EUR 1,743,000 France Government Bond OAT
15/4/2055 148,602 0.01 RegS 1.25% 25/5/2036 1,561,656 0.16
4,387,491 0.45 EUR 420,000 France Government Bond OAT
RegS 1.25% 25/5/2038 360,990 0.04
France EUR 1,080,000 France Government Bond OAT
EUR 1,749,000 France Government Bond OAT RegS 4.00% 25/10/2038" 1,299,239 0.13
RegS 25/3/2025 (Zero Cou- EUR 1,208,000 France Government Bond OAT
pon)” 1,827,747 0.19 RegS 1.75% 25/6/2039 1,104,092 0.11
EUR 1,590,000 France Government Bond OAT EUR 1,184,000 France Government Bond OAT
RegS 0.50% 25/5/2025 1,663,838 0.17 RegS 0.50% 25/5/2040 862,457 0.09
EUR 478,538 France Government Bond OAT EUR 1,518,000 France Government Bond OAT
RegS 6.00% 25/10/2025 539,433 0.05 Reg$S 4.50% 25/4/2041" 1,942,925 0.20
EUR 1,609,235 France Government Bond OAT EUR 847,000 France Government Bond OAT
RegS 1.00% 25/11/2025 1,681,829 0.17 RegS 2.50% 25/5/2043 825,880 0.08
EUR 1,742,000 France Government Bond OAT EUR 800,000 France Government Bond OAT
RegS 25/2/2026 (Zero Cou- RegS 0.50% 25/6/2044 526,385 0.06
pon)” 1,780,831 0.18 EUR 859,000 France Government Bond OAT
EUR 3,330,000 France Government Bond OAT RegS 3.25% 25/5/2045 937,742 0.10
RegS 3.50% 25/4/2026 3,640,035 0.37 EUR 880,000 France Government Bond OAT
EUR 1,431,000 France Government Bond OAT RegS 2.00% 25/5/2048 759,952 0.08
RegS 0.50% 25/5/2026" 1,470,533 0.15 EUR 215,000 France Government Bond OAT
EUR 1,964,000 France Government Bond OAT RegS '144A’ 3.00%
RegS 2.50% 24/9/2026 2,104,032 0.21 25/6/2049 224,381 0.02
EUR 1,140,000 France Government Bond OAT EUR 1,860,000 France Government Bond OAT
RegS 0.25% 25/11/2026 1,152,793 0.12 RegS 1.50% 25/5/2050 1,406,336 0.14
EUR 1,160,000 France Government Bond OAT EUR 1,434,000 France Government Bond OAT
RegS 25/2/2027 (Zero Cou- RegS 0.75% 25/5/2052 852,236 0.09
pon)” 1,158,097 0.12 EUR 1,022,000 France Government Bond OAT
EUR 1,000,000 France Government Bond OAT RegS 0.75% 25/5/2053 593,773 0.06
RegS 1.00% 25/5/2027 1,024,710 0.10 EUR 827,000 France Government Bond OAT
EUR 1,878,000 France Government Bond OAT RegS 3.00% 25/5/2054 845,863 0.08
RegS 2.75% 25/10/2027 2,031,452 0.21 EUR 610,000 France Government Bond OAT
EUR 3,260,000 France Government Bond OAT RegS 4.00% 25/4/2055" 750,911 0.08
RegS 0.75% 25/2/2028 3,273,347 0.33 EUR 670,000 France Government Bond OAT
EUR 2,186,000 France Government Bond OAT RegS 4.00% 25/4/2060 837,282 0.08
Reg$S 0.75% 25/5/2028 2,186,852 0.22 EUR 619,000 France Government Bond OAT
EUR 3,260,000 France Government Bond OAT RegS 1.75% 25/5/2066 458,356 0.05
RegS 0.75% 25/11/2028 3,233,986 0.33 EUR 574,000 France Government Bond OAT
EUR 1,110,000 France Government Bond OAT RegS 0.50% 25/5/2072" 246,016 0.02
RegS 2.75% 25/2/2029 1,203,959 0.12
EUR 652,000 France Government Bond OAT 69,618,358 7.09
RegS 5.50% 25/4/2029 797,079 0.08 Germany
EUR 2,389,000 France Government Bond OAT EUR 740,000 Bundesobligation RegS
RegS 0.50% 25/5/2029 2,318,594 0.24 11/4/2025 (Zero Coupon)” 773,054 0.08
The notes on pages 152 to 159 form an integral part of these financial statements.
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iIShares Global Government Bond Index Fund (LU) continued

Portfolio of Investments as at 31 March 2024

Market % of
Value [}
USD Assets

Description

Description

Germany continued

Germany continued

EUR 1,670,000 Bundesobligation RegS EUR 750,000 Bundesrepublik Deutschland
10/10/2025 (Zero Coupon)” 1,725,424 0.18 Bundesanleihe RegS 2.40%
EUR 710,000 Bundesobligation RegS 15/11/2030" 816,321 0.08
10/4/2026 (Zero Coupon)” 725,788 0.07 EUR 561,000 Bundesrepublik Deutschland
EUR 1,960,000 Bundesobligation RegS Bundesanleihe RegS 5.50%
9/10/2026 (Zero Coupon)” 1,983,752 0.20 4/1/2031 726,743 0.07
EUR 830,000 Bundesobligation RegS EUR 732,000 Bundesrepublik Deutschland
16/4/2027 (Zero Coupon)” 831,596 0.08 Bundesanleihe RegS
EUR 1,470,000 Bundesobligation RegS 1.30% 15/2/2031 (Zero Coupon)” 679,621 0.07
15/10/2027" 1,527,899 0.16 EUR 1,350,000 Bundesrepublik Deutschland
EUR 230,000 Bundesobligation RegS 1.30% Bundesanleihe RegS
15/10/2027 239,382 0.02 15/8/2031 (Zero Coupon)” 1,240,642 0.13
EUR 760,000 Bundesobligation RegS 2.20% EUR 260,000 Bundesrepublik Deutschland
13/4/2028" 815,017 0.08 Bundesanleihe RegS
EUR 1,320,000 Bundesobligation RegS 2.40% 15/8/2031 (Zero Coupon) 239,031 0.02
19/10/2028 1,428,014 0.15 EUR 1,210,000 Bundesrepublik Deutschland
EUR 1,602,000 Bundesrepublik Deutschland Bundesanleihe RegS
Bundesanleihe RegS 1.00% 15/2/2032 (Zero Coupon)” 1,098,589 0.11
15/8/2025" 1,682,277 0.17 EUR 820,000 Bundesrepublik Deutschland
EUR 958,719 Bundesrepublik Deutschland Bundesanleihe RegS 1.70%
Bundesanleihe RegS 0.50% 15/8/2032" 849,286 0.09
15/2/2026" 992,235 0.10 EUR 1,740,000 Bundesrepublik Deutschland
EUR 930,000 Bundesrepublik Deutschland Bundesanleihe RegS 2.30%
Bundesanleihe RegS 15/2/2033" 1,885,257 0.19
15/8/2026 (Zero Coupon)” 944,253 0.10 EUR 330,000 Bundesrepublik Deutschland
EUR 1,271,000 Bundesrepublik Deutschland Bundesanleihe RegS 2.30%
Bundesanleihe RegS 0.25% 15/2/2033 357,709 0.04
15/2/2027" 1,287,075 0.13 EUR 1,038,000 Bundesrepublik Deutschland
EUR 369,429 Bundesrepublik Deutschland Bundesanleihe RegS 2.60%
Bundesanleihe RegS 6.50% 15/8/2033 1,150,997 0.12
4/7/2027 447,786 0.05 EUR 514,000 Bundesrepublik Deutschland
EUR 1,280,000 Bundesrepublik Deutschland Bundesanleihe RegS 2.20%
Bundesanleihe RegS 0.50% 15/2/2034" 550,381 0.06
15/8/2027" 1,296,714 0.13 EUR 980,000 Bundesrepublik Deutschland
EUR 580,000 Bundesrepublik Deutschland Bundesanleihe RegS 4.75%
Bundesanleihe RegS 4/7/2034 1,291,199 0.13
15/11/2027 (Zero Coupon) 574,501 0.06 EUR 683,000 Bundesrepublik Deutschland
EUR 40,000 Bundesrepublik Deutschland Bundesanleihe RegS
Bundesanleihe RegS 15/5/2035 (Zero Coupon) 570,435 0.06
5.625% 4/1/2028 48,104 0.00 EUR 840,000 Bundesrepublik Deutschland
EUR 750,000 Bundesrepublik Deutschland Bundesanleihe RegS
Bundesanleihe RegS 0.50% 15/5/2036 (Zero Coupon) 682,264 0.07
15/2/2028" 754,553 0.08 EUR 1,100,000 Bundesrepublik Deutschland
EUR 500,000 Bundesrepublik Deutschland Bundesanleihe RegS 4.00%
Bundesanleihe RegS 4.75% 4/1/2037 1,394,041 0.14
4/7/2028 591,343 0.06 EUR 1,030,000 Bundesrepublik Deutschland
EUR 1,250,000 Bundesrepublik Deutschland Bundesanleihe RegS 1.00%
Bundesanleihe RegS 0.25% 15/5/2038 922,459 0.09
15/8/2028" 1,235,206 0.13 EUR 696,000 Bundesrepublik Deutschland
EUR 930,000 Bundesrepublik Deutschland Bundesanleihe RegS 4.25%
Bundesanleihe RegS 4/7/2039 921,126 0.09
15/11/2028 (Zero Coupon)” 904,239 0.09 EUR 743,000 Bundesrepublik Deutschland
EUR 1,204,000 Bundesrepublik Deutschland Bundesanleihe RegS 4.75%
Bundesanleihe RegS 0.25% 4/7/2040 1,045,322 0.11
15/2/2029" 1,179,816 0.12 EUR 540,000 Bundesrepublik Deutschland
EUR 1,732,000 Bundesrepublik Deutschland Bundesanleihe RegS 3.25%
Bundesanleihe RegS 4/7/2042" 648,220 0.07
15/8/2029 (Zero Coupon)” 1,659,203 0.17 EUR 1,227,000 Bundesrepublik Deutschland
EUR 1,420,000 Bundesrepublik Deutschland Bundesanleihe RegS 2.50%
Bundesanleihe RegS 2.10% 4/7/2044 1,327,378 0.13
15/11/2029 1,517,963 0.15 EUR 1,188,000 Bundesrepublik Deutschland
EUR 216,212 Bundesrepublik Deutschland Bundesanleihe RegS 2.50%
Bundesanleihe RegS 6.25% 15/8/2046" 1,288,099 0.13
4/1/2030 282,586 0.03 EUR 1,507,000 Bundesrepublik Deutschland
EUR 739,000 Bundesrepublik Deutschland Bundesanleihe RegS 1.25%
Bundesanleihe RegS 15/8/2048 1,271,912 0.13
15/2/2030 (Zero Coupon)” 700,597 0.07 EUR 1,514,000 Bundesrepublik Deutschland
EUR 1,397,000 Bundesrepublik Deutschland Bundesanleihe RegS
Bundesanleihe RegS 15/8/2050 (Zero Coupon) 871,560 0.09
15/8/2030 (Zero Coupon)” 1,311,293 0.13 EUR 364,000 Bundesrepublik Deutschland
EUR 270,000 Bundesrepublik Deutschland Bundesanleihe RegS
Bundesanleihe RegS 15/8/2050 (Zero Coupon) 210,270 0.02
15/8/2030 (Zero Coupon) 253,768 0.03

The notes on pages 152 to 159 form an integral part of these financial statements.
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iIShares Global Government Bond Index Fund (LU) continued

Portfolio of Investments as at 31 March 2024

Market % of Market % of

Description

Germany continued

Value

[}

USD Assets

Description

Israel continued

Value
uUsD

Net
Assets

EUR 943,000 Bundesrepublik Deutschland ILS 1,320,000 Israel Government Bond
Bundesanleihe RegS 1.50% 31/5/2037 250,623 0.03
15/8/2052 (Zero Coupon) 518,504 0.05 ILS 650,000 Israel Government Bond
EUR 1,007,000 Bundesrepublik Deutschland 5.50% 31/1/2042 194,003 0.02
Bundesanleihe RegS 1.80% ILS 650,000 Israel Government Bond
15/8/2053" 940,728 0.10 3.75% 31/3/2047 150,813 0.02
EUR 240,000 Bundesrepublik Deutschland ILS 810,000 Israel Government Bond
Bundesanleihe RegS 1.80% 2.80% 29/11/2052 150,166 0.01
15/8/2053 224,509 0.02 ILS 750,000 Israel Government Bond -
EUR 302,000 Bundesrepublik Deutschland Fixed 1.30% 30/4/2032 162,814 0.02
Bundesanleihe RegS 2.50% 2,770,146 0.28
15/8/2054 329,188 0.03
EUR 180,000 Bundesschatzanweisungen Italy
Reg$S 2.50% 13/3/2025" 192,849 0.02 EUR 1,370,000 Italy Buoni Poliennali Del Te-
EUR 522,000 Bundesschatzanweisungen soro RegS 5.00% 1/3/2025 1,498,232 0.15
RegS 2.80% 12/6/2025" 560,994 0.06 EUR 453,000 lItaly Buoni Poliennali Del Te-
EUR 1,205,000 Bundesschatzanweisungen soro RegS 3.40% 28/3/2025 488,694 0.05
RegS 3.10% 18/9/2025 1,301,704 0.13 EUR 513,000 Italy Buoni Poliennali Del Te-
EUR 410,000 Bundesschatzanweisungen soro RegS 1.45% 15/5/2025 542,369 0.06
RegS 3.10% 12/12/2025 443,767 0.05 EUR 693,000 Italy Buoni Poliennali Del Te-
54,264,543 5.52 SOoro RegS 1.'50% ‘1/6/2025 732,352 0.07
EUR 1,056,000 Italy Buoni Poliennali Del Te-
Ireland soro RegS 1.85% 1/7/2025 1,119,363 0.11
EUR 163,083 Ireland Government Bond EUR 420,000 lItaly Buoni Poliennali Del Te-
5.40% 13/3/2025 179,293 0.02 soro RegS 1.20% 15/8/2025 440,480 0.05
EUR 482,017 Ireland Government Bond EUR 1,107,000 Italy Buoni Poliennali Del Te-
RegS 1.00% 15/5/2026 501,627 0.05 soro RegS 3.60% 29/9/2025 1,199,414 0.12
EUR 210,000 Ireland Government Bond EUR 1,149,000 lItaly Buoni Poliennali Del Te-
RegS 0.20% 15/5/2027 210,517 0.02 soro RegS 2.50%
EUR 215,749 Ireland Government Bond 15/11/2025" 1,226,357 0.12
RegS 0.90% 15/5/2028 218,347 0.02 EUR 593,000 lItaly Buoni Poliennali Del Te-
EUR 453,000 Ireland Government Bond soro RegS 2.00% 1/12/2025 627,615 0.06
RegS 1.10% 15/5/2029 455,549 0.05 EUR 370,000 Italy Buoni Poliennali Del Te-
EUR 380,000 Ireland Government Bond soro RegS 3.50% 15/1/2026 401,140 0.04
RegS 2.40% 15/5/2030 406,876 0.04 EUR 283,000 Italy Buoni Poliennali Del Te-
EUR 260,000 Ireland Government Bond soro RegS 0.50% 1/2/2026 290,937 0.03
RegS 0.20% 18/10/2030 241,555 0.03 EUR 631,000 Italy Buoni Poliennali Del Te-
EUR 460,000 Ireland Government Bond soro RegS 4.50% 1/3/2026 697,394 0.07
RegS 1.35% 18/3/2031 459,400 0.05 EUR 190,000 Italy Buoni Poliennali Del Te-
EUR 460,000 Ireland Government Bond soro RegS 1/4/2026 (Zero
RegS 18/10/2031 (Zero Coupon) 192,610 0.02
Coupon) 410,134 0.04 EUR 1,190,000 lItaly Buoni Poliennali Del Te-
EUR 230,000 Ireland Government Bond soro RegS 3.80% 15/4/2026 1,299,919 0.13
RegS 0.35% 18/10/2032 206,058 0.02 EUR 883,000 Italy Buoni Poliennali Del Te-
EUR 140,000 Ireland Government Bond soro RegS 1.60% 1/6/2026 922,775 0.09
RegS 1.30% 15/5/2033" 134,953 0.01 EUR 440,000 Italy Buoni Poliennali Del Te-
EUR 146,000 Ireland Government Bond soro RegS 2.10% 15/7/2026 464,206 0.05
RegS 0.40% 15/5/2035 122,767 0.01 EUR 530,000 Italy Buoni Poliennali Del Te-
EUR 360,000 Ireland Government Bond soro RegS 1/8/2026 (Zero
RegS 1.70% 15/5/2037 340,593 0.04 Coupon) 532,239 0.05
EUR 90,000 Ireland Government Bond EUR 690,000 lItaly Buoni Poliennali Del Te-
RegS 0.55% 22/4/2041 66,441 0.01 soro RegS 3.85% 15/9/2026 757,006 0.08
EUR 220,000 Ireland Government Bond EUR 320,000 lItaly Buoni Poliennali Del Te-
RegS 3.00% 18/10/2043 240,155 0.02 soro RegS 7.25% 1/11/2026 380,526 0.04
EUR 310,000 Ireland Government Bond EUR 980,000 lItaly Buoni Poliennali Del Te-
RegS 2.00% 18/2/2045 285,337 0.03 soro RegS 1.25% 1/12/2026 1,008,714 0.10
EUR 385,000 Ireland Government Bond EUR 1,170,000 lItaly Buoni Poliennali Del Te-
RegS 1.50% 15/5/2050 304,747 0.03 soro RegS 0.85% 15/1/2027 1,187,805 0.12
4,784,349 0.49 EUR 456,000 Italy Buoni Poliennali Del Te-
soro RegS 2.95% 15/2/2027 489,842 0.05
Israel EUR 480,000 ltaly Buoni Poliennali Del Te-
ILS 1,630,000 Israel Government Bond soro RegS 1.10% 1/4/2027" 488,771 0.05
0.50% 30/4/2025" 426,894 0.04 EUR 914,000 lItaly Buoni Poliennali Del Te-
ILS 2,001,000 Israel Government Bond soro Reg$S 2.20% 1/6/2027 960,581 0.10
0.50% 27/2/2026 510,104 0.05 EUR 727,000 ltaly Buoni Poliennali Del Te-
ILS 830,000 Israel Government Bond soro RegS 2.05% 1/8/2027 759,356 0.08
2.00% 31/3/2027 212,899 0.02 EUR 451,000 ltaly Buoni Poliennali Del Te-
ILS 415,000 Israel Government Bond soro Reg$S 0.95% 15/9/2027 453,124 0.05
2.25% 28/9/2028 104,448 0.01 EUR 660,000 Italy Buoni Poliennali Del Te-
ILS 1,558,000 lIsrael Government Bond soro RegS 6.50% 1/11/2027 794,436 0.08
3.75% 28/2/2029 416,930 0.04 EUR 600,000 Italy Buoni Poliennali Del Te-
ILS 840,000 Israel Government Bond soro RegS 2.65% 1/12/2027 637,978 0.07
1.00% 31/3/2030 190,452 0.02
The notes on pages 152 to 159 form an integral part of these financial statements.
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iIShares Global Government Bond Index Fund (LU) continued

Portfolio of Investments as at 31 March 2024

Market % of
Value [}
USD Assets

Market % of
Value Net
USD Assets

Description

Description

EUR 640,000
EUR 540,000
EUR 1,060,000
EUR 490,000
EUR 830,000
EUR 1,033,000
EUR 550,000
EUR 490,000
EUR 430,000
EUR 1,190,000
EUR 740,000
EUR 620,000

EUR 1,160,000

EUR 1,382,000
EUR 1,163,000
EUR 544,000
EUR 520,000

EUR 830,000

EUR 982,000

EUR 289,000

EUR 774,000
EUR 1,010,000
EUR 750,000

EUR 393,000

EUR 723,000
EUR 1,380,000
EUR 460,000

EUR 770,000

EUR 717,000
EUR 590,000
EUR 451,000
EUR 911,000

EUR 880,000

Italy continued
Italy Buoni Poliennali Del Te-
soro RegS 2.00% 1/2/2028
Italy Buoni Poliennali Del Te-
soro RegS 0.25% 15/3/2028
Italy Buoni Poliennali Del Te-
soro RegS 3.40% 1/4/2028
Italy Buoni Poliennali Del Te-
soro RegS 0.50% 15/7/2028
Italy Buoni Poliennali Del Te-
soro RegS 3.80% 1/8/2028
Italy Buoni Poliennali Del Te-
soro RegS 4.75% 1/9/2028"
Italy Buoni Poliennali Del Te-
soro RegS 2.80% 1/12/2028
Italy Buoni Poliennali Del Te-
soro RegS 4.10% 1/2/2029
Italy Buoni Poliennali Del Te-
soro RegS 0.45% 15/2/2029
Italy Buoni Poliennali Del Te-
soro RegS 2.80% 15/6/2029
Italy Buoni Poliennali Del Te-
soro RegS 3.00% 1/8/2029
Italy Buoni Poliennali Del Te-
soro RegS 5.25% 1/11/2029
Italy Buoni Poliennali Del Te-
soro RegS 3.85%
15/12/2029
Italy Buoni Poliennali Del Te-
soro RegS 3.50% 1/3/2030
Italy Buoni Poliennali Del Te-
soro RegS 1.35% 1/4/2030
Italy Buoni Poliennali Del Te-
soro RegS 3.70% 15/6/2030
Italy Buoni Poliennali Del Te-
soro RegS 0.95% 1/8/2030
Italy Buoni Poliennali Del Te-
soro RegS 4.00%
15/11/2030
Italy Buoni Poliennali Del Te-
soro RegS 1.65% 1/12/2030
Italy Buoni Poliennali Del Te-
soro RegS '144A’ 3.50%
15/2/2031
Italy Buoni Poliennali Del Te-
soro RegS 0.90% 1/4/2031"
Italy Buoni Poliennali Del Te-
soro RegS 6.00% 1/5/2031
Italy Buoni Poliennali Del Te-
soro RegS 0.60% 1/8/2031
Italy Buoni Poliennali Del Te-
soro RegS 4.00%
30/10/2031
Italy Buoni Poliennali Del Te-
soro RegS 0.95% 1/12/2031
Italy Buoni Poliennali Del Te-
soro RegS 1.65% 1/3/2032
Italy Buoni Poliennali Del Te-
soro RegS 0.95% 1/6/2032
Italy Buoni Poliennali Del Te-
soro RegS 2.50%
1/12/2032"
Italy Buoni Poliennali Del Te-
soro RegS 5.75% 1/2/2033
Italy Buoni Poliennali Del Te-
soro RegS 4.40% 1/5/2033"
Italy Buoni Poliennali Del Te-
soro RegS 2.45% 1/9/2033"
Italy Buoni Poliennali Del Te-
soro RegS 4.35% 1/11/2033
Italy Buoni Poliennali Del Te-
soro RegS 4.20% 1/3/2034

663,977
521,671
1,156,412
474,236
919,502
1,188,726
585,597
550,734
408,138
1,260,787
791,922

739,452

1,291,965
1,513,505
1,126,553

600,259

486,795

930,940

954,523

314,612
709,705
1,274,682

665,935

442,021
653,494
1,310,209

409,851

771,273
902,823
679,721
444,907

1,043,661

995,251

0.07

0.05

0.12

0.05

0.09

0.12

0.06

0.06

0.04

0.13

0.08

0.08

0.13

0.15

0.11

0.06

0.05

0.09

0.10

0.03

0.07

0.13

0.07

0.05

0.07

0.13

0.04

0.08

0.09

0.07

0.05

0.11

0.10

EUR 940,000
EUR 412,000

EUR 140,000

EUR 1,230,000
EUR 750,000
EUR 2,039,000
EUR 500,000
EUR 492,000
EUR 340,000
EUR 626,000
EUR 748,000
EUR 965,000
EUR 640,000
EUR 480,000
EUR 760,000
EUR 346,000
EUR 840,000
EUR 675,000
EUR 570,000
EUR 631,000
EUR 442,000
EUR 771,000
EUR 570,000
EUR 360,000
EUR 368,000

EUR 217,000

JPY 65,700,000
JPY 100,000
JPY 74,500,000
JPY 91,300,000
JPY 118,450,000
JPY 13,300,000

JPY 74,950,000

Italy continued
Italy Buoni Poliennali Del Te-
soro RegS 5.00% 1/8/2034"
Italy Buoni Poliennali Del Te-
soro RegS 3.35% 1/3/2035
Italy Buoni Poliennali Del Te-
soro RegS 4.00%
30/4/2035"
Italy Buoni Poliennali Del Te-
soro RegS 1.45% 1/3/2036
Italy Buoni Poliennali Del Te-
soro RegS 2.25% 1/9/2036"
Italy Buoni Poliennali Del Te-
soro RegS 4.00% 1/2/2037"
Italy Buoni Poliennali Del Te-
soro RegS 0.95% 1/3/2037
Italy Buoni Poliennali Del Te-
soro RegS 3.25% 1/3/2038
Italy Buoni Poliennali Del Te-
soro Reg$S 2.95% 1/9/2038"
Italy Buoni Poliennali Del Te-
soro RegS 5.00% 1/8/2039
Italy Buoni Poliennali Del Te-
soro RegS 3.10% 1/3/2040
Italy Buoni Poliennali Del Te-
soro RegS 5.00% 1/9/2040
Italy Buoni Poliennali Del Te-
soro RegS 1.80% 1/3/2041"
Italy Buoni Poliennali Del Te-
soro RegS 4.45% 1/9/2043
Italy Buoni Poliennali Del Te-
soro RegS 4.75% 1/9/2044
Italy Buoni Poliennali Del Te-
soro RegS 1.50% 30/4/2045
Italy Buoni Poliennali Del Te-
soro RegS 3.25% 1/9/2046"
Italy Buoni Poliennali Del Te-
soro RegS 2.70% 1/3/2047"
Italy Buoni Poliennali Del Te-
soro RegS 3.45% 1/3/2048"
Italy Buoni Poliennali Del Te-
soro RegS 3.85% 1/9/2049
Italy Buoni Poliennali Del Te-
soro RegS 2.45% 1/9/2050
Italy Buoni Poliennali Del Te-
soro RegS 1.70% 1/9/2051"
Italy Buoni Poliennali Del Te-
soro RegS 2.15% 1/9/2052"
Italy Buoni Poliennali Del Te-
soro RegS 4.50% 1/10/2053
Italy Buoni Poliennali Del Te-
soro RegS 2.80% 1/3/2067
Italy Buoni Poliennali Del Te-
soro RegS 2.15% 1/3/2072"

Japan
Japan Government Five Year
Bond 0.10% 20/3/2025
Japan Government Five Year
Bond 0.10% 20/6/2025
Japan Government Five Year
Bond 0.10% 20/9/2025
Japan Government Five Year
Bond 0.10% 20/12/2025
Japan Government Five Year
Bond 0.005% 20/3/2026
Japan Government Five Year
Bond 0.005% 20/6/2026
Japan Government Five Year
Bond 0.005% 20/9/2026

1,132,403 0.12
430,941 0.04
155,520 0.02

1,036,662 0.1
688,103 0.07

2,252,025 0.23
384,818 0.04
494,779 0.05
329,231 0.03
756,005 0.08
725,867 0.07

1,165,261 0.12
506,951 0.05
543,237 0.06
897,150 0.09
242,372 0.02
801,982 0.08
584,959 0.06
558,896 0.06
656,385 0.07
354,638 0.04
520,409 0.05
419,826 0.04
410,037 0.04
301,075 0.03
147,417 0.01

63,875,023 6.50
434,629 0.04
661 0.00
492,618 0.05
603,149 0.06
780,558 0.08
87,586 0.01
493,299 0.05

The notes on pages 152 to 159 form an integral part of these financial statements.
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iIShares Global Government Bond Index Fund (LU) continued

Description

Japan continued

Portfolio of Investments as at 31 March 2024

Market
Value

% of
[}

USD Assets

Description

Japan continued

Market
Value
uUsD

% of
Net
Assets

JPY 80,200,000 Japan Government Five Year JPY 57,700,000 Japan Government Ten Year
Bond 0.005% 20/12/2026 527,545 0.05 Bond 0.10% 20/6/2027 380,096 0.04
JPY 54,800,000 Japan Government Five Year JPY 20,750,000 Japan Government Ten Year
Bond 0.005% 20/3/2027 360,196 0.04 Bond 0.10% 20/9/2027 136,572 0.01
JPY 22,500,000 Japan Government Five Year JPY 19,200,000 Japan Government Ten Year
Bond 0.10% 20/3/2027 148,304 0.02 Bond 0.10% 20/12/2027 126,237 0.01
JPY 81,050,000 Japan Government Five Year JPY 78,600,000 Japan Government Ten Year
Bond 0.005% 20/6/2027 532,284 0.05 Bond 0.10% 20/3/2028 516,111 0.05
JPY 68,150,000 Japan Government Five Year JPY 35,600,000 Japan Government Ten Year
Bond 0.10% 20/9/2027 448,552 0.05 Bond 0.10% 20/6/2028 233,541 0.02
JPY 189,350,000 Japan Government Five Year JPY 28,950,000 Japan Government Ten Year
Bond 0.10% 20/3/2028 1,243,416 0.13 Bond 0.10% 20/9/2028 189,669 0.02
JPY 25,350,000 Japan Government Five Year JPY 31,150,000 Japan Government Ten Year
Bond 0.20% 20/3/2028 167,101 0.02 Bond 0.10% 20/12/2028 203,597 0.02
JPY 77,450,000 Japan Government Five Year JPY 15,400,000 Japan Government Ten Year
Bond 0.10% 20/6/2028 508,109 0.05 Bond 0.10% 20/3/2029 100,528 0.01
JPY 87,050,000 Japan Government Five Year JPY 27,150,000 Japan Government Ten Year
Bond 0.30% 20/6/2028 575,856 0.06 Bond 0.10% 20/6/2029 177,026 0.02
JPY 56,250,000 Japan Government Five Year JPY 47,400,000 Japan Government Ten Year
Bond 0.40% 20/9/2028 373,189 0.04 Bond 0.10% 20/9/2029 308,776 0.03
JPY 63,100,000 Japan Government Five Year JPY 50,150,000 Japan Government Ten Year
Bonds 0.30% 20/9/2028 416,858 0.04 Bond 0.10% 20/12/2029 326,359 0.03
JPY 15,500,000 Japan Government Forty Year JPY 43,800,000 Japan Government Ten Year
Bond 2.40% 20/3/2048 118,963 0.01 Bond 0.10% 20/3/2030 284,662 0.03
JPY 58,400,000 Japan Government Forty Year JPY 89,750,000 Japan Government Ten Year
Bond 2.20% 20/3/2049 432,406 0.04 Bond 0.10% 20/6/2030 582,412 0.06
JPY 30,700,000 Japan Government Forty Year JPY 22,100,000 Japan Government Ten Year
Bond 2.20% 20/3/2050 226,682 0.02 Bond 0.10% 20/9/2030 143,189 0.01
JPY 43,950,000 Japan Government Forty Year JPY 17,150,000 Japan Government Ten Year
Bond 2.20% 20/3/2051 323,273 0.03 Bond 0.10% 20/12/2030 110,884 0.01
JPY 50,850,000 Japan Government Forty Year JPY 55,600,000 Japan Government Ten Year
Bond 2.00% 20/3/2052 358,325 0.04 Bond 0.10% 20/3/2031 358,590 0.04
JPY 32,750,000 Japan Government Forty Year JPY 58,300,000 Japan Government Ten Year
Bond 1.90% 20/3/2053 225,442 0.02 Bond 0.10% 20/6/2031 375,164 0.04
JPY 43,350,000 Japan Government Forty Year JPY 56,400,000 Japan Government Ten Year
Bond 1.70% 20/3/2054 283,683 0.03 Bond 0.10% 20/9/2031 361,848 0.04
JPY 48,800,000 Japan Government Forty Year JPY 43,500,000 Japan Government Ten Year
Bond 1.40% 20/3/2055 295,804 0.03 Bond 0.10% 20/12/2031 278,432 0.03
JPY 73,450,000 Japan Government Forty Year JPY 67,850,000 Japan Government Ten Year
Bond 0.40% 20/3/2056 324,893 0.03 Bond 0.20% 20/6/2032 435,475 0.04
JPY 77,350,000 Japan Government Forty Year JPY 33,500,000 Japan Government Ten Year
Bond 0.90% 20/3/2057 401,108 0.04 Bond 0.50% 20/12/2032 219,568 0.02
JPY 81,000,000 Japan Government Forty Year JPY 113,850,000 Japan Government Ten Year
Bond 0.80% 20/3/2058 402,973 0.04 Bond 0.50% 20/3/2033 744,607 0.08
JPY 124,250,000 Japan Government Forty Year JPY 177,250,000 Japan Government Ten Year
Bond 0.50% 20/3/2059 547,457 0.06 Bond 0.40% 20/6/2033 1,146,462 0.12
JPY 160,900,000 Japan Government Forty Year JPY 117,700,000 Japan Government Ten Year
Bond 0.50% 20/3/2060 700,611 0.07 Bond 0.80% 20/9/2033 787,585 0.08
JPY 146,850,000 Japan Government Forty Year JPY 72,250,000 Japan Government Ten Year
Bond 0.70% 20/3/2061 681,397 0.07 Bond 0.60% 20/12/2033 473,140 0.05
JPY 160,000,000 Japan Government Forty Year JPY 26,800,000 Japan Government Thirty Year
Bond 1.00% 20/3/2062 815,842 0.08 Bond 2.30% 20/5/2032 201,823 0.02
JPY 100,600,000 Japan Government Forty Year JPY 27,200,000 Japan Government Thirty Year
Bond 1.30% 20/3/2063 560,146 0.06 Bond 1.80% 22/11/2032 198,012 0.02
JPY 94,350,000 Japan Government Ten Year JPY 40,950,000 Japan Government Thirty Year
Bond 0.40% 20/3/2025 625,978 0.06 Bond 2.10% 20/9/2033 306,267 0.03
JPY 55,000,000 Japan Government Ten Year JPY 12,550,000 Japan Government Thirty Year
Bond 0.40% 20/6/2025 365,132 0.04 Bond 2.00% 20/12/2033 93,097 0.01
JPY 28,150,000 Japan Government Ten Year JPY 36,800,000 Japan Government Thirty Year
Bond 0.40% 20/9/2025 186,965 0.02 Bond 2.40% 20/3/2034 282,512 0.03
JPY 31,950,000 Japan Government Ten Year JPY 51,800,000 Japan Government Thirty Year
Bond 0.30% 20/12/2025 211,800 0.02 Bond 2.50% 20/6/2034 401,666 0.04
JPY 12,900,000 Japan Government Ten Year JPY 50,400,000 Japan Government Thirty Year
Bond 0.10% 20/3/2026 85,168 0.01 Bond 2.50% 20/9/2034 391,587 0.04
JPY 9,650,000 Japan Government Ten Year JPY 11,900,000 Japan Government Thirty Year
Bond 0.10% 20/6/2026 63,680 0.01 Bond 2.40% 20/12/2034 91,768 0.01
JPY 14,100,000 Japan Government Ten Year JPY 39,450,000 Japan Government Thirty Year
Bond 0.10% 20/9/2026 93,016 0.01 Bond 2.30% 20/3/2035 301,760 0.03
JPY 124,400,000 Japan Government Ten Year JPY 9,100,000 Japan Government Thirty Year
Bond 0.10% 20/12/2026 820,360 0.08 Bond 2.30% 20/6/2035 69,700 0.01
JPY 46,000,000 Japan Government Ten Year JPY 2,900,000 Japan Government Thirty Year
Bond 0.10% 20/3/2027 303,196 0.03 Bond 2.50% 20/9/2035 22,650 0.00
The notes on pages 152 to 159 form an integral part of these financial statements.
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iIShares Global Government Bond Index Fund (LU) continued

JPY 25,750,000
JPY 31,500,000
JPY 16,600,000
JPY 11,350,000
JPY 23,300,000
JPY 38,450,000
JPY 130,500,000
JPY 50,400,000
JPY 75,450,000
JPY 112,850,000
JPY 66,000,000
JPY 122,000,000
JPY 86,100,000
JPY 81,350,000
JPY 147,900,000
JPY 205,200,000
JPY 118,900,000
JPY 53,900,000
JPY 48,900,000
JPY 35,100,000
JPY 29,300,000
JPY 116,600,000
JPY 37,600,000
JPY 36,600,000
JPY 29,500,000
JPY 44,550,000
JPY 23,500,000
JPY 23,400,000
JPY 39,550,000
JPY 67,250,000
JPY 40,700,000
JPY 89,900,000
JPY 41,450,000
JPY 35,350,000

JPY 39,000,000

Description

Japan continued
Japan Government Thirty Year
Bond 2.30% 20/12/2035
Japan Government Thirty Year
Bond 2.50% 20/3/2036
Japan Government Thirty Year
Bond 2.50% 20/6/2036
Japan Government Thirty Year
Bond 2.50% 20/9/2036
Japan Government Thirty Year
Bond 2.30% 20/12/2036
Japan Government Thirty Year
Bond 2.40% 20/3/2037
Japan Government Thirty Year
Bond 2.50% 20/9/2037
Japan Government Thirty Year
Bond 2.50% 20/3/2038
Japan Government Thirty Year
Bond 2.40% 20/9/2038
Japan Government Thirty Year
Bond 2.30% 20/3/2039
Japan Government Thirty Year
Bond 2.20% 20/9/2039
Japan Government Thirty Year
Bond 2.30% 20/3/2040
Japan Government Thirty Year
Bond 2.00% 20/9/2040
Japan Government Thirty Year
Bond 2.20% 20/3/2041
Japan Government Thirty Year
Bond 2.00% 20/9/2041
Japan Government Thirty Year
Bond 2.00% 20/3/2042
Japan Government Thirty Year
Bond 1.90% 20/9/2042
Japan Government Thirty Year
Bond 1.80% 20/3/2043
Japan Government Thirty Year
Bond 1.90% 20/6/2043
Japan Government Thirty Year
Bond 1.80% 20/9/2043
Japan Government Thirty Year
Bond 1.70% 20/12/2043
Japan Government Thirty Year
Bond 1.70% 20/3/2044
Japan Government Thirty Year
Bond 1.70% 20/6/2044
Japan Government Thirty Year
Bond 1.70% 20/9/2044
Japan Government Thirty Year
Bond 1.50% 20/12/2044
Japan Government Thirty Year
Bond 1.50% 20/3/2045
Japan Government Thirty Year
Bond 1.60% 20/6/2045
Japan Government Thirty Year
Bond 1.40% 20/9/2045
Japan Government Thirty Year
Bond 1.40% 20/12/2045
Japan Government Thirty Year
Bond 0.80% 20/3/2046
Japan Government Thirty Year
Bond 0.30% 20/6/2046
Japan Government Thirty Year
Bond 0.50% 20/9/2046
Japan Government Thirty Year
Bond 0.60% 20/12/2046
Japan Government Thirty Year
Bond 0.80% 20/3/2047
Japan Government Thirty Year
Bond 0.80% 20/6/2047

Portfolio of Investments as at 31 March 2024

Market
Value

% of
[}

USD Assets

197,564
246,687
130,080
89,009
179,169
298,959
1,025,785
396,209
586,758
867,351
500,146
935,079
633,683
613,730
1,083,035
1,500,526
854,560
380,616
349,848
246,704
202,604
803,846
258,903
251,732
195,670
295,074
158,264
151,668
255,932
384,585
206,572
476,851
224,161
199,540

219,521

0.02

0.03

0.01

0.01

0.02

0.03

0.10

0.04

0.06

0.09

0.05

0.10

0.06

0.06

0.11

0.15

0.09

0.04

0.04

0.03

0.02

0.08

0.03

0.03

0.02

0.03

0.02

0.02

0.03

0.04

0.02

0.05

0.02

0.02

0.02

JPY 48,350,000
JPY 72,150,000
JPY 86,250,000
JPY 67,600,000
JPY 48,800,000
JPY 80,550,000
JPY 58,250,000
JPY 126,550,000
JPY 43,600,000
JPY 91,700,000
JPY 82,400,000
JPY 84,850,000
JPY 75,000,000
JPY 86,700,000
JPY 71,850,000
JPY 70,550,000
JPY 161,000,000
JPY 94,100,000
JPY 102,000,000
JPY 110,050,000
JPY 109,000,000
JPY 141,650,000
JPY 128,000,000
JPY 100,700,000
JPY 100,200,000
JPY 38,750,000
JPY 52,750,000
JPY 18,800,000
JPY 51,700,000

JPY 5,100,000

JPY 35,250,000

JPY 9,850,000
JPY 12,250,000

JPY 25,700,000

Description

Japan continued
Japan Government Thirty Year
Bond 0.80% 20/9/2047
Japan Government Thirty Year
Bond 0.80% 20/12/2047
Japan Government Thirty Year
Bond 0.80% 20/3/2048
Japan Government Thirty Year
Bond 0.70% 20/6/2048
Japan Government Thirty Year
Bond 0.90% 20/9/2048
Japan Government Thirty Year
Bond 0.70% 20/12/2048
Japan Government Thirty Year
Bond 0.50% 20/3/2049
Japan Government Thirty Year
Bond 0.40% 20/6/2049
Japan Government Thirty Year
Bond 0.40% 20/9/2049
Japan Government Thirty Year
Bond 0.40% 20/12/2049
Japan Government Thirty Year
Bond 0.40% 20/3/2050
Japan Government Thirty Year
Bond 0.60% 20/6/2050
Japan Government Thirty Year
Bond 0.60% 20/9/2050
Japan Government Thirty Year
Bond 0.70% 20/12/2050
Japan Government Thirty Year
Bond 0.70% 20/3/2051
Japan Government Thirty Year
Bond 0.70% 20/6/2051
Japan Government Thirty Year
Bond 0.70% 20/9/2051
Japan Government Thirty Year
Bond 0.70% 20/12/2051
Japan Government Thirty Year
Bond 1.00% 20/3/2052
Japan Government Thirty Year
Bond 1.30% 20/6/2052
Japan Government Thirty Year
Bond 1.40% 20/9/2052
Japan Government Thirty Year
Bond 1.60% 20/12/2052
Japan Government Thirty Year
Bond 1.40% 20/3/2053
Japan Government Thirty Year
Bond 1.20% 20/6/2053
Japan Government Thirty Year
Bond 1.80% 20/9/2053
Japan Government Thirty Year
Bond 1.60% 20/12/2053
Japan Government Twenty
Year Bond 1.90% 20/3/2025
Japan Government Twenty
Year Bond 2.10% 20/3/2025
Japan Government Twenty
Year Bond 2.00% 20/9/2025
Japan Government Twenty
Year Bond 2.00%
20/12/2025
Japan Government Twenty
Year Bond 2.10%
20/12/2025
Japan Government Twenty
Year Bond 2.10% 20/3/2026
Japan Government Twenty
Year Bond 2.30% 20/3/2026
Japan Government Twenty
Year Bond 2.30% 20/6/2026

Market
Value
uUsD

271,328
403,743
480,974
367,010
277,209
434,606
297,002
624,646
214,265
449,269
401,139
434,934
382,684
453,366
374,207
366,168
833,183
485,298
569,223
661,428
670,194
912,069
784,994
587,508
672,744
248,029
355,078
126,786

351,435

34,795

240,899
67,599
84,379

177,897

% of
Net
Assets

0.03

0.04

0.05

0.04

0.03

0.04

0.03

0.06

0.02

0.05

0.04

0.04

0.04

0.05

0.04

0.04

0.08

0.05

0.06

0.07

0.07

0.09

0.08

0.06

0.07

0.03

0.04

0.01

0.04

0.00

0.02

0.01

0.02
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iIShares Global Government Bond Index Fund (LU) continued

Portfolio of Investments as at 31 March 2024

Market % of
Value [}
USD Assets

Market
Value
Description usb

Description

Japan continued

Japan continued

JPY 43,850,000 Japan Government Twenty JPY 58,550,000 Japan Government Twenty
Year Bond 2.20% 20/9/2026 304,328 0.03 Year Bond 2.10%
JPY 69,800,000 Japan Government Twenty 20/12/2030 429,719 0.04
Year Bond 2.10% JPY 15,900,000 Japan Government Twenty
20/12/2026 485,427 0.05 Year Bond 1.90% 20/3/2031 115,527 0.01
JPY 10,400,000 Japan Government Twenty JPY 66,800,000 Japan Government Twenty
Year Bond 2.00% 20/3/2027 72,422 0.01 Year Bond 2.00% 20/3/2031 488,347 0.05
JPY 103,900,000 Japan Government Twenty JPY 41,100,000 Japan Government Twenty
Year Bond 2.10% 20/3/2027 725,531 0.07 Year Bond 2.20% 20/3/2031 304,242 0.03
JPY 8,150,000 Japan Government Twenty JPY 14,950,000 Japan Government Twenty
Year Bond 2.10% 20/6/2027 57,150 0.01 Year Bond 1.80% 20/6/2031 108,132 0.01
JPY 25,050,000 Japan Government Twenty JPY 40,000,000 Japan Government Twenty
Year Bond 2.30% 20/6/2027 176,717 0.02 Year Bond 1.90% 20/6/2031 291,186 0.03
JPY 31,950,000 Japan Government Twenty JPY 8,050,000 Japan Government Twenty
Year Bond 2.10% 20/9/2027 224,900 0.02 Year Bond 1.70% 20/9/2031 57,894 0.01
JPY 58,650,000 Japan Government Twenty JPY 98,300,000 Japan Government Twenty
Year Bond 2.20% 20/9/2027 414,205 0.04 Year Bond 1.80% 20/9/2031 711,605 0.07
JPY 154,350,000 Japan Government Twenty JPY 21,000,000 Japan Government Twenty
Year Bond 2.10% Year Bond 1.70%
20/12/2027 1,090,354 0.11 20/12/2031 151,213 0.02
JPY 31,400,000 Japan Government Twenty JPY 43,400,000 Japan Government Twenty
Year Bond 2.20% 20/3/2028 223,405 0.02 Year Bond 1.80%
JPY 38,850,000 Japan Government Twenty 20/12/2031 314,654 0.03
Year Bond 2.40% 20/3/2028 278,429 0.03 JPY 17,900,000 Japan Government Twenty
JPY 41,700,000 Japan Government Twenty Year Bond 1.60% 20/3/2032 128,106 0.01
Year Bond 2.10% 20/6/2028 296,726 0.03 JPY 32,100,000 Japan Government Twenty
JPY 60,000,000 Japan Government Twenty Year Bond 1.70% 20/3/2032 231,387 0.02
Year Bond 2.30% 20/6/2028 430,205 0.04 JPY 50,650,000 Japan Government Twenty
JPY 41,200,000 Japan Government Twenty Year Bond 1.80% 20/3/2032 367,837 0.04
Year Bond 2.40% 20/6/2028 296,579 0.03 JPY 13,150,000 Japan Government Twenty
JPY 103,450,000 Japan Government Twenty Year Bond 1.50% 20/6/2032 93,469 0.01
Year Bond 2.10% 20/9/2028 737,888 0.08 JPY 200,000 Japan Government Twenty
JPY 24,950,000 Japan Government Twenty Year Bond 1.60% 20/6/2032 1,433 0.00
Year Bond 2.20% 20/9/2028 178,716 0.02 JPY 13,150,000 Japan Government Twenty
JPY 25,050,000 Japan Government Twenty Year Bond 1.70% 20/6/2032 94,878 0.01
Year Bond 1.90% JPY 72,850,000 Japan Government Twenty
20/12/2028 177,643 0.02 Year Bond 1.70% 20/9/2032 526,151 0.05
JPY 14,350,000 Japan Government Twenty JPY 48,550,000 Japan Government Twenty
Year Bond 2.10% Year Bond 1.70%
20/12/2028 102,673 0.01 20/12/2032 350,817 0.04
JPY 25,350,000 Japan Government Twenty JPY 47,450,000 Japan Government Twenty
Year Bond 1.90% 20/3/2029 180,324 0.02 Year Bond 1.80%
JPY 49,800,000 Japan Government Twenty 20/12/2032 345,598 0.04
Year Bond 2.10% 20/3/2029 357,462 0.04 JPY 24,700,000 Japan Government Twenty
JPY 59,700,000 Japan Government Twenty Year Bond 1.50% 20/3/2033 175,803 0.02
Year Bond 2.10% 20/6/2029 430,024 0.04 JPY 46,300,000 Japan Government Twenty
JPY 173,900,000 Japan Government Twenty Year Bond 1.60% 20/3/2033 332,205 0.03
Year Bond 2.20% 20/6/2029 1,258,526 0.13 JPY 55,400,000 Japan Government Twenty
JPY 28,950,000 Japan Government Twenty Year Bond 1.70% 20/6/2033 400,911 0.04
Year Bond 2.10% 20/9/2029 209,396 0.02 JPY 50,750,000 Japan Government Twenty
JPY 38,750,000 Japan Government Twenty Year Bond 1.70% 20/9/2033 367,352 0.04
Year Bond 2.10% JPY 60,750,000 Japan Government Twenty
20/12/2029 281,125 0.03 Year Bond 1.60%
JPY 31,450,000 Japan Government Twenty 20/12/2033 435,535 0.04
Year Bond 2.10% 20/3/2030 229,034 0.02 JPY 75,550,000 Japan Government Twenty
JPY 35,950,000 Japan Government Twenty Year Bond 1.50% 20/3/2034 536,755 0.05
Year Bond 2.20% 20/3/2030 263,167 0.03 JPY 141,700,000 Japan Government Twenty
JPY 16,450,000 Japan Government Twenty Year Bond 1.50% 20/6/2034 1,006,314 0.10
Year Bond 1.60% 20/6/2030 116,740 0.01 JPY 98,500,000 Japan Government Twenty
JPY 32,400,000 Japan Government Twenty Year Bond 1.40% 20/9/2034 692,877 0.07
Year Bond 1.80% 20/6/2030 232,596 0.02 JPY 177,800,000 Japan Government Twenty
JPY 34,900,000 Japan Government Twenty Year Bond 1.20%
Year Bond 2.00% 20/6/2030 253,367 0.03 20/12/2034 1,226,138 0.12
JPY 41,500,000 Japan Government Twenty JPY 64,250,000 Japan Government Twenty
Year Bond 1.80% 20/9/2030 298,582 0.03 Year Bond 1.20% 20/3/2035 442,581 0.05
JPY 60,000,000 Japan Government Twenty JPY 33,350,000 Japan Government Twenty
Year Bond 1.90% 20/9/2030 434,232 0.04 Year Bond 1.30% 20/6/2035 231,806 0.02
JPY 56,150,000 Japan Government Twenty JPY 55,050,000 Japan Government Twenty
Year Bond 2.00% Year Bond 1.20% 20/9/2035 378,225 0.04
20/12/2030 409,654 0.04
The notes on pages 152 to 159 form an integral part of these financial statements.
Annual report and audited financial statements [113]
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iIShares Global Government Bond Index Fund (LU) continued

Portfolio of Investments as at 31 March 2024

Market % of
Value [}
USD Assets

Market % of
Value Net
USD Assets

Description

Description

JPY 56,050,000

JPY 72,350,000
JPY 39,050,000
JPY 65,650,000

JPY 163,500,000

JPY 52,100,000
JPY 136,450,000
JPY 132,500,000

JPY 44,200,000

JPY 60,950,000
JPY 212,850,000
JPY 40,150,000

JPY 75,150,000

JPY 67,300,000
JPY 105,400,000
JPY 75,500,000

JPY 88,550,000

JPY 93,900,000
JPY 105,900,000
JPY 149,100,000

JPY 92,350,000

JPY 106,350,000
JPY 104,300,000
JPY 124,300,000

JPY 99,500,000

JPY 252,350,000
JPY 93,650,000
JPY 130,850,000

JPY 225,300,000

JPY 98,900,000
JPY 144,800,000

JPY 87,800,000

Japan continued
Japan Government Twenty
Year Bond 1.00%
20/12/2035
Japan Government Twenty
Year Bond 0.40% 20/3/2036
Japan Government Twenty
Year Bond 0.20% 20/6/2036
Japan Government Twenty
Year Bond 0.50% 20/9/2036
Japan Government Twenty
Year Bond 0.60%
20/12/2036
Japan Government Twenty
Year Bond 0.70% 20/3/2037
Japan Government Twenty
Year Bond 0.60% 20/6/2037
Japan Government Twenty
Year Bond 0.60% 20/9/2037
Japan Government Twenty
Year Bond 0.60%
20/12/2037
Japan Government Twenty
Year Bond 0.50% 20/3/2038
Japan Government Twenty
Year Bond 0.50% 20/6/2038
Japan Government Twenty
Year Bond 0.70% 20/9/2038
Japan Government Twenty
Year Bond 0.50%
20/12/2038
Japan Government Twenty
Year Bond 0.40% 20/3/2039
Japan Government Twenty
Year Bond 0.30% 20/6/2039
Japan Government Twenty
Year Bond 0.30% 20/9/2039
Japan Government Twenty
Year Bond 0.30%
20/12/2039
Japan Government Twenty
Year Bond 0.40% 20/3/2040
Japan Government Twenty
Year Bond 0.40% 20/6/2040
Japan Government Twenty
Year Bond 0.40% 20/9/2040
Japan Government Twenty
Year Bond 0.50%
20/12/2040
Japan Government Twenty
Year Bond 0.50% 20/3/2041
Japan Government Twenty
Year Bond 0.40% 20/6/2041
Japan Government Twenty
Year Bond 0.50% 20/9/2041
Japan Government Twenty
Year Bond 0.50%
20/12/2041
Japan Government Twenty
Year Bond 0.80% 20/3/2042
Japan Government Twenty
Year Bond 0.90% 20/6/2042
Japan Government Twenty
Year Bond 1.10% 20/9/2042
Japan Government Twenty
Year Bond 1.40%
20/12/2042
Japan Government Twenty
Year Bond 1.10% 20/3/2043
Japan Government Twenty
Year Bond 1.10% 20/6/2043
Japan Government Twenty
Year Bond 1.50% 20/9/2043

376,331
452,517
237,383

412,591

1,037,354
333,561
859,893

831,532

276,413
374,405
1,302,404

251,842

456,222
400,828
614,901

438,274

511,376
548,642
615,676

862,305

540,826
620,057
594,733

717,898

572,205
1,525,462
574,271

827,717

1,493,733
622,224
907,699

587,650

0.04

0.05

0.02

0.04

0.03

0.09

0.08

0.03

0.04

0.13

0.03

0.05

0.04

0.06

0.04

0.05

0.06

0.06

0.09

0.06

0.06

0.06

0.07

0.06

0.16

0.06

0.08

0.15

0.06

0.09

0.06

JPY 73,300,000

JPY 43,950,000
JPY 101,250,000
JPY 91,400,000
JPY 64,350,000
JPY 218,450,000
JPY 111,300,000
JPY 101,600,000

JPY 131,400,000

MYR 750,000
MYR 478,000
MYR 1,470,000
MYR 240,000
MYR 1,263,000
MYR 580,000
MYR 1,840,000
MYR 910,000
MYR 1,060,000
MYR 269,000
MYR 315,000
MYR 358,000
MYR 1,760,000
MYR 1,943,000
MYR 610,000
MYR 338,000
MYR 620,000
MYR 1,531,000
MYR 470,000
MYR 1,420,000
MYR 119,000
MYR 600,000
MYR 483,000
MYR 610,000

MYR 340,000

Japan continued
Japan Government Twenty
Year Bond 1.30%
20/12/2043
Japan Government Two Year
Bond 0.005% 1/3/2025
Japan Government Two Year
Bond 0.005% 1/5/2025
Japan Government Two Year
Bond 0.005% 1/6/2025
Japan Government Two Year
Bond 0.005% 1/7/2025
Japan Government Two Year
Bond 0.005% 1/8/2025
Japan Government Two Year
Bond 0.005% 1/9/2025
Japan Government Two Year
Bond 0.005% 1/10/2025
Japan Government Two Year
Bond 0.10% 1/2/2026

Malaysia
Malaysia Government Bond
3.882% 14/3/2025
Malaysia Government Bond
3.955% 15/9/2025
Malaysia Government Bond
4.392% 15/4/2026
Malaysia Government Bond
3.906% 15/7/2026
Malaysia Government Bond
3.90% 30/11/2026
Malaysia Government Bond
3.892% 15/3/2027
Malaysia Government Bond
3.519% 20/4/2028
Malaysia Government Bond
3.733% 15/6/2028
Malaysia Government Bond
3.885% 15/8/2029
Malaysia Government Bond
4.498% 15/4/2030
Malaysia Government Bond
2.632% 15/4/2031
Malaysia Government Bond
4.232% 30/6/2031
Malaysia Government Bond
3.582% 15/7/2032
Malaysia Government Bond
3.844% 15/4/2033
Malaysia Government Bond
4.642% 7/11/2033
Malaysia Government Bond
3.828% 5/7/2034
Malaysia Government Bond
4.254% 31/5/2035
Malaysia Government Bond
4.893% 8/6/2038
Malaysia Government Bond
3.757% 22/5/2040
Malaysia Government Bond
4.696% 15/10/2042
Malaysia Government Bond
4.935% 30/9/2043
Malaysia Government Bond
4.736% 15/3/2046
Malaysia Government Bond
4.921% 6/7/2048
Malaysia Government Bond
4.065% 15/6/2050
Malaysia Government Bond
4.457% 31/3/2053

472,809 0.05
290,481 0.03
669,089 0.07
603,888 0.06
425,094 0.04
1,442,901 0.15
735,002 0.07
670,730 0.07
867,521 0.09
108,028,755  11.00
159,175 0.02
101,781 0.01
317,468 0.03
51,240 0.01
270,319 0.03
123,910 0.01
387,807 0.04
193,190 0.02
226,647 0.02
59,123 0.01
61,855 0.01
77,780 0.01
365,201 0.04
410,214 0.04
136,970 0.01
71,235 0.01
134,938 0.01
355,303 0.04
96,343 0.01
324,443 0.03
27,871 0.00
137,291 0.01
113,601 0.01
126,627 0.01
75,227 0.01
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iIShares Global Government Bond Index Fund (LU) continued

Portfolio of Investments as at 31 March 2024

Market % of Market % of
Value [} Value Net
Description USD Assets Description USD Assets
Malaysia continued Netherlands continued
4,405,559 0.45 EUR 362,000 Netherlands Government Bond
Mexico RegS 0.50% 15/1/2040 282,206 0.03
EUR 61 Netherl t B
MXN 14,000,000 Mexican Bonos 5.75% UR 616,000 eReeragf:;sE,oGA)o;/g/r?gg:Z ond 756.570 0.08
5/_3/2026 781,165 0.08 EUR 210,000 Netherlands Government Bond
MXN 10,000,000 Mexican Bonos 7.00% RegsS 3.25% 15/1/2044 245 883 0.02
3/_9/2026 566,452 0.06 EUR 826,000 Netherlands Government Bond
MXN 22,000,000 Mexican Bonos 5.50% RegS 2.75% 15/1/2047 906.240 0.09
4/.3/2027 1,193,976 0.12 EUR 611,000 Netherlands Government Bond
MXN 14,325,500 Mexican Bonos 7.50% RegS 15/1/2052 (Zero Cou-
3/6/2027 817,948 0.08 pon) 325.429 0.03
MXN 10,970,200 le;:;r;(l)?:z%nos 8.50% 641 455 0.07 EUR 330,000 Netherlands Government Bond
. ’ ) Reg$S 2.00% 15/1/2054" 309,252 0.03
MXN 14,404,700 Mexican Bonos 7.75%
29/5/2031 800219  0.08 12,702,575  1.29
MXN 3,600,000 Mexican Bonos 7.50% New Zealand
26/5/2033 193,750 0.02 NZD 570,000 New Zealand Government
MXN 3,783,000 Mexican Bonos 7.75% Bond 0.25% 15/5/2028 288,661 0.03
23_/1 172034 204,668 0.02 NzZD 800,000 New Zealand Government
MXN 6,000,000 Mexican Bonos 8.00% Bond 1.50% 15/5/2031 393,187  0.04
24/5/2035 329,699 0.04 NZD 250,000 New Zealand Government
MXN 2,000,000 Mexican Bonos 10.00% Bond 4.25% 15/5/2034 145,437 0.02
20/11/2036 127,419 0.01 NZD 320,000 New Zealand Government
MXN 6,912,800 Mexican Bonos 8.50% Bond 1.75% 15/5/2041 122,546  0.01
18_/1 1/2038 388,973 0.04 NZD 140,000 New Zealand Government
MXN 19,688,700 Mexican Bonos 7.75% Bond 2.75% 15/5/2051 57,205 0.01
13/11/2042 1,011,050 0.10 NZD 209,000 New Zealand Government
MXN 8,000,000 Mexican Bonos 8.00% Bond 5.00% 15/5/2054 126,956 0.01
7/_1 1/2047 416,993 0.04 NZD 750,000 New Zealand Government
MXN 5,800,000 Mexican Bonos 8.00% Bond RegS 4.50%
31/7/2053 299,319  0.03 15/4/2027 449569  0.05
7,773,086 0.79 NZD 794,000 New Zealand Government
Bond RegS 3.50%
Netherlands 14/4/2033 438573 0.04
EUR 681,000 Netherlands Government Bond
15/1/2029 (Zero Coupon) 653,392  0.07 2022134 021
EUR 620,000 Netherlands Government Bond Norway
Reg$S 0.25% 15/7/2025 645,799 0.07 NOK 2,088,000 Norway Government Bond
EUR 290,000 Netherlands Government Bond RegS 1.75% 13/3/2025 188,445 0.02
Reg$S 15/1/2026 (Zero Cou- NOK 933,000 Norway Government Bond
pon) 297,661 0.03 Reg$S 1.50% 19/2/2026 82,606  0.01
EUR 444,704 Netherlands Government Bond NOK 580,000 Norway Government Bond
RegS 0.50% 15/7/2026 456,802 0.05 RegS 2.00% 26/4/2028 50,441 0.00
EUR 1,317,000 Netherlands Government Bond NOK 1,133,000 Norway Government Bond
Reg$S 15/1/2027 (Zero Cou- RegS 1.75% 6/9/2029 95,739 0.01
pon) 1,323,288 0.13 NOK 3,100,000 Norway Government Bond
EUR 570,000 Netherlands Government Bond Reg$S 1.375% 19/8/2030 251,975 0.02
RegS 0.75% 15/7/2027 580,835  0.06 NOK 1,250,000 Norway Government Bond
EUR 146,440 Netherlands Government Bond RegS 1.25% 17/9/2031 98,441 0.01
RegS 5.50% 15/1/2028 174,620 0.02 NOK 2,400,000 Norway Government Bond
EUR 801,775 Netherlands Government Bond Reg$S '144A’ 3.00%
Reg$S 0.75% 15/7/2028" 804,720 0.08 15/8/2033 211,879 0.02
EUR 622,000 Netherlands Government Bond NOK 1,660,000 Norway Government Bond
RegS 0.25% 15/7/2029 598,322 0.06 RegS '144A’ 3.50%
EUR 276,000 Netherlands Government Bond 6/10/2042 156,909 0.02
RegS 2.50% 15/1/2030 297,932 0.03
EUR 594,000 Netherlands Government Bond 1,136,435 0.11
Reg$S 15/7/2030 (Zero Cou- Poland
pon) 549,757 0.06 PLN 1,000,000 Republic of Poland Govern-
EUR 430,000 Netherlands Government Bond ment Bond 0.75% 25/4/2025 239,422 0.03
RegS 15/7/2031 (Zero Cou- PLN 1,639,000 Republic of Poland Govern-
pon) 388,239 0.04 ment Bond 3.25% 25/7/2025 400,914 0.04
EUR 606,000 Netherlands Government Bond PLN 718,000 Republic of Poland Govern-
RegS 0.50% 15/7/2032 556,472 0.06 ment Bond 2.50% 25/7/2026 169,869 0.02
EUR 400,000 Netherlands Government Bond PLN 1,990,000 Republic of Poland Govern-
RegS 2.50% 15/1/2033" 431,090 0.04 ment Bond 0.25%
EUR 480,000 Netherlands Government Bond 25/10/2026 441,521 0.05
RegS 2.50% 15/7/2033 515,945 0.05 PLN 2,470,000 Republic of Poland Govern-
EUR 1,060,000 Netherlands Government Bond ment Bond 3.75% 25/5/2027 594,282 0.06
Reg$S 4.00% 15/1/2037 1,310,243 0.13 PLN 1,695,000 Republic of Poland Govern-
EUR 390,000 Netherlands Government Bond ment Bond 2.50% 25/7/2027 391,384 0.04
RegS 15/1/2038 (Zero Cou-
pon) 291,878 0.03
The notes on pages 152 to 159 form an integral part of these financial statements.
Annual report and audited financial statements [115]

NMO0724U-3755606-117/177



iIShares Global Government Bond Index Fund (LU) continued

Portfolio of Investments as at 31 March 2024

PLN 408,000

PLN 1,240,000
PLN 2,060,000

PLN 940,000

PLN 3,093,000

PLN 1,620,000

PLN 641,000

SGD 700,000
SGD 209,000
SGD 605,000
SGD 220,000

SGD 50,000
SGD 397,000
SGD 420,000
SGD 340,000
SGD 389,000
SGD 166,000
SGD 125,000
SGD 328,000
SGD 160,000
SGD 310,000

SGD 290,000

EUR 823,000
EUR 714,000
EUR 840,000
EUR 540,000
EUR 850,000
EUR 656,558
EUR 870,000
EUR 670,000

EUR 1,890,000

Description

Poland continued

Republic of Poland Govern-
ment Bond 2.75%
25/4/2028"

Republic of Poland Govern-
ment Bond 7.50% 25/7/2028

Republic of Poland Govern-
ment Bond 5.75% 25/4/2029

Republic of Poland Govern-
ment Bond 2.75%
25/10/2029

Republic of Poland Govern-
ment Bond 1.25%
25/10/2030"

Republic of Poland Govern-
ment Bond 1.75% 25/4/2032

Republic of Poland Govern-
ment Bond 6.00%
25/10/2033"

Singapore
Singapore Government Bond
0.50% 1/11/2025
Singapore Government Bond
2.125% 1/6/2026
Singapore Government Bond
3.50% 1/3/2027
Singapore Government Bond
2.625% 1/5/2028
Singapore Government Bond
2.875% 1/7/2029
Singapore Government Bond
2.875% 1/9/2030
Singapore Government Bond
2.625% 1/8/2032
Singapore Government Bond
3.375% 1/9/2033
Singapore Government Bond
2.25% 1/8/2036
Singapore Government Bond
2.375% 1/7/2039
Singapore Government Bond
2.75% 1/4/2042
Singapore Government Bond
2.75% 1/3/2046
Singapore Government Bond
1.875% 1/3/2050
Singapore Government Bond
1.875% 1/10/2051
Singapore Government Bond
Reg$S 3.00% 1/8/2072

Spain

Spain Government Bond
31/5/2025 (Zero Coupon)

Spain Government Bond
31/1/2026 (Zero Coupon)

Spain Government Bond
2.80% 31/5/2026

Spain Government Bond
31/1/2027 (Zero Coupon)

Spain Government Bond
31/1/2028 (Zero Coupon)

Spain Government Bond
6.00% 31/1/2029

Spain Government Bond
0.80% 30/7/2029

Spain Government Bond
5.75% 30/7/2032

Spain Government Bond RegS
1.60% 30/4/2025

Market
Value

% of
[}

USD Assets

93,295 0.01
336,949 0.03
525,636 0.05
207,771 0.02
604,665 0.06
311,522 0.03
167,336 0.02

4,484,566 0.46
495,210 0.05
150,941 0.01
452,423 0.05
160,220 0.02

36,735 0.00
290,652 0.03
300,750 0.03
257,743 0.03
263,731 0.03
112,749 0.01

89,071 0.01
232,072 0.02

94,892 0.01
182,381 0.02
214,878 0.02

3,334,448 0.34
855,673 0.09
730,070 0.07
903,221 0.09
537,825 0.06
825,133 0.08
810,883 0.08
846,268 0.09
870,110 0.09

2,004,345 0.20

EUR 910,000
EUR 950,000
EUR 1,195,000
EUR 600,000
EUR 389,000
EUR 973,000
EUR 736,000
EUR 1,160,000
EUR 1,650,000
EUR 1,443,000
EUR 910,000
EUR 690,000
EUR 950,000
EUR 949,000
EUR 719,000
EUR 1,720,000
EUR 1,285,000
EUR 630,000
EUR 720,000
EUR 660,000
EUR 870,000
EUR 870,000
EUR 974,000
EUR 650,000
EUR 1,516,000
EUR 764,000
EUR 340,000
EUR 510,000
EUR 602,000
EUR 567,000
EUR 810,000
EUR 560,000
EUR 345,000
EUR 534,000

EUR 854,000

Description

Spain continued

Spain Government Bond RegS
4.65% 30/7/2025

Spain Government Bond RegS
2.15% 31/10/2025

Spain Government Bond RegS
1.95% 30/4/2026

Spain Government Bond RegS
5.90% 30/7/2026

Spain Government Bond RegS
1.30% 31/10/2026

Spain Government Bond RegS
1.50% 30/4/2027

Spain Government Bond RegS
0.80% 30/7/2027

Spain Government Bond RegS
1.45% 31/10/2027

Spain Government Bond RegS
1.40% 30/4/2028

Spain Government Bond RegS
1.40% 30/7/2028

Spain Government Bond RegS
5.15% 31/10/2028

Spain Government Bond RegS
1.45% 30/4/2029"

Spain Government Bond RegS
0.60% 31/10/2029

Spain Government Bond RegS
0.50% 30/4/2030

Spain Government Bond RegS
1.95% 30/7/2030

Spain Government Bond RegS
1.25% 31/10/2030

Spain Government Bond RegS
0.10% 30/4/2031

Spain Government Bond RegS
0.50% 31/10/2031"

Spain Government Bond RegS
0.70% 30/4/2032

Spain Government Bond RegS
2.55% 31/10/2032

Spain Government Bond RegS
3.15% 30/4/2033

Spain Government Bond RegS
2.35% 30/7/2033"

Spain Government Bond RegS
3.55% 31/10/2033

Spain Government Bond RegS
"144A’ 3.25% 30/4/2034

Spain Government Bond RegS
1.85% 30/7/2035

Spain Government Bond RegS
4.20% 31/1/2037

Spain Government Bond RegS
0.85% 30/7/2037

Spain Government Bond RegS
3.90% 30/7/2039

Spain Government Bond RegS
4.90% 30/7/2040

Spain Government Bond RegS
1.20% 31/10/2040

Spain Government Bond RegS
4.70% 30/7/2041"

Spain Government Bond RegS
1.00% 30/7/2042

Spain Government Bond RegS
3.45% 30/7/2043

Spain Government Bond RegS
5.15% 31/10/2044

Spain Government Bond RegS
2.90% 31/10/2046

Market
Value
uUsD

1,000,640
1,011,466
1,263,490
689,531
403,599
1,009,064
743,750
1,194,790
1,686,032
1,471,068
1,080,578
698,004
909,425
892,418
736,130
1,677,632
1,142,439
569,142
652,034
687,827
945,936
885,513
1,089,917
707,625
1,426,692
901,063
268,701
577,156
760,743
435,655
1,007,469
400,849
364,118
706,109

822,321

0.10

0.10

0.13

0.07

0.04

0.10

0.08

0.12

0.17

0.15

0.1

0.07

0.09

0.09

0.08

0.17

0.12

0.06

0.07

0.07

0.10

0.09

0.1

0.07

0.15

0.09

0.03

0.06

0.08

0.04

0.10

0.04

0.04

0.07

0.08

The notes on pages 152 to 159 form an integral part of these financial statements.
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iIShares Global Government Bond Index Fund (LU) continued

Portfolio of Investments as at 31 March 2024

Market % of Market % of
Value [} Value Net

Description USD Assets Description USD Assets

Spain continued United Kingdom continued

EUR 690,000
EUR 855,000
EUR 720,000
EUR 250,000
EUR 613,000

EUR 296,000

SEK 865,000
SEK 4,540,000
SEK 1,760,000
SEK 1,570,000
SEK 2,020,000
SEK 2,850,000
SEK 2,260,000

SEK 1,325,000

GBP 730,000
GBP 725,000
GBP 820,000
GBP 1,600,000
GBP 450,000
GBP 390,000
GBP 1,150,000
GBP 1,430,000
GBP 676,000
GBP 275,292
GBP 330,000
GBP 370,000
GBP 830,000
GBP 810,000
GBP 1,250,000
GBP 180,000
GBP 487,000
GBP 632,304

GBP 1,010,000

Spain Government Bond RegS
2.70% 31/10/2048"

Spain Government Bond RegS
1.00% 31/10/2050

Spain Government Bond RegS
1.90% 31/10/2052

Spain Government Bond RegS
"144A’ 4.00% 31/10/2054

Spain Government Bond RegS
3.45% 30/7/2066

Spain Government Bond RegS
1.45% 31/10/2071

Sweden
Sweden Government Bond
RegS 2.50% 12/5/2025
Sweden Government Bond
RegS 1.00% 12/11/2026
Sweden Government Bond
RegS 0.75% 12/5/2028
Sweden Government Bond
RegS 0.75% 12/11/2029
Sweden Government Bond
RegS 0.125% 12/5/2031
Sweden Government Bond
RegS 2.25% 1/6/2032
Sweden Government Bond
RegS 1.75% 11/11/2033
Sweden Government Bond
RegS 3.50% 30/3/2039

United Kingdom
United Kingdom Gilt RegS
5.00% 7/3/2025"
United Kingdom Gilt RegS
0.625% 7/6/2025"
United Kingdom Gilt RegS
2.00% 7/9/2025"
United Kingdom Gilt RegS
3.50% 22/10/2025
United Kingdom Gilt RegS
0.125% 30/1/2026"
United Kingdom Gilt RegS
1.50% 22/7/2026"
United Kingdom Gilt RegS
0.375% 22/10/2026
United Kingdom Gilt RegS
4.125% 29/1/2027
United Kingdom Gilt RegS
1.25% 22/7/2027"
United Kingdom Gilt RegS
4.25% 7/12/2027
United Kingdom Gilt RegS
0.125% 31/1/2028"
United Kingdom Gilt RegS
4.50% 7/6/2028
United Kingdom Gilt RegS
1.625% 22/10/2028"
United Kingdom Gilt RegS
6.00% 7/12/2028"
United Kingdom Gilt RegS
0.50% 31/1/2029"
United Kingdom Gilt RegS
0.875% 22/10/2029
United Kingdom Gilt RegS
0.375% 22/10/2030
United Kingdom Gilt RegS
4.75% 7/12/2030"
United Kingdom Gilt RegS
0.25% 31/7/2031"

632,765 0.07
513,386 0.05
533,961 0.05
280,447 0.03
616,900 0.06
161,281 0.02
41,941,194 4.27
80,457 0.01
407,840 0.04
154,232 0.02
135,034 0.01
162,415 0.02
265,393 0.03
201,120 0.02
139,255 0.01
1,645,746 0.16
924,882 0.09
876,129 0.09
1,001,605 0.10
1,992,544 0.20
528,769 0.05
465,442 0.05
1,324,953 0.14
1,808,050 0.18
784,267 0.08
351,919 0.04
362,039 0.04
477,837 0.05
955,505 0.10
1,119,403 0.11
1,350,321 0.14
194,806 0.02
495,808 0.05
845,530 0.09
989,812 0.10

GBP 1,730,000
GBP 990,000
GBP 1,325,000
GBP 851,000
GBP 854,000
GBP 430,000
GBP 718,000
GBP 540,000
GBP 970,000
GBP 870,000
GBP 610,000
GBP 810,000
GBP 590,000
GBP 604,000
GBP 770,000
GBP 517,000
GBP 330,000
GBP 999,000
GBP 694,000
GBP 480,000
GBP 1,045,000
GBP 660,000
GBP 540,000
GBP 409,000
GBP 745,000
GBP 855,000
GBP 530,742
GBP 620,000
GBP 1,080,000
GBP 350,000
GBP 466,000
GBP 530,000
GBP 860,000
GBP 610,000

GBP 891,000

United Kingdom Gilt RegS
1.00% 31/1/2032
United Kingdom Gilt RegS
4.25% 7/6/2032"
United Kingdom Gilt RegS
3.25% 31/1/2033
United Kingdom Gilt RegS
0.875% 31/7/2033
United Kingdom Gilt RegS
4.625% 31/1/2034"
United Kingdom Gilt RegS
4.50% 7/9/2034
United Kingdom Gilt RegS
0.625% 31/7/2035
United Kingdom Gilt RegS
4.25% 7/3/2036
United Kingdom Gilt RegS
1.75% 7/9/2037
United Kingdom Gilt RegS
3.75% 29/1/2038
United Kingdom Gilt RegS
4.75% 7/12/2038
United Kingdom Gilt RegS
1.125% 31/1/2039
United Kingdom Gilt RegS
4.25% 7/9/2039
United Kingdom Gilt RegS
4.25% 7/12/2040
United Kingdom Gilt RegS
1.25% 22/10/2041
United Kingdom Gilt RegS
4.50% 7/12/2042
United Kingdom Gilt RegS
4.75% 22/10/2043
United Kingdom Gilt RegS
3.25% 22/1/2044"
United Kingdom Gilt RegS
3.50% 22/1/2045
United Kingdom Gilt RegS
0.875% 31/1/2046"
United Kingdom Gilt RegS
4.25% 7/12/2046
United Kingdom Gilt RegS
1.50% 22/7/2047
United Kingdom Gilt RegS
1.75% 22/1/2049
United Kingdom Gilt RegS
4.25% 7/12/2049
United Kingdom Gilt RegS
0.625% 22/10/2050
United Kingdom Gilt RegS
1.25% 31/7/2051
United Kingdom Gilt RegS
3.75% 22/7/2052
United Kingdom Gilt RegS
1.50% 31/7/2053
United Kingdom Gilt RegS
3.75% 22/10/2053
United Kingdom Gilt RegS
4.375% 31/7/2054
United Kingdom Gilt RegS
1.625% 22/10/2054
United Kingdom Gilt RegS
4.25% 7/12/2055
United Kingdom Gilt RegS
1.75% 22/7/2057
United Kingdom Gilt RegS
4.00% 22/1/2060
United Kingdom Gilt RegS
0.50% 22/10/2061

1,772,109
1,290,784
1,597,251
823,860
1,139,957
568,359
630,792
696,606
927,555
1,050,981
817,840
676,428
746,650
760,100
610,350
667,007
437,434
1,074,140
770,737
310,458
1,292,494
484,810
412,589
504,651
392,789
546,088
601,218
413,684
1,217,842
439,248
318,756
653,313
596,946
722,188

349,630

0.18

0.13

0.16

0.08

0.12

0.06

0.06

0.07

0.09

0.11

0.08

0.07

0.08

0.08

0.06

0.07

0.04

0.1

0.08

0.03

0.13

0.05

0.04

0.05

0.04

0.06

0.06

0.04

0.12

0.05

0.03

0.07

0.06

0.07

0.04

The notes on pages 152 to 159 form an integral part of these financial statements.
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iIShares Global Government Bond Index Fund (LU) continued

Portfolio of Investments as at 31 March 2024

Market % of
Value [}
USD Assets

Market % of
Value Net
USD Assets

Description

Description

United States continued

GBP 270,000
GBP 686,000
GBP 469,536
GBP 640,000

GBP 391,000

UsSD 810,000

USD 402,000

USD 3,590,000
USD 3,890,000

USD 191,700

USD 2,630,000

USD 1,300,000

UsSD 1,184,000

USD 480,000

usD 1,186,000

USD 5,433,000

UsD 1,090,000
uUSD 1,000,000

USD 730,000

UsSD 1,450,000

USD 1,490,000

uUsD 1,350,000
USD 870,000

USD 1,690,000

uUsD 1,020,000
USD 1,190,000

USD 516,100

UsSD 1,390,000

United Kingdom continued
United Kingdom Gilt RegS
4.00% 22/10/2063
United Kingdom Gilt RegS
2.50% 22/7/2065
United Kingdom Gilt RegS
3.50% 22/7/2068
United Kingdom Gilt RegS
1.625% 22/10/2071
United Kingdom Gilt RegS
1.125% 22/10/2073"

United States

United States Treasury
Note/Bond 1.125%
28/2/2025"

United States Treasury
Note/Bond 4.625%
28/2/2025

United States Treasury
Note/Bond 1.75% 15/3/2025

United States Treasury
Note/Bond 0.50% 31/3/2025

United States Treasury
Note/Bond 2.625%
31/3/2025

United States Treasury
Note/Bond 3.875%
31/3/2025

United States Treasury
Note/Bond 2.625%
15/4/2025

United States Treasury
Note/Bond 0.375%
30/4/2025

United States Treasury
Note/Bond 2.875%
30/4/2025"

United States Treasury
Note/Bond 3.875%
30/4/2025

United States Treasury
Note/Bond 2.125%
15/5/2025

United States Treasury
Note/Bond 2.75% 15/5/2025

United States Treasury
Note/Bond 0.25% 31/5/2025

United States Treasury
Note/Bond 2.875%
31/5/2025

United States Treasury
Note/Bond 4.25% 31/5/2025

United States Treasury
Note/Bond 2.875%
15/6/2025

United States Treasury
Note/Bond 0.25% 30/6/2025

United States Treasury
Note/Bond 2.75% 30/6/2025

United States Treasury
Note/Bond 4.625%
30/6/2025

United States Treasury
Note/Bond 3.00% 15/7/2025

United States Treasury
Note/Bond 0.25% 31/7/2025

United States Treasury
Note/Bond 2.875%
31/7/2025

United States Treasury
Note/Bond 2.00% 15/8/2025

318,756 0.03
569,296 0.06
502,437 0.05
387,215 0.04
188,316 0.02
45,131,285 4.59
781,772 0.08
400,392 0.04
3,480,863 0.35
3,720,804 0.38
187,276 0.02
2,600,795 0.26
1,269,024 0.13
1,127,274 0.11
469,425 0.05
1,172,078 0.12
5,267,463 0.54
1,064,134 0.11
947,539 0.10
713,176 0.07
1,438,785 0.15
1,454,758 0.15
1,275,091 0.13
847,842 0.09
1,684,686 0.17
996,572 0.10
1,120,157 0.11
503,157 0.05
1,338,418 0.14

USD 1,840,000

USD 1,050,000
USD 540,000
USD 1,722,000
USD 920,000
USD 540,000
USD 360,000
USD 3,810,000

USD 875,000

UsD 1,530,000

USD 298,900

USD 4,170,000

USD 881,600

USD 880,000

USD 1,160,000

USD 703,000

USD 1,100,000

UsD 1,570,000

USD 1,940,000

USD 628,000

USD 2,760,000

USD 2,914,000

USD 500,000

USD 1,340,000

UsD 1,360,000

USD 2,280,000

USD 257,000

United States Treasury
Note/Bond 3.125%
15/8/2025

United States Treasury

Note/Bond 0.25% 31/8/2025

United States Treasury

Note/Bond 2.75% 31/8/2025

United States Treasury

Note/Bond 5.00% 31/8/2025

United States Treasury

Note/Bond 3.50% 15/9/2025

United States Treasury

Note/Bond 0.25% 30/9/2025

United States Treasury

Note/Bond 3.00% 30/9/2025

United States Treasury

Note/Bond 5.00% 30/9/2025

United States Treasury
Note/Bond 4.25%
15/10/2025

United States Treasury
Note/Bond 0.25%
31/10/2025

United States Treasury
Note/Bond 3.00%
31/10/2025

United States Treasury
Note/Bond 5.00%
31/10/2025

United States Treasury
Note/Bond 2.25%
15/11/2025

United States Treasury
Note/Bond 4.50%
15/11/2025

United States Treasury
Note/Bond 0.375%
30/11/2025

United States Treasury
Note/Bond 2.875%
30/11/2025

United States Treasury
Note/Bond 4.875%
30/11/2025

United States Treasury
Note/Bond 4.00%
15/12/2025

United States Treasury
Note/Bond 0.375%
31/12/2025

United States Treasury
Note/Bond 2.625%
31/12/2025

United States Treasury
Note/Bond 3.875%
15/1/2026

United States Treasury
Note/Bond 0.375%
31/1/2026

United States Treasury
Note/Bond 2.625%
31/1/2026

United States Treasury

Note/Bond 4.25% 31/1/2026

United States Treasury
Note/Bond 1.625%
15/2/2026

United States Treasury

Note/Bond 4.00% 15/2/2026

United States Treasury

Note/Bond 6.00% 15/2/2026

1,798,995 0.18
985,052 0.10
524,728 0.05

1,726,204 0.18
903,271 0.09
504,879 0.05
350,775 0.04

3,821,237 0.39
868,198 0.09

1,426,008 0.14
290,925 0.03

4,183,846 0.43
847,369 0.09
876,494 0.09

1,079,797 0.11
682,294 0.07

1,102,277 0.1

1,551,663 0.16

1,800,487 0.18
606,425 0.06

2,722,158 0.28

2,695,848 0.27
482,285 0.05

1,330,212 0.14

1,286,900 0.13

2,253,014 0.23
263,867 0.03

The notes on pages 152 to 159 form an integral part of these financial statements.
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iIShares Global Government Bond Index Fund (LU) continued

Portfolio of Investments as at 31 March 2024

Market % of
Value [}
USD Assets

Market % of
Value Net
USD Assets

Description

Description

UsD 1,330,000

United States continued
United States Treasury

USD 840,000

United States continued
United States Treasury

Note/Bond 0.50% 28/2/2026 1,230,120 0.12 Note/Bond 1.625%
USD 708,000 United States Treasury 31/10/2026 782,414 0.08
Note/Bond 2.50% 28/2/2026 680,524 0.07 USD 2,280,900 United States Treasury
USD 960,000 United States Treasury Note/Bond 2.00%
Note/Bond 4.625% 15/11/2026 2,143,155 0.22
15/3/2026 959,831 0.10 USD 2,320,000 United States Treasury
USD 1,580,000 United States Treasury Note/Bond 4.625%
Note/Bond 0.75% 31/3/2026 1,465,049 0.15 15/11/2026 2,329,334 0.24
USD 736,000 United States Treasury USD 2,900,000 United States Treasury
Note/Bond 2.25% 31/3/2026 703,311 0.07 Note/Bond 1.25%
USD 3,011,000 United States Treasury 30/11/2026 2,668,906 0.27
Note/Bond 3.75% 15/4/2026 2,960,777 0.30 USD 930,000 United States Treasury
USD 1,440,000 United States Treasury Note/Bond 1.625%
Note/Bond 0.75% 30/11/2026 864,773 0.09
30/4/2026" 1,331,269 0.14 USD 1,480,000 United States Treasury
USD 558,100 United States Treasury Note/Bond 1.25%
Note/Bond 2.375% 31/12/2026 1,359,981 0.14
30/4/2026 533,727 0.05 USD 1,789,000 United States Treasury
USD 1,644,900 United States Treasury Note/Bond 1.75%
Note/Bond 1.625% 31/12/2026" 1,666,460 0.17
15/5/2026 1,547,234 0.16 USD 1,770,000 United States Treasury
USD 3,010,000 United States Treasury Note/Bond 4.00% 15/1/2027 1,750,157 0.18
Note/Bond 3.625% USD 5,280,000 United States Treasury
15/5/2026 2,952,152 0.30 Note/Bond 1.50%
USD 2,134,000 United States Treasury 31/1/2027" 4,873,275 0.50
Note/Bond 0.75% 31/5/2026 1,967,448 0.20 USD 1,460,000 United States Treasury
USD 909,000 United States Treasury Note/Bond 2.25% 15/2/2027 1,375,594 0.14
Note/Bond 2.125% USD 2,130,000 United States Treasury
31/5/2026 863,621 0.09 Note/Bond 4.125%
USD 1,260,000 United States Treasury 15/2/2027 2,113,775 0.21
Note/Bond 4.125% USD 350,000 United States Treasury
15/6/2026 1,248,434 0.13 Note/Bond 1.125%
USD 1,500,000 United States Treasury 28/2/2027 318,972 0.03
Note/Bond 0.875% USD 2,615,000 United States Treasury
30/6/2026 1,384,102 0.14 Note/Bond 1.875%
USD 940,000 United States Treasury 28/2/2027 2,435,321 0.25
Note/Bond 1.875% USD 1,310,000 United States Treasury
30/6/2026 887,639 0.09 Note/Bond 0.625%
USD 3,009,000 United States Treasury 31/3/2027 1,173,115 0.12
Note/Bond 4.50% 15/7/2026 3,006,767 0.31 USD 1,300,000 United States Treasury
USD 1,850,000 United States Treasury Note/Bond 2.50% 31/3/2027 1,231,979 0.13
Note/Bond 0.625% USD 5,970,000 United States Treasury
31/7/2026 1,691,811 0.17 Note/Bond 0.50% 30/4/2027 5,308,403 0.54
USD 1,817,000 United States Treasury USD 2,150,000 United States Treasury
Note/Bond 1.875% Note/Bond 2.75% 30/4/2027 2,049,387 0.21
31/7/2026 1,711,387 0.17 USD 1,390,000 United States Treasury
USD 1,440,000 United States Treasury Note/Bond 2.375%
Note/Bond 1.50% 15/8/2026 1,343,138 0.14 15/5/2027 1,309,261 0.13
USD 1,580,000 United States Treasury USD 270,000 United States Treasury
Note/Bond 4.375% Note/Bond 0.50% 31/5/2027 239,351 0.02
15/8/2026 1,575,001 0.16 USD 956,000 United States Treasury
USD 1,970,000 United States Treasury Note/Bond 0.50% 30/6/2027 845,350 0.09
Note/Bond 0.75% 31/8/2026 1,802,396 0.18 USD 820,000 United States Treasury
USD 1,500,000 United States Treasury Note/Bond 3.25% 30/6/2027 792,613 0.08
Note/Bond 1.375% USD 730,000 United States Treasury
31/8/2026 1,393,535 0.14 Note/Bond 0.375%
USD 2,480,000 United States Treasury 31/7/2027 640,874 0.07
Note/Bond 4.625% USD 870,000 United States Treasury
15/9/2026 2,487,266 0.25 Note/Bond 2.25%
USD 4,280,000 United States Treasury 15/8/2027" 813,178 0.08
Note/Bond 0.875% USD 1,230,000 United States Treasury
30/9/2026" 3,920,212 0.40 Note/Bond 0.50% 31/8/2027 1,081,511 0.11
USD 690,000 United States Treasury USD 270,000 United States Treasury
Note/Bond 1.625% Note/Bond 3.125%
30/9/2026 644,126 0.07 31/8/2027 259,601 0.03
USD 5,060,000 United States Treasury USD 1,160,000 United States Treasury
Note/Bond 4.625% Note/Bond 0.375%
15/10/2026 5,078,184 0.52 30/9/2027 1,012,598 0.10
USD 2,100,000 United States Treasury USD 1,130,000 United States Treasury
Note/Bond 1.125% Note/Bond 0.50%
31/10/2026 1,930,441 0.20 31/10/2027 987,691 0.10
The notes on pages 152 to 159 form an integral part of these financial statements.
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iIShares Global Government Bond Index Fund (LU) continued

Portfolio of Investments as at 31 March 2024

Market % of
Value [}
USD Assets

Market % of
Value Net
USD Assets

Description

Description

United States continued United States continued

uUsD 1,760,000

UsD 1,400,000

USD 700,000

USD 1,900,000

usD 1,510,000

USD 2,850,000

USD 3,507,000

usD 1,131,000
USD 890,000
USD 2,050,700

usD 1,870,000

USD 1,266,000
uUsSD 1,230,000

USD 2,730,000

USD 1,520,000
USD 800,000

USD 2,840,000

USD 1,510,000

uUsD 1,650,000

USD 2,050,000
uUsSD 1,620,000
uUsD 1,680,000

USD 960,000

USD 1,640,000

UsSD 1,680,000

USD 3,650,000

USD 2,010,000

USD 4,256,000

United States Treasury
Note/Bond 4.125%
31/10/2027

United States Treasury
Note/Bond 2.25%
15/11/2027

United States Treasury
Note/Bond 6.125%
15/11/2027

United States Treasury
Note/Bond 0.625%
30/11/2027

United States Treasury
Note/Bond 3.875%
30/11/2027"

United States Treasury
Note/Bond 0.625%
31/12/2027

United States Treasury
Note/Bond 3.875%
31/12/2027

United States Treasury
Note/Bond 0.75% 31/1/2028

United States Treasury
Note/Bond 3.50% 31/1/2028

United States Treasury
Note/Bond 2.75% 15/2/2028

United States Treasury
Note/Bond 1.125%
29/2/2028

United States Treasury
Note/Bond 4.00% 29/2/2028

United States Treasury
Note/Bond 1.25% 31/3/2028

United States Treasury
Note/Bond 3.625%
31/3/2028

United States Treasury
Note/Bond 1.25% 30/4/2028

United States Treasury
Note/Bond 3.50% 30/4/2028

United States Treasury
Note/Bond 2.875%
15/5/2028

United States Treasury
Note/Bond 1.25% 31/5/2028

United States Treasury
Note/Bond 3.625%
31/5/2028

United States Treasury
Note/Bond 1.25% 30/6/2028

United States Treasury
Note/Bond 4.00% 30/6/2028

United States Treasury
Note/Bond 1.00% 31/7/2028

United States Treasury
Note/Bond 4.125%
31/7/2028

United States Treasury
Note/Bond 2.875%
15/8/2028

United States Treasury
Note/Bond 1.125%
31/8/2028

United States Treasury
Note/Bond 4.375%
31/8/2028

United States Treasury
Note/Bond 1.25%
30/9/2028"

United States Treasury
Note/Bond 4.625%
30/9/2028

1,747,488

1,303,832

742,027

1,664,541

1,487,055

2,489,965

3,453,779
990,398
864,795

1,937,992

1,658,274
1,252,301

1,093,883

2,663,883
1,348,970

776,797

2,690,789

1,337,353

1,609,620
1,811,928
1,603,484

1,465,341

955,069

1,550,088

1,470,558

3,668,179

1,765,345

4,321,419

0.18

0.13

0.08

0.17

0.15

0.25

0.35

0.10

0.09

0.20

0.17

0.13

0.11

0.27

0.14

0.08

0.27

0.14

0.16

0.18

0.16

0.15

0.10

0.16

0.15

0.37

0.18

0.44

USD 1,830,000

USD 4,120,000

USD 1,680,500

USD 540,000

USD 1,770,000

USD 3,020,000

USD 1,970,000
USD 2,130,000

uUsD 1,520,800

USD 1,270,000

USD 2,704,000

USD 2,481,000

USD 2,453,000

USD 1,660,000
USD 3,010,000

USD 970,000

USD 1,668,000

USD 2,804,000

USD 1,070,000

UsD 1,180,000

USD 1,210,000

USD 1,580,000

USD 1,190,000

USD 2,640,000
USD 1,516,000

USD 2,640,000

United States Treasury
Note/Bond 1.375%
31/10/2028

United States Treasury
Note/Bond 4.875%
31/10/2028

United States Treasury
Note/Bond 3.125%
15/11/2028

United States Treasury
Note/Bond 5.25%
15/11/2028

United States Treasury
Note/Bond 1.50%
30/11/2028

United States Treasury
Note/Bond 1.375%
31/12/2028

United States Treasury

Note/Bond 1.75% 31/1/2029

United States Treasury

Note/Bond 4.00% 31/1/2029

United States Treasury
Note/Bond 2.625%
15/2/2029

United States Treasury
Note/Bond 1.875%
28/2/2029

United States Treasury
Note/Bond 2.375%
31/3/2029

United States Treasury
Note/Bond 2.875%
30/4/2029

United States Treasury
Note/Bond 2.375%
15/5/2029

United States Treasury

Note/Bond 2.75% 31/5/2029

United States Treasury

Note/Bond 3.25% 30/6/2029

United States Treasury
Note/Bond 2.625%
31/7/2029

United States Treasury
Note/Bond 1.625%
15/8/2029

United States Treasury
Note/Bond 3.125%
31/8/2029

United States Treasury
Note/Bond 3.875%
30/9/2029

United States Treasury
Note/Bond 4.00%
31/10/2029

United States Treasury
Note/Bond 1.75%
15/11/2029

United States Treasury
Note/Bond 3.875%
30/11/2029"

United States Treasury
Note/Bond 3.875%
31/12/2029

United States Treasury

Note/Bond 3.50% 31/1/2030

United States Treasury

Note/Bond 1.50% 15/2/2030

United States Treasury

Note/Bond 4.00% 28/2/2030

1,613,903 0.16

4,227,345 0.43

1,602,186 0.16

562,676 0.06

1,567,141 0.16

2,652,055 0.27
1,758,764 0.18

2,109,948 0.21

1,414,225 0.14

1,138,932 0.12

2,480,339 0.25

2,329,329 0.24

2,246,316 0.23
1,547,658 0.16

2,873,257 0.29

897,079 0.09

1,465,625 0.15

2,657,338 0.27

1,052,195 0.1

1,167,140 0.12

1,066,572 0.11

1,652,844 0.16

1,169,407 0.12
2,542,959 0.26
1,304,708 0.13

2,610,145 0.27

The notes on pages 152 to 159 form an integral part of these financial statements.
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iIShares Global Government Bond Index Fund (LU) continued

Portfolio of Investments as at 31 March 2024

Market % of
Value [}
USD Assets

Market % of
Value Net
USD Assets

Description

Description

USD 505,000

United States continued
United States Treasury
Note/Bond 3.625%

USD 3,987,000

United States continued
United States Treasury
Note/Bond 4.50%

31/3/2030 489,258 0.05 15/11/2033 4,079,511 0.42
USD 610,000 United States Treasury USD 2,000,000 United States Treasury
Note/Bond 3.50% 30/4/2030 586,720 0.06 Note/Bond 4.00%
USD 2,080,000 United States Treasury 15/2/2034" 1,968,594 0.20
Note/Bond 0.625% USD 243,000 United States Treasury
15/5/2030 1,681,753 0.17 Note/Bond 4.50% 15/2/2036 253,109 0.03
USD 500,000 United States Treasury USD 160,000 United States Treasury
Note/Bond 6.25% 15/5/2030 553,867 0.06 Note/Bond 5.00% 15/5/2037 174,075 0.02
USD 970,000 United States Treasury USD 139,700 United States Treasury
Note/Bond 3.75% 31/5/2030 945,485 0.10 Note/Bond 4.375%
USD 660,000 United States Treasury 15/2/2038 142,603 0.01
Note/Bond 3.75% 30/6/2030 643,165 0.07 USD 280,000 United States Treasury
USD 928,000 United States Treasury Note/Bond 4.50% 15/5/2038 288,985 0.03
Note/Bond 4.00% 31/7/2030 916,726 0.09 USD 365,200 United States Treasury
USD 2,970,000 United States Treasury Note/Bond 3.50% 15/2/2039 335,848 0.03
Note/Bond 0.625% USD 640,000 United States Treasury
15/8/2030" 2,380,757 0.24 Note/Bond 4.25% 15/5/2039 639,175 0.06
USD 850,000 United States Treasury USD 502,000 United States Treasury
Note/Bond 4.125% Note/Bond 4.50% 15/8/2039 514,756 0.05
31/8/2030 845,385 0.09 USD 550,000 United States Treasury
USD 2,500,000 United States Treasury Note/Bond 4.375%
Note/Bond 4.625% 15/11/2039 555,317 0.06
30/9/2030 2,557,080 0.26 USD 727,000 United States Treasury
USD 1,910,000 United States Treasury Note/Bond 4.625%
Note/Bond 4.875% 15/2/2040 753,950 0.08
31/10/2030 1,981,327 0.20 USD 1,080,000 United States Treasury
USD 4,786,000 United States Treasury Note/Bond 1.125%
Note/Bond 0.875% 15/5/2040 675,844 0.07
15/11/2030" 3,878,156 0.39 USD 450,000 United States Treasury
USD 497,000 United States Treasury Note/Bond 4.375%
Note/Bond 3.75% 15/5/2040 452,848 0.05
31/12/2030 483,721 0.05 USD 1,710,000 United States Treasury
USD 1,332,000 United States Treasury Note/Bond 1.125%
Note/Bond 4.00% 31/1/2031 1,316,078 0.13 15/8/2040 1,060,233 0.11
USD 5,650,000 United States Treasury USD 410,000 United States Treasury
Note/Bond 1.125% Note/Bond 3.875%
15/2/2031" 4,637,855 0.47 15/8/2040 387,410 0.04
USD 250,000 United States Treasury USD 1,490,000 United States Treasury
Note/Bond 5.375% Note/Bond 1.375%
15/2/2031 268,652 0.03 15/11/2040 959,566 0.10
USD 4,429,000 United States Treasury USD 400,000 United States Treasury
Note/Bond 1.625% Note/Bond 4.25%
15/5/2031 3,736,450 0.38 15/11/2040 394,953 0.04
USD 4,888,000 United States Treasury USD 1,850,000 United States Treasury
Note/Bond 1.25% Note/Bond 1.875%
15/8/2031" 3,985,438 0.41 15/2/2041 1,291,459 0.13
USD 2,919,000 United States Treasury USD 460,000 United States Treasury
Note/Bond 1.375% Note/Bond 4.75% 15/2/2041 481,940 0.05
15/11/2031 2,386,967 0.24 USD 2,561,000 United States Treasury
USD 4,040,000 United States Treasury Note/Bond 2.25% 15/5/2041 1,894,440 0.19
Note/Bond 1.875% USD 908,000 United States Treasury
15/2/2032 3,416,009 0.35 Note/Bond 4.375%
USD 3,670,000 United States Treasury 15/5/2041 907,574 0.09
Note/Bond 2.875% USD 3,522,000 United States Treasury
15/5/2032 3,335,758 0.34 Note/Bond 1.75% 15/8/2041 2,379,826 0.24
USD 3,210,000 United States Treasury USD 315,300 United States Treasury
Note/Bond 2.75% Note/Bond 3.75% 15/8/2041 290,698 0.03
15/8/2032" 2,882,104 0.29 USD 1,924,000 United States Treasury
USD 3,670,000 United States Treasury Note/Bond 2.00%
Note/Bond 4.125% 15/11/2041 1,352,211 0.14
15/11/2032 3,648,281 0.37 USD 580,000 United States Treasury
USD 3,946,000 United States Treasury Note/Bond 3.125%
Note/Bond 3.50% 15/11/2041 488,038 0.05
15/2/2033" 3,740,916 0.38 USD 1,400,000 United States Treasury
USD 3,630,200 United States Treasury Note/Bond 2.375%
Note/Bond 3.375% 15/2/2042 1,042,945 0.11
15/5/2033" 3,404,234 0.35 USD 365,500 United States Treasury
USD 4,150,000 United States Treasury Note/Bond 3.125%
Note/Bond 3.875% 15/2/2042 306,378 0.03
15/8/2033 4,044,629 0.41
The notes on pages 152 to 159 form an integral part of these financial statements.
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iIShares Global Government Bond Index Fund (LU) continued

Portfolio of Investments as at 31 March 2024

Market % of
Value [}
USD Assets

Market % of
Value Net
USD Assets

Description

Description

United States continued United States continued

USD 491,000 United States Treasury USD 853,200 United States Treasury
Note/Bond 3.00% 15/5/2042 402,572 0.04 Note/Bond 3.00% 15/2/2047 672,145 0.07
USD 1,659,000 United States Treasury USD 630,000 United States Treasury
Note/Bond 3.25% 15/5/2042 1,412,548 0.14 Note/Bond 3.00% 15/5/2047 495,633 0.05
USD 666,900 United States Treasury USD 820,000 United States Treasury
Note/Bond 2.75% Note/Bond 2.75% 15/8/2047 614,520 0.06
15/8/2042" 524,298 0.05 USD 960,000 United States Treasury
USD 1,170,000 United States Treasury Note/Bond 2.75%
Note/Bond 3.375% 15/11/2047 718,313 0.07
15/8/2042 1,012,004 0.10 USD 2,258,000 United States Treasury
USD 604,700 United States Treasury Note/Bond 3.00% 15/2/2048 1,768,561 0.18
Note/Bond 2.75% USD 2,122,000 United States Treasury
15/11/2042 474,182 0.05 Note/Bond 3.125%
USD 1,690,000 United States Treasury 15/5/2048" 1,699,548 0.17
Note/Bond 4.00% USD 1,721,700 United States Treasury
15/11/2042 1,594,145 0.16 Note/Bond 3.00% 15/8/2048 1,345,683 0.14
USD 440,000 United States Treasury USD 1,300,000 United States Treasury
Note/Bond 3.125% Note/Bond 3.375%
15/2/2043 365,166 0.04 15/11/2048 1,087,912 0.11
USD 2,470,000 United States Treasury USD 1,938,100 United States Treasury
Note/Bond 3.875% Note/Bond 3.00% 15/2/2049 1,513,194 0.15
15/2/2043 2,286,728 0.23 USD 1,651,000 United States Treasury
USD 750,000 United States Treasury Note/Bond 2.875%
Note/Bond 2.875% 15/5/2049 1,257,662 0.13
15/5/2043 597,041 0.06 USD 1,503,000 United States Treasury
USD 2,260,000 United States Treasury Note/Bond 2.25% 15/8/2049 1,003,663 0.10
Note/Bond 3.875% USD 1,825,000 United States Treasury
15/5/2043 2,088,999 0.21 Note/Bond 2.375%
USD 681,200 United States Treasury 15/11/2049 1,251,836 0.13
Note/Bond 3.625% USD 1,631,000 United States Treasury
15/8/2043" 607,000 0.06 Note/Bond 2.00% 15/2/2050 1,023,134 0.10
USD 1,600,000 United States Treasury USD 2,070,000 United States Treasury
Note/Bond 4.375% Note/Bond 1.25% 15/5/2050 1,060,430 0.11
15/8/2043 1,583,250 0.16 USD 2,460,000 United States Treasury
USD 847,200 United States Treasury Note/Bond 1.375%
Note/Bond 3.75% 15/8/2050 1,301,350 0.13
15/11/2043 767,576 0.08 USD 1,638,000 United States Treasury
USD 1,237,000 United States Treasury Note/Bond 1.625%
Note/Bond 4.75% 15/11/2050 926,814 0.09
15/11/2043 1,285,127 0.13 USD 1,999,000 United States Treasury
USD 1,337,900 United States Treasury Note/Bond 1.875%
Note/Bond 3.625% 15/2/2051 1,206,193 0.12
15/2/2044" 1,189,163 0.12 USD 4,425,000 United States Treasury
USD 620,000 United States Treasury Note/Bond 2.375%
Note/Bond 4.50% 15/2/2044 624,359 0.06 15/5/2051" 3,009,000 0.31
USD 539,000 United States Treasury USD 2,061,000 United States Treasury
Note/Bond 3.375% Note/Bond 2.00% 15/8/2051 1,278,786 0.13
15/5/2044 460,729 0.05 USD 1,917,000 United States Treasury
USD 870,000 United States Treasury Note/Bond 1.875%
Note/Bond 3.125% 15/11/2051 1,150,088 0.12
15/8/2044 713,774 0.07 USD 1,620,000 United States Treasury
USD 959,000 United States Treasury Note/Bond 2.25% 15/2/2052 1,067,175 0.11
Note/Bond 3.00% USD 2,260,000 United States Treasury
15/11/2044 769,185 0.08 Note/Bond 2.875%
USD 1,074,000 United States Treasury 15/5/2052 1,712,303 0.17
Note/Bond 2.50% 15/2/2045 786,726 0.08 USD 2,745,000 United States Treasury
USD 440,000 United States Treasury Note/Bond 3.00% 15/8/2052 2,134,666 0.22
Note/Bond 3.00% 15/5/2045 351,416 0.04 USD 2,734,000 United States Treasury
USD 538,000 United States Treasury Note/Bond 4.00%
Note/Bond 2.875% 15/11/2052 2,573,377 0.26
15/8/2045 419,514 0.04 USD 2,437,000 United States Treasury
USD 330,000 United States Treasury Note/Bond 3.625%
Note/Bond 3.00% 15/2/2053 2,142,180 0.22
15/11/2045 262,505 0.03 USD 2,290,000 United States Treasury
USD 976,600 United States Treasury Note/Bond 3.625%
Note/Bond 2.50% 15/2/2046 707,348 0.07 15/5/2053 2,014,216 0.20
USD 600,000 United States Treasury USD 2,640,000 United States Treasury
Note/Bond 2.50% 15/5/2046 433,559 0.04 Note/Bond 4.125%
USD 2,061,000 United States Treasury 15/8/2053 2,540,175 0.26
Note/Bond 2.25% 15/8/2046 1,412,711 0.14 USD 2,419,000 United States Treasury
USD 395,900 United States Treasury Note/Bond 4.75%
Note/Bond 2.875% 15/11/2053 2,584,550 0.26
15/11/2046" 305,516 0.03

The notes on pages 152 to 159 form an integral part of these financial statements.
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iIShares Global Government Bond Index Fund (LU) continued

Portfolio of Investments as at 31 March 2024

Market % of
Value [}

Holding Description USD Assets

United States continued
USD 560,000 United States Treasury

Note/Bond 4.25% 15/2/2054 551,294 0.06
405,849,058  41.31
Total Bonds 969,114,328  98.65

Total Transferable Securities and Money Market
Instruments Admitted to an Official Stock Exchange

Listing or Dealt in on Another Regulated Market 969,114,328 98.65
Securities portfolio at market value 969,114,328 98.65
Other Net Assets 13,236,763 1.35
Total Net Assets (USD) 982,351,091 100.00

" All or a portion of this security represents a security on loan.

The notes on pages 152 to 159 form an integral part of these financial statements.
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iIShares Global Government Bond Index Fund (LU) continued

Sector Breakdown
as at 31 March 2024

% of Net

Assets
Government 98.65
Securities portfolio at market value 98.65
Other Net Assets 1.35
100.00

The notes on pages 152 to 159 form an integral part of these financial statements.
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iIShares Japan Equity Index Fund (LU)

Portfolio of Investments as at 31 March 2024

Market % of Market
Value [} Value
Holding Description USD Assets Description usb
Transferable Securities and Money Market Instruments Admitted Japan continued
to an Official Stock Exchange Listing or Dealt in on Another 38 Japan Real Estate Investment
Regulated Market Corp (REIT) 135,423 0.12
35,800 Japan Tobacco Inc 953,436 0.81
COMMON STOCKS 16,900 JFE Holdings Inc 279180  0.24
Japan 5,000 JSR Corp 143,145  0.12
22,800 Advantest Corp 1,009,263 0.86 12,600 Kajima Corp 257,840 0.22
19,400 Aeon Co Ltd 459,715 0.39 20,600 Kansai Electric Power Co Inc 292,700 0.25
5,800 AGC Inc 210,226 0.18 13,800 Kao Corp 516,069 0.44
4,600 Aisin Corp" 187,260 0.16 11,400 Kawasaki Kisen Kaisha Ltd 153,198 0.13
13,700 Ajinomoto Co Inc 510,155 0.43 44,300 KDDI Corp” 1,308,687 1.11
4,900 ANA Holdings Inc 102,377 0.09 119 KDX Realty Investment Corp
14,200 Asahi Group Holdings Ltd 520,512 0.44 (REIT) 126,597 0.11
6,000 Asahi Intecc Co Ltd 104,810 0.09 4,000 Keisei Electric Railway Co Ltd" 162,227 0.14
36,800 Asahi Kasei Corp 269,348 0.23 5,780 Keyence Corp 2,678,569 2.28
53,200 Astellas Pharma Inc” 571,589 0.49 20,500 Kikkoman Corp 262,409 0.22
3,300 Azbil Corp 90,963 0.08 5,500 Kintetsu Group Holdings Co
17,400 Bandai Namco Holdings Inc” 321,896 0.27 Ltd" 160,005 0.14
16,800 Bridgestone Corp 743,223 0.63 22,600 Kirin Holdings Co Ltd 314,094 0.27
6,500 Brother Industries Ltd" 120,292 0.10 4,300 Kobe Bussan Co Ltd" 105,421 0.09
29,800 Canon Inc 886,838 0.75 6,000 Koito Manufacturing Co Ltd 80,730 0.07
10,400 Capcom Co Ltd 194,323 0.17 27,600 Komatsu Ltd 814,432 0.69
23,200 Central Japan Railway Co" 575,532 0.49 2,900 Konami Group Corp” 196,919 0.17
14,800 Chiba Bank Ltd" 123,052 0.10 29,900 Kubota Corp” 467,839 0.40
19,000 Chubu Electric Power Co Inc” 248,045 0.21 37,800 Kyocera Corp 503,225 0.43
19,700 Chugai Pharmaceutical Co Ltd 751,034 0.64 7,900 Kyowa Kirin Co Ltd 141,813 0.12
30,600 Concordia Financial Group Ltd 153,602 0.13 2,300 Lasertec Corp" 652,841 0.56
6,294 Dai Nippon Printing Co Ltd" 192,343 0.16 13,500 M3 Inc 193,603 0.16
9,200 Daifuku Co Ltd" 219,530 0.19 6,800 Makita Corp 192,205 0.16
28,100 Dai-ichi Life Holdings Inc" 715,296 0.61 42,000 Marubeni Corp 724,923 0.62
54,800 Daiichi Sankyo Co Ltd 1,738,440 1.48 10,300 MatsukiyoCocokara & Co" 165,112 0.14
7,900 Daikin Industries Ltd" 1,076,525 0.92 17,100 Mazda Motor Corp 199,158 0.17
1,800 Daito Trust Construction Co 2,600 McDonald’s Holdings Co Ja-
Ltd 204,939 0.17 pan Ltd 116,896 0.10
17,500 Daiwa House Industry Co Ltd" 519,174 0.44 6,800 MEIJI Holdings Co Ltd" 148,369 0.13
39,000 Daiwa Securities Group Inc” 295,507 0.25 10,800 MINEBEA MITSUMI Inc” 210,723 0.18
56,200 Denso Corp 1,072,016 0.91 8,500 MISUMI Group Inc” 118,105 0.10
5,900 Dentsu Group Inc 163,450 0.14 37,900 Mitsubishi Chemical Group
2,700 Disco Corp 985,242 0.84 Corp 230,364 0.20
26,700 East Japan Railway Co 511,863 0.44 102,200 Mitsubishi Corp” 2,353,550 2.00
7,400 Eisai Co Ltd 304,866 0.26 57,500 Mitsubishi Electric Corp 958,618 0.82
86,200 ENEOS Holdings Inc 414,173 0.35 33,200 Mitsubishi Estate Co Ltd 602,559 0.51
28,500 FANUC Corp 795,200 0.68 23,100 Mitsubishi HC Capital Inc 160,751 0.14
5,200 Fast Retailing Co Ltd 1,605,951 1.37 94,000 Mitsubishi Heavy Industries
3,900 Fuiji Electric Co Ltd" 260,438 0.22 Ltd 848,359 0.72
33,000 FUJIFILM Holdings Corp 739,224 0.63 329,000 Mitsubishi UFJ Financial
52,000 Fujitsu Ltd 831,168 0.71 Group Inc 3,339,053 2.84
137 GLP J-Reit (REIT) 114,857 0.10 38,300 Mitsui & Co Ltd" 1,783,510 1.52
4,000 Hamamatsu Photonics KK 140,540 0.12 5,000 Mitsui Chemicals Inc” 146,319 0.12
7,000 Hankyu Hanshin Holdings Inc 200,496 0.17 78,300 Mitsui Fudosan Co Ltd 840,491 0.72
600 Hikari Tsushin Inc” 112,387 0.10 10,000 Mitsui OSK Lines Ltd" 304,936 0.26
980 Hirose Electric Co Ltd 100,433 0.09 71,513 Mizuho Financial Group Inc 1,412,813 1.20
3,100 Hitachi Construction Machin- 8,000 MonotaRO Co Ltd" 96,003 0.08
ery Co Ltd" 93,218 0.08 37,800 MS&AD Insurance Group
27,500 Hitachi Ltd 2,500,992 2.13 Holdings Inc 665,927 0.57
136,900 Honda Motor Co Ltd" 1,686,754 1.44 51,300 Murata Manufacturing Co Ltd 961,419 0.82
3,000 Hoshizaki Corp 109,154 0.09 7,200 NEC Corp 524,368 0.45
10,500 Hoya Corp 1,307,597 1.1 10,400 Nexon Co Ltd 172,594 0.15
11,800 Hulic Co Ltd" 120,930 0.10 12,400 Nidec Corp” 510,282 0.43
3,500 Ibiden Co Ltd" 155,880 0.13 30,800 Nintendo Co Ltd" 1,681,888 1.43
27,880 Idemitsu Kosan Co Ltd 190,420 0.16 44 Nippon Building Fund Inc
5,000 lida Group Holdings Co Ltd" 64,515 0.05 (REIT) 176,006 0.15
29,000 Inpex Corp” 440,910 0.38 2,100 Nippon Express Holdings Inc 107,038 0.09
17,300 Isuzu Motors Ltd 233,229 0.20 28,400 Nippon Paint Holdings Co Ltd 203,642 0.17
35,200 ITOCHU Corp" 1,504,399 1.28 67 Nippon Prologis Inc (REIT) 119,430 0.10
4,200 Japan Airlines Co Ltd 79,726 0.07 5,400 Nippon Sanso Holdings Corp 168,771 0.14
14,700 Japan Exchange Group Inc 397,035 0.34 25,100 Nippon Steel Corp” 602,254 0.51
207 Japan Metropolitan Fund In- 887,100 Nippon Telegraph & Telephone
vest (REIT) 129,063 0.1 Corp 1,055,757 0.90
42,800 Japan Post Bank Co Ltd 459,850 0.39 13,400 Nippon Yusen KK 367,682 0.31
60,900 Japan Post Holdings Co Ltd" 613,047 0.52 3,700 Nissan Chemical Corp” 139,810 0.12
5,400 Japan Post Insurance Co Ltd 103,166 0.09 71,600 Nissan Motor Co Ltd" 282,717 0.24

The notes on pages 152 to 159 form an integral part of these financial statements.
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iIShares Japan Equity Index Fund (LU) continued

Portfolio of Investments as at 31 March 2024

Market % of
Value [}

Description USD Assets Description
Japan continued Japan continued
6,100 Nissin Foods Holdings Co Ltd" 168,184 0.14 14,700 T&D Holdings Inc 255,278 0.22
2,400 Nitori Holdings Co Ltd 362,114 0.31 5,100 Taisei Corp" 185,562 0.16
4,200 Nitto Denko Corp 382,525 0.33 46,900 Takeda Pharmaceutical Co Ltd 1,303,320 1.11
88,400 Nomura Holdings Inc” 563,558 0.48 11,400 TDK Corp 557,168 0.47
3,100 Nomura Real Estate Holdings 40,200 Terumo Corp 733,458 0.62
Inc 87,377 0.07 6,800 TIS Inc 145,401 0.12
112 Nomura Real Estate Master 5,600 Tobu Railway Co Ltd" 139,810 0.12
Fund Inc (REIT) 110,782 0.09 3,200 Toho Co Ltd 106,191 0.09
11,220 Nomura Research Institute 53,400 Tokio Marine Holdings Inc 1,668,254 1.42
Ltd" 315,802 0.27 44,800 Tokyo Electric Power Co Hold-
18,400 NTT Data Corp 291,307 0.25 ings Inc 271,978 0.23
19,700 Obayashi Corp” 233,607 0.20 14,000 Tokyo Electron Ltd 3,634,104 3.09
2,100 Obic Co Ltd 316,781 0.27 10,900 Tokyo Gas Co Ltd" 247,627 0.21
9,200 Odakyu Electric Railway Co 15,100 Tokyu Corp” 183,552 0.16
Ltd" 126,614 0.11 7,000 TOPPAN INC" 174,763 0.15
35,500 Olympus Corp 510,161 0.43 41,700 Toray Industries Inc 200,056 0.17
5,000 Omron Corp 178,254 0.15 4,000 TOTO Ltd 112,030 0.10
10,500 Ono Pharmaceutical Co Ltd" 171,963 0.15 4,300 Toyota Industries Corp 446,788 0.38
1,200 Oracle Corp Japan 90,013 0.08 314,200 Toyota Motor Corp 7,906,676 6.73
32,500 Oriental Land Co Ltd 1,039,390 0.88 6,300 Toyota Tsusho Corp 430,289 0.37
34,400 ORIX Corp” 750,115 0.64 4,000 Trend Micro Inc 202,717 0.17
11,100 Osaka Gas Co Ltd 249,382 0.21 12,100 Unicharm Corp” 385,533 0.33
6,600 Otsuka Corp 139,685 0.12 11,600 USS Co Ltd 95,833 0.08
12,400 Otsuka Holdings Co Ltd 514,135 0.44 13,000 West Japan Railway Co 270,753 0.23
11,200 Pan Pacific International Hold- 7,300 Yakult Honsha Co Ltd" 149,239 0.13
ings Corp 296,578 0.25 4,000 Yamaha Corp” 86,085 0.07
64,800 Panasonic Holdings Corp 616,317 0.52 26,300 Yamaha Motor Co Ltd 241,620 0.21
44,900 Rakuten Group Inc 254,120 0.22 7,700 Yamato Holdings Co Ltd 110,782 0.09
42,700 Recruit Holdings Co Ltd 1,871,522 1.59 7,100 Yaskawa Electric Corp” 300,627 0.26
43,000 Renesas Electronics Corp 763,080 0.65 6,800 Yokogawa Electric Corp” 156,147 0.13
62,300 Resona Holdings Inc” 383,904 0.33 79,200 Z Holdings Corp 200,298 0.17
16,100 Ricoh Co Ltd 142,802 0.12 2,700 Zensho Holdings Co Ltd" 112,377 0.10
10,100 Rohm Co Ltd" 161,305 0.14 4,300 ZOZO Inc" 106,530 0.09
7,500 SBI Holdings Inc" 196,122 0.17
2,500 SCREEN Holdings Co Ltd 322,159 0.27 117,565,637 100.06
4,700 SCSK Corp 87,229 0.07 Total Common Stocks 117,565,637 100.06
6,200 Secom Co Ltd 449,284 0.38 | Total Transferable Securities and Money Market
8,700 Seiko Epson Corp" 151,572 0.13 | Instruments Admitted to an Official Stock Exchange
10,900 Sekisui Chemical Co Ltd 159,127 0.14 | Listing or Dealt in on Another Regulated Market 117,565,637 100.06
17,500 Sekisui House Ltd 397,335 0.34 | gecurities portfolio at market value 117,565,637 100.06
67,300 Seven & i Holdings Co Ltd 978,941 0.83
9,500 SG Holdings Co Ltd" 120,254 0.10 | Other Net Liabilities (72,863)  (0.06)
3:288 2:ian:’;c(l:z(ijr%orpA zgg:ggg g:?‘;’ Total Net Assets (USD) 117,492,774 100.00
2,300 Shimano Inc" 343,757 0.29
15,700 Shimizu Corp” 101,158 0.09 | " All or a portion of this security represents a security on loan.
53,400 Shin-Etsu Chemical Co Ltd 2,332,377 1.98
7,400 Shionogi & Co Ltd 378,354 0.32
11,600 Shiseido Co Ltd 316,758 0.27
13,700 Shizuoka Financial Group Inc” 130,075 0.1
1,700 SMC Corp” 954,729 0.81
85,400 SoftBank Corp 1,095,979 0.93
30,500 SoftBank Group Corp 1,807,273 1.54
26,400 Sompo Holdings Inc 551,582 0.47
37,400 Sony Group Corp” 3,197,342 2.72
2,500 Square Enix Holdings Co Ltd" 96,235 0.08
17,700 Subaru Corp” 400,940 0.34
10,100 SUMCO Corp 159,034 0.14
30,500 Sumitomo Corp 732,024 0.62
20,900 Sumitomo Electric Industries
Ltd 322,665 0.27
7,300 Sumitomo Metal Mining Co Ltd 216,377 0.18
37,600 Sumitomo Mitsui Financial
Group Inc" 2,195,664 1.87
19,600 Sumitomo Mitsui Trust Hold-
ings Inc 422,208 0.36
8,400 Sumitomo Realty & Develop-
ment Co Ltd 311,907 0.27
4,000 Suntory Beverage & Food Ltd 135,198 0.1
46,000 Suzuki Motor Corp 523,429 0.45
15,000 Sysmex Corp 266,538 0.23

The notes on pages 152 to 159 form an integral part of these financial statements.
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iIShares Japan Equity Index Fund (LU) continued

Portfolio of Investments as at 31 March 2024

Number

of Currency Contract/ Expiration
contracts of contracts Description date

Financial Derivative Instruments
FUTURES
114 JPY Mini-Topix Index Futures June 2024 June 2024
Total

Gross
underlying Net unrealised
exposure appreciation
usb usb

2,072,419 45,915

2,072,419 45,915

Sector Breakdown
as at 31 March 2024

Assets
Consumer, Cyclical 28.49
Industrial 19.07
Financial 15.87
Consumer, Non-cyclical 14.32
Technology 10.31
Communications 5.61
Basic Materials 4.39
Utilities 1.1
Energy 089
Securities portfolio at market value 100.06
Other Net Liabilities (0.06)

100.00

The notes on pages 152 to 159 form an integral part of these financial statements.
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iIShares North America Equity Index Fund (LU)

Portfolio of Investments as at 31 March 2024

Market
Value

% of
[}

Holding Description USD Assets

Transferable Securities and Money Market Instruments Admitted

to an Official Stock Exchange Listing or Dealt in on Another
Regulated Market

COMMON STOCKS & WARRANTS

Bermuda
3,365 Arch Capital Group Ltd 308,907 0.07
387 Everest Re Group Ltd 153,685 0.04
2,586 Liberty Global Ltd 'C’ 45,837 0.01
508,429 0.12
Canada
4,412 Agnico Eagle Mines Ltd 259,579 0.06
1,900 Air Canada 27,677 0.01
6,853 Alimentation Couche-Tard Inc" 391,159 0.09
2,732 AltaGas Ltd 59,573 0.01
5,411 ARC Resources Ltd 96,189 0.02
6,630 Bank of Montreal 642,672 0.15
11,129 Bank of Nova Scotia" 573,265 0.13
15,562 Barrick Gold Corp 255,338 0.06
671 BCE Inc 22,975 0.01
3,502 Brookfield Asset Management
Ltd A’ 146,551 0.03
12,660 Brookfield Corp 525,962 0.12
1,180 Brookfield Renewable Corp ‘A’ 28,717 0.01
393 BRPInc 26,585 0.01
2,550 CAE Inc 52,575 0.01
4,202 Cameco Corp 183,379 0.04
1,006 Canadian Apartment Proper-
ties REIT (REIT)" 34,616 0.01
8,785 Canadian Imperial Bank of
Commerce” 443,739 0.10
4,982 Canadian National Railway Co 659,610 0.15
9,809 Canadian Natural Resources
Ltd 746,270 0.17
8,480 Canadian Pacific Kansas City
Ltd" 744,468 0.17
418 Canadian Tire Corp Ltd 'A™" 41,746 0.01
1,428 Canadian Utilities Ltd 'A’ 32,277 0.01
1,201 CCL Industries Inc 'B’ 61,302 0.01
13,089 Cenovus Energy Inc 262,234 0.06
1,936 CGllInc 214,322 0.05
183 Constellation Software Inc" 505,105 0.12
225 Constellation Software
Inc (Wts 31/3/2040) ™ — 0.00
718 Descartes Systems Group Inc 65,826 0.02
2,556 Dollarama Inc 197,139 0.05
3,398 Element Fleet Management
Corp 55,189 0.01
2,871 Emeralnc 100,273 0.02
1,098 Empire Co Ltd 'A’ 26,868 0.01
19,520 Enbridge Inc” 706,099 0.16
199 Fairfax Financial Holdings Ltd 217,269 0.05
5,824 First Quantum Minerals Ltd 63,821 0.01
375 FirstService Corp 62,517 0.01
4,537 Fortis Inc 179,116 0.04
1,784 Franco-Nevada Corp 213,082 0.05
613 George Weston Ltd 83,449 0.02
2,008 GFL Environmental Inc 70,309 0.02
1,393 Gildan Activewear Inc 51,736 0.01
2,316 Great-West Lifeco Inc” 73,728 0.02
3,063 Hydro One Ltd 89,088 0.02
845 iA Financial Corp Inc 52,958 0.01
946 IGM Financial Inc 24,405 0.01
1,695 Imperial Oil Ltd" 117,274 0.03
1,699 Intact Financial Corp 277,753 0.06
5,828 Ivanhoe Mines Ltd 'A™" 69,584 0.02
2,273 Keyera Corp 58,085 0.01
10,851 Kinross Gold Corp 65,419 0.01
1,653 Loblaw Cos Ltd 172,553 0.04
4,974 Lundin Mining Corp 50,505 0.01

2,626
17,102
2,374
1,892
3,068
2,616
4,513
708
2,434
2,767
1,172
5,273
5,434
1,108
1,721
2,719

761
3,383

12,826
1,929
11,006
975
5,229
11,637
9,431
4,304
810
1,448
2,802
666
16,257
3,112
2,387
417
4,040

1,111

13,030

5,765
733
1,822
3,698
508
6,384

4,418
12,240
1,438
1,701

922
2,112
883

14,466
2,602
1,923

Description

Canada continued

Magna International Inc

Manulife Financial Corp

MEG Energy Corp

Metro Inc

National Bank of Canada"

Northland Power Inc”

Nutrien Ltd"

Onex Corp

Open Text Corp”

Pan American Silver Corp

Parkland Corp

Pembina Pipeline Corp

Power Corp of Canada”

Quebecor Inc 'B’

RB Global Inc"

Restaurant Brands Interna-
tional Inc"

RioCan Real Estate Invest-
ment Trust (REIT)"

Rogers Communications Inc
B’

Royal Bank of Canada

Saputo Inc

Shopify Inc A’

Stantec Inc”

Sun Life Financial Inc

Suncor Energy Inc

TC Energy Corp”

Teck Resources Ltd 'B’

TFI International Inc

Thomson Reuters Corp

TMX Group Ltd

Toromont Industries Ltd

Toronto-Dominion Bank

Tourmaline QOil Corp

Waste Connections Inc

West Fraser Timber Co Ltd

Wheaton Precious Metals
Corp

WSP Global Inc

Curacao
Schlumberger NV

Ireland

Accenture Plc A’

Allegion Plc

Aon Pic’A’

Eaton Corp Plc

Jazz Pharmaceuticals Plc

Johnson Controls International
Plc

Linde Plc

Medtronic Plc

Pentair Plc

Seagate Technology Holdings
Plc

STERIS Plc

Trane Technologies Plc

Willis Towers Watson Plc

Jersey
Amcor Plc
Aptiv Plc
Ferguson Plc

Market

Value

uUsD
143,571 0.03
425,736 0.10
54,027 0.01
102,059 0.02
260,151 0.06
42,450 0.01
243,975 0.06
53,154 0.01
94,619 0.02
41,306 0.01
37,664 0.01
185,391 0.04
152,095 0.03
24,382 0.01
132,356 0.03
216,693 0.05
10,383 0.00
139,649 0.03
1,292,869 0.29
37,821 0.01
866,332 0.20
81,531 0.02
285,460 0.07
426,439 0.10
375,876 0.09
195,135 0.04
129,114 0.03
225,831 0.05
74,870 0.02
63,595 0.01
981,910 0.22
144,170 0.03
410,469 0.09
35,793 0.01
189,934 0.04
186,562 0.04
18,545,302 4.23
716,650 0.16
716,650 0.16
1,979,643 0.45
98,633 0.02
610,771 0.14
1,161,357 0.27
61,407 0.01
414,896 0.09
2,050,217 0.47
1,068,858 0.24
122,863 0.03
158,193 0.04
207,275 0.05
633,653 0.14
243,606 0.06
8,811,372 2.01
137,861 0.03
206,208 0.05
421,599 0.09
765,668 0.17

The notes on pages 152 to 159 form an integral part of these financial statements.
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iIShares North America Equity Index Fund (LU) continued

Portfolio of Investments as at 31 March 2024

Market % of Market % of
Value [} Value Net
Description USD Assets Description USD Assets
Liberia United States continued
2,241 Royal Caribbean Cruises Ltd 310,737 0.07 776 ANSYS Inc 269,140 0.06
310,737 0.07 3,038 APA Corp 104,021 0.02
3,662 Apollo Global Management Inc 412,341 0.09
Netherlands 134,650 Apple Inc 23,004,952 524
8,323 CNH Industrial NV 107,326 0.02 7,658 Applied Materials Inc 1,563,534  0.36
2,368 LyondellBasell Industries NV 1,795 AppLovin Corp 'A™ 125,417 0.03
A 242,815  0.06 4,902 Archer-Daniels-Midland Co 308,483  0.07
2,339 NXP Semiconductors NV 576,563 0.13 1,600 Ares Management Corp ‘A’ 212,544 0.05
926,703 0.21 2,436 Arista Networks Inc 711,750 0.16
2,019 Arthur J Gallagher & Co 504,912 0.12
Panama 237 Aspen Technology Inc 50,064  0.01
9,659 Carnival Corp 160,001 0.04 475 Assurant Inc 89,694 0.02
160,001 0.04 65,586 AT&T Inc 1,151,756 0.26
Switzerland 1,295 Atmos Energy Corp 153,082 0.03
1,248 Bunge Global SA 128,756 0.03 1,929 Autodesk Inc . 504,453 012
3.777 Chubb Ltd 975,448 0.22 3,771 Automatic Data Processing Inc 943,014 0.21
1422 Garmin Ltd 212,035 0.05 160 AutoZone Inc N 508,773 0412
2,753 TE Connectivity Ltd 399,983  0.09 1,294 A"(""éoE”%ay Communities Inc 240745 005
1,716,222 0.39 6,050 Avantor Inc 154,880  0.04
United Kingdom 756 Avery Dennison CorAp 169,412 0.04
1,444 Atlassian Corp Ltd ‘A’ 281,782 0.06 652 Axon Enterprise Inc 205,556 0.05
3,746 Royalty Pharma Plc A’ 114,516  0.03 9,207 Baker Hughes Co 307,560 0.07
2,780 Ball Corp 188,206 0.04
396,298 0.09 65,390 Bank of America Corp 2461933  0.56
United States 6,815 Bank of New York Mellon Corp 392,817 0.09
4,964 3M Co 522,411 0.12 2,058 Bath & Body Works Inc 102,159 0.02
1,009 A O Smith Corp 89,841 0.02 4,519 Baxter International Inc 194,046 0.04
15,840 Abbott Laboratories 1,797,048 0.41 2,685 Becton Dickinson and Co 663,839 0.15
16,184 AbbVie Inc 2,929,466 0.67 1,752 Bentley Systems Inc 'B" 91,875 0.02
4,151 Adobe Inc 2,096,130 0.48 12,016 Berkshire Hathaway Inc 'B’ 5,011,513 1.14
14,809 Advanced Micro Devices Inc 2,689,018 0.61 1,835 Best Buy Co Inc” 151,571 0.03
1,213 AECOM 119,299 0.03 727 Bill.com Holdings Inc 50,090 0.01
6,070 AES Corp" 106,225 0.02 1,373 Biogen Inc 295,785 0.07
5,059 Aflac Inc” 435,378 0.10 1,797 BioMarin Pharmaceutical Inc 158,298 0.04
2,746 Agilent Technologies Inc” 401,740 0.09 183  Bio-Rad Laboratories Inc A’ 63,276 0.01
1,996 Air Products & Chemicals Inc 482,313 0.11 1,406 Bio-Techne Corp 98,265 0.02
3,967 Airbnb Inc’A’ 658,482 0.15 1,338 BlackRock Inc™ 1,119,759 0.26
1,378 Akamai Technologies Inc 150,739 0.03 6,526 Blackstone Inc 854,906 0.19
1,106 Albemarle Corp” 143,006 0.03 5,027 Block Inc 424,882 0.10
3,170 Albertsons Cos Inc'A’ 67,759 0.02 5,221 Boeing Co 1,001,962 0.23
1,529 Alexandria Real Estate Equi- 322 Booking Holdings Inc 1,177,918 0.27
ties Inc (REIT)" 197,302 0.05 1,226 Booz Allen Hamilton Holding
658 Align Technology Inc 215,238 0.05 Corp 182,968 0.04
2,420 Alliant Energy Corp" 121,242 0.03 2,044 BorgWarner Inc 71,172 0.02
2,438 Allstate Corp 422,067 0.10 1,293 Boston Properties Inc (REIT) 84,304 0.02
2,276 Ally Financial Inc 91,655 0.02 13,531 Boston Scientific Corp 928,497 0.21
1,160 Alnylam Pharmaceuticals Inc 176,100 0.04 18,640 Bristol-Myers Squibb Co 1,003,578 0.23
54,250 Alphabet Inc'A’ 8,167,337 1.86 4,077 Broadcom Inc 5,369,613 1.22
47,232 Alphabet Inc’C’ 7,165,094 1.63 1,078 Broadridge Financial Solutions
16,231 Altria Group Inc 710,106 0.16 Inc 221,065 0.05
85,258 Amazon.com Inc 15,418,909 3.51 2,244 Brown & BrownInc 197,046 0.04
2,466 Ameren Corp 181,202 0.04 2,973 Brown-Forman Corp 'B’ 154,953 0.04
4,767 American Electric Power Co 1,120 Builders FirstSource Inc 235,715 0.05
Inc 408,103 0.09 594 Burlington Stores Inc 137,386 0.03
5,331 American Express Co 1,210,990 0.28 2,465 Cadence Design Systems Inc 766,048 0.17
622 American Financial Group Inc 85,233 0.02 1,916 Caesars Entertainment Inc 83,902 0.02
2,855 American Homes 4 Rent A’ 918 Camden Property Trust (REIT) 90,120 0.02
(REIT) 105,093 0.02 1,803 Campbell Soup Co 80,558 0.02
6,316 American International Group 3,465 Capital One Financial Corp” 511,503 0.12
Inc 495,238 0.11 2,296 Cardinal Health Inc 257,037 0.06
4,276 American Tower Corp (REIT) 840,875 0.19 481 Carlisle Cos Inc 188,297 0.04
1,786 American Water Works Co Inc 215,302 0.05 2,031 Carlyle Group Inc” 95,376 0.02
924 Ameriprise Financial Inc 405,959 0.09 1,454 CarMax Inc 126,672 0.03
1,601 AmerisourceBergen Corp 385,233 0.09 7,241 Carrier Global Corp 417,371 0.10
2,139 AMETEK Inc 392,057 0.09 1,527 Catalent Inc 86,428 0.02
4,932 Amgen Inc 1,410,700 0.32 4,667 Caterpillar Inc 1,706,069 0.39
5,537 Amphenol Corp 'A™ 639,025 0.15 982 Cboe Global Markets Inc 178,724 0.04
4,599 Analog Devices Inc 906,693 0.21 2,801 CBRE Group Inc’A’ 274,190 0.06
4,235 Annaly Capital Management 1,215 CDW Corp 314,163 0.07
Inc (REIT) 82,731 0.02 994 Celanese Corp” 169,368 0.04
The notes on pages 152 to 159 form an integral part of these financial statements.
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iIShares North America Equity Index Fund (LU) continued

Portfolio of Investments as at 31 March 2024

Market % of Market
Value [} Value
Description USD Assets Description usb
United States continued United States continued
1,247 Celsius Holdings Inc 103,414 0.02 7,847 Dominion Energy Inc” 384,738 0.09
4,848 Centene Corp 379,647 0.09 293 Domino’s Pizza Inc 144,969 0.03
5,994 CenterPoint Energy Inc 170,439 0.04 2,472 DoorDash Inc A’ 343,460 0.08
1,191 Ceridian HCM Holding Inc 78,630 0.02 1,307 Dover Corp 231,391 0.05
1,891 CF Industries Holdings Inc 155,573 0.04 6,604 Dow Inc 383,032 0.09
965 CH Robinson Worldwide Inc 72,819 0.02 2,682 DR Horton Inc 440,438 0.10
450 Charles River Laboratories 3,925 DraftKings Inc A’ 179,490 0.04
International Inc” 121,041 0.03 2,132 Dropbox Inc’A’ 51,829 0.01
13,782 Charles Schwab Corp 992,855 0.23 1,898 DTE Energy Co 212,215 0.05
881 Charter Communications Inc 7,102 Duke Energy Corp” 684,491 0.16
A" 254,204 0.06 4,051 DuPont de Nemours Inc 310,995 0.07
2,140 Cheniere Energy Inc 342,635 0.08 2,477 Dynatrace Inc 115,552 0.03
992 Chesapeake Energy Corp” 87,971 0.02 1,181 Eastman Chemical Co 117,510 0.03
16,407 Chevron Corp 2,584,759 0.59 4,869 eBay Inc 255,452 0.06
254 Chipotle Mexican Girill Inc 743,778 0.17 2,310 Ecolab Inc 533,518 0.12
2,228 Church & Dwight Co Inc 232,893 0.05 3,474 Edison International 244,431 0.06
2,699 Cigna Group 985,904 0.22 5,522 Edwards Lifesciences Corp 526,302 0.12
1,484 Cincinnati Financial Corp 183,482 0.04 2,284 Electronic Arts Inc 304,092 0.07
823 Cintas Corp 563,442 0.13 2,130 Elevance Health Inc 1,107,493 0.25
37,249 Cisco Systems Inc 1,863,754 0.42 7,397 EliLilly & Co 5,834,532 1.33
17,295 Citigroup Inc 1,092,525 0.25 5,321 Emerson Electric Co 603,295 0.14
4,012 Citizens Financial Group Inc 144,151 0.03 1,220 Enphase Energy Inc" 147,547 0.03
4,787 Cleveland-Cliffs Inc" 108,186 0.02 1,373 Entegris Inc" 193,881 0.04
1,159 Clorox Co 177,478 0.04 1,956 Entergy Corp 206,436 0.05
2,670 Cloudflare Inc’A’ 259,284 0.06 5,361 EOG Resources Inc 683,259 0.16
3,279 CME Group Inc 706,329 0.16 551 EPAM Systems Inc 151,426 0.03
2,778 CMS Energy Corp 166,847 0.04 3,723 EQT Corp” 136,336 0.03
37,732 Coca-Cola Co 2,308,444 0.53 1,097 Equifax Inc 291,078 0.07
4,464 Cognizant Technology Solu- 850 Equinix Inc (REIT) 697,187 0.16
tions Corp 'A’ 328,550 0.07 2,952 Equitable Holdings Inc 112,884 0.03
1,613 Coinbase Global Inc’A™ 433,107 0.10 1,660 Equity LifeStyle Properties Inc
7,243 Colgate-Palmolive Co 652,739 0.15 (REIT) 107,800 0.02
36,715 Comcast Corp 'A’ 1,687,924 0.36 3,378 Equity Residential (REIT) 213,591 0.05
4,623 Conagra Brands Inc 137,164 0.03 242 Erie Indemnity Co 'A”™ 98,954 0.02
1,748 Confluent Inc’A’ 53,699 0.01 2,126 Essential Utilities Inc 78,024 0.02
10,933 ConocoPhillips 1,393,083 0.32 635 Essex Property Trust Inc
3,106 Consolidated Edison Inc 280,472 0.06 (REIT)" 155,321 0.04
1,524 Constellation Brands Inc 'A™ 412,730 0.09 2,200 Estee Lauder Cos Inc’A’ 335,852 0.08
2,969 Constellation Energy Corp 550,542 0.13 1,111 EtsyInc 77,192 0.02
1,860 Cooper Cos Inc 188,678 0.04 2,129 Evergy Inc 113,497 0.03
7,905 Copart Inc 456,988 0.10 3,242 Eversource Energy” 192,251 0.04
7,324 Corning Inc 241,948 0.06 1,624 Exact Sciences Corp 114,183 0.03
654 Corpay Inc 199,712 0.05 9,344 Exelon Corp 350,587 0.08
6,262 Corteva Inc 361,317 0.08 1,168 Expedia Group Inc 162,492 0.04
3,625 CoStar Group Inc" 352,459 0.08 1,267 Expeditors International of
4,068 Costco Wholesale Corp 2,972,610 0.68 Washington Inc" 154,257 0.04
7,086 Coterra Energy Inc 197,416 0.05 1,889 Extra Space Storage Inc
2,071 Crowdstrike Holdings Inc A’ 674,007 0.15 (REIT)" 277,815 0.06
3,949 Crown Castle Inc (REIT) 418,989 0.10 36,638 Exxon Mobil Corp 4,236,818 0.97
1,115 Crown Holdings Inc 87,918 0.02 522 F5Inc 99,143 0.02
18,198 CSX Corp 669,413 0.15 360 FactSet Research Systems Inc 161,662 0.04
1,253 Cummins Inc" 370,111 0.08 226 Fair Isaac Corp 283,865 0.06
11,676 CVS Health Corp 928,008 0.21 5,307 Fastenal Co 411,982 0.09
6,435 Danaher Corp 1,599,998 0.36 2,219 FedEx Corp 641,291 0.15
1,123 Darden Restaurants Inc" 188,271 0.04 2,073 Fidelity National Financial Inc 108,978 0.02
1,620 Darling Ingredients Inc 70,923 0.02 5,616 Fidelity National Information
2,609 Datadog Inc’A’ 324,560 0.07 Services Inc 408,680 0.09
556 DaVita Inc 76,517 0.02 6,231 Fifth Third Bancorp” 230,859 0.05
241 Deckers Outdoor Corp” 227,832 0.05 95 First Citizens BancShares Inc
2,420 Deere & Co 991,934 0.23 ‘N 154,660 0.04
2,122 Dell Technologies Inc 'C’ 241,866 0.06 957 First Solar Inc” 161,532 0.04
1,263 Delta Air Lines Inc 60,397 0.01 5,072 FirstEnergy Corp” 195,526 0.04
5,776 Devon Energy Corp 288,858 0.07 5,533 Fiserv Inc 883,509 0.20
3,534 Dexcom Inc 494,513 0.11 1,031 FMC Corp 65,118 0.01
1,539 Diamondback Energy Inc 303,722 0.07 35,877 Ford Motor Co 474,473 0.1
519 Dick’s Sporting Goods Inc" 116,183 0.03 6,129 Fortinet Inc 417,538 0.10
2,724 Digital Realty Trust Inc (REIT) 391,793 0.09 3,166 Fortive Corp 272,086 0.06
2,276 Discover Financial Services 296,950 0.07 1,079 Fortune Brands Home & Secu-
1,785 DocuSign Inc 106,654 0.02 rity Inc 91,278 0.02
1,965 Dollar General Corp 305,420 0.07 2,187 Fox Corp A’ 67,852 0.02
1,898 Dollar Tree Inc" 252,643 0.06 1,400 Fox Corp 'B’ 39,830 0.01

The notes on pages 152 to 159 form an integral part of these financial statements.
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Notes to the Financial Statements continued

Fund Name

Share classes

Fund Name Share classes

iShares Global Government A Class non-distributing share 0.526%
Bond Index Fund (LU) D Class non-distributing share 0.225%
D Class non-distributing share
EUR 0.225%
F Class non-distributing share 0.224%
N Class distributing share EUR 0.195%
N Class non-distributing share
EUR 0.190%
N Class non-distributing UK
reporting fund share 0.195%
X Class non-distributing share 0.045%
X Class non-distributing share
EUR 0.045%
iShares Japan Equity Index A Class non-distributing share 0.577%
Fund (LU) D Class non-distributing share 0.270%
D Class non-distributing share
EUR 0.281%
F Class non-distributing share 0.281%
N Class distributing share 0.242%
N Class distributing share EUR 0.250%
N Class non-distributing share 0.251%
X Class non-distributing share 0.104%
X Class non-distributing UK
reporting fund share EUR 0.101%
iShares North America A Class non-distributing share 0.525%
Equity Index Fund (LU) A Class non-distributing share EUR 0.520%
D Class non-distributing share 0.225%
D Class non-distributing share
EUR 0.225%
F Class non-distributing UK
reporting fund share 0.226%
N Class distributing share EUR 0.195%
N Class non-distributing share
EUR 0.182%
N Class non-distributing UK
reporting fund share 0.196%
X Class non-distributing share 0.045%
X Class non-distributing share
EUR 0.047%
iShares Pacific ex Japan A Class non-distributing UK
Equity Index Fund (LU) reporting fund share 0.550%
D Class non-distributing share 0.250%
D Class non-distributing share
EUR 0.249%
F Class non-distributing UK
reporting fund share 0.250%
N Class distributing share EUR 0.219%
N Class distributing UK reporting
fund share 0.219%
N Class non-distributing share 0.220%
X Class non-distributing share 0.068%
X Class non-distributing UK
reporting fund share EUR 0.069%

iShares World Equity Index A Class non-distributing share 0.524%
Fund (LU) A Class non-distributing share EUR 0.515%
D Class non-distributing share 0.225%

D Class non-distributing share
EUR 0.224%

F Class non-distributing share 0.224%
F Class non-distributing share EUR 0.224%
F Class non-distributing share GBP 0.225%
| Class non-distributing share 0.194%
N Class distributing share EUR 0.155%
N Class non-distributing UK

reporting fund share EUR 0.154%
X Class non-distributing share 0.045%

X Class non-distributing share
EUR 0.045%

() New Share Class launched, see Appendix Il for further details.

The TERSs were calculated in accordance with the Asset
Management Association Switzerland (“AMAS”) guidelines on
the calculation and disclosure of the TER for collective
investment schemes. The AMAS guidelines were last amended
on 1 January 2022.

Certain Funds, as indicated above, invest a significant portion of
their net assets in underlying target Funds which do not publish
a TER in accordance with the AMAS guidelines. Therefore, the
prorated TER of the underlying target funds has not been
included in the TER of the Funds disclosed above. This waiver
provision complies with the AMAS guidelines.

16. Subsequent Events

There have been no subsequent events from the financial year
end up to the date of the approval of the financial statements,
which in the opinion of the Board of Directors of the

Company may have had a material impact on the financial
statements for the financial year ended 31 March 2024.

17. Approval date
The financial statements were approved by the Board of
Directors of the Company on 28 June 2024.
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e o I e Société a responsabilité limitée
< 20 Boulevard de Kockelscheuer
L-1821 Luxembourg
Tel: +352 451 451

www.deloitte.lu

To the Shareholders of
BlackRock Global Index Funds
49, avenue J.F. Kennedy,
L-1855 Luxembourg,

Grand Duchy of Luxembourg

INDEPENDENT AUDITOR’S REPORT

Opinion

We have audited the financial statements of BlackRock Global Index Funds (the “Company”) and of each of its sub-
funds, which comprise the statement of net assets and the portfolio of investments as at 31 March 2024 and the
statement of operations and changes in net assets for the year then ended, and notes to the financial statements,

including a summary of significant accounting policies.

In our opinion, the accompanying financial statements give a true and fair view of the financial position of the Company
and of each of its sub-funds as at 31 March 2024, and of the results of their operations and changes in their net assets
for the year then ended in accordance with Luxembourg legal and regulatory requirements relating to the preparation

and presentation of the financial statements.

Basis for Opinion

We conducted our audit in accordance with the Law of 23 July 2016 on the audit profession (Law of 23 July 2016) and
with International Standards on Auditing (ISAs) as adopted for Luxembourg by the Commission de Surveillance du
Secteur Financier (CSSF). Our responsibilities under the Law of 23 July 2016 and ISAs as adopted for Luxembourg by
the CSSF are further described in the “Responsibilities of the Independent Auditor for the Audit of the Financial
Statements” section of our report. We are also independent of the Company in accordance with the International Ethics
Standards Board for Accountants’ Code of Ethics for Professional Accountants (IESBA Code) as adopted for
Luxembourg by the CSSF together with the ethical requirements that are relevant to our audit of the financial
statements, and have fulfilled our other ethical responsibilities under those ethical requirements. We believe that the

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

Société a responsabilité limitée au capital de 360.000 €
RCS Luxembourg B 67.895
Autorisation d’établissement 10022179

© Deloitte Audit, SARL

Annual report and audited financial statements  [160]
NMQ724U-3755606-162/177



Deloitte

Other information

The Board of Directors of the Company is responsible for the other information. The other information comprises the
information stated in the annual report but does not include the financial statements and our report of the Independent
Auditor thereon.

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

assurance conclusion thereon.

In connection with our audit of the financial statements, our responsibility is to read the other information and, in doing
so0, consider whether the other information is materially inconsistent with the financial statements or our knowledge
obtained in the audit or otherwise appears to be materially misstated. If, based on the work we have performed, we
conclude that there is a material misstatement of this other information, we are required to report this fact. We have
nothing to report in this regard.

Responsibilities of the Board of Directors of the Company for the Financial Statements

The Board of Directors of the Company is responsible for the preparation and fair presentation of the financial
statements in accordance with Luxembourg legal and regulatory requirements relating to the preparation and
presentation of the financial statements, and for such internal control as the Board of Directors of the Company
determines is necessary to enable the preparation of financial statements that are free from material misstatement,

whether due to fraud or error.

In preparing the financial statements, the Board of Directors of the Company is responsible for assessing the
Company’s ability to continue as a going concern, disclosing, as applicable, matters related to going concern and using
the going concern basis of accounting unless the Board of Directors of the Company either intends to liquidate the

Company or to cease operations, or has no realistic alternative but to do so.

Responsibilities of the Independent Auditor for the Audit of the Financial Statements

The objectives of our audit are to obtain reasonable assurance about whether the financial statements as a whole are
free from material misstatement, whether due to fraud or error, and to issue a report of the Independent Auditor that
includes our opinion. Reasonable assurance is a high level of assurance, but is not a guarantee that an audit
conducted in accordance with the Law dated 23 July 2016 and with ISAs as adopted for Luxembourg by the CSSF will
always detect a material misstatement when it exists. Misstatements can arise from fraud or error and are considered
material if, individually or in the aggregate, they could reasonably be expected to influence the economic decisions of

users taken on the basis of these financial statements.
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As part of an audit in accordance with the Law dated 23 July 2016 and with ISAs as adopted for Luxembourg by the

CSSF,
|l

we exercise professional judgment and maintain professional skepticism throughout the audit. We also:
Identify and assess the risks of material misstatement of the financial statements, whether due to fraud or error,
design and perform audit procedures responsive to those risks, and obtain audit evidence that is sufficient and
appropriate to provide a basis for our opinion. The risk of not detecting a material misstatement resulting from
fraud is higher than for one resulting from error, as fraud may involve collusion, forgery, intentional omissions,
misrepresentations, or the override of internal control.

Obtain an understanding of internal control relevant to the audit in order to design audit procedures that are
appropriate in the circumstances, but not for the purpose of expressing an opinion on the effectiveness of the
Company’s internal control.

Evaluate the appropriateness of accounting policies used and the reasonableness of accounting estimates and
related disclosures made by the Board of Directors of the Company.

Conclude on the appropriateness of the Board of Directors of the Company's use of the going concern basis of

accounting and, based on the audit evidence obtained, whether a material uncertainty exists related to events or

conditions that may cast significant doubt on the Company’s ability to continue as a going concern. If we

conclude that a material uncertainty exists, we are required to draw attention in our report of the Independent

Auditor to the related disclosures in the financial statements or, if such disclosures are inadequate, to modify our

opinion. Our conclusions are based on the audit evidence obtained up to the date of our report of the
Independent Auditor. However, future events or conditions may cause the Company to cease to continue as a
going concern.

Evaluate the overall presentation, structure and content of the financial statements, including the disclosures,
and whether the financial statements represent the underlying transactions and events in a manner that

achieves fair presentation.

We communicate with those charged with governance regarding, among other matters, the planned scope and timing

of the audit and significant audit findings, including any significant deficiencies in internal control that we identify during

our audit.

For Deloitte Audit, Cabinet de révision agréé

Virginie Ng Wing Lit - Boulot, Réviseur d’entreprises agréé

Partner

Luxembourg, 28 June 2024

Annual report and audited financial statements

[16 1

NMO0724U-3755606-164/177



Appendix | — Calendar Year Performance (Unaudited)

The following table summarises the performance on a calendar year basis for each Fund registered for distribution in Switzerland.

The Fund performance figures are based on the NAV calculated in accordance with the Prospectus for the calendar year under
review with any dividends reinvested.

The returns disclosed are the performance returns for the primary share class for each Fund, net of fees, which has been selected
as a representative share class. The primary share class for each Fund is the A class non-distributing share. Performance returns
for any other share class can be made available on request.

. 22 22 221 @ |
Benchmark Benchmark Benchmark
Fund index Fund index Fund index
Launch  return return return return  return return
Fund name date % % % % % %
iShares Emerging Markets Equity Index Fund (LU)’A’ Non Dist (USD) 16/11/2012 8.82 946  (20.45) (19.91) (3.20) (2.62)
iShares Emerging Markets Government Bond Index Fund (LU)’A’ Non
Dist (USD) 28/05/2013 10.63 11.09 (17.24) (17.78) (2.28) (1.80)
iShares Europe Equity Index Fund (LU)’A’ Non Dist (EUR) 23/10/2012 15.11 15.35 (9.27) (9.07) 24.93 25.13
iShares Euro Aggregate Bond Index Fund (LU)’A’ Non Dist (EUR) 28/05/2013 6.52 719  (17.50) (17.17) (3.35) (2.85)
iShares Euro Government Bond Index Fund (LU)’A’ Non Dist (EUR) 23/10/2012 6.33 7.16  (18.74) (18.52) (4.00) (3.54)
iShares Global Government Bond Index Fund (LU)’A’ Non Dist (USD) 23/10/2012 4.36 519 (18.42) (18.26) (7.66) (6.97)
iShares Japan Equity Index Fund (LU)’A’ Non Dist (USD) 23/10/2012 18.82 19.74  (17.20) (16.59) 0.65 1.56
iShares North America Equity Index Fund (LU)’A’ Non Dist (USD) 23/10/2012 26.91 27.04  (20.99) (20.12) 26.92 27.44
iShares Pacific ex Japan Equity Index Fund (LU)’A’ Non Dist (USD) 24/10/2012 5.70 6.18 (6.27) (5.73) 3.95 4.45
iShares World Equity Index Fund (LU)’A’ Non Dist (USD) 23/10/2012 24.23 2442  (19.05) (18.44) 21.96 22.35

Past performance is not a guide to future performance and should not be the sole factor of consideration when selecting a product.
All financial investments involve an element of risk. Therefore, the value of your investment and the income from it will vary and your
initial investment amount cannot be guaranteed. The Funds invest a large portion of assets which are denominated in other
currencies; hence changes in the relevant exchange rates will affect the value of the investment. The performance figures do not
consider charges and fees that may be levied at the time of subscription or redemption of shares.

Levels and bases of taxation may change from time to time.

Subscriptions can only be made on the basis of the current Prospectus, the PRIIPs KID, supplemented by the most recent annual
report and audited financial statements and interim report and unaudited financial statements, if published after such annual report
and audited financial statements. Copies are available from the Local Investor Servicing team, the Transfer Agent, the Management
Company or any of the Representatives or Distributors and at the registered office of the Company. BGIF is only available for
investment by non-US citizens who are not residents of the US. The Funds are not offered for sale or sold in the US, its territories or
possessions.
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